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Annual Statement for the year 2019 of the UNITED FINANC'AL CASUALTY COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... ...1,020,005,548 | .... 276 |.......1,020,005,548 |.......covvrvrrrrrrrrrrnne | e 1,020,005,548 | ... ..27.6
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (N I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEE. ......covoereeeeceeeeiteceeieiieeiseieeeeeseeeessnees | seereeseesesesssssssssssseess | eesneeeeesennes 0.0 | e [ | e (] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed.............coeuuriemeunreneineeeeeeieeiseissesesssssssenons | cevseiens 107,671,197 | ccoovrrnee. 29 [ 107,671,197 [ oo | e 107,671,197 | .oovreenee. 29
1.06 Industrial and MiSCEllaNEOUS...............vverevrirrieriierieeeeieeieeieees | e 2,228,101,731 | .coovenee 604 |.... 2,228,101,731 | oo [ e 2,228,101,731 | .cooveenne 60.4
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccveueirevercerversiereserseesceeeeesseseensnnns | 00000.3,399, 778,476 | ..............91.0 [ .......3,355,778 476 | ...cooevvvviireeen0 | 3,355,778,476 | ............... 91.0
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............cooeerrernerneineneinsinninninnns [ e 29,130,672 | ..oovvrrrenc: 0.8 [ 29,130,672 [ ..voeveeeneineineinei [ e 29,130,672 | ..ccvvrrenn 0.8
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred StOCK..........oviuierierierireineieeiieiseeseeesiesisessseeees [ ceeiieiis 29,130,672 | ..oovvrrrenns 0.8 [ 29,130,672 [ oo (V) I 29,130,672 | ..ocovrrrenn 0.8
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ..o.o.c.. 299,755,697 | .cvvvvrrrrnnns 8.1 [..... 299,755,697
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e (0
3.05 MUtUEI FUNDS.....coivriiieiincineeeneieesineieessiseesensssssessensesssnnes | nenssnineenenssnenensessens | ovenenrssenenend020 [
3.06 Unit INvestMent TIUSES..........cocuriniurriineineernsineieeseineeensssseeens [ veevsnnenennsneneniennns | ovenerrnnenenend000 [
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks. .299,755,697 ...299,755,697
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerireieineineisineneriesneinenns Lo | s 0.0 | v | (V1N I 0.0

4.05 Total Mortgage Loans

5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvvverercrerersersieseeisssesen | ceeresesisesssesessensns | evesveesennnnns 0.0 [ e | e (01 I 0.0
5.02 Properties Held for Production of INCOME..........c.cevveveeveieereeniienens | eevrereseeesieseeienens | eveeriereninnnns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale...........cccevveereveeeesieeseeeesieeeeseseeesisnens Levssnessessssssensssssesenss | eersnrereereens0:0 roriiisiisiniisisieieiinies | oveeresisissessesisssiesiess | coresesissessesssssinens 0] i 0.0
5.04 Total Real EState.........coocrvveneeneenerncrrernsrinseneenerneninennesisssissssinns | eeenernesnsennenneensedd | vvrnneinnnnn 0.0 | 0 [ 0 | i (1N ST 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)......c.ccocnremrnninninieneneeneeneeseeseens | o | e 0.0 [ [ e | e (V1N ST 0.0
6.02 Cash Equivalents (Schedule E, Part 2)...........cocouenmeneeneeneeneeneens | v 309,885 | ..cvvverinnene (VV N [ 309,885 |..oererrerinerierienis [ e 309,885 | ..cvvvrenene 0.0
6.03 Short-Term Investments (Schedule DA)..........cccooveeveeverreeercerieenens L erieieiines 4,099,085 | ....ccveene 01 [ 4,099,085 | ..o | e 4,099,085 | ...ccovrnnnn 0.1
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| ccccocvueee. 4,408,970 | ..ccvvrerrnnn 0.1 [ 4,408,970 | covoveererereieieinan (V)N I 4,408,970 | .oevvererrnnnn 0.1
7. CONTACt LOBNS......couiiririeiierisrieisesissieissississessssesssssssssessssssessesssssssssessessss | sesssssessssssssssssssssnsnsss | sesssssessessnnes 0.0 | e | e (] I 0.0
8. Derivatives (SChedulE DB)........cc.covririnrrrininrnnieessessississessesessesssssssesns [ sesessesssssssessssessssssnsses | snsessessssenens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (SChedUIE BA).........ovierrinrnrinrieinsisecssinsiseens [ erreessnsissessssesssennsns | conveseeessnnens 0.0 | oo [ | e (0] I 0.0
10. ReCEIVaDIES fOr SECUMHES. ......vererrerrerrirnrireirereesieessessessssessssssssssssssssesss | sesssessessssssssssssssssnesnss | sovessessssesens 0.0 | v v | e (] I 0.0
11. Securities Lending (Schedule DL, Part 1)........cccovveuernrirrrnrnninenneneeinens | corereesensensesssssnsennns | oovesserssnnenns (V01 ST PSS ). 0.0 G I ) 0.0, G P XXXoovee
12. Other Invested Assets (Page 2, LINE 11).....verrerernensineneensessisnsenses [ ssesssssssssessssssssssssssnss | oosessessssaseans 0.0 | oo | e 0] i 0.0
13. Total INVESted ASSES........iiviriisiisis s esssesssenses | enees 3,689,073,815 |............. 1000 |....... 3,689,073,815 | oo 0f... 3,689,073,815 |............. 100.0
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Annual Statement for the year 2019 of the UNITED FINANC'AL CASUALTY COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann

S102




Annual Statement for the year 2019 of the UNITED FINANC'AL CASUALTY COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

© o N o

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

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

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

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

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens
12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

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

Eal

Unrealized valuation increase (decrease):

41  Part1, Column 12.............. 78,001

3,084,868,531

2,713,795,535

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

3,729,641

42 Part2, Section 1, Column 15. 578,214

4.3 Part 2, Section 2, Column 13. 63,149,655

44  Part4, Column 11 (4,658,693)

59,147,177

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

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

® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............

41,505,706

2,200,658,014

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

17,158,619

8.2 Part2, Section 1, Column 19.

8.3 Part 2, Section 2, Column 16.

8.4 Part4, Column 15

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14.............

9.2 Part2, Section 1, Column 17.

9.3 Part2, Section 2, Column 14. 565,112

94  Part4, Column 13

565,112

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns

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

12. Deduct total NONAAMITEEA GMOUNLS............cciueieicicisiie ettt bbb bbb b s bbb a s bbb b st b s e s s bbb bbb bbb st n st

13. Statement value at end of current period (Line 11 minus Line 12)

Si03

3,684,664,845

3,684,664,845




Annual Statement for the year 2019 of the UNITED FINANC'AL CASUALTY 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........ccoueevverrrnees | covrrrrvirivennne 1,020,005,548 | ... 1,031,320,537 | ..o 1,019,755,389 | .....cocovn 1,020,400,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS....ooeersieiensnises | cereeeeineens 1,020,005,548 | ....ccovvvene 1,031,320,537 | .ovvvinnns 1,019,755,389 | ....ccovvennae 1,020,400,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 107,671,197 .109,486,303 .158,396,170 ...69,798,673
Industrial and Miscellaneous, 8. United States ..2,088,384,693 ..2,119,247,165 ..2,091,255,424 ..2,085,292,705
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada .105,196,303 105,578,104 .105,285,518 105,153,486
and Hybrid Securities (Unaffiliated) 10. Other Countries ...34,520,735 ...35,430,842 ...34,803,860 ...34,293,000
11. Totals......ccoocoe. ..2,228,101,731 ..2,260,256,111 ..2,231,344,802 ..2,224,739,191
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccseemsmmensssnnass | covvireicienns 3,355,778,476 | ......ccevvneen. 3,401,062,951 | ....oovvvvcnenne 3,409,496,361 | ....occocrvinenne 3,314,937,864
PREFERRED STOCKS 14. United States..........occovevvveeee | crvvevrrerrneneennns 29,130,672 | ..vvveerrreriinnn 29,130,672 | c.ovvvrrevrirenne 15,013,740
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS....cveirrrriirscisrinnes | e 29,130,672 | oo 29,130,672 | ..oocvrviirriciinns 15,013,740
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccocovverrennneee. 29,130,672 | ..ccccovevvrne. 29,130,672 | ..ocovevvnn 15,013,740
COMMON STOCKS 20. United States..........cocvverercreres | woervrnerenerinenes 296,156,719 | .oovvvveereene 296,156,719 | .ovverereieen 91,384,686
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other CoUNtHES. ....cvverrerrerris | corerressessessesnenns 3,598,978 | .o 3,598,978 | .o 1,219,795
23, TOtalS....ooeveeeireerreserriesnenenes | cveennnineineenes 299,755,697 | ...covverreniiinn: 299,755,697 | ...cooveirenirinn 92,604,481
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | oo 299,755,697 | ..ccooverrenciinns 299,755,697 | ...cvveirenciinnn 92,604,481
26. Total StoCkS..ouuurmmmrsmsssssnans | coveciiinciis 328,886,369 | ...ooovrrreinnenns 328,886,369 | ..ovoorrerinernas 107,618,221
27. Total Bonds and Stocks...... | ..ccccccveveene. 3,684,664,845 | ................. 3,729,949,320 | .....cccovevenn. 3,517,114,582

S104
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Annual Statement for the year 2019 of the U NITED FINANCIAL CASUALTY COM PANY

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

500,367,152

1,020,005,548

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

A7 TOMAIS oo | erenrnn s [V I (0 {0 I 0 | o 0 [ DS S [P [V 0.0 | i [V [ (O I 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
12,844,429 |............ 48,798,378 |............. 37,809,377 |..ovevrenen. 3,998,405 | ..ovrirrennd 608 | ... ) O.0, SO P 103,451,197 | .oovveeeireeien. K I 111,158,614 | ..ovoveeenes 39 | 103,451,197 | oo
1,220,000 [ .oovoieeienriens | e | st nnens | resress e entensnsens | ceeeeenes ) 0.9, RN PO 4,220,000 |..ooverreeriririren. 0.1 [ 4,220,000 | ..o 0.1 [ oo 4,220,000 | .o
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Annual Statement for the year 2019 of the U NITED FINANCIAL CASUALTY COM PANY

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)
719,489,269 767,652,015 72,308,621 911,271,181 456,263,674 1,103,191,248
.80,740,370 |.. 412,602,195 |...........130,091,800 |.. ..790,252,890 |... 499,656,583 |...........123,777,782
35,811,529 |.... 13,500,000 |.. .3,500,000 |.... 45,811,529
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D, N SRR o ) [FSSTOTORORRRURTON | I DTSR 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals
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Annual Statement for the year 2019 of the U N ITED FINAN C IAL CASUALTY COM PANY

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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T (d)......736,333,966 |........ 1,332,088,521 |........... 610,485,150 | ...cvvrvrnee 4,003,411 | oo B19 | oo (I 2,682,911,667 | ..ocvovvrvrrreernen 799 |t XX [ ) .0, SR IO 1,5679,720,419 |........ 1,103,191,248
84,960,370 |........... 412,602,195 |........... 130,091,800 | .ooocveviriiriiiins (U (0 O (O I 627,654,365 | ....oovverrrrenn 187 [ XXX i [ s ) 0.0, SN IR 503,876,583 |.......... 123,777,782
.35,811,529 |. 13,500,000 ..3,500,000 |.. ...45,811,529

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

Total Bonds Prior Year
........... 389,810,276

.87,677,462 |....

........... 302,223,160 |...............4,718,963
211,624,772 |..
51,503,448 |..
.4,575,000 |..

1,987,570,469
....194,472,890

........ 1,290,353,375

..540,897,930 | ..
..6,242,500 |..

........... 697,217,094
.253,574,960
...49,827,300
.8,055,000

1,794,034,263 4,718,963

12.8 Line 12.7.a5a % 0f COl. 9. ..o | o 16.8 ....63.0 ...0.2
13. Total Publicly Traded Bonds
131 NAIC Tttt | censenees 253,449,435 | ........... 766,115,941 | ........... 556,151,013 |.covovvrennes 4,003,411 | oo B19 | s [ e 1,579,720,419 | oo 47.0 | .. 1,290,353,375 | c.ovoeeeiireins 453 | ... 1,579,720,419
............. 50,293,182 | ...........338,263,2% | ...........115,320,107 veeeennn203,876,583 | ..o 15.0 el 540,897,930 veeennen503,876,583

..3,500,000 |.. ..3,500,000

6,242,500

..3,500,000 |..

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

........ 1,104,379,235
..52.9

............... 4,003,411
..0.2

Total Privately Placed Bonds

........... 482,884,531
............. 34,667,188

........... 565,972,580 | .............54,334,137
............. 74,338,901 |............ 14,771,693
.35,811,529 |. 10,000,000 | ..

........ 1,103,191,248
........... 123,777,782

........... 697,217,004
........... 253,574,960
..49,827,300

........ 1,103,191,248
........... 123,777,782
...45,811,529

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

517,651,719 | ...

......................... 00 | .00

Includes $.....1,272,780,559 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $.. 0 current 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.

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

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....4,099,085;

NAIC 2§.......... 0; NAIC3S§.. 0; NAIC4S.... 0; NAIC5S.......... 0;

NAIC6S.....

.0



Annual Statement for the year 2019 of the U NITED FINANCIAL CASUALTY COM PANY

SCHEDULE D - PART 1A - SECTION 2

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

1.02

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

....... 1,020,005

3 9 10 11 12
Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type 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
1.01 ISSUET OBlGAtIONS. ......cvuveeececieineireire et sieseseenenseessnennes | eevenennennennd,000,268 | ..........515,638,128 | .......... 500,367,152 XXX 548 | 304 | 965,140,674 | .....oovvvreen 339 | 1,020,005,548

80IS

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

4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities . .
4.04 Other Loan-Backed and Structured SECUMEIES. ..........cueerieereirierienins [ enmnmieiessnsisniens | reerisrsssssnensssnennes | nersesssssnssnssssnensesssens | onsenenssssmsenesssssnense | ensnnsnsssnsenssnsneessersees | sneenens KKK unsesersernne | soeesessmensesssnsssensees (O 0.0 [t | e 0.0 [
4.05 TOtAlS.....coiireieiieisieiiessstieississeserssissssneessssnsenssnsssenenssssssenesssssnsenses | onenseensseniensersnrenssd | corinsinsiennssssnrernens0 | conneernensisnenenennn0 | a0 | e | XK | i [0 0.0 [ oo, (O 0.0 [ oo 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 Issuer Oblgations............cccvevriereiniiereiisiesesesssssesesssessensessssessessnss | seveneeneens 14,195,703 1 .............39,886,707 | ............ 16,903,602 | ....cvoeviverererrieiian | errevereeeieiesienienes | cvveereeed XXXt e 70,986,012 | oo 21 [ 77,468,590 | ..covvereviaeeeen 7 [ 70,986,012
5.02 Residential Mortgage-Backed Securities... ....32,999 ....38,039 ...32,999 |.
5.03 Commercial Mortgage-Backed Securities..... .36,652,186 .37,871,985 .36,652,186 |.
Other Loan-Backed and Structured SECUMLIES............cveieevieeiiiiies | ervieieiisieieinissisnieies | eeeeessssssssssssessssesesss | oorersssssesessssessssnsesenss |eesssseessssssesensesessnss |eersnssersnsnenensnsersnsnse | senrererss XK umrerensnrens | errerersrsssesessnsesasannd 0 e et .
.......... 107,671,197 v 115,378,614 v 107,671,197 .0

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

1,008,670,319
..... 54,925,436
...418,788,628
.283,264,488

.......... 651,435,873

.......... 181,592,660
..41,401,168
614,690,393
435,096,338

1,765,648,871

....... 1,272,780,559

7.01
7.02
7.03
7.04

7.05

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

8.01
8.02
8.03
8.04

8.05

8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans-Issued




Annual Statement for the year 2019 of the U N ITED FINAN C IAL CASUALTY COM PANY

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

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

. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

Unaffiliated Bank Loans
10 01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOtAIS. ...cvvireiisit ettt

.0

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

....... 1,108,380,428
...31,779,318

....... 1,742,427,433 | ..........181,592,660
..4,677,165 |. ...41,401,168
............ 50,715,145 |..........614,690,393
.......... 289,277,259 | ..........435,096,338

60IS

12. Total Bonds Prior Year

12.01 1SSUET OblIGAtIONS.........cvviiercrrcricieicierri s | erienees 199,892,114 | .......1,358,696,954 | ......... 492,690,515 | ......cocovvririmrneirerins [ everermrnencninrnninnne | eerereee X [evrereee XXX [ XX | 000000.2,051,279,583 | oo 7221 [ 1,663,051,172 | .......... 388,228,411
12.02 Residential Mortgage-Backed SeCURties..........cccoovvvriennieeniennes | cviviieins 19,755,622 |............30,243,890 |.............4,904,818 | ....c0e0ee0e0een. 58,330 | oviiiiiiieeeeenn815 | b XXX e h XX e e X% s [0 54,963,475 | 1.9 16,749,728 | ............ 38,213,747
12.03 Commercial Mortgage-Backed SECUNtIES.........covevrriereerirrrerenis | v 110,022,926 |..........276,881,770 |............65,382,555 | .......c.c..d, 373,362 | .oovvrrivrrrrnenrens | eorrreen e XX [ e XXX e [ XXX | 10000 456,660,613 | o160 [ 51,890,283 | .......... 404,770,330

12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS......covviveiicreiece et
12.09 Line 12.08 @5 @ % 0Of COL 9. s

147,817,076 |. 105,802,622 |. 177,461,866

13. Total Publicly Traded Bonds
13.01 ISSUEr OBlIGAtIONS.........cvuvvieeircireieieieieee et sseessesessseseses | cosneeneens 89,256,802 | ....... 1,013,220,190
13.02 Residential Mortgage-Backed Securities..........c.cocovviverercnniieienicies [ veveennnnnnn 3,390,701 | oo 1,215,156
13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank Loans.
13.08 Totals.......corvrrrerrerennns
13.09 Line 13.08 as a % of Col. 7...
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Sectlon 11

.......... XXX oo [ 000 1,742,427433 | .in.B1.9 1111,663,051,172
............ 16,749,728
.51,890,283

2

2

14, Total Privately Placed Bonds
14.01 Issuer Obligations ,660, ,160, TT1,694 [ | eveeeveeeieeeeieeeeeienens | erereeen XK e | e ,592, . ,228, 6 | e e XXX s [ 181,592,660
14.02 Residential Mortgage-Backed Securities... . . e ———— . ...41,401,168
14.03 Commercial Mortgage-Backed Securities..... .614,690,393
14.04 Other Loan-Backed and Structured Securities.. . 435,096,338
14.05 SVO Identified FUNDS.........ccoeivrieiereeieeeieeesieessssessssenens | ceveeeee XXX i .
14.06 Affiliated Bank Loans. . .
14.07 Unaffiliated Bank Loans. . [N
14.08 Totals.......ccooevervrrirereines reernnn 876,123, .79,105,830
14.09 Line 14.08 @s @ % Of COL. 7...coevvvvverererieennneeressneennssssnsensennns | ceenennienennnennnd0.7 | i3 | 6.2
14.10 Line 14.08 as a % of Line 11.08, Col.
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Annual Statement for the year 2019 of the UNITED FINANCIAL CASUALTY COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVeStMENtS ACUINET. ..........eviuririicieeice et sese st snses | saetsssssesessesessssnsesessesesessnsesessnsesa 4,103,239 | oo 4,103,239 | oottt ees | et et ettt ettt et ettt et et et ettt et et et ettt et et et et esenans | Stetetetetetete ettt et et ettt ettt et ettt ettt et et enesanans
3. ACCIUAL OF QISCOUNL. .......cuivvitcticts ettt a bbb bbb s bt s e s bans | 2ebsssesesssebesssseses e s b e s s s s s s b b s setens 64,009 [ oo B4,009 | ..ooiviiiiieiictee et ee | shesaer e b e s et s et b s st eseaes | Sebseaebsa et et s a bbbttt s e b st n e
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.vurueiiueueiireieiiiieisieieieesse st sssesessssesssns | stesesssssssssssesessssssessssssesessssesasans 31,319,000 | .ovoveeeeeeeeeee e 31,319,000 | cuvviveeeececececteeceeeeecteteeete et etete e ete e teteteteetens | cereeeenese s s s eesssseasaeseseseseaeasseaesssesesnaees | seseseseset et et et et et et es et st en s s s s s s s s s ennnnnenas
7. Deduct amortization Of PrEMIUML.........ceuriiiririeicieieiesis ettt s ettt ssebsnes | oesessssessessebesanse st e sttt en s s s nses 55 | oo O T [ OO
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........cccrriuriririrrninniniinis | o 4,099,085 | ...oooveieiie e 4,009,085 | ... 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cviuiiieiiisrieisrssiersissessssssssssssessesssesss | eossessessssassessessssessesssssssessassssassans 4,099,085 | ... 4,009,085 | ....ovvicieeeree e (O O [0 P 0
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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, Sl14
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Annual Statement for the year 2019 of the U N ITED FINAN C IAL CASUALTY COM PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI..........c.cvieieeveeesceeiecieeteee ettt ettt saens | evsssssesssssassses s sesses st ses e s ses s s snsos 4,240,215 | oo 1,297,029 | oo s 2,943,186 | ..ottt
2. Cost of cash equivalents acquired 124,213,666 | ..ooooovecreeece s 116,612,452 | oot 7,601,214
3. ACCTUAI OF BISCOUNL........ouieeiiiiiirie bbbt | ohbbt bbb bbb bbb 113,634 | oo TA3,834 | oo | e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. Total QAN (I0SS) ON GISPOSAIS........eureueeneerrerririsereeaseessesseeeesessessssssessessesssssee st esssessessessasssessessassansessessesssnssessessasssnssessassansuns | festsessessossossssssessassnssessessasssssnssessassassnnssnssns 1,316 | o T30 | oottt | eeaese ettt st ettt ettt
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccuueviuieieeicisire ettt bbb st bessesans | sbessessssssssses s s esses s s st es s s bs s s bansaes 128,258,946 | ..ot 118,024,431 | oo 10,234,515 | oottt
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceueiiirrieieiiisisieesieeissiesieieess | cetessssie st s bbb nes 309,885 | .o 0 | e 309,885 | ..o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE T1)......ciiiiiiiietiiiceiiietsitctessssete st esssssaebs s esessssesessssesens | eresessssssessssesessssssessssssessssesessssnsessnsesesssnnes 309,885 | ..ot 0 | oo 309,885 | v 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

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

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date

U.S. Government - Issuer Obligation:

912828 2P 4 |US TREASURY NOTE.......ccccomimrirrirmiiirniiiierisissesssissssssssssssssesssssssssesssens | sevenes ...9,956,641 |...100.660 ....10,066,000 8,908 | oo [ e [ e 1.875 10/17/2017. | 07/31/2022.
912828 2§ 8 |US TREASURY NOTE 9,563,672 |...100.033 . ....102,003 oo 1.625 07/10/2018. | 08/31/2022.
912828 4P 2 |US TREASURY NOTE.......cccoiiiiiiriiinisiiicieciciinssis s | coenes 811,375 |...101.359 811,352 (23) | cvveererreierennns [ | e 2.625 12/31/2019. | 05/15/2021.
912828  4U 1 |US TREASURY NOTE.......coormiriririeiirinirierieneseesssissssesiessssesssssssssssesssenss | seenes 14,961,977 |...103.313 ....15,600,263 .15,000,337 26,743 2.625 07/23/2018. | 06/30/2023.
912828 4V 9 |US TREASURY NOTE 9,924,609 |...107.706 10,770,600 6,686 2,875 09/12/2018. | 08/15/2028.
912828  4Z 0 |US TREASURY NOTE.......ccccomimiiirirniiernireierisissesssisssssssssssssssessssssssesssens | sevenes ..4,902,734 |...105.314 5,265,700 | ..............5,000,000 | ...ccccc.ed,918,953 | oovoiioiiiiivirines | e 12877 s [ [ 2.750 09/25/2018. | 08/31/2025.
912828 5P 1 |US TREASURY NOTE.......cooririririeririnsriesieseseessssssssessessssesssssssssssesssnsss | soeees ..7,063,711 |...104.517 7,316,190 7,051,019 [ | e (12227) | e [ e [ e 2.875 12/18/2018. | 11/30/2023.
912828 5T 3 |US TREASURY NOTE.......cooiiiiiiiiiiniinnisciieni e sississssssssissssiensns | soenes ..9,966,797 |...104.767 | ............10,476,700 . 9,971,015 | e | v 218 i | e | 2.625 P 01/23/2019. | 12/31/2025.
912828  5U 0 |US TREASURY NOTE.......ccoomiririieiirinsiiesierieesssisssiessenssessssssssssessensss | soenes 25,100,586 |...103.647 | ........... 25,911,750 | ..ccooneee. 25,000,000 | ........... 25,083,227 2625 |.....2.537 [JD..cccer | v 1,803 | i 656,250 | 02/04/2019. | 12/31/2023.
912828  5Z 9 |US TREASURY NOTE.......coouuirimrireirreinsisessesisessssissssessessssesssssssessssseses | seeees 40,091,602 |...103.208 ....41,283,200 ...40,000,000 40,075,316 | ..ocvvcrrerencrnrnins | errirneeee(16,286) | oo [ e [ cevnas 2.500 02/22/2019. | 01/31/2024.
912828  6A 3 |US TREASURY NOTE......ccooumiririieiiriniriesierieesssisssiesienssesssssssssssesseenss | soenes 20,112,500 |...104.782 | ............20,956,400 ...20,000,000 | .. 20,099,662 2.625 219,701 | ....... 02/26/2019. | 01/31/2026.
912828  BF 2 |US TREASURY NOTE.......coooirirririeririnerierieseseesssssssssessessssessessssssssesssnsss | weeees 50,529,398 |...104.101 | ............ 52,466,904 | ........... 50,400,000 | ........... 50,516,888 | ....cvvuevvrerereerirris | orrrreeree(12510) o [ e [ e 2.500 425769 | ........ 630,000 |04/01/2019. | 02/28/2026.
912828 6L 9 |US TREASURY NOTE.......cccoiiimiiririiirnnieierisiseienssisssiesssssssisesssiessesssens | sevenes 19,711,328 |...102.644 ....20,528,800 19,737,926 2.250 114,344 04/23/2019. | 03/31/2026.
912828  6R 6 |US TREASURY NOTE.......cooomiriririeiiinirierienieessesssssesiessssessessssssssesssenss | soenes 40,289,648 |...102.317 | ............40,926,800 . 40,257,959 2.250 153,297 06/21/2019. | 04/30/2024.
912828  6S 4 |US TREASURY NOTE......coouiiiiiriirniinsissiiesieeisesissise s sssssssssssssannes | soeees 40,224,023 |...103.408 | ............ 41,363,200 | ............40,000,000 | ........... 40,204,918 | ..o | e (19,105) | i [ e [ e 2.375 161,813 05/20/2019. | 04/30/2026.
912828 6T 2 |US TREASURY NOTE.......cccomimiiiriririerniseiersissenisisssssiesssssessensssssssesssens | sevenes 14,931,211 {...103.858 ....15,059,410 ...14,500,000 14,913,861 | oo [ ereeeeen(17,380) [ oo | e | s 2.375 07/29/2019. | 05/15/2029.
912828  6X 3 |US TREASURY NOTE.......coouiririeerieinirsesseseeessssssssessessssessssssssssssssssnsss | seeees ..7,098,828 |...101.904 | .... 7,133,280 7,000,000 T,091,845 | s | rreeeeene(8,983) [ s [ [ 2.125 06/25/2019. | 05/31/2026.
912828  6Z 8 |US TREASURY NOTE.......cccomimiiirirmriirniieierinissesiseissssssesssssssessssssssesssens | sevenes 63,005,547 |...100.225 | ............ 63,141,750 63,007,344 | ...cooovvvvnrinnes | e LTOT | s [ v [ 1.750 08/06/2019. | 06/30/2024.
912828 7B 0 |US TREASURY NOTE.......coormiriririeiirinsrierieneseesssissssessessssessessssssssesssnsss | seeees 62,824,219 |...100.380 ....63,239,400 62,834,973 | ..o | e 10,754 | s [ e [ 1.875 07/25/2019. | 06/30/2026.
912828  G3 8 |US TREASURY NOTE.......coouiiiiireirniineisesiesiseeisssississ s ssssssssssssisssssnses | seeees . 14,545,313 |...102.524 | ............15,378,600 . 14,637,270 2.250 08/27/2018. | 11/15/2024.
912828 N8 9 |US TREASURY NOTE.......ccooomirrmririmiinninerieriesesesssisesiessesesessssssssssnenes | ovenen | on | vevvesniene | cenvenenened [ v 4,943,750 |..... 99.712 | v 4,985,600 | ..............5,000,000 | ............. 4,984,119 | e | e 114 | [ [ 1.375 02/24/2017. | 01/31/2021.
912828  TY 6 |US TREASURY NOTE......coouirirrireeririnsriesiesesneessssssssessessssesssssssssssesssnsss | woeees .15,009,375 |...100.019 ....15,002,850 .15,009,003 (<771 [T ORI PP 1.625 11/25/2019. | 11/15/2022.
912828 VS 6 |US TREASURY NOTE....... SD.. ..4,983,371 |..102.923 | .... 5,043,227 ..4,936,199 (9,511) [ oo [ veereererisessenniens s 2.500 22,500 |02/24/2016. | 08/15/2023.
912828 W7 1 |US TREASURY NOTE.......cooomirirririerieineriesieseseesssssssssessesssesssssssssssssssnsss | seeees 14,824,805 |...101.772 | ....cccooeee 15,265,800 14,847,975 23,170 | oo | v | e 2.125 04/22/2019. | 03/31/2024.
912828 X4 7 |USTREASURY NOTE.......ccooiiiiiiriiniisiiisiesiceineissis s | s 38,639,914 |...100.609 ....38,734,465 38,568,748 (28,768) [ ..o | cevereeerseirereeines [ s 1.875 07/24/2017. | 04/30/2022.
912828 X7 0 |US TREASURY NOTE......ccooomiririiiiirinsiierienieesseisssiesiesssessessssssssesseesss | woenes 19,142,188 |...101.282 ....20,256,400 19,344,836 140,204 | | e | e 2.000 07/18/2018. | 04/30/2024.
912828 X9 6 |US TREASURY NOTE......coouiririreirieinsiieisesisessssisssssessessssessssssssesssssanses | seeees ..4,002,344 |..... 99.949 3,997,960 ...4,000,268 (847) 1.500 06/26/2017. | 05/15/2020.
912828 XT 2 |US TREASURY NOTE 23,771,934 |...101.296 23,804,560 .23,744,415 (27,519) ......2.000 06/26/2019. | 05/31/2024.
912828 Y6 1 |US TREASURY NOTE.......cooomiriririerieinenierieseeessssssssessessssesssssssssssesssnsss | weeees 20,001,563 |...103.772 ....20,754,400 20,001,010 (332) | cevereereeinernens [ e [ e 2.750 08/16/2018. | 07/31/2023.
912828 Y7 9 |US TREASURY NOTE.......cccriimiiririiirnnieierisieiesisisssssiensssssisessssiessesssens | sevenes 10,060,547 |...105.936 ....10,593,600 10,049,538 (8,119) [ oo | e | e 2.875 120,313 08/21/2018. | 07/31/2025.
912828 Y8 7 |US TREASURY NOTE 60,721,875 |...100.227 60,136,200 .60,668,621 .(53,254) w1750 439,402 08/14/2019. | 07/31/2024.
912828 Y9 5 |US TREASURY NOTE......coiuirieireirneinsiiesiesisesssssssssessessssesssssssssssssssnses | seeees 66,120,703 |...100.324 ....65,210,600 66,063,624 ) [N IUTUUPIRIO VPO 1.875 510,020 08/22/2019. | 07/31/2026.
912828 YA 2 |US TREASURY NOTE.......ccccomimiiirirmriirniiiiersissiesississssssessssssssessssssssesssens | sevenes 43,233,492 |..... 99.733 ....43,084,656 43,230,049 )| [EOORORUON IUTORPORRIRIOIOR VOO 1.500 244,761 09/03/2019. | 08/15/2022.
912828 YB 0 |US TREASURY NOTE .33,246,855 |.... 97.342 32,609,570 .33,253,463 w1625 .205,620 10/02/2019. | 08/15/2029.
912828 YD 6 |US TREASURY NOTE.......cociiimiiririiirnnieierinieienisisssiessssssssessssessessssens | seveees 21,688,516 |..... 97.164 ....21,376,080 21,701,047 | oo | e 12,831 | s [ [ 1.375 102,218 09/20/2019. | 08/31/2026.
912828 YG 9 |US TREASURY NOTE.......cooririrririeririniriesieneseessssssssesiessssessssssssssesssnsss | soeees ..9,961,719 |..... 98.690 9,869,000 ...9,962,667 1.625 10/22/2019. | 09/30/2026.
912828 YM 6 |US TREASURY NOTE 44,680,664 |..... 99.071 44,581,950 44,689,366 .....1.500 11/14/2019. | 10/31/2024.
912828  YQ 7 |US TREASURY NOTE.......cccomimiiirirmriirniieierssisiesssissssssssssssssssessssssssesssens | sevenes 39,763,477 |..... 98.634 ....39,453,600 39,768,078 | ....cvververerriennis | cerrrerrene 800 | s [ e [ 1.625 11/06/2019. | 10/31/2026.
912828  YS 3 |US TREASURY NOTE.......coiririrrireerieinsrsesieseseessssssssessesssesssssssssssssssnses | soeees 14,942,578 | ..... 98.412 ....14,761,800 14,943,088 | .....vvevrerrrnernes | eerverirneennenD 10 | e [ [ 1.750 11/19/2019. | 11/15/2029.
912828 YU 8 |US TREASURY NOTE.......cccoiiiiiiriiniisiiiciiesisinissississssessssssissssiensns | soeees 64,400,000 |..... 98.614 ....64,099,100 64,402,391 | .o | 2,391 | | e | e 1.625 12/26/2019. | 11/30/2026.
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
0199999. U.S. Government - ISSUET OBlIGALIONS. ... .....ivrsurursiisersiassiserssssisseesssrsssss st ssnssnsenes | neees 1,019,755,389 XXX | e 1,031,320,537 | ....... 1,020,400,000 | ...... 1,020,005,548 [ ...coovvvriririninnns 0 ] oo 147,570 0 0 XXX XXX XXX | ... 4,586,234 | ... 9,165,950 XXX XXX
0599999, Total = U.S. GOVEIMMENL. ....v.eveitiesersteseeiessssesssssssssss st ss sttt snsanes | sraees 1,019,755,389 XXX | e 1,031,320,537 | ....... 1,020,400,000 | ...... 1,020,005,548 | ....oovvrirnrinninad 0| v 147,570 0 0 XXX XXX XXX | .. 4,586,234 | ..... 9,165,950 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
20775B N8 CONNECTICUT STt ssssssesssesssssssssssssssessseses | avenns [ I 2| 1FE| oo 4,428,278 |...102.988 | .........c.... 4,284,301 | oo 4,160,000 | ..oocverernd,232,458 | oo | e (27,820 [ ..o | e [ e 4.000 |...... 2.588 |MN......| coovenee 21,262 10/11/2013. | 11/15/2032.

20775C  EM
20775C QR
20775C QS
20775C QT
20775C QU
20775C Qv
20775C QW
20775C QX
20775F  CG

CONNECTICUT ST
CONNECTICUT ST
CONNECTICUT ST
CONNECTICUT ST
CONNECTICUT ST

..4,114,535 |...104.445
1,235,000 |...104.357
...1,390,000 |...105.241
...1,000,000 |...106.386 .1,000,000
. [ [ . 760,000 |..107.194 | .... ...760,000 | ... 760,000 ...... 3.125
CONNECTICUT ST e [l IFE | 770,000 |...107.824 285 | o 770,000 | ... 770,000 | .ooovvociierieniiinnis v | s [ e | v 3.200
CONNECTICUT ST 1,145,000 |...108.484 1,145,000 | ............. 1,145,000 3.250
CONNECTICUT ST 820,000 |...108.162 | .... 820,000 | ... 820,000 | ..o [ | o [ s [ 3.350
CONNECTICUT ST 394,980 |...102.389 | ...ccccovurnne 383,959 | ..ccooiriins 375,000 | ... 379,244 (181571 SOOI ISR IO 4.500

.4,015,910
..1,288,809
..1,462,850

3,845,000
.1,235,000
1,390,000

........... (20,711) 003500 |.....1.996 [MN......
......2.800
...... 2.900
...... 3.050

.. 17,196 04/27/2016. | 05/15/2039.
02/16/2017. | 05/15/2024.
02/16/2017. | 11/15/2024.
02/16/2017. | 05/15/2025.
02/16/2017. | 11/15/2025.
02/16/2017. | 05/15/2026.
02/16/2017. | 11/15/2026.
02/16/2017. | 05/15/2027.
10/19/2011. | 06/01/2026.

5
2
8
6
4
1
9
7
5
0
1
452227 FK 2 |ILLINOIS ST SALES TAX REVENUE
3
2
7
8
9
5
5
2
8
7

235036 4L DALLAS-FORT WORTH TX..otvvuiierirrirrieiseisnsisssssessssesssssssssesssessssssanss. | eovsnes | | wemrenenes | vevens 1FE .10,000,000 |..... 98.826 ...10,000,000 110,000,000 | .oecvvevmrvirrrirennes [ e | e | e | e 2.156 08/08/2019. | 11/01/2025.
I I [T 2FE| .. ..4,220,000 |...100.087 | .... . 4,220,000 | .. 4,220,000 [ oo | s | e | e | 2.681 05/10/2012. | 06/15/2020.
45506A  EK INDIANA ST HSG & CMNTY DEV.....ooiiuiririreiiniineiiesieseseeessssississsssssssenens | eoveees . 2| 1FE 1,000,262 |...102.784 | ....ccoevuunec 955,891 | .ovvoivirenns 930,000 | ... 944,768 (X072 RN ISR IO 4.500 11/16/2011. | 12/01/2027.
47770V AV JOBSOHIO BEVERAGE SYS STWD LIQ.......covieriiiennieiseernniersnssesennees | voveens JR TR I 1FE| oo 15,010,000 |...101.003 ....15,160,550 . 15,010,000 | v | e | e | e [ e 2.885 01/29/2013.| 01/01/2021.
57587A  HY MASSACHUSETTS ST HSG.......cevveimerierieiiensesisseissesssssssessesssssessssssssenes | weeees . 2| 1FE 3,381,529 |...105.086 | ... 3,315,463 3,155,000 | .. 3,248,385 | ..o | s (B7,848) [ ..o [ e [ e 4.000 03/12/2015. | 06/01/2039.
60416Q FS MINNESOTA ST HSG FIN AGY....ovireieiiiieieieiesieeeissiesesssessessessssssssnsenne | covnias . 2| 1FE 224,253 [..101.516 | ..cccovrernenen. 213,184 | oo 210,000 | ... 211,966 (VL) SRR IR DO 4.250 11/22/2011. | 07/01/2035.
60637B DV MISSOURI ST HSG DEV COMMN.... 2| 1FE 2,111,731 |...104.873 ..2,013,562 1,920,000 | .... 2,006,068 )| ST SRR PR 4.000 05/30/2014. | 11/01/2041.
60637B NS MISSOURI ST HSG DEV COMMN.... . 2| 1FE 2,951,802 |...107.263 | .... .2,922.917 | ..... 12,725,000 | ... 2,880,383 ) [ e | e | e 4.000 05/17/2017. | 05/01/2042.
649883  H6 NEW YORK ST MTGE AGY HOMEOWNER....... SRR IO . 2| 1FE 4,946,620 |..103.414 | .............. 4,839,775 | ..ovverne 4,680,000 | ............. 4,806,056 | .....oocrerereriirnens ) [OOSR UPOPPORSPORRPORRIOTOR VOO 3.500 07/09/2015. | 10/01/2035.
658909 BF NORTH DAKOTA ST HSG FIN AGY ....overirrrinerierieriseessssissisessesssseesensns. | weeees . 2| 1FE 137,600 |...101.401 131,821 ...130,000 | ... 130,909 ) [N IUPOUPIRIRRRIOOR VPP 4.500 11/10/2010. | 07/01/2041.
658909 Kz NORTH DAKOTA STHSG FIN AGY.......ooviriireieieieiseeseeiesiese s | e . 2| 1FE 7,339,264 |...106.465 | .... .7170,418 | ... .6,735,000 | ...ocoveuvs 704,795 [ .o | e (B7,413) [ v | e [ s 4.000 04/20/2016. | 01/01/2047.
83756C AM SOUTH DAKOTA HSG DEV AUTH.......ivumririierieriesenerssesssnseniesssssesssine | oveens . 2| ... 1FE 1,091,329 |...104.074 | ...ccccoonnee 1,061,555 | ..ooovvrvnnee 1,020,000 | ..cccovreene 1,044,198 (9,766) [ ..oovvevveerrerin | vevrrveererierinnenns | cveees 4.500 05/23/2012. | 05/01/2031.
93978T VD 8 |WASHINGTON ST HSG........cooiiiiiiiiiiiciiisniiniicssissi s | aseeas .. 2] 1FE 3,733,152 |...103.865 3,666,435 3,530,000 13,652,899 [ .o | e (16,432) [ .vvvveveierinnnnns | e | e 3.500 10/20/2016. | 12/01/2046.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... OO RPN ISR 72,205,335 XXX v 11,831,520 69,765,000 | .. 70,986,012 | oo [ (252,355) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31392C  MS 0 [FNW 2002-W1 2A. ..ot ssssssnsssisssnssnssenses | sness ...35,388 33,673 |.. 32,999 (170) | oo e [ 5.638 03/07/2002. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities .35,388 33,673 | 32,999 | o 0 (170) 0 0 XXX XXX XXX

U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdlwsnons

Col cial Mortgage-Backed Securities

3137AA  4X FHMS 2011-K013 X1 10. 1,511,217 | . 0.445
3137AD  TK FHMS 2011-K014 X110 14,637,571 | ...... 1.103
3137B1 BT FHMS 2013-K026 X1 10 ..8,488,983 | ...... 2.343
3137B6  ZN FHMS 2014-K714 X1 10. 10,972,056 | ...... 0.309

8 ...(1,318,457
3
8
4
3137B7 N2 1 |FHMS 2014-K036 X110 11,688,486 | ...... 2.393
7
6
8
1
6

(1,972,274

......0.653 |....15.336 | MON... 143,201 | ... 1,515,077 | 01/02/2014. | 01/25/2021.
. o . | een(1972,274) | e [ s [ 1.324 |..... 4.277 |MON... | ........ 190,126 | ..... 2,106,158 | 08/14/2013. | 04/25/2021.
............................................ 2,754,949 | ..o | (1,034,661 w1100 |......4.563 [MON... | ........110,193 | .....1,248,827 | 04/01/2014. | 11/25/2022.
695,178 ...(1,710,590 .0.793 |...53.014 | MON... A76,773 | ... 1,915,131 | 02/12/2014. | 10/25/2020.

)
)
)
) .
............................................ 4,623,084 [ oo | 0 (1,301,639) 00876 |....3.225 |MON... | ......141,716 | ....1,556,286 | 02/10/2014. | 10/25/2023.
)
)
)
)
)

3137FC UM FHMS 2017-K070 X1 10.......oiiriniiniiinrinissississesssessssssssssssssssnnnns. | ceeees ...3,430,854 | ...... 2.368 . (348,131) | covvoreeiicienis [ [ 0.457 |.....3.429 |MON...| ........44 478 | ....... 445,137 | 12/01/2017.| 11/25/2027.
3137FG RS FHMS 2018-K078 X1 10. 9,495,323 | ...... 0.983 ..8,310,098 980,129 ......0.226 ...1,229,902 | 07/11/2018. | 06/25/2028.
3137FH 2B FHMS 2018-K156 X1 10......couvivirieirriirriisssiisssissicsss s | e ..4,689,534 | ... 1.144 ..4,563,091 (340,929) | ovvvvvvieriins | e [ 0.207 08/15/2018. | 07/25/2036.

3137F)  EK
3137FL  YX

FHMS 2018-K081 X110
FHMS 2019-K092 X110

..2,246,436 | ...... 0.869
...8,994,987 | ...... 5.721

..2,038,376
..8,583,730

(237,359
......... (511,097

...... 0.211
...... 0.852

10/04/2018. | 08/25/2028.
05/22/2019. | 04/25/2029.
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2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 86,155,447 XXX | s 37,621,482 | ..o [V [ 36,652,186 | ..ooovriviriiinns 0 [ . (9,755,266) 0 0 XXX XXX XXX | ... 1,182,199 |....11,511,844 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment ObliGations.............cuiiiiiiiiiiisiessssississsenines | e 158,396,170 XXX | e 109,486,303 | ........... 69,798,673 | ......... 107,671,197 [ v 0 | ...(10,007,791) 0 0 XXX XXX XXX | .. 1,753,572 |....13,608,857 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  HS 4 [ATATINC...oooiiiiiieiieciieiiee sttt st | srines 5,285,450 |...105.756 | ......ccou.... 5,287,800 | ..ccovvienee 5,000,000 | ...ccornens 5,270,691 | oo [ v (14,759) [ oo e [ s 3.600 09/05/2019. | 07/15/2025.
00287Y  BQ 1 [ABBVIE INC.....cooiiiiricrieieeiriseriesieneeesseissnsse s sessssssessesssesssenins. | oveons 9,991,100 |...100.572 ....10,057,200 39 | oo [ s [ e 2.600 11/12/2019. | 11/21/2024.
015271 AL 3 |ALEXANDRIA REAL ESTATE EQUIT 7,801,658 |...104.981 ..7,810,586 v 3.450 10/28/2019. | 04/30/2025.
02665W DC 2 | AMERICAN HONDA FINANCE.........ccocovimminirerninnrnninerisnsniensssssesenssssssssnsnes | eoveree | o | ververenre | eoren TFE [ i 7,497,225 |...100.377 7,528,275 | ... .7,500,000 W TA97,389 | | e 184 | [ [ 2.050 . 09/05/2019. | 01/10/2023.
03027X  AJ 9 |AMERICAN TOWER CORP.........cccevvumirirerirririesseiseriesisesesessssssssssesssesssensns | seveons .10,024,400 |...109.076 ....10,907,600 ...10,000,000 .10,020,005 (2,907) [ coovvererereereninns [ erereerereneirsnenins [ s 4.400 |...... 4.361 |FA....... ...440,000 | 05/31/2018. | 02/15/2026.
032095 AF 8 | AMPHENOL CORP........ccccovviririiiiniineiiiesisisiinsisssiesienssesessssesssssiiess | soenes ..2,707,889 |...100.013 | ... 2,690,350 2,690,000 | .. ..2,691,724 (7,107) 2200 |...... 1.932 |AO...cc. | v 14,795 | i 59,180 | 09/07/2017. | 04/01/2020.
032654 AH 8 | ANALOG DEVICES INC.......cocoviririerirririeinsisssienieseseesssisssssesiessssessssins | sovenes 8,792,681 |...101.838 | .............. 9,313,085 | ...ocvevuven. 9,145,000 | ....coovuve. 8,900,545 65,877 | .oocververeeirins [ e [ e 2.875 ... 3.715 | Do | 21,910 | e 262,919 |05/03/2018. | 06/01/2023.
032654 AQ 8 |ANALOG DEVICES INC......coovverirerinriniieririisissierssissiesssiseesesisssssssssenssnies | seveees ...7,990,746 |...100.136 8,043,925 8,033,000 ...8,027,355 PETY 7 [T IOVRRIRIR IOV 2.850 |...... 3.181 |MS...... ...228,941 1 07/19/2018. | 03/12/2020.
032654 AR 6 | ANALOG DEVICES INC s | s . .22,658,686 |...100.820 | ............23,052,493 ...22,865,000 | .. .22,769,885 88,962 | ...oovvercrieriiinns | e | s 2.950 |...... 3.363 |....... ...674,518 | 11/07/2018. | 01/12/2021.
035242 AL 0 | ANHEUSER-BUSCH INBEV FIN........ccosiverrirmerimreeenininsisseriensnenssenissesennns | eovneen | o | overirenn2 | verenn2FE | s 18,285,318 |...103.529 | ............ 18,610,373 | coovvvrne 17,976,000 | ....cooneee 18,127,392 [ ..o | e (51,272) [ oovereverneerneeins [ v [ e 3.300 |...... 2.985 |FA.......| 0247170 | ... 635,340 |10/12/2018. | 02/01/2023.
037389 AW 3 |AON CORP......ovviieiieieeinsseisesissesisessssissssssssssssesssssssssssesssssssssssnns. | covnees | o | conereenins | oerenn2FE | i 15,974,247 |...102.142 ....14,557,278 ...14,252,000 .14,480,101 (298,819) | ccvvvvvvrrivrrinnis [ e [ 5.000 04/19/2018. | 09/30/2020.
052769  AD 8 | AUTODESK INC......cevvuirirrirreriniiriesiesieseseessssssessessessseesssssssssesssessssnsns | seenes 3,262,878 |...109.115 | .... 3,578,972 3,280,000 ...3,265,617 2,271 | o | e [ e 4.375 10/25/2018. | 06/15/2025.
052769  AE 6 | AUTODESK INC......covuuiiiiireireiiniiieiiesiesisessssisss st ssssssessssssns | soeees 6,956,040 |..104.728 | .............. 7,330,960 | ..oovrennvne 7,000,000 3,028 | oo [ s [ e 3.500 06/05/2017. | 06/15/2027.
053332 AX 0 |AUTOZONE INC....ocvvviriiriierinsieiinsinsissssessnssesenssssessssssssssnsssssssssssensssssnes | sevenen | oo | evenvnninn | o 2FE | v 9,971,100 |...103.973 ....10,397,300 ...10,000,000 3494 | i [ e [ s 3.125 04/04/2019. | 04/18/2024.
05531F  BF 9 |BB&T CORPORATION.......ccoirumimirariieriensssissesssssssssesssesesssssssssssssesssesens. | seeenns 4,992,300 |...105.951 | .... 5,297,550 5,000,000 1,430 | oo | e | s 3.750 11/29/2018. | 12/06/2023.
05565E  BC 8 [BMW US CAPITAL LLC.....oviirviiiiersnisrienisesinsenssseiensssisssssssssssssssssensnnes | eovenee | oo [ovnvneires | v TFE | i 4,994,900 |..102.253 | ......coovuee 5,112,650 | .ooovrrrenee 5,000,000 1,665 | oo | e | s 3.400 08/07/2018. | 08/13/2021.
07274N  AJ 2 |BAYER US FINANCE I LLC......cecovirrerieririerneinnrserieriseesssnissnsenienssesssenins | eevnee | oo [ eevvreienn | ceeenFE | i 14,767,616 |...107.810 ....15,955,880 ...14,800,000 14,771,694 4,021 [ e | e | e 4.250 10/15/2018. | 12/15/2025.
073730 AE 3 | BEAMINC. ...ttt esessnins | seneees 5,133,908 |...101.944 | .... 5,301,088 5,200,000 | .. 5,160,334 | .o | i 15,688 3.250 04/12/2018. | 05/15/2022.
075887 BT 5 |BECTON DICKINSON & CO......ooceuriiririinerierieeesrissssenieniesesssssssssesiens | eoveees | oo | ceverivein | verenn2FE | i 10,479,826 |...101.619 | ........... 11,063,261 | ...cvvveneee 10,887,000 | ....coooue. 10,596,787 | ...coovveurrverirerires | v 111,346 2.89%4 12/10/2018. | 06/06/2022.
110122  BX 5 |BRISTOL-MYERS SQUIBB CO.......ccccevureririrreniirernninierernnineeensersnssssenssnnens | eveeee | o | vevverennes | eeen TFE | i 14,976,300 |...100.967 ....15,145,050 ...15,000,000 .14,983,344 T044 | oo | s | e 2.550 05/07/2019. | 05/14/2021.
11120V AD 5 |BRIXMOR OPERATING PART.....cocviiiieririeierisisernsssinssesessssssessessssesssssnsas | sevenes 6,671,700 |...102.870 | ... 7,200,900 7,000,000 | .. ..6,742,249 62,748 | ..o e [ s 3.250 11/13/2018. | 09/15/2023.
11120V AF 0 | BRIXMOR OPERATING PART.......ccvurirmerimrireereniseesserisnssensensssessenssssnenes | voneeen | oo | vveeeseinn | eeiene2FE [ i 1,921,460 |...104.518 | ....cccooeuee 2,090,360 | ..ovvernvne 2,000,000 | ..ovvereee. 1,936,026 [ ...oovvveerierirecenns | e 12,708 | oo [ e [ 3.650 11/06/2018. | 06/15/2024.
12189L  AF 8 |BURLINGTN NORTH SANTA FE.......coooiinririrninirnrinnrcceseinersnseiresssisseennens | eveene | oo | verveeen | eern TFE | s 12,058,774 |...102.298 ....11,641,512 ...11,380,000 1,544,064 | oo [ e (109,406) | ..oovvvvevecererns [ v | e 3.450 01/21/2015. | 09/15/2021.
125523 AE 0 | CIGNA CORP........viviriritiieiiiiesisis it enessssssssenns | crvenes 5,000,000 |...102.338 5,116,900 15,000,000 [ .oooveerireririiinnnis | e | e [ | o 3.400 09/06/2018. | 09/17/2021.
126650 CW 8 | CVS HEALTH CORP.......cooirviierierireinsrinsneniesssseesssssssssssssessssesssssssses | sevnee | oo [ eovsseiesni | cenenFE | oo 14,853,150 |...107.264 ....16,089,600 4,886,275 | oo | e 18,882 4.100 03/06/2018. | 03/25/2025.
126650 CX 6 |CVSHEALTH CORP.. 4,929,700 |...109.124 ..5,456,200 4,939,981 5,881 o.r.4.300 03/06/2018. | 03/25/2028.
161175 AX 2 | CCO SAFARIITLLC.....ooiviirecercrineierierineessenissensesssessensenssssssssssssssnensens. | sevnee | oo [ eevseeieen | conenFE | i 10,000,000 |...100.636 ....10,063,600 110,000,000 | vooueeeernerienireees [ e [ e | e | e 3.579 07/09/2015. | 07/23/2020.
205887 BX 9 | CONAGRA FOODS INC.....coovveriiiririiiiisnieisssssisessssssesesssssesesssssssssiensnnss. | sevenes ...7,000,000 |...100.009 ...6,983,635 2.703 10/15/2018. | 10/22/2020.
21036P AL 2 | CONSTELLATION BRANDS INC 5,108,400 |...106.228 5,076,340 oerrn4.250 06/19/2018. | 05/01/2023.
22550L  2A 8 | CREDIT SUISSE NEW YORK......oouurrimrireirienerieeiesisseesssissssessesssssesssins | soeees .14,998,200 |...100.444 ....15,066,600 . .14,998,157 () TN VRN IOV 2.100 11/04/2019. | 11/12/2021.
22822V AB 7 | CROWN CASTLE INTL CORP.........oovrriririrrierrirsiierssissisessseisessssssssssssesensnnes. | wovenes 3,979,800 |...109.457 .4,378,280 | ..............4,000,000 | ............. 3,983,290 2,294 | oo | e [ 4.450 06/19/2018. | 02/15/2026.
254687 CM 6 |DISNEY WALT CO 8,118,640 |...102.933 ..8,234,640 8,092,780 ......3.000 03/20/2019. | 09/15/2022.
257375 AN 5 | DOMINION ENERGY GAS HLDG .14,990,250 |...100.375 ....15,056,250 | ............15,000,000 | ...........14,990,253 | ......cocovvvivmriimiriins | onrrvriiieriieinnsd | e [ [ 2.500 11/18/2019. | 11/15/2024.
26867L  AE 0 |EMD FINANCE LLC.......ovviiiriiriricereinsriesienecessessssse e eessssssssssessenes | soenes 9,999,500 |...100.031 ....10,003,100 (T2) [ oo | e | e 2.400 03/16/2015. | 03/19/2020.
269246 BP 8 |E*TRADE FINANCIAL CORPORATION 4,850,950 |...101.826 ..5,091,300 38,155 1002950 01/07/2019. | 08/24/2022.
26969P  AA 6 |EAGLE MATLS INC.....oooiiririiiieiiieiseieiesissiesssisissssssssssssesssssssssesssssssens | covenes 9,813,490 |...103.794 ....10,380,438 20,564 | ..oovvcrerieeis | e | s 4.500 10/30/2018. | 08/01/2026.
294429 AM 7 |EQUIFAXINC....ooivireiriirerininrieriserseissienissiseeessssisesessenssnssssesssssessenssssens | seneees | oo | eevernerens | ceeeenFE | svireiiniis 5,007,550 |...102.286 5,114,300 (2,313) [ oo | e | s 3.600 06/01/2018. | 08/15/2021.
204429 AQ 8 |EQUIFAXINC.....coooiiiiiiiiiisiicieccsssi s | soienes 24,944,750 |...100.534 ....25,133,500 814 | o [ | e 2.600 11/15/2019. | 12/01/2024.
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29444U  AQ 9 [EQUINIXINC......cooeiiiieniiererieiernsiceesiseesssssessensessesissssensessssssenssenessensnes | veveiee | o | vevireree | eeree@FE | vevirerinns 14,096,488 |...106.126 | ............ 14,092,472 | ............ 13,279,000 | ........... 14,020,541 | oo | v (T5,947) [ v [ e [ e 5.875 |..... 3.7 10/04/2019. | 01/15/2026.
30040W AG 3 |EVERSOURCE ENERGY... 6,974,660 |...105.255 ..7,367,850 | ..... .7,000,000 | ............. 6,979,381 4,803 | v | e | s 3.800 12/10/2018. | 12/01/2023.
336158 AK 6 |FIRST REPUBLIC BANK... ...8,992,440 |...100.940 ..9,084,600 .9,000,000 | ... 8,996,123 1,495 102500 05/30/2017. | 06/06/2022.
337738 AM 0 |FISERV INC......cooiiiiiiiiiiiincisciesisessssisiees 3,956,400 |...103.606 .4,144240 | ... 4,000,000 | ..ccorrene 3,968,073 | ..o | v 10,757 | oveeverrererne | e | e 3.500 11/27/2018. | 10/01/2022.
337738 AS 7 |FISERV INC......ccoiiveirierierienisiseniessiesiesissesessessssensnenes 9,983,200 |...101.689 ....10,168,900 1,667 | oo | e | e 2.750 06/10/2019. | 07/01/2024.
34964C AB 2 | FORTUNE BRANDS HOME & SECURI 3,891,906 |...100.342 ..3,903,304 . ......3.000 03/06/2018. | 06/15/2020.
34964C AC 0 |FORTUNE BRANDS HOME & SECURL.......cccovvmivvinriernnineeerneissnnsrsenesnsnnes | ceveres | o | ververeeenn2 | eerenFE | i 4,488,368 |...105.606 .4,467,134 . . B 489,107 | e | e (19,262) [ v | e | e 4.000 09/09/2019. | 09/21/2023.
35802X AH 6 |FRESENIUS MED CARE Il..... 10,362,500 |...100.992 ....10,099,200 10,067,751 | .overcercrrennrrerres | erreeens(121,727) | s [ [ 4.125 07/06/2017. | 10/15/2020.
35804G AK 4 |FRESENIUS US FINANCE Il......... . 11,315,180 |...105.296 | ............11,222,448 11,026,748 | .oooeverrercvnenes | v (124107) | oo [ | e 4.500 10/19/2017. | 01/15/2023.
370334  CF 9 | GENERAL MILLS INC......eveuiveiriniricrierirnniierissnienienesensssissnssensenessensnnees | eveees | oo | enerivein | verenn2FE | s 10,035,050 |...108.065 | ............ 10,806,500 10,026,782 | ...oovvvvvevrrverres | cvvrvereene(8,834) | oo [ [ 4.000 04/04/2018. | 04/17/2025.
3733IN  AB 7 | GEORGIA-PACIFIC LLC. ...3,444,866 |...102.771 3,214,677 3213757 | e | e (101,105) [ s [ e [ e 5.400 09/05/2017. | 11/01/2020.
37940X  AA 0 | GLOBAL PAYMENTS INC......covvviiriririerirrirteisnineiiesieseseesssisssssessesesseses | coveons 2| 2FE| .. .10,018,700 |...100.357 | ............10,035,700 . 10,017,322 | oo [ e 1,378) [ v | e | e 2.650 08/07/2019. | 02/15/2025.
459200 JY 8 |INTL BUSINESS MACHINES CORP........occuiruirieriererneerenissiserissssensneninne | vevenee | oo | eevvvernens | vovene 1FE| oo 9,961,800 |...103.550 | ............ 10,355,000 | ............10,000,000 | ............. 9,966,004 | .....cvvcrierinrinnns | v, 264 | | | s 3.000 05/08/2019. | 05/15/2024.
49271V AE 0 |KEURIG DR PEPPER INC......ccooviiiiiiiiniinniicciiesicinsissie e | cvvies 2| 2FE 20,000,000 |...102.113 ....20,422,600 20,000,000 | ..ooocereririeireriniis | e | e | e | e 3.551 05/14/2018. | 05/25/2021.
539830 BF 5 |LOCKHEED MARTIN CORPORATION........cccoomiuimrimrmnrrmnerieneseessessssisserinss | veeees 2| 1FE| v 14,946,150 |...100.522 | ............15,078,300 . 14,989,654 | .....ovooverrrinnrnes | e 11,072 | oo [ [ 2.500 11/16/2015. | 11/23/2020.
539830 BG 3 |LOCKHEED MARTIN CORPORATION........coomiirrimeimnrenerieniseeesssesssissessnns | weeees 2| 1FE 3,932,440 |...103.106 | ....cocvvnves 4,124,240 | .............4,000,000 | ............. 3,948,996 | ...ooocvveririinrines | s 15,615 | oo [ v [ e 3.100 12/06/2018. | 01/15/2023.
55336V AQ 3 [MPLXLP.ooiiiiiice et | eneies 2| 2FE 8,146,323 |...102.637 8,506,555 ...8,185,893 29,274 | oo | e | s 3.375 10/12/2018. | 03/15/2023.
55354G  AF 7 [ MSCIINC. ..ottt et ssssssns e nsenssssnns | cienes 2| 3FE| oo 10,000,000 |...107.750 | ............10,775,000 ...10,000,000 | .. .10,000,000 | .......c.... 212,500 [ .eovoeririeninnes [ e [ e [ 5.375 05/15/2018. | 05/15/2027.
571748  BF 8 |MARSH & MCLENNAN COS INC.......ccvvriniirirniinineieiesisssesssissiesssssssssssenss | veveens | oo | eereveenns 2| 1FE| o 12,493,125 |...106.595 | .....cc..... 13,324,375 | .o 12,500,000 | ........... 12,494,579 1454 | oo [ | e 3.875 322,917 |01/08/2019. | 03/15/2024.
573284 AN 6 |MARTIN MARIETTA MATERIALS.......coosverrrinrierinsissiesieisnssesessssssssesssssnns | eevees 2| 2FE 1,474,425 |...106.981 . 1,470,000 | ...covvveeee 1,472,416 (492) | ceververerineinens [ v [ 4.250 162,475 | 07/16/2015. | 07/02/2024.
579780 AL 1 |MCCORMICK & CO INC.....cooiieriiriiiiieiienieeiseesssisessesiesisssssssissssssssenes | seeees 2| 2FE 2,255,491 |..101.542 | .... ..2,381,160 .2,345,000 | ... 2,281,488 22,599 | oo | e | e 2.700 163,315 | 11/02/2018. | 08/15/2022.
579780 AM 9 |MCCORMICK & CO INC.......oeverrerrinirierierieriseissisesiesiesessssssissssienienes. | voenes 2| 2FE 9,993,700 |...103.757 | ............ 10,375,700 | ...cvvvvneee 10,000,000 | ...vvereeee 9,995,484 849 | i [ e [ 3.150 315,000 |08/09/2017. | 08/15/2024.
582839 AJ 5 |MEAD JOHNSON NUTRITION CO.....ovvvmrmmrireeierineesseissssessenssnessssessssssees | weeees 2| 1FE 9,990,200 |...100.873 ....10,087,300 ...10,000,000 ...9,997,995 1,997 | o | e | e 3.000 ...300,000 | 10/29/2015. | 11/15/2020.
595017 AN 4 |MICROCHIP TECHNOLOGY INC......ccecoviirirrmririrmmieiersssiensessssessssssssssssssesnnss | vereens | oo | eereveenns 2| 2FE| e 10,000,000 |...102.245 | ............10,224,500 ...10,000,000 | .. .10,000,000 3.922 ...392,200 | 05/23/2018. | 06/01/2021.
59523U AM 9 | MID-AMERICA APARTMENTS........cootiumrriemireerenssessnsssenssesesssesssssssssssssenens | sevees 2| ... 2FE 6,102,240 |...108.142 | .............. 6,488,520 | ..............6,000,000 | ............. 6,089,210 | .covoevrereererrcriinns | e (13,030) [ .ooverrereererins [ erverrneerneniinines [ veenad 4.000 240,000 |02/26/2019. | 11/15/2025.
60856B  AA 2 [ MOLEX ELECTRONICS TECH.......cccsiiiriiririineisinieisssciesieicsesiseisnsssnes | coenes 2| 2FE 12,538,550 |...100.134 ....12,516,750 12,501,631 (BATT) [ o [ [ 2.878 04/02/2015. | 04/15/2020.
60871R  AF 7 | MOLSON COORS BREWING CO......cccevvrimrirriririininiiierieressesssisssinesienes | cvvenes 2| 2FE 14,994,300 |...100.064 ....15,009,600 14,998,142 1,138 [ o | e | e 2.100 06/28/2016. | 07/15/2021.
615369  AC 9 |MOODY'S CORP.....cevuriurirreineineissstise et eesssssse st ssssssesins | seeees 2| 2FE 3,759,245 |...109.896 ..3,846,360 | ..............3,500,000 | cooorreen. 3,719,810 | oo | e (39,435) [ .oovvrrerrererins [ e [ e 4.875 03/29/2019. | 02/15/2024.
637417 AG 1 |NATIONAL RETAIL.... 2| 1,479,576 |...105.814 ..1,481,396 (4,468) .....3.900 09/23/2019. | 06/15/2024.
B4110L AT 3 [NETFLIX INC....ootvvrierrrierieiieneieeissisensesssesssessssssssssssssssssenssesssssssssssssnsnes | eonnees | o | svevsrenens | vevens 3FE| s 3,500,000 |...110.856 ..3,879,960 89,495 | oo [ e | v | s 5.875 04/23/2018. | 11/15/2028.
64952W DK 6 [NEW YORK LIFE GL.....oouiiriiiiieiiciieeieiseisessssssssesssessseessssssssssssssesnsns | evenee | o [ evesvevenes | vevens 1FE| v 10,000,000 |...100.211 ....10,021,100 2233 10/15/2019. | 01/21/2022.
655844 BG 2 |NORFOLK SOUTHERN CORP.. 2| 2FE 5,828,362 |...102.126 ..5,923,308 5,808,757 (4,992) 003250 11/18/2015. | 12/01/2021.
655844  BJ 6 |NORFOLK SOUTHERN CORP........ccostiurirririreiseninsissessesisseesssssssisssssnnes | seeees 2| 2FE| s 12,452,212 |...102.042 ....12,525,656 2,347,318 | oo [ s (B4,792) [ oo [ e [ e 3.000 11/18/2016. | 04/01/2022.
666807 BG 6 |NORTHROP GRUMMAN CORP.........cocrrimririmrririeirniisseenssssisessssnsnssseensnnes | neviene | oo | evserenins | oeees 2FE | o 2,421,616 |...104.188 2,568,234 ..2,431,628 8,553 | ovvrieririnninnis | e [ e 3.250 10/26/2018. | 08/01/2023.
69353R FS 2 |PNC BANKNA.... 2| ... 1FE 20,000,000 |...100.107 20,021,400 .20,000,000 e 2.028 12/04/2019. | 12/09/2022.
701094 AM 6 | PARKER HANNIFIN CORP......coostiririiiriniierniiseiesssiseesssisssssiensssssssessnes | sevnes 2| 2FE| e 14,993,100 |...102.078 ....15,311,700 B4 | oo | e | s 2.700 06/05/2019. | 06/14/2024.
70450Y  AC 7 |PAYPAL HOLDINGS INC.....ccovvvievirrerieiriinnrieriesesseesssesssnsesssessseesesssssnses | oeveons 2| 2FE 9,993,900 |...100.930 ....10,093,000 123 | e [ s [ 2.400 09/19/2019. | 10/01/2024.
718549  AD 0 | PHILLIPS 66 PARTNERS LP. 2| 2FE 8,163,588 |...104.656 ..9,190,890 67,302 .r.3.550 12/21/2018. | 10/01/2026.
741503 AW 6 | PRICELINE GROUP INC.......cccovvimiriiririiiiniisniesiesie s | voenes 2| 1FE 9,415,151 |...106.820 ..9,768,689 | ..... .9,145,000 19,335,499 | i | e (BAAT) | s [ [ 3.650 09/15/2017. | 03/15/2025.
741503  AZ 9 | PRICELINE GROUP INC......cccntrumirrerirrireesssiseriesiesesssesssssssssessesssssssssssas | seeees 2| 1FE 3,837,240 |...106.651 | ..............4,266,040 | ..... 14,000,000 | ........ 3,859,580 | .ovuvvrerierineiiens | e 18,869 [ i | e | s 3.600 10/17/2018. | 06/01/2026.
756109 AP 9 |REALTY INCOME CORP.......cccmiiiriieiirirneiineirenssseessssesssseisssssssissssssnsnse. | covnees | o | weerienes 2| .. 1FE| oo 7,642,689 |..108.162 | ..............7,830,929 | ..... 7,240,000 | ...cocvene. 7,564,687 | ....cooovvrvernrinns | eiernceent(78,002) [ oo | e | s 4.650 02/26/2019. | 08/01/2023.
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760759 AU 4 |REPUBLIC SERVICES INC.......coocoiiererenrrinerienissirseeineis 4,992,000 |...101.056 | ...occonneen. 5,052,800 | ..ovvernvnne 5,000,000 | ..oovrvrnes 4,992,536 XL T PRI PPN IV 2.500 |...... 2.534 |FA.....| c0ereere50,000 | oo 07/29/2019. | 08/15/2024.
776743  AH 9 |ROPER TECHNOLOGIES INC.....c.covvvieriiiierneinennisinnnesessssssenssssssssnnnns | veenen | oo | everveninn | e 2FE | v 9,981,500 |...100.482 ....10,048,200 1,047 | v | e | e 2.350 08/19/2019. | 09/15/2024.
824348 BD 7 | SHERWIN-WILLIAMS CO 3,451,305 |...101.603 ..3,728,830 31,561 .....3.300 11/19/2018. | 02/01/2025.
85208N  AA 8 | SPRINT SPECTRUM / SPEC | 3,510,500 |...100.890 ..3,531,150 (2,868) [ ..vovveeereereeris | e | e 3.360 02/23/2018. | 09/20/2021.
891906 AC 3 |TOTAL SYSTEM SERVICES INC 10,516,584 |...111.161 ...11,560,744 | ............10,400,000 | .......... 10,502,389 | .....ccccrurermrrrmrrrnns | vorrrri (14,195) [ oo [ e [ e 4.800 01/07/2019. | 04/01/2026.
913017 DB 2 |UNITED TECHNOLOGIES CORP..... 12,120,201 |...105.343 12,922,426 .12,151,251 29,057 .....3.650 .167,905 12/06/2018. | 08/16/2023.
928668 AP 7 | VOLKSWAGEN GROUP AMERICA ...9,961,800 |...103.400 ....10,340,000 9,975,284 | oo | v 12,282 | oo | e | e 4.000 11/07/2018. | 11/12/2021.
982526  AQ 8 |WRIGLEY WM. JR CO...cooevumimerinriieeieniseesseeisssssessesissesssssssssens 14,352,517 |...100.971 ....13,871,396 13,826,509 | ...cooucermreirrerires | crereens (120,209) | evovevererrinens [ erveereeiieinnerienns [ e 3.375 12/08/2015. | 10/21/2020.
01626P AJ 5 |ALIMENTATION COUCHE-TARD 14,020,430 |...101.051 | ............ 14,147,140 14,010,666 (4,134) [ oo | e | s 2.700 - 08/09/2017. | 07/26/2022.
00507U AR 2 |ALLERGAN FUNDING SCS........... 9,847,850 |...102.256 | ............ 10,225,600 | ............10,000,000 | ............. 9,898,081 | ..o | s 43,228 | ..o [ e [ 3450 |.....3.935 |MS...... | ......101,583 | ....... 345,000 |10/31/2018. | 03/15/2022.
65557C AR 4 |NORDEA BANK AB ..5,881,716 |...100.451 ..6,023,042 | ..... .5,996,000 ...5,949,103 63,735 [ v [ e [ e 2.500 ..43,304 ...149,900 | 12/06/2018. | 09/17/2020.
714264 AA 6 | PERNOD-RICARD SA . ..4,238,271 |...104.656 | .... .4,070,072 | ..... .3,889,000 14,030,856 | ...ovonrirririiinies | e (108,669) | ...eoovevrvvrriaens [ e [ e 5.750 LB2,177 | ........223,618 | 01/23/2018. | 04/07/2021.
714264  AD 0 | PERNOD-RICARD SA.......ccccomvvmirmrinirnerirnenneesenissessenssssnessensssssssssssssnenes | oveeen | D vvveevenne | eerenn2FE [ i 7,195,300 |...104.576 | .............. 7,320,320 | oo 7,000,000 | ..oovrereee. 7,116,985 | .ovoevivecncenns | e (54,393) [ oo [ e [ e 4450 |.....3.592 |J.oes | e 143,636 | ........ 311,500 |07/17/2018. | 01/15/2022.
714264 AH 1 |PERNOD-RICARD SA......ccccoiimiiiinmniiinnnisnienssissnsssesnsnssssessssssenssssssssensnnes | aeeees | D | wevsninnens | e 2FE | i 7,640,723 |...105.181 7,791,808 7,408,000 | ..o 7,525,710 | oo | v (CREYE) ] o [N P 4.250 589 | | e 145,176 | ........ 314,840 | 06/19/2018. | 07/15/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - IsSUEr ODIGAtIONS. .....v.uverreririsiiscissssiiere s 832,376,460 XXX ..852,682,622 .827,712,000 | ......... 828,929,448 | ...........301,995 | ........ (698,515) 0 0 XXX XXX XXX | ... 6,988,442 |....21,783,585 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
35729P  JE 1 [FHLT 2005-1 M4......oovriiiiiieiieicieinesensisisssssssssssesssssssssssssssssssssensnnss | eonens | oo [onneeeernidh | s 1FM ...1,276,288 |...100.198 1,766,488 | ......co..... 1,773,906 (1,193) [ o v [ 2.812 |...... 2.818 |MON.. .56,918 | 04/28/2008. | 06/25/2035.
576433  UF 1 |MARM 2004-13 BAT......oiiiiieienicesesissssessesssessesssssse s essssssssssssssses | seeees 4] ... 1FM | .. 455,713 |...102.388 ....468,092 460,040 1,915 [ o | e | e 469 |...... 5.788 | MON.. .21,578 | 08/20/2007. | 02/21/2054.
61762  BH 5 |MSRR 2013-RE 5B1........cievrririiiieieessisiissisessiesssssesssssssssssssssssssssennss. | eovenes | o | seerennes 4| ... 1M e 16,541,673 | ..... 97.904 | ..ccooone. 19,315,643 | ............ 19,729,167 | ....coeee. 18,809,274 | ..ovvvvvvvrervrienires | eriirinns 374,996 | ..o | e e 1.988 |..... 5.681 | MON.. 04/21/2015. | 04/26/2053.
63862T  AA 9 [NHLT 2018-2A A...ccoviiricrieecrceinsnienienieseseessessssnsessessssesssssssssssensensnn | nevenee | oo | eoenerenedh [ v 1FE ...3,667,778 |...100.075 | ..............3,670,530 | ..... .3,667,780 ...3,667,518 [£:)]) SR TORURTIN VRTINS IOV 3.188 |...... 3.232 | MON.. 07/25/2018. | 07/25/2028.
63862U  AB 4 | NHLT 2019-2A MT....oomiieieeiiniieiieeecssesiseise st sssesssinns | svines 4] ... 1FE ..9,424,986 |..... 99.840 | ..............9,409,920 | ..... .9,425,000 ..9,424,392 (594) | ovvvvererireieens [ e [ e 2.359 |...... 2.374 |MON.. 11/21/2019. | 11/25/2029.
63862V  AB 2 [NHLT 2019-TA M1 oo sessssssssessenssessssnsennees | onnnen | ae | vevesneenns 4 ... 1FE| oo ,499,979 (...100.281 | ..coovvrvnnes ,526,695 | ...ooovrvenes 9,500,000 | ...ocvvreven ,499,984 A | e | e | e 2.664 |..... 2.679 |MON.. 06/13/2019. | 06/25/2029.
65535V BZ 0 [NAA2003-A3 Al...ooiiiirierieiierissinesiesineesesssssssessessssesssesssssssesssssnsssenss | vonsns | oo | vevevneennidh | veens 1FM ....32,832 |...102.473 ...33,559 ..32,749 32,944 ((G31) ) TR ORI DY 5.285 |...... 4.934 | MON.. 09/15/2003. | 08/25/2033.
68389F  KP 8 [OOMLT 2008-1 2A3.......oeimiimiirriinisesississsssssssessssesssssssssssssssesssesssssssssssnss | seveees 4 ... 1FM]| .. ...52,165 |..... 99.998 | .... ..61,770 | . ..61,771 61,655 603 | oo [ | 1.982 |...... 4.413 |MON.. 04/21/2008. | 01/25/2036.
855541  AB 4 | STARM 2007-ST 2AT.....ccumirimriicrieierisessesiessesessssssssssessessessssssssssssesses | eonnees | | severenenes 4| ... TFM | e 414,848 |...101.067 | ...cccocoorrenne 477,397 | o 472,357 406,216 | ..vvvevercerreircries | rerierineenneninnnis | eerierineesssinens | e | e 4558 |...16.236 |MON.. 09/13/2007. | 01/25/2037.
86358E UV 6 |SAIL 2005-HET M1...coooiiiiiicsiccieccnsnisciesienessssssssssiessinnes | ennies | oo | cevveneedh | i 1FM ..983,038 [...100.179 | ..............1,082,195 | .............. 1,080,262 | ............. 1,081,349 2,711 | e | e | e 2413 | ... 3.317 |MON.. 11/20/2012. | 07/25/2035.
86358E  WC 6 | SAIL 2005-7 MT....iiuiiiiiriiniininniisnissnienisssissnissnsesenssnssssesssnsssssssnssnsssnsssnnees | onnee | oo | vevevnneeeidh | i 1FM] .. .787,752 |...100.081 | .................826,621 | ....... 825,952 828,056 1,456 2.527 |...... 3.271 | MON... 10/10/2014. | 08/25/2035.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMHIES. ... v | evsnienes 43,137,052 XXX | s 46,653,586 | ......c..... 47,029,618 | ........... 46,045,334 | oo [V 379,274 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
03063N AR 8 |ACRE 2010-ARTA D...covvvrmrirrireincrieererieriesisseessessssssessessssssssssssssssessessns | conees | o | voverenenes 4| ... 3FEM| e 19,433,414 |...102.885 | ............ 18,969,936 | ............18,438,000 | ........... 18,969,936 | ............. (93,912) | ......... (RIGIRCIS1S) N ORI DURRRRRION PP 7443 |...... 4,065 |MON... | .........76,241 | ....... 809,550 |09/20/2019. | 01/14/2029.
05357H  AA 8 [AVMT 2013-AVM A....oovriiiiiciicenersissienessssiessssssesesssesssssssessssssssenss | ovenes | o0 | vervveveendh | v 1FM 39,170,774 |{...100.780 ....38,834,565 38,765,898 (264,532) | covoovervirneineis [ e [ 3.867 |...... 3.114 |MON... | ......124,189 | ... 1,462,233 | 06/06/2018. | 12/05/2032.
05357H  AG 5 |AVMT 2013-AVM B......ovvvirirririerinnrierienissesessssssessenessssssssessnsessenssnnnss | sevnee | oo [ eevenneendh | o 1FM 17,729,819 |...100.754 17,299,462 17,295,641 (141,249) .rr.3.867 10/05/2018. | 12/05/2032.
05538U  AA 1 |BBUBS 2012-SHOW A......covvvmiiiiieieiienineeiesiseisessssssssssssssessssssssssnensens | sevnee | oo [ eovennenendh | e 1FM ..5,486,717 |...104.188 5,445,907 ..5,483,223 (3,493) [ ..o | e | e 3.430 12/04/2019. | 11/05/2036.
05607A  AG 8 [BXTrust 2018-MCSF B.......ccovvvririrnriirirnriernineernsessiesssissssssssnsssssssenssnsnes. | eovene | oo [eovrieeerd | s 1FM ..4,987,500 |..... 99.431 4,971,550 ..4,993,020 5,520 | ovvveeveeriierinnn | e | e 2.546 08/13/2019. | 04/15/2035.
07388L  AM 2 | BSCMS 2006-PW13 C.....covvvvrrvrrrmerierirneereessssseniensssssseessssssssssssssssssensnnens | wovneen | oo | overenenedh | e 1FM 112,735,831 |...100.891 12,489,739 .12,418,591 (158,968) | .vvvvvernerrernens [ erveereriieenerinnns [ e 5.680 06/12/2018. | 09/11/2041.
08162Y  BK 7 [BMARK 2019-B14 225C......c.ooovimriiriiiciernnineinsiesninssenssssenessssisssssnennns | eovenen | oo [rovnennnidh | i 3FE 16,963,242 | ..... 96.602 ....16,841,593 16,841,593 8,433 3.294 11/05/2019. | 12/15/2061.
125282  AA 1 |CGDBB 2017-BIOC A.......coouvvirierirrinerinsieriesssssesssesssssesiesssesessssssssenses | sevnee | oo | eovennenndh | s 1FM 22,379,244 | ..... 99.851 ..22,348,464 | ...........22,381,813 | ........... 22,360,417 | ..covovvrerrerrncens | e (57,704) [ ooverereecerrcriens [ e [ e 2.530 10/10/2019. | 07/15/2028.
12528R AE 8 [CGBAM 2015-SMRT Bu...cooovrriciieieierseeiesisiessessssssssssssssssssessessssssessesssnns | evene | oo [ onnieniinidh | s 1FM 2,548,188 |...100.244 ..2,551,210 2,544,792 (3,396) 3213 12/20/2019. | 04/10/2028.
12625C AC 7 |COMM 2013-WWP A2... 4 ... 1FM]| .. 22,827,531 |...104.098 | ............23,572,992 | ............22,645,000 | ........... 22,764,485 | ....ooovvvrrvrernnns | e (42,969) [ ..vvuvererrrirrirens | cerreirerseiseeieninee [ e 3.424 06/06/2018. | 03/10/2031.
12625C  AJ 2 | COMM 2013-WWP Bu....coomiirieienreieniesiseesesssessenssesesssessssssssssssssssssessssens | oneees | oo | vevesneesas 4| ... M| e 12,654,032 |...104.885 | ............ 12,950,151 | ........... 12,347,000 | ........... 12,588,129 | ...cooevevrvrerirerins | e (54,153) | .ooverererneerneninns | crrveriineenenineines | e 3.726 11/19/2019. | 03/10/2031.




S0l

Annual Statement for the year 2019 of the

UNITED FINANCIAL CASUALTY COMPANY

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
178772 AG 4 | CLMT 2016-CLNE C....oovvvorrceeeeersssiessessiesiesssesssssssessssesssssssssssssssssnssnns | evvinne | oo | evvennieend | oo M| e 23,641,382 |...100.448 | ........... 24,098,480 | ............23,991,000 | ........... 23,781,763 | ..o | e A4739 [ o [ e [ e 2.871 | ... 3.058 |MON... | .cccounee 57,393 | ... 675,751 | 10/04/2016. | 11/10/2031.
21871F  AG 3 |BCORE 2019-CORE B......ccovvvvervrieiniiiersnissienssissessssenssssseesssssssssssssssssnes | eovene | oo [onreeeerndh | s 1M 19,996,953 | ..... 99.990 ....19,998,000 19,969,257 (27,896) [ ...vvvvererrririeens | e [ s 2.840 MON... 10/23/2019. | 12/15/2031.
23305  AE 2 |DBUBS 2017-BRBK B........coooreerirecrieriesiiessisesesssssssssssssssssssssssssssssssnssens. | evsnnn | oo | eenreeennh | e 1FM .10,467,344 |...104.318 10,431,800 .10,437,497 .(29,847) .rrr.3.648 MON... 11/20/2019. | 10/10/2034.
233050  AG 7 |DBUBS 2017-BRBK C......ccoovvvrriciiririiisiissiiicsiesisseiississiessissssssssssisniis. | evnnes | o | ennieeenndb | s 1FM 25,325,882 |...103.562 ....25,890,500 25,225,734 (48,915) | ..o [ e [ e 3.648 MON... 10/12/2017. | 10/10/2034.
233062 AA 6 |DBCG 2017-BBG A.....coourvirirircereeissrieriesissesesissssensessssssssssssssssenssesssnees | wonnees | o | overnenedh | e 1FM 41,908,969 |..... 99.744 ...41,867,544 41,956,703 | ..ooovvereerencrirnns | verererrn38,919 | s [ [ e 2.440 MON... 07/24/2019. | 06/15/2034.
29429M  AE 3 |CGCMT 2019-SMRT B.....cooureurirrireereiiseisensenisssisneesssisssssessssssssssssssssssssens | eonsees | oo | oneeveenedh | e 1FM .16,479,294 | ...106.840 17,094,400 .16,393,418 ......4.380 MON... 01/10/2019. | 01/10/2024.
30261IN  AE 0 |FREMF 2013-K25 B.......cocoiiriiiciirencisinisneiensninnensissssssesenssesssensssensnsenne | vevenes | o | eeveeeendh | s 1M ...9,695,862 |...103.431 9,982,126 9,672,666 | ..o [ e (17,387) [ s [ e | e 3.744 MON... 07/19/2018. | 11/25/2045.
30290W  AE 5 |FREMF 2012-K23 B.......cooovrvririerieinceieiiesinesieniseesssssssssensensessssessssssssnsns | eovnees | oo [ overinenedh | e 1FM 17,644,498 |...103.305 ....17,613,503 7,558,050 | oooueeeernerierieees | eereeereenn(86,448) | oo | e | s 3.782 MON... 09/27/2019. | 10/25/2045.
30291V AE 6 |FREMF 2013-K358B.... e | e | 1FM ..4,929,947 |..104.560 | .... 4,977,056 . LA901,284 | s | e 28,863) [ e | e | 4.074 MON... 04/10/2019. | 08/25/2023.
30293A AN 0 [FREMF 2015-KAT B.......ovvueiinriiriirieieiissiieeiesisesssisssiessensssesssssssseens | ceveons 01479 | 2,029,580 | ..............2,000,000 | ............. 1,957,678 | ... | erreeereene BTT2 | i [ [ s 3.709 MON... 09/05/2018. | 06/25/2048.
36257X  AG 6 [GSMS 2019-SOHO B.......oovveveeierseeieseessssiesssissssssssssessessssssssssssssssense | eovene | oo [ cesnieeninit | o 1FE | ........35,000,000 | ... 99.827 ....34,939,450 34,954,301 (45,699) [ ...vvrrerrirerins [ e [ e 2.890 MON... 05/31/2019. | 06/15/2036.
38406H AA 0 |GRCE 2014-GRCE A [V 4] ... 1FM| .. 58,667,764 |...101.145 | ............58,350,551 . 58,479,507 (188,257) | oveveveeneenrinens [ veererierianeiienes [ e 3.369 MON... 11/13/2019. | 06/10/2028.
45378Y AN 4 [IPT 2018-INDP C...covvvvriirricirieeieeiesiseesenssssssessesssseesssssssssssssesssesssssssnsss | conees | o | verereneees 4| ... M| s 14,243,730 |...104.577 | ...cocoouee 14,902,223 | ............14,250,000 | ........... 14,249,656 KKV (ST TR DRI DO 4.158 MON... 04/26/2019. | 07/10/2035.
46639E  AK 7 [JPMCC 2012-LCI B......cverirrierceireiernsisiesisisesiensssssssessssissssssssssssssennns. | evenes | oo | vervvevenndh | v 1FM ..5,462,188 |...103.071 ..5,668,905 ..5,470,179 6,858 | oo | e | e 3.812 MON... 11/02/2018. | 12/15/2047.
46651M  AG 1 [JPMCC 2019-MFP Bu.....oorrirreririrrieriesieesesisesiesiesssesessssssessessesssenses | oveens 4] ... 1FE]| .. ...7,500,000 |..... 99.752 | ... ..7,481,400 . T 493,107 [ | rreeeeene(8,899) [ s [ [ 2.900 MON... 06/27/2019. | 07/15/2036.
50185V AJ 2 [LCCM 2014-909 C...oooovrvririieiieiiesieeiseeissisessessssessssssssssssssssssssssssssens | onenes | oo | vevessennns 4| ... LY - 11,390,000 |...101.596 | ............ 11,175,560 | ............11,000,000 | ........... 11,084,087 | ..o | eerirereene(T3,953) | v v [ 4.028 MON... 04/12/2018. | 05/15/2031.
55282F  AA 7 [MFTII2019-B3B4 A......ooouiiiciciiinicicriseciseinenerenssiesenssesssssessenssienes | connien | oo [ evennveneidb | e, 1FE 34,860,095 |...102.015 ....35,373,701 34,848,002 3.857 MON... 06/27/2019. | 06/10/2044.
61763Q  AJ 0 | MSC 2014-CPT Couvooreerrceieeieerenissisessesissessesssssss s sssssssssssssssssessss | weeees 4] ... 1FM| .. 10,015,625 |...101.798 | ............10,179,800 . 10,005,507 | ..vercererrrrenerines | eerererenne(T0,118) | i [ [ 3.560 MON... o 03/14/2019. | 07/13/2029.
617640  AF 3 [MSC 2014-MP D...ooovvveririsesisiee e sessssssssesssssssssessssnns | nevenns | on | eerevenenns 41 ... M| e 23,127,194 |..102.307 | ............. 23,530,610 | ..cooveveee 23,000,000 | ........... 23,015,093 | ..coveivrvericniins [ ereeeend(26,685) | oo | e [ 3.816 MON... | ........73,148 | ........ 861,257 | 11/19/2014.| 08/11/2029.
63875B  AC 9 [NCMS 2019-1776 B....ccvvovvercerrririerierienenensssissniensenessessssssssssessessnssses | vevenee | oo | evenerenedh [ s 1FE ..6,499,994 |..... 99.482 ..6,466,330 6,500,000 | ..oooverer 8,499,774 | oo [ e 219) e | e | e 2.707 MON... .29,326 | 10/18/2019. | 10/15/2036.
92903P  AA 7 [VNO 2010-VNO AT..ccoiiiieiiniieiieeiecisseissisessessssessssisssssssesssssssssissssns | cenves | oo | vevveennddh | i 1FM| .. ..1,713,335 |...100.152 | ... ..1,716,955 1,714,350 [ e 1,713,697 | o [ o284 [ s [ [ e 2.970 MON... ceeren:50,909 | 10/26/2018. | 09/13/2028.
92903P  AC 3 |VNO 2010-VNO AZFX....cooivirieirieirinerierirenisssisssiessenssssesssssssnessensssesnnes | connnee | oo | veveveeeeeidh | v M| 19,993,252 |...100.374 | ............ 19,678,323 | ..ccooune 19,605,000 | .00 19,726,009 | ..o | v (173,517) | ceveevreeirinens [ e [ e 4.004 MON...| .........45,785 | ....... 758,863 | 11/04/2019. | 09/13/2028.
94988L  AG 7 |WFCM 2013-120B B.......coorevererrrinreierieeiseesenissnsessessseessssssssssnssssnsssenss | eonneen | | overenenedh | e 1FM ...8,045,469 |..... 99.949 ..7,995,920 | ..... .8,000,000 T991,641 [ | s (12,938) [ .oovererereererins [ ervverineeneeiseines [ veenas 2.800 MON... 03/26/2015. | 03/18/2028.
94988L  AJ 1 |WFCM 2013-120B C.....coovovrririrernieiseisieissiessssssisessssssssssessessssssessesssssens | sevnes A4 . 1FM| .. ..7,613,196 |..... 99.932 | ... LTT19,747 | . 7,725,000 | .. ..1,709,717 20,414 | oo | e [ 2.800 MON... wnnn212,224 | 05/07/2015. | 03/18/2028.
94989E  AK 3 |WFCM 2015-LC20 B.......ocvvrreriereineineriesiseeieeisessesssssssessesssseesssssssnssnsnens | conenes | oo | vevesneenns 4| ... M| s 14,006,218 |...103.024 | ............ 14,789,095 | ...ccoovnee 14,355,000 | ...ocvvenee 14,062,959 | ...ooovercerrrinirnes | e A4.861 [ oo [ e [ e 3.719 MON...| .........44,489 | ...... 533,862 | 09/28/2018. | 04/15/2050.
95001P  AA 1 |WFCM 2018-BXI A....ioiiiiiiiiiisiiesinsisssisenssnsssssensssissensssnssssnssnsssssssnssnsss | osnees | oo | nesesssnens 4] ... 1FM | 24,618,236 |..... 99.575 ....24,536,611 ..24,641,337 | .cooeene. 24,570,347 | .o | v (96,492) [ ...cvoveveeciininns | e | v 2471 MON... | .........28,753 | ....... 754,549 | 01/16/2018. | 12/15/2036.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s 631,712,563 XXX ..634,763,739 625,683,939 | ......... 628,753,352 | ...........(223,994) | ...... (1,890,776) 0 0 XXX XXX | ... 1,616,027 |....16,530,006 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02007T AB 1 |ALLYA 2019-4 A2 8,499,253 | ..... 99.963 ..8,496,855 .8,500,000 ..8,499,110 (142) .. 1.930 MON... 12/04/2019. | 10/17/2022.
03066M  AB 2 |AMCAR 2018-3 A2A........ccovvummrrrmrrrerirenns ..2,254,097 |...100.237 ..2,259,530 | ........ 2,254,188 2,254,163 B85 | ovorerereereninens [ e [ s 3.110 MON... 11/15/2018. | 01/18/2022.
04033) AB 7 |ARIFL2019-AA2A............ ..9,999,626 |...100.303 ....10,030,300 123 [ e [ 2410 MON... 06/12/2019. | 11/15/2027.
05586C AC 8 |BMWLT 2018-1 A3 9,998,610 |...100.907 10,090,700 496 .r..3.260 MON... 10/10/2018. | 07/20/2021.
065606 AB 1 |BWSTA2019-1 A2.....coovvvvecirrriniins ..9,745,286 |...100.238 9,769,388 426 [ .o | e [ e 2.400 MON... 06/17/2019. | 10/17/2022.
12596T AB 7 |CNH 2019-B A2 19,999,230 |...100.353 ....20,070,600 330 [ e | e | s 2.550 MON... 05/14/2019. | 09/15/2022.
1404IN  FK 2 |COMET 2017-A1 A1.... .24,409,360 |...100.012 24,462,935 36,189 .....2.000 MON... 06/20/2019. | 01/17/2023.
14042W  AB 6 |COPAR 2019-1 A2......ccccoevvrinriinnianns ..5,787,521 |...100.295 5,805,085 252 | o [ e | e 2.580 MON... 05/21/2019. | 04/15/2022.
14314E  AC 5 |CARMX2016-3 A3, ...1,948,556 |..... 99.924 ..1,970,708 9,777 1.390 MON... 03/29/2018. | 05/17/2021.
165183 AL 8 |CFIl 2017-2A A1 5,169,835 | ..... 99.916 ..5,203,092 5,207,467 5,191,176 21,342 ......1.990 MON... 04/01/2019. | 07/15/2029.
165183 AQ 7 |CFII2017-2A A2.....cooviiiiieieisrieinsissississsssssesssssssessnsssssssssssssssssssenssssnns | onnee | oo | vovvereendh | viees ...2,006,825 |...100.076 .2,008,978 | ..... .2,007,452 2,008,403 1,578 | oo | e [ e 2.190 MON... 06/21/2019. | 05/15/2029.
165183  CD 4 | CFII 2019-2A Al..cooiiieieierieeeeniseisensssssenssessesessessssssssssssssessssessssssssnsns | vevnee | oo | eeenenendh | v 1FE .32,899,621 |..... 99.753 ....32,824,070 ...32,905,347 .32,903,135 3514 | oo | e | e 1.950 MON... 08/07/2019. | 09/15/2031.
20267U  AB 5 |CBSLT 2016-B A2.......cooiiriieiieiieriecneiisseiseissssssisessssissessssssssssssssnssnne. | eovnene | o | evverneeedh | oevens 1FE ..2,704,154 |...100.995 2,731,060 2,704,154 2,720,009 | oo | s (42,883) | ..o | cerereieiseinerenes [ s 3.158 MON... 10/13/2016. | 10/25/2040.
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23342N  AB 4 [ DLL 2019-MA2 A2.......ooiimiriniinerieriesiseesssisesssesississeessssssssssesssssssssssensnne. | conens | o | wovereneees 4 ... 1FE| wooverenes 29,897,701 |...100.058 | ............ 29,917,342 | ............29,900,000 | ........... 29,897,326 (B74) | cevereererineinens [ e [ e 2.270 |...... 2.293 |MON... | .cccvvnee 20,739 | ........ 277,148 | 07/18/2019. | 05/20/2022.
24704B AC 8 |DEFT 2019-1 A2....cooivriiriernnieernsesiesissssnssssenssssssssessssssssssssenssssssssesssnses | sovenes | oo [ ovnencrnidh | v 1FE .31,995,994 |...100.397 ....32,127,040 .31,998,242 2,289 | oo | e [ 2.780 MON... 04/09/2019. | 08/23/2021.
27034M  AA 2 |EARN 2016-D A1.... ..100.225 ..1,000,333 (638) 03,192 MON... 10/25/2016. | 01/25/2041.
27035B  AB 3 [EARN 2017-A A2.....cocoviiiiriiinniciinnsienssinenssissesensssssssssiessssssssessssssssenns | conenee | oo [eerineerdh | vt IFE | 103,927,996 | ... 99.871 ..3,923,906 | ......ec0..e.3,928,975 | ... 3,930,856 | oo | e8| i [ [ 2.650 MON... 05/18/2017. | 01/25/2041.
28108P AA 4 |ESLFT 2012-A AP ...100.127 ..2,747,935 5.200 JAJO.. 05/05/2015. | 10/01/2025.
29373L  AB 7 |EFF 2018-1 A2 9,710,020 |...100.422 ..9,786,165 .2.870 MON... 07/27/2018. | 10/20/2023.
29374D AB 4 |EFF 20192 A2.............. .38,996,829 |...100.310 ....39,120,900 .38,997,467 2.290 MON... 07/23/2019. | 02/20/2025.
34528D AB 9 |FORDL 2019-B A2A... 17,999,982 |...100.305 ....18,054,900 17,999,976 2.280 MON... 07/23/2019. | 02/15/2022.
345300 AA 9 |FORDR 2016-1 A 11,496,878 |...100.356 | ............11,540,940 11,498,765 | ... | eevverneneennD83 | e [ [ 2.310 MON... 02/23/2016. | 08/15/2027.
34531K  AB 8 |[FORDO 2019-C A2A 12,498,855 |..... 99.924 | ........c.. 12,490,500 12,498,975 | ..o | e 120 | e [ [ 1.880 MON... 11/19/2019. | 07/15/2022.
36255) AC 8 |GMCAR 2018-3 A2B... ..1,981,593 |..... 99.980 1,981,119 ...1,980,402 (1,19) [ oo | e | e 1.873 MON... 05/13/2019. | 07/16/2021.
36256U AB 4 |GMALT 2019-1 A2A .14,015,927 |...100.307 | ............14,059,690 ...14,016,659 | .. .14,016,412 485 | oo [ e [ 2.910 MON... 02/13/2019. | 04/20/2021.
38013T AB 7 |GMALT 2019-3 A2A 10,249,700 |...100.039 | ............ 10,253,998 | ...ccoovnee 10,250,000 | ..oocvvenee 10,249,807 108 | oo [ e [ o 2.090 MON... 08/06/2019. | 10/20/2021.
39154T AM 0 [GALC 2017-1C... ..2,805,720 |...100.668 2,858,971 2,840,000 | .... 2,826,100 | .ooovvvererrerirniires | v 13,450 | oo [ [ 2.890 MON... 06/27/2018. | 01/22/2024.
39154T AW 8 [GALC 2019-1 A3. 17,497,366 |...101.365 | ............17,738,875 ...17,500,000 | ........... 17,498,297 931 [ e [ e [ e 3.050 MON... 02/05/2019. | 09/15/2022.
41284W AB 6 |HDMOT 2019-A A2 17,999,775 |...100.119 | ......c..... 18,021,420 | ............18,000,000 | ........... 17,999,883 108 | oo [ e [ e 2.370 MON... 06/19/2019. | 05/15/2022.
43813V AB 4 |HAROT 2019-4 A2 .27,998,270 |..... 99.950 ....27,986,000 .27,998,408 138 | oo [ [ 1.860 MON... 11/19/2019. | 06/20/2022.
43814U AG 4 |HAROT 2018-2 A3 . ..9,999,782 |...100.919 | ............10,091,900 . ..9,999,912 (1472 [T ORI DO 3.010 MON... 05/22/2018. | 05/18/2022.
44891E  AC 3 [HART 2016-B A3......ovcieriecicineseisseesessssinsisssissssesssssssssssensssessssnssns | evinnne | o [roverereendt | o TFE | i, 1,925,515 |..... 99.932 | v 1,931,904 | ............. 1,933,218 | ....ccoone. 1,930,937 5422 | oo | e [ e 1.290 MON... 06/11/2019. | 04/15/2021.
448910  AB 4 |HART 2019-B A2 ..9,999,381 |...100.000 ....10,000,000 ..9,999,478 97 | e | e [ e 1.930 MON... 10/29/2019. | 07/15/2022.
448969 AB 1 [HALST 2019-AA2......cccoovvvnnec 14,227,156 |...100.465 | ............14,293,505 . 14,227,259 103 | oo [ s [ e 2.920 MON... 02/12/2019. | 07/15/2021.
477870 AB 5 [JDOT 2019-B A2.......cccevvvvrinece 22,499,910 |...100.214 | ............ 22,548,150 | ............22,500,000 | ........... 22,499,963 53 2.280 MON... | .coevenee 22,800 | ........ 200,925 |07/16/2019. | 05/16/2022.
50117P  AC 3 |KCOT 2018-1A A3.. ..6,279,620 |...101.158 | ..............6,281,912 | ... 16,210,000 | ...oouenen 6,264,710 | .oooovvvveriereneninns | e (14,910 [ oovorevecerierins [ e [ e 3.100 MON... .8,556 48,128 | 09/17/2019. | 08/15/2022.
518887 AC 8 |DRB2017-B BFX.... 756,844 |..... 99.816 ...756,846 | ... 756,847 16 | v [ e [ 3.020 MON... 07/26/2017. | 08/25/2042.
55316E  AB 8 |MMAF 2019-B A2.......coccovvevrirircrins 13,498,502 |...100.007 | .....cccouue 13,500,945 | ....ccoonee 13,500,000 | ..oovvenee 13,498,784 2720 TSRO IOVURRTRIR IO 2.070 MON... 09/10/2019. | 10/12/2022.
63940 AA 7 |NAVSL2017-3A A1.... 507,845 |..... 99.991 ...507,666 | ... 507,074 (888) | veveereerneirens [ e [ e 2.008 MON... 10/24/2018. | 07/26/2066.
63941L  AA 1 |NAVSL 2019-BA A1.... 14,284,618 |..... 99.792 | ............14,254,906 | ............14,284,618 | ........... 14,247,878 | ..o | e (36,740) [ ..ovvvrerrercrins [ v [ e 2.140 MON... 03/12/2019. | 12/15/2059.
65479B  AD 2 |NALT 2017-B A3 ..2,332,205 |..... 99.999 2,332,802 2,332,733 305 [ e [ e | e 2.050 MON... 07/25/2019. | 09/15/2020.
78447V AD 0 |SLMA2013-BB .10,609,829 |..... 99.951 10,902,786 10,908,131 .10,863,722 38,530 | cvvvvererieeiienes [ ererienrseneiiereni | e 3.000 MON... 05/02/2013. | 05/16/2044.
78470N  AA 4 |SOFI2015-DAT1........ ...3,570,742 |...100.873 3,601,915 3,570,742 (4,759) 3.292 MON... 11/13/2015. | 10/25/2036.
80285A AG 0 [SRT2017-AA3... ..8,947,642 |...100.018 .8,967,875 | ..... .8,966,261 8,281 2.220 MON... 02/22/2018. | 01/20/2021.
83149E AE 7 [SLMA 2006-5 A5. 7,436,873 | ..... 99.825 ..7,439,260 7,452,302 (27,430) 00 2.386 JAJO.. 01/03/2019. | 01/25/2027.
83192C AA 5 |SMB2019-BA1 ...6,862,000 |..... 99.915 ..6,856,167 | ..... 6,862,000 (8,923) [ .ovoevreerreris | eevrnrineiieeineinns | e 2.115 MON... 06/04/2019. | 07/15/2026.
87342R  AB 0 |BELL 2016-1A A2l ..9,272,234 |...100.660 9,194,083 | .00 9,133,800 [ i 9,253,972 [ oo | e QRIS 72 | [ ISR PO 4.377 FMAN. 05/30/2019. | 05/25/2046.
89233M AB 9 | TAOT 2019-D A2A 9,999,261 ..9,998,900 92 w1920 MON... 11/05/2019. | 07/15/2022.
92348A AD 7 [VZOT 2019-C C...ooovvvvvvcrirrine 14,497,654 ...14,416,915 14,497,814 160 [ v v [ 2.160 MON... 10/01/2019. | 04/22/2024.
92348R  AD 0 |VZOT 2017-3AC..coevvvrrerrrecs 19,997,710 ....20,038,200 19,998,547 (1,001) 2.530 MON... 10/11/2017. | 04/20/2022.
92867X AB 2 |VWALT 2019-A A2A .10,999,112 10,997,800 .10,999,290 178 .....2.000 MON... 10/01/2019. | 03/21/2022.
92888D AC 9 |VFET 2019-1AA3.....ovvvrvinrne 20,999,912 ....21,300,720 20,999,928 A7 | e [ [ 3.000 MON... 02/05/2019. | 03/15/2023.
963280 AZ 7 |WHLS 2017-1AA2....ccovvvrririrnnne ..1,154,686 |..... 99.973 1,154,466 ..1,154,764 16 | e [ e [ e 1.880 MON... 10/25/2017. | 04/20/2026.
98162X AB 1 |WOLS 2019-A A2A .23,908,933 |...100.476 ....24,023,703 .23,909,392 459 | s | e [ 2.890 MON... 03/05/2019. | 11/15/2021.
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136452  AD 1 |CPART 2017-TA A3.....oiriernerenieniseesnesissssensenssessssnsssssssessessssessesssssessens | evvenne | Ao | il IFE | i, 2,153,486 |..... 99.992 | oo 2,153,314 | ..o 2,153,486 | oo 2,153,486 | oo [ e [ e | e | e 2.050 |...... 2.062 | MON... 10/04/2017. | 03/19/2021.
136452 AE 9 |CPART 2017-1A Ad...coiviiiiieininis ...7,000,000 |...100.092 7,006,440 ...7,000,000 2.286 MON... 5,334 10/04/2017. | 01/19/2022.
14161G  BU 3 |CARDS 2018-2A A .33,135,586 |...100.235 33,077,550 .33,047,287 .(88,299) 0 3.047 MON... 4,689 10/03/2019. | 04/17/2023.
380881 CP 5 |GCCT2015-2AA.....cc.ccovviierins ..9,980,078 |...100.012 ....10,001,200 ..9,991,865 11,788 | v | e | e 2.020 MON... 07/25/2019. | 04/15/2022.
576339 BF 1 |MCCT2017-1AA ..7,995,938 |..... 99.820 7,985,600 ...7,999,588 3,652 | v [ e [ e 2.260 MON... 06/27/2019. | 07/21/2021.
576339 CC 7 |MCCT2019-2A A .11,000,000 |...100.046 11,005,060 .10,993,411 (6,588) 2175 MON... . 08/13/2019. | 07/21/2021.
89621A AP 4 |TCCT 2019-2A A 20,000,000 |...101.009 | ............20,201,800 ...20,000,000 | .. 20,000,000 | .o [ | | e | s 3.038 MON... 8,439 | ........538,401 | 01/31/2019. | 01/26/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..........c..ccouvininnnns 724,118,727 XXX | s 726,156,164 | ......... 724,313,634 | ......... 724,373,597 | oo (V)] (81,153) 0 0 XXX XXX [ s 761,117 |....10,898,043 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 2,231,344,802 XXX | 2,260,256,111 | ....... 2,224,739,191 | ... 2,228,101,731 78,001 (2,291,170) 0 0 XXX XRX | e 9,388,758 |....50,150,182 XXX XXX
Totals
7699999.  Total - ISSUET OBlIGAHONS. ... ervsresersseresseesess st sess ettt ssnnsnns | eees 1,924,337,184 XXX | e 1,955,834,679 | ....... 1,917,877,000 | ...... 1,919,921,008 | ...........301,995 | ........ (803,300) 0 0 XXX XXX XXX |....12,145,891 |....33,044,623 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ... sresssssnssens | eoenssnes 43,172,440 XXX | s 46,686,887 | ............ 47,063,291 | ...cccoen. 46,078,333 | ..o 0 [ s 379,104 0 0 XXX XXX XXX | s 23,330 | ... 940,473 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ... snns s ssessnnes | erssenns 717,868,010 XXX | s 672,385,221 | .....co... 625,683,939 | ........ 665,405,538 | ........... (223,994) | ....(11,646,042) 0 0 XXX XXX XXX | ... 2,798,226 |....28,041,850 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES............ouiuiiiiiiiiiiiiiiisiii i enssssennes | eoonsians 724,118,727 XXX | s 726,156,164 | .......... 724,313,634 | ......... 724,373,597 | o0 | e, (81,153) 0 0 XXX XXX XXX | s 761,117 |....10,898,043 XXX XXX
8399999, Grand TOtal - BONGS............curveuererrerierieiiiieiiesieeeseei ittt nsisssseenisensenens | eeees 3,409,496,361 XXX | 3,401,062,951 | ....... 3,314,937,864 | ...... 3,355,778,476 ....(12,151,391) 0 0 XXX XXX XXX |...15,728,564 |....72,924,989 XXX XXX
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46625H HA 1 | JP MORGAN CHASE & CO......covvirirriiirerisiisisisersssssiessssisssessssssnns | onnnns ... |.3,908,000.000 ..3,943172 | ... 1.009 ...3,943,172 4,513,740 | .......... 36,968 | ........ 237,677 | oo | e 425,714 01/24/2013.
92978A AA 0 |WACHOVIA CAPITAL TRUST I.. .. |25,000,000.000 ..25,187,500 ..25,187,500 10,500,000 65,754 | ..... 1,407,909 .152,500 12/01/2007.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 29,130,672 XXX .29,130,672 | ..........15,013,740 | ........ 102,722 | ... 1,645,586 0] 578,214 XXX
8999999, Total - Preferred SIOCKS. ............cvurrerreiriieirierireeerseeiseisesiesieseseesseise s esiessenise esessssissssenes 29,130,672 XXX | 29,130,672 | ........... 15,013,740 | ........ 102,722 | ..... 1,645,586 | ........coorenn.n [V 578,214 XXX
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00206R 10 2 [ATETINC....ccoiiricereeseesssess s | anvsens | ane | coeeas 77,136.000 3,014,475 39.080 3,014,475 157,357 ....813,013 .| 07/27/2015.
00287Y 10 9 |ABBVIE INC.......oooioiiiiiiiiieeierciieeeiesseiseseieseisesessesesssssssssssesessesessesessesesens | onnenen | e | ceeees 30,401.000 | .ooovvrrennad 2,691,705 | ......... 88.540 2,691,705 130,116 (110,964) .1 01/02/2013. | ..
00773T 10 1 |ADVANSIXINC ..ottt nssssesesssssssesssssssessenssssssenss | avinnnes | e | voeveee 1,140.000 22,754 | .......... 19.960 . 22,754 .| 10/03/2016. | ..
009158 10 6 |AIR PRODUCTS & CHEMICALS INC +eerr..1,900.000 1,856,421 9,164 36,182 .| 02/05/2010.
013872 10 6 |ALCOA CORP.......osiriiiieiiriiiereiieceiiesesisssi s | svienns | coe | eereeees 3,644.000 (18,475) .| 11/01/2016. | ..
015351 10 9 |ALEXION PHARMACEUTICALS INC.......ccooooirviiirriiinriisneiennisssiessssissssesnnsssnnees | cviinns [ eoe | e 18,000.000 | ...............1,946,700 | ........ 108.150 1,946,700 | 853,534 | [ e | s | 194,220 | oo .1 03/15/2011. | ..
02043Q 10 7 |ALNYLAM PHARMACEUTICALS INC......cocooiiiiiriiinneiieneieseeieneeisesesesenesesnessenenes | evvvnns | ane | cever 5,400.000 | .................621,918 | ........ 115.170 ....621,918 (14,948) .| 12/26/2019. | ..
023135 10 6 | AMAZON.COM INC....ovrririiririiciiieierissisesiesisissnsssssssssessessssssensesssssessessssssssenss | svnenes | e | veres 11,200.000 | .....conuee 20,695,808 | ..... 1,847.840 | ............. 20,695,808 3,873,744 | ..o | e 3,873,744 | 06/08/2011.
036752 10 3 |ANTHEM INC......ooooiiieiecereeceeceeseiissesiesesesseseesessesesssesessssessssessssnsenns | coenes [ eoe | oeees 13,800.000 4,168,014 302.030 4,168,014 44,160 .| 02/05/2010. | ..
037411 10 5 |APACHE CORP.......cooooiiiiieiiriiieretieseiiessisssisssisssisssssessssesssessssssseessins | cvneees | ooe | e 11,200.000 286,608 25.590 ....286,608 .| 12/26/2019. | ..
038336 10 3 |APTARGROUP INC........coooiiiiriiiriiiseisreissesissesisnssissssissssssssssnssessssssssnsens | cvinnes [ ooe | i 13,400.000 | .....ccococece 1,549,308 | ....... 115.620 | oo 1,549,308 19,028 | ..o [ 288770 | s | e 88770 | 02/05/2010.
04010L 10 3 |ARES CAPITAL CORP.......cooieiiieriieiiieeisreeisseeeseseisessessssssssssssessssessssesssaenens | cvenes | eoe | oeees 23,425.000 | coovoonieinnn 436,876 | .......... 18.650 ....436,876 39,354 71,915 .1 01/04/2017.| ..
045487 10 5 | ASSOCIATED BANC-CORP......cocrvriirririiernnieirerssiseesssissssssessssssssessssssssesssssns | svinenes | e | veres 74,000.000 1,630,960 22.040 .1,630,960 51,060 | .ovevvriieneriinen | e 166,500 | ...oovvreviriiricicine L[ 1212112011, | ..
053484 10 1 | AVALONBAY COMMUNITIES INC........ccooooireirriimeiieneiieneeieseriesesieneiens [V 5,700.000 1,195,290 209.700 | ..ooovv 1,195,290 8,664 34371 | e | e 203,205 | ...cveervenireneies [ 203,205 | s 02/05/2010.
060505 10 4 |BANK OF AMERICA CORP .{.....106,400.000 3,747,408 35.220 .3,747,408 70,224 .| 03/26/2012. | ..
064058 10 0 | THE BANK OF NEW YORK MELLON.........cocooiviiiniiiiniiinriiinniisseessesssessnessnens | cvienes [ eoe | e 75,719.000 | ..oovcvceennnd 3,810,937 .3,810,937 89,348 ....246,844 .| 1212172011, ..
084670 70 2 | BERKSHIRE HATHAWAY INC.......cooooiiiiiiriiiiriiineiieeeeiesesiesssieessissssssesssessssnens | cvenes | eoe | oeeed 40,600.000 9,195,900 | .......226.500 | ............... 9,195,900 03/15/2011.
09215C 10 5 |BLACKKNIGHT INC ....11.000 709 .110/02/2017. | ..
09609G 10 0 |BLUEBIRD BIO INC 1,500.000 | . 131,625 | .........87.750 | oo 131,625 .| 12/26/2019. | ..
09857L 10 8 |BOOKING HOLDINGS INC.........ovveiiniiiciieniiiiieisissiiesisssssssssississssisssessnnes | conviees | oo | eevivens 1,000.000 | ....cccoeonee 2,053,730 | .....2,053.730 | ....cccoonuee. 2,053,730 03/15/2011.
105368 20 3 |BRANDYWINE REALTY TRUST.......oooiiiiiiriireiineeieneeieensiesenissssisssssesessssssnssssnnns | cveeenen | e | ceeees 57,500.000 905,625 ....905,625 43,700 .1 122172010 ..
110122 10 8 |BRISTOL-MYERS SQUIBB CO........cocoerivimriiririieniieseineneeseneisssseissesesssesesssssessenes | coenenen | e | ceeees 54,000.000 | .... ...3,466,260 .3,466,260 72,816 .| 112172019, ..
11135F 10 1 |BROADCOM INC........oiiviirriiniisnsisssisssisssisnsisssssssssssssssssnsssssssssnssssns | avvvens | ane | covees 12,300.000 | .....ccoooeuce 3,887,046 | .......316.020 | .............. 3,887,046 137,760 | oo | e 759,402 [ i | v 759,402 | 04/05/2018.
115637 20 9 |BROWN FORMAN CORP CLASS B......covivurieriieiceinsinseriessesssesssssssssssssssssnens | avvnenes | ove | orever 78,750.000 ...5,323,500 5,323,500 | ............1,395,940 | ............... 13,726 52,290 .1 03/16/2011. | ..
12504L 10 9 |CBRE GROUP INC.....covoiiiiiiiiiniisiicieciniiss e ssississssssssssssssssisniins | cvvenes | one | veees 30,800.000 ...1,887,732 1,887,732 ....654,500 .| 12/23/2008. | ..
126408 10 3 | CSX CORPORATION........coiriiiiiiriiieneiiseiisseiisesesssesssssnssssssssssssssnssssnssens | connenen | e | ovvees 51,900.000 3,755,484 | .........72.360 | ......c........ 3,755,484 49,824 | ... [ i 530,937 | ..o .| 10/26/2006. | ..
13765N 10 7 | CANNAE HOLDINGS INC . ....12.000 446 446 241 .| 11/20/2017.
156782 10 4 |CERNER CORP.......coooiiiviriircisnccsneinsisssisss s | conneies | s | oneies 54,800.000 4,021,772 | 0000073390 | oo 4,021,772 9,864 19,728 | i [ v 1,148,060 | ...ccoovviinriirris .1 03/15/2011. | ..
189054 10 9 | CLOROX COMPANY........oiiriiimiiireeiceeisesiesesisesisesessssssssesssssssssssssssessssssnsssnns | coenenen | e | eeeees 10,800.000 ..1,658,232 | ....... 153.540 1,658,232 43,632 | ..o [ e ({2 10) N .| 02/05/2010. | ..
200340 10 7 |COMERICA INC.....oooiiriieiiieiissieiesissiesissssessssesssssssesssssssesesssssssssssesssssssssessansns | svnenee | e | veres 14,200.000 ..1,018,850 9,514 37,062 43,452 .| 06/24/2008.
20825C 10 4 [CONOCOPHILLIPS.........ccoorieverieeriesiesiissississ s ssssssssssesssssssssssssssssens | osnsnes | ovn | avvees 53,000.000 3,446,590 70,755 | oo | v 142,040 | oo .1 03/15/2011. | ..
209115 10 4 | CONSOLIDATED EDISON INC.......ooouivimirimriiieeiieniiseseiseseesesessssessessssssessnnes | cvneees | eoe | oeees 18,700.000 55,352 | covveoeerierriieniines | e 261,987 | .o .| 02/05/2010. | ..
21036P 10 8 |CONSTELLATION BRANDS INC . ..100.000 ...18,975 299 ..2,893 .| 03/28/2007.
22052L 10 4 | CORTEVAINC......ooiiiiriiiireiieceiieceiiesesiesesiesesiesssissesessesssssssssssessssssssssssssins | cvnenes | eoe | oeees 12,307.000 363,795 29.560 3,200 | covveeeieeiiereiees | e 187,298 | oo .1 06/01/2019. | ..
222070 20 3 | COTY INC Ao ssssssssessassessenss | avnene | e | overes 54,200.000 20,325 | v | e 209,039 | ..o 6,775 .101/07/2019. | ..
22266L 10 6 |COUPA SOFTWARE INC vern1,230.000 . .1,381 .| 07/26/2019.
23283R 10 0 [CYRUSONE INC......oiviiiiiiiiiiiinicsiissicsisississssssssssiesssssssssisssssssesssssssnsies | cenines | eoe | onsion 8,700.000 569,241 4,350 16,356 | ... [ i 109,185 | oo .1 03/27/2017. | ..
244199 10 5 |DEERE & CO.....ooosiviiiriciinciscissinsisssssssssssssssssssssssssssssssssnssssssssnnns | cvinnns | ooe | e 36,000.000 ...6,237,360 27,360 109,440 ....867,240 .1 02/05/2010. | ..
254687 10 6 | DISNEY WALT CO....covirviemrieireiiereiieceiiesesiesessesesssesesssessssesssssesssssssssesssssssssnns | cvnenes | eoe | oeees 24,000.000 | .... ..3,471,120 21,120 42,240 . .1 03/15/2011. | ..
25470F 30 2 |DISCOVERY COMMUNICATIONS C....coovvvrrrrrririreernisissniesssssssesssssssesessssssssenss | avvnnees | re | vonves 5,500.000 | .ccooverircenne 167,695 | .......... 30.490 40,755 | .o | 80,785 [ e 08/07/2014. | ...oovvvrinne
256746 10 8 |DOLLAR TREE INC.......covviiiiiiceiiceiieceiieseiiesenissesissssessssssssesssssssssssssesssssssnsens | cvvnnes | eoe | eereeees 3,055.000 | ....cooovuveena 287,323 | ......... 94.050 | ..ooovrinen. 287,323 11,395 | oo | e 11,395 | 07/07/2015. | ...
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260557 10 3 | DOW INC......cooiiiriiiereiieceiiereiiesesiecesiesesie s | cvnenes | eoe | oeees 12,307.000 673,562 | .........54.730 | ................673,562 | ..... 292,059 25,845 | ..o | e 381,503 | ... .| 04/02/2019. | ..
26614N 10 2 |DUPONT DE NEMOURS INC........coovvimmiiinniiinniiissciessniissniisssssssssssssssssnsssssnssens | avviins | ane | cveees 12,307.000 ..790,109 422,689 13,784 (146,350) ...(146,350) | .. .1 09/01/2017.
26875P 10 1 |EOG RESOURCES INC..........cooiiiiriiiireiireiiereeieceiiesesiesessessssessssssssesssssssssssenns | coneenen | e | ceeeen 24,600.000 ...2,060,496 ...789,783 24,969 (84,870) (84,870)| .. .1 09/27/2006. | ..
30040W 10 8 |EVERSOURCE ENERGY......cccocoimmmiiimriinriisnsisnnisssinnnssnsssnssssnssssssssssssssnnsses | connnies | o | aneees 44,500.000 3,785,615 1,503,539 95,230 ....891,335 891,335 .1 03/15/2011. | ..
30303M 10 2 |FACEBOOK INC A......cioiiiieiiiceiseeeiesseiseceisssessessssesessessssssesssssssesessssessenenen | cvvenes | eoe | oeees 24,300.000 ...4,987,575 2,652,113 ..1,802,088 .| 06/22/2016.
311900 10 4 |FASTENAL CO...ooiviomiiiriiiieiiereiieseiieseiiesesssssssesssesesssssssssssssssssssssssssssnnsnes. | svnnees | eoe | onees 22,400.000 827,680 | .........36.950 | ...coccce0rren.827,680 | oo 195,590 19,488 242,032 . 05/23/2019. | ..
31620R 30 3 |FIDELITY NATIONAL TITLE.......coiiiiiimiiinriiirrisssisssisseissssssssssssssesssssnnes | onneees . 38.000 1,723 423 48 ..529 |.. .1 07/01/2014. | ..
366505 10 5 | GARRETT MOTION INC......ccooviimiiiiriiiiriiieceiiecesiesesiesesseseseesssssesesisssssssssssssnssens | evienes | eoe | woreeees 2,850.000 | ...vvvoriiirans 28,472 12,744 (6,698) | .. .1 10/01/2018. | ..
369604 10 3 | GENERAL ELECTRIC CO....ovoivuiriiiieiineierississiesssississssesssssssssesssssssssesssssssssensenss | avienees | e | vonned 6,018.000 | ..coovvverrennennd 67,161 43,791 | s 60 241 23,370 | oo [ v 23,370 | o 05/02/12018. | ...ooevvrirenes
375558 10 3 | GILEAD SCIENCES INC.......oivuriirierierineeseeississeniesssessssssssssessesssssssesssssssessns | seevenee | oo | vevevens 1,500.000 97470 | 64980 | i 97470 | e 162,169 3,780 23,645 | | e 3,645 .1 09/25/2014. | ..
382550 10 1 |GOODYEAR TIRE & RUBBER CO........ococooiiiiiiiiinisciicnisissinsissiessississssssiis | cvvvenns | e | cvones 22,600.000 | ... ..351,543 . . ...351,543 | ... 335,576 14,464 (109,723) | oo | e (109,723) | .. .| 03/15/2011. | ..
416515 10 4 |HARTFORD FINANCIAL SVCS GRP.........ccooiiriiriiiineiiineieseisssiessssisssnesssnsssnenes | cvvenes [ ooe | e 22,100.000 | ..occovvvvnnae 1,343,017 | ... 60.770 | .cccovvvs 1,343,017 | oo 508,377 6,630 26,520 | ...oovenniens | e 360,672 | ..o | e 360,672 | ..o 02/05/2010. | ....coovvvrernne
423452 10 1 |HELMERICH & PAYNE.........cooiiiiiriiireieceiiereeieceeiesesiesesiesesisssssessssssssssesnsessnnnes | cvvenes | eoe | onees 21,000.000 954,030 | .......... 45.430 ...954,030 | ....... 841,470 59,640 ....316,262 (52,710)| .. .| 03/24/2016. | ..
438516 10 6 |HONEYWELL INTERNATIONAL INC.......cvviiriririeriiiirissineiiesissssesississsisessnnns | cevveens | e | eve 28,500.000 ...5,044,500 | ........ 177.000 5,044,500 | ..ccooviine 1,097,491 95,760 11,279,080 ..1,279,080 .| 09/27/2006. | ..
448579 10 2 |HYATT HOTELS CORP - CL A.....coiiiiiiiiiiciiieriisceeissseeeseiesesssessssesessesesisssssins | evvenes | eoe | eoeenes 1,300.000 116,623 89.710 | oo 116,623 | ...... 49,937 988 28,743 | oo | e 28,743 | .o 03/23/2010.
45337C 10 2 |INCYTE GENOMICS INC.......cooiiiiiiiriiiiicniiinnississiissiesisssesssssssssiesesssssensis | onnies | onn | ovvees 14,900.000 1,301,068 | ..o 729,415 | i e [ | s 353,577 | .o | i 353,577 .| 09/25/2014. | ..
45688C 10 7 [INGEVITY CORP.......cooviiiriiiiriiiriiereissneieseiisssinssissssessssssssssssssssssnnssnnnes. | avvvnns | ane | cevveoenes 433.000 8,181 L1598 | | s 1,598 .| 05/16/2016. | ..
460146 10 3 |INTERNATIONAL PAPER CO......covviuiiiiiriiirieiinesisseeiesesissssessssessssssessesssssenns | cvneees | eoe | oeees 19,700.000 | ..................907,185 | .........46.050 | ......cccocooo. 907,185 | ..o 431,422 39,646 | ..o | e 112,093 | oo | e 112,003 | oo 02/05/2010.
460690 10 0 |INTERPUBLIC GROUP COS INC........ccouriimiinirierireriiieiinsiiesiesississssssssinssienss | eevvenns | e | vvoes 38,400.000 | ..................887,040 | .........23.100 | ..ccccovirirnnes 887,040 | ....... 310,145 36,096 94,848 | ..o [ 94,848 .| 06/24/2010. | ..
46609) 10 6 |J ALEXANDER'S HOLDINGS.........coorviiieiiieiiereeisesiesesissesissssssssesesesssssssssessnns | o . 2.000 19 | o 13 3 [ s | e 3 .1 09/29/2015. | ..
46625H 10 0 |JP MORGAN CHASE & CO........ovmrviiriinriinriissnisssnssisssissssssssssssssssssssnnnss | aevieons . 1.....133,800.000 | ............. 18,651,720 | ........ 139.400 | ....ccoooue 18,651,720 | .....ccooo.ce. 5,728,397 441,540 5,590,164 | ....ooorvvrrrrirnnrins | i 5,590,164 | ....oooorvvirriiirriiens 06/23/2011.
478160 10 4 | JOHNSON & JOHNSON.......coooriiriirriiinciieceieseisesssiesessssssssessssenessesssssnesenne | cvvenes | eoe | coeeeeeens 100.000 | ..ovvovriiis 14,587 | ........ 145870 | ..cooovvvvenn 14,587 | L 14,549 38 38 .| 12/26/2019. | ..
49446R 10 9 |KIMCO REALTY CORP.......cooooeiriirriireiieseiisseeiesesiesssiesessessssesssssssssessssesssinns | snvvnns | ane | cvonas 21,200.000 439,052 20.710 | .. 439,052 | i 273,783 5,936 23,744 | . | v 128472 | oo | e 128,472 .| 02/05/2010. | ..
501044 10 1 |KROGER CO......coooooriiiriiiiriiinriississsisssissssississsssssssssssssssssssssssesssssnnsess. | soinnns | ooe | e 49,800.000 1,443,702 28.990 | ...cccovvvnnnne 1,443,702 | ....... 526,349 29,880 74,202 | ..o | v 74,202 | ..o 02/05/2010.
502431 10 9 |L3HARRIS TECH INC......coviiiiiieiiceieceiieseeissesisesisssisssssssssssssssssssssssensssssnees | cvvenes | eoe | cvereneeens 912.000 | ..................180,457 | ....... 197.870 ...180,457 | ...... 99,324 2,617 57,657 | coooceeeeeiereiienes | cvererienenins 57,657 .1 05/29/2015. | ..
53223X 10 7 |LIFE STORAGE INC......coooviviiiiiiiniisiicciierisnsiesissisesississisesssssssssssssnniss. | evvienes | oee | corerens 5,600.000 | .................606,368 | ........ 108.280 +..606,368 | ....ovvvine 419,811 22,400 85,624 | ..o [ i 85,624 .| 06/19/2017. | ..
548661 10 7 |LOWE'S COMPANIES..........coommviimveieesiressisssseessssesssissssssssssssssssssssssssessssssssssssssses | svennns | oon | onees 43,648.000 | ...............5,227,284 | ....... 119.760 5,227,284 | ....... 941,182 89,915 ..1,195,955 .1 02/05/2010. | ..
55261F 10 4 |M&T BANK CORPORATION. +00r.9,773.000 ...1,658,967 | ....... 169.750 1,658,967 40,069 .260,157 .| 11/02/2015.
552953 10 1 |MGM RESORTS INTERNATIONAL........coooimiiiimriinriinniisseiisnsiesssissssissnsissniies | cviinns [ ooe | e 49,300.000 1,640,211 1,640,211 25,636 .| 1212172011, ..
574599 10 6 |MASCO CORP........coooiieiiieiirisiceeisseies s enessenesesesseneses | cvnenes [ eoe | e 16,200.000 777,438 ..T77,438 8,019 .1 06/08/2011. | ..
594918 10 4 |MICROSOFT CORP ...138,300.000 21,809,910 21,809,910 261,387 7,762,779 .| 06/25/2013.
608190 10 4 |MOHAWK INDUSTRIES INC........ocoviriiiriiiniiineiiseiiesenissssissssesssssssssssssssssnies | evinnes [ ooe | e 8,600.000 | ... .1,172,868 | ... 136.380 | ...............1,172,868 | ....... 950,027 167,012 .| 06/25/2013. | ..
620076 30 7 |MOTOROLA SOLUTIONS INC.......cooiiiiicririiiniinnissiiesiesississississsssesssssssssans | cvvvenns | e | cvones 20,900.000 | ....ocoeveune 3,367,826 | ........ 161.140 | ...............3,367,826 | .....c.cccco..ce 842,759 | ....ccevenne 13,376 47,652 | ..o | 963,490 | i [ i 963,490 .| 03/15/2011. | ..
626717 10 2 [MURPHY OIL CORP........cooiirviirriiineiineiieseiissesissssissessssssssssssssssssssssssssnnssens | evinnes | ooe | e 9,000.000 241,200 26.800 388,042 9,000 30,690 . 30,690 .| 02/05/2010.
626755 10 2 |[MURPHY USA INC.......coooviiriiiriiiieieiieseiiesesiecesiesesiesesisesesssesessesessesessessseenssis | cvonees 2,250.000 263,250 | ........ 117.000 | .......cccc.......263,250 | ...... 61,608 90,810 [ oooueveereiereiienes | e 90,810 .1 09/03/2013. | ..
655664 10 0 |NORDSTROM INC......ccoiriiiieiiiniiiininiiiiiesissiiesiesissssssssessssessessssssssssesssssssenes | sevvenns | e | svees 16,800.000 ..687,624 24,864 (95,424) (95,424) | .. .| 03/15/2011. | ..
674599 10 5 | OCCIDENTAL PETROLEUM CORP...........cosmviierriinreiineriesesissesissensssesesseseesnsens | cvvenes [ eoe | oeees 14,860.000 .612,381 6,999 6,999 ..(47,097) ] .. .| 12/26/2019.
68389X 10 5 | ORACLE CORPORATION......coouiiimriiiiiniisniicsiesicsinsissiissississssssississssssisenss | cviienes | one | oeees 33,000.000 1,748,340 30,030 [ | e 258,390 258,390 .| 03/15/2011. | ..
688239 20 1 |OSHKOSH TRUCK CORP.........coooiimviimriinniinsiiensiisssiienssisssssssssssssssssssssssssnnns | cvinns | ooe | e 13,900.000 ...1,315,635 15,429 | v [ i 463,426 | ..o .| 12/23/2008. | ..
690742 10 1 |OWENS CORNING INC......ccooviiimrriiriiiieiieseiiecesiesesiesssisesiesessesssssesssssssssssennsens | evnenes | coe | eoreeees 3,200.000 208,384 120 | 208,384 | 40,896 2,816 67,648 ...67,648 .| 03/26/2008. | ..
69331C 10 8 |PG&E CORP......c.ocvveiririiiiteisieissssie st ensssssssessssssssssensans | osvenes | ans | oveees 15,100.000 | ..covvrrcrnenee 164,137 | oo 10.870 | .oovvereenn 164,137 | e 151,000 13137 | e 142,268 | ............... (129,131) | cvvvevrrveireeiererieins 03/13/12019. | ..o
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693718 10 8 |PACCAR INC....oooiieeceeieieiseeeiseeessesessssess s ssss st ssssssssssssesssssesssssenssssannss | sennnee | ooe | oneee 10,200.000 | ....oovvvevnenes 806,820 | .......... 79.100 ....806,820 ....346,445 23,460 K151 N U ISP 223,992 223992 |.. .| 02/05/2010. | ..
717081 10 3 |PFIZERINC.....coooiieiccscccsesesssnsnsss s nsssssssssssenssssnns | coinns | ooe | e 39,734.000 1,556,778 39.180 1,556,778 726,735 57,217 (177,611) (177,611)| .. .| 12/15/2000.
718546 10 4 |PHILLIPS B6..........ccoorivereiiiieiiciiseciiseceieseiseseissesessessssssessenessesessesesseseseesenes | cvinenes | eoe | oeee 26,500.000 | ....cccooveeee 2,952,365 | ........ 111.410 2,952,365 ....705,147 92,750 [ .o | e 669,390 | ... 669,390 .1 05/01/2012. ..
741447 10 8 | TROWE PRICE GROUP INC.......ccoviimiiirieriiininissiiesiesisseisssssiesssssssssinnes | conviees | o | eeviend 6,000.000 731,040 | ........ 121.840 ...731,040 | ....... 290,122 18,240 .A77,120 177,120 | .. .| 02/05/2010. | ..
742718 10 9 |PROCTER & GAMBLE CO.... ......25,500.000 3,184,950 3,184,950 .3,186,549 ...(1,599) (1,599) | .. .| 10/30/2019.
747525 10 3 |QUALCOMM INC......coiviimriiiriiiniiesiiieseiseseieessisssessesessesessessssssssesssssssessenens | svoeees | eoe | voreeees 2,000.000 176,460 ....176,460 ...151,584 2,480 24,876 ...24.876 .1 07/26/2019. | ..
754730 10 9 |RAYMOND JAMES FINANCIAL INC.........oooirviiimniineiisreissessssissssissseisssssssnsies [ o [ eoe | covnnniees 100.000 8,946 89.460 8,946 1,721 | e 37 136 L1505 | | s 1,505 .| 06/24/2008. | ..
759351 60 4 |REINSURANCE GROUP OF AMERICA..........cccooviiriinniieneineneiseneiisesesesenesienesienes | coveees [ ene | e 16,800.000 | ............... 2,739,408 | .......163.060 | ............... 2,739,408 | .......ccc..... 1,009,198 43,680 | ... [ i 383,544 | ... [ s 383,544 .1 06/08/2011. | ..
76118Y 10 4 |RESIDEO TECHNOLOGIES INC.....covviirrirerniieirerisieiesssisisssisesssssssessssssssenssnns. | avevenes | oen | vevseens 4,750.000 | ..oocvirrininnes 56,668 | .......11.930 | .o 56,668 | ...... 36,028 (40,945) (40,945) 10/29/2018.
76133Q 10 2 |RETAIL VALUE INC......coooiiiicicceieccesceissesiseeeisessessssssssssssesssssssssssnssssnsssnnes | avvvnes | ane | cvvveoenes 842.000 ....30,986 30,986 | ...... 26,282 1,726 1,066 29,345 | s [ e 9,345 |.. .1 01/25/2019. | ..
78667 10 8 | SAGE THERAPEUTICS INC.......ooiiiiiiiciisiiicciecissississiesiessssississsissisnisenns | cvniis | eon | onii 1,800.000 | .... .129,942 129,942 | .. 285,757 (155,815) | oo | e (155,815) | .. .| 03/13/2019. | ..
816851 10 9 | SEMPRAENERGY.......ccoooiiiriiimiiiiciiiireiieseissesissssissssissssisssssssssssssssssssssssssnses | cvinnns | eoe | e 13,800.000 | ............... 2,090,424 | ......151.480 | ....c..c....... 2,000,424 | .................. 681,852 | ... 13,352 52,406 | ..ooooovveiriiiniins | e 597,402 | ..o | e 597,402 | ..oovvvieennns 02/05/2010.
82981 10 9 |SITE CENTERS CORP.........coooiiiiiieriiiireiieceiieseeiesesissesiesesiessssssesssessssssssisssnins | avvvnns | ane | ceveond 8,200.000 114,964 .14.020 LA14964 | 145,800 1,640 6,560 24,190 .| 06/25/2018. | ..
855244 10 9 | STARBUCKS CORP........cccmtiiriiniiiirienirisriissisesiessesessssssssissssessessssssssssssssines | cevvenns | e | cvoe 48,800.000 ...4,290,496 ..87.920 4,290,496 | ....... 526,608 T2,712 | v | e 1,147,776 .| 02/05/2010. | ..
863667 10 1 |STRYKER CORP.......coooiiiiiiiiciieciecniseseieseiss s sisessssesessesessessssssesisnesienes | cvvenes [ eoe | oeees 14,800.000 3,107,112 209.940 | ..cooovrrrne 3,107,112 | oo 752,673 8,510 30,784 | oo | e 787,212 02/05/2010.
867652 40 6 | SUNPOWER CORP........ooiiiiiriiiriiireiieseiieseisesesiesssssessssssssssssssessssssssseensssnnens | cvneees | eoe | e 29,700.000 ..231,660 10231,660 | i 161,975 84,051 ...84,051 .| 1212172011, ..
87165B 10 3 | SYNCHRONY FINANCIAL........ccoovviirriiriiiniicsrississeessssssssessesssssssssssssnsnens | connenes | e | cveees 11,635.000 .418,976 ..418976 | ...... 213,483 10,008 | ... [ i 146,019 | oo . .146,019 .| 1111712015, ..
876030 10 7 | TAPESTRY INC.....coiiiiiiiiiciiisreiiecciiesseissesiesssisssiseessssessssessssesssssssssenssosssesnens | cvvenes | eoe | oeees 15,200.000 409,944 | ........26.970 | oo 409,944 | ....... 894,283 20,520 (103,056) | ...vooooveercreeeneiies | ceverereiins (103,056) | ....ooovevverrrrirririr 06/08/2011.
89055F 10 3 | TOPBUILD CORP......coutiiciiriieriiniiesissiiesiesissssesisssssessenssssssssssssssesssenssenns | consiees | oo | eoviiens 1,800.000 185,544 | ........ 103.080 ...185544 | ... 24,113 104,544 .| 07/01/2015. | ..
89417E 10 9 |TRAVELERS COS INC.......cooooriiireicceiereiieneeieseiiesesisssssssesssesesessssessnssssseseens | connenen | e | eveees 18,000.000 | .... ..2,465,100 | ........ 136.950 2,465,100 | ....... 898,551 58,140 ....309,600 309,600 .| 02/06/2010. | ..
89469A 10 4 | TREEHOUSE FOODS INC.......ccoovvvrriinriineisnniisnsssssissssisssssssssssssssssssssssssnns | conneies | o | aeeees 24,700.000 | ..coocverinnee 1,197,950 | .......... 48.500 | ..coooovveneee 1,197,950 | ...occovennee. 1,350,873 (REY7.K) | IR IO (152,923) [ ..ovvvrriereriieeniis 06/24/2019.
90184L 10 2 | TWITTER INC....cosiviiiiieeceececeiicesiesesisesiesessssessssesssssssssssssssssssnsssnnnnes | cvenes | eoe | oeeed 61,200.000 1,961,460 32.050 .1,961,460 .1,906,515 54,945 ...54,945 .1 01/07/2019. | ..
907818 10 8 |UNION PACIFIC CORP........coouirriireiiceiieseiiesesisesiesssessssisesssessssssesssssnsisnnees | cvnenes [ eoe | oeee 23,200.000 | ...ooorevnacd 4,194,328 | ....... 180.790 4,194,328 ....713,044 85,840 | ..o | e 987,392 | .. . .987,392 .| 02/05/2010. | ..
910047 10 9 |UNITED AIRLINES HLDGS INC........ooirviiriiiirriiineisseisssiisnsissesssssessssssnssesnnss | covenns [ eoe | e 26,800.000 | .....ccocoe.ee 2,360,812 | .......... 88.090 | ..ccooovvnnne 2,360,812 | ....... 593,189 | ..o [ e | s | i 116,848 | ..oooovciiciins | s 116,848 | .o, 06/08/2011.
91324P 10 2 |UNITEDHEALTH GRP INC.......oooiiriiiriiiireiereiiscesiesesiesesissesiesessesssissesssssssssnnns | coneenen | e | eveees 31,300.000 9,201,574 293.980 9,201,574 | ..ccooovee 1,321,571 VA RT: 7 N I 1,404,118 | i ..1,404,118 .1 03/15/2011. | ..
92242T 10 1 [VECTRUS INC...oovoiiiiiieniiciseiieiseeisssssienisissesesssss s senssssssssessssssssesssssssssssns | avnsnee | e | svevesnsensd 494.000 | ..cooovvrierinnne 25,322 7,096 14,662 14,662 .| 09/29/2014. | ..
92339V 10 0 |VEREITINC.....oiiiiiriiceiicciesesesseisesisssisesssssessssssssssssssssssssssssssnssnns | connenes | e | oveees 73,800.000 681,912 ..614592 | ... 10,148 30,443 ...67,320 .1 03/13/2019. | ..
92343V 10 4 |VERIZON COMMUNICATIONS INC. ...165,700.000 .10,173,980 .5,100,446 401,408 .858,326 .| 03/15/2011.
92532F 10 0 | VERTEX PHARMACEUTICALS INC........ccoomviiriiiinriinniisnsisneisneisssisnsiesnsssnnns | coiinns [ ooe | e 11,400.000 | .... ...2,496,030 518,493 606,936 .1 03/15/2011. | ..
92826C 83 9 |VISAINC-CLASS A SHARES........ccoouriiiieiirieiseeisssiisessissssessseesssssessssssessenes | ceevenas .{.-220,000.000 | ............. 41,338,000 .3,967,639 231,000 12,311,200 .1 06/08/2011. | ..
929390U 10 6 |WEC ENERGY GROUP INC......ccooiririiriiniiierieriseinsissiiesiesissssssisssiesssinessenes | evnnies | oo | ovvees 18,600.000 1,715,478 11,168,220 43,896 427,242 .| 09/26/2016.
929740 10 8 |WABTEC CORP.......coiiiiiriiiiciiseiissississsssissssssssssssesssssssssse s | v 32.000 2,490 1,748 12 . . 02/26/2019. | ..
931427 10 8 |WALGREENS BOOTS ALLIANCE...........cooviiiiiiiiniisniiicsiesiniinsissiisssissiesiiinnies | evvieens | | cvoe 40,500.000 2,387,880 1,502,821 72,698 (379,485) ...(379,485) | .. .| 03/15/2011. | ..
95040Q 10 4 [WELLTOWERIINC.....oooiriiriiiriiireisnesseiissssissssissssiesssessssssssssssssssssssssnsens | avvvins | ane | oo 11,800.000 609,279 41,064 .145,966 .| 06/08/2011.
983134 10 7 |WYNN RESORTS LTD...ccoooviimriiimeiireiieseeissesiesesesesesisesesssssssssssesssssssssessssssssssssnnes | cvvenes | eoe | oeees 10,000.000 | ...............1,388,700 | ........138.870 | ...............1,388,700 | ......ccc........ 649,800 37,500 399,600 .| 12/21/2015. ..
98419M 10 0 | XYLEM INC....iiiiiiiiiiiiiisriissisiesie s esasnsssssssessesssessssssasssssessnes | consiees | oo | eeviens 8,900.000 251,910 8,544 107,423 .| 11/01/2011. | ..
98954M 10 1 |ZILLOW GROUP INC A. ......20,800.000 650,239 .301,153 .101/08/2019.
98978V 10 3 |ZOETIS INC.....ooieceenrecesesees s | conneies | | oneeiieand 956.000 17,665 627 ...44,750 .| 06/21/2013. | ..
GO177J 10 8 |ALLERGAN PLC.......coiiriirincinnississinssssssssisssssssssssssssss s | onneies Cl o 4,684.000 | .................895,440 | ......191.170 | ..................895,440 | .........c........ 426,121 13,865 269,377 .110/01/2013. | ..
G0450A 10 5 | ARCH CAPITAL GROUP LTD......ooiiieriiirieiieeeiesceiseseiseseesesessesssssessssssessesssss | coieees Cl . 44,100.000 ...1,891,449 340,523 .| 02/05/2010. | ..
G6700G 10 7 [NVENT ELECTRIC PLC.....ccviieriiiiriirerineissineieisssiesesssseessssssssessessssssssesssssssssessnss | soevens Cl 4,558.000 116,594 55,620 3191 [ | e 14,222 | i | s 14,222 | .o 05/01/2018. | ...vvoevvvirenee
G7S00T 10 4 |PENTAIR PLC.......iiiriiiieiiceiieseeiecesiesesissesissesisesessssessssessssessssssssssssesssssssnns | oenenes Cl o 4,558.000 | ...oooovrrernnne 209,075 | ........45.870 | ......cccc.c... 209,075 | cooioviininne 113,706 3,282 36,874 | ..o 10/01/2012. | oo
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

A

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
Current Year's

F Rate per Unrealized Other-Than-

or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign

ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation

N59465 10 9 |MYLAN LABORATORIES..........coommveoiceeeeeeceseeeesesesseseeseseseesessesses s ssesssessssnnne | coneenes Cl . 24,200.000 486,420 20.100 486,420 ....283,825 (176,660) ....(176,660) | .. 03/26/2008. | .......ccoouenuvee

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 299,755,697 XXX .299,755,697 | .. 92,604,481 0].....63,149,655 62,584,543 XXX XXX
9799999. Total - COMMON StOCK.........uurveeriieeriiieriiiereise s 299,755,697 XXX . 299,755,697 | .. ...92,604,481 20 ] 63,149,655 ....62,584,543 . XXX XXX
9899999. Total Common and Preferred Stock................ccoovvuivrviinrciienriinnni, 328,886,369 XXX | 328,886,369 | ........... 107,618,221 0 .. 63,727,869 63,162,757 | coooovvvrrriirrii 0 XXX XXX
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Annual Statement for the year 2019 of the U NITED FINANCIAL CASUALTY COM PANY

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. t

912828 4P 2 |US TREASURY NOTE 2.625% 05/15/21... 12/31/2019........ Goldman Sachs... 811,375 800,000

912828 5T 3 |US TREASURY NOTE 2.625% 12/31/25 01/23/2019.. Goldman Sachs... 9,966,797 .10,000,000

912828  5U 0 |US TREASURY NOTE 2.625% 12/31/23... 02/04/2019. Credit SUISSE........c..riiiiriceissisesisnies 25,100,586 25,000,000

912828 52 9 |US TREASURY NOTE 2.500% 01/31/24... 02/22/2019. VAMIOUS. ..o 40,091,602 40,000,000

912828  6A 3 |US TREASURY NOTE 2.625% 01/31/26 02/26/2019.. Goldman Sachs... 20,112,500 .20,000,000

912828  6F 2 |US TREASURY NOTE 2.500% 02/28/26... 04/01/2019........ V@TOUS. ...t 50,529,398 50,400,000

912828 6L 9 |US TREASURY NOTE 2.250% 03/31/26... 04/23/12019........ Various 19,711,328 20,000,000 | .

912828 6R 6 |US TREASURY NOTE 2.250% 04/30/24... . 06/21/2019........ Various 40,289,648 | ... 40,000,000 | ..oooverieieriinees 63,893

912828  6S 4 |US TREASURY NOTE  2.375% 04/30/26..........ccovrverrrirernirrerirereienirnes 05/20/2019........ Barclays Capital...........ccocoevnieeniieinesreeisenes 40,224,023 | ..o 40,000,000 | ..ooovenreirerinees 43,240

912828 6T 2 |US TREASURY NOTE 2.375% 05/15/29... 07/29/2019........ Various 14,931,211 .14,500,000 66,829

912828  6X 3 |US TREASURY NOTE 2.125% 05/31/26... . 06/25/2019........ Various 7,098,828 . ...7,000,000 9,986

912828  6Z 8 |US TREASURY NOTE  1.750% 06/30/24.........cccovvvernririrnrnrireeirircienirenes 08/06/2019........ VAIOUS. ..ot 63,005,547 | ..o 63,000,000 58,730

912828 7B 0 |US TREASURY NOTE 1.875% 06/30/26... 07/25/2019........ Various 62,824,219 63,000,000 ....48,709

912828 TY 6 |US TREASURY NOTE 1.625% 11/15/22... . 11/25/2019........ Barclays Capital 15,009,375 | ... 15,000,000

912828 W7 1 |US TREASURY NOTE = 2.125% 03/31/24........oomvviriririrninierireicieninne 04/22/2019........ Goldman Sachs... 14,824,805 | ..o 15,000,000

912828  XT 2 |US TREASURY NOTE 2.000% 05/31/24... 06/26/2019........ Various 23,771,934 23,500,000 | .

912828 Y8 7 |US TREASURY NOTE 1.750% 07/31/24... . 08/14/2019........ Barclays Capital 60,721,875 | ... 60,000,000 | ..ooveereereriireeerenieenes 42,799

912828 Y9 5 |US TREASURY NOTE  1.875% 07/31/26......ccvvmiveririeieiiseiririssisisninenns 08/22/2019........ VATOUS. ...ttt 66,120,703 | .o 65,000,000 | ..o 47,385

912828 YA 2 |US TREASURY NOTE 1.500% 08/15/22... 09/03/2019........ Barclays Capital 43,233,492 43,200,000 ....12,840

912828  YB 0 |US TREASURY NOTE 1.625% 08/15/29... . 10/02/2019........ Various 33,246,855 | .... 33,500,000 | . ....59,922

912828 YD 6 |US TREASURY NOTE  1.375% 08/31/26.........ccoovvueerierrnerireriireneiieiies 09/20/2019........ VaMIOUS. ..o 21,688,516 | ..covovvercres 22,000,000 | ..o 10,766

912828  YG 9 |US TREASURY NOTE 1.625% 09/30/26... 10/22/2019........ Barclays Capital 9,961,719 10,000,000 ...10,212

912828 YM 6 |US TREASURY NOTE 1.500% 10/31/24... . 11/14/2019........ Barclays Capital 44,680,664 | .... 45,000,000 ....18,544

912828  YQ 7 |US TREASURY NOTE  1.625% 10/31/26.........ccvvverrriernrrrirenirercienirnee 11/06/2019........ VAMIOUS. ... 39,763,477 | oo 40,000,000 | ..o 11,161

912828  YS 3 |US TREASURY NOTE 1.750% 11/15/29... 11119/2019........ Goldman Sachs... 14,942,578 15,000,000 3,606

912828 YU 8 |US TREASURY NOTE  1.625% 11/30/26... 12/26/2019........ VaMIOUS. ..o 64,400,000 | ... 65,000,000 | ..o 47,729

0599999, Total - BONAS = U.S. GOVEIMIMENE. .....cvueveittesertstietesste etttk 888 E 4R £ £E1eE8eEEeEE£EE LR EEf oL E R E S EEE RSt 847,063,055 | ..o 845,900,000 | ..ooivieiriii s 846,003
Bonds - U.S. Special R e and Special A

235036 4L 1 |DALLAS-FORT WORTH TX 2.156% 11/01/25........ccrvvrnnneee 08/08/2019........ JP Morgan Securities INC...........cwvreevmirerneirerersreseeseseeienes 10,000,000 | .eovovverrrrireririreeeieis 10,000,000

3137FL  YX 6 |FHMS 2019-K092 X110 0.852% 04/25/29.......c0ccciivirivinriniirirnnines 05/22/2019........ Wells Fargo Bank.........ouiiiiiiiieiiiisnississssssssnssss s enssssnssseenes 8,994,987 106,519

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 18,994,987 10,000,000 ..106,519
Bonds - Industrial and Miscell:

00206R  HS 4 |AT&TINC 3.600% 07/15/25. 09/05/2019........ Morgan Stanley. 5,285,450 +:5,000,000 | ooviiiie e 27,000

00287Y  BQ 1 |ABBVIEINC 2.600% 11/21/24 11/12/2019.. Morgan Stanley. 9,991,100 .10,000,000

015271 AL 3 |ALEXANDRIA REAL ESTATE EQUIT.......cccvvene. 10/28/2019 Wells Fargo Bank 7,801,658

02007T  AB 1 |ALLYA 2019-4 A2 1.930% 10/17/22... 12/04/2019 Bank of America Corp 8,499,253

02665W  DC 2 | AMERICAN HONDA FINANCE.. 09/05/2019.. Mizuho Securitie: 7,497,225

03063N AR 8 |ACRE 2010-ARTAD 7.443% 01/14/29 09/20/2019........ Various 19,433,414 .18,438,000 33,613

04033) AB 7 |ARIFL2019-AA2A  2.410% 11/15/27. 06/12/2019........ Mitsubishi Securities........... 9,999,626 10,000,000

053332 AX 0 |AUTOZONE INC 3.125% 04/18/24 04/04/2019........ Bank of America Corp 9,971,100 10,000,000

05538U  AA 1 |BBUBS 2012-SHOW A 3.430% 11/05/36..........cccceuervvrunnnee 12/04/2019........ Citigroup........ 5,486,717 | oo 5,227,000 2,490

05607A  AG 8 |BX Trust 2018-MCSF B 2.546% 04/15/35.. 08/13/2019........ Bank of America Corp 4,987,500 ...5,000,000

065606 AB 1 |BWSTA2019-1 A2 2.400% 10/17/22 06/17/2019........ BNP Paribas Securities Corp 9,745,286 . ..9,746,192

08162Y  BK 7 |BMARK 2019-B14 225C  3.294% 12/15/61........ovovererrirerrercrreninne 11/05/2019........ Deutsche Bank 16,963,242 | ..o 17,434,000 | coooverrerrnrrereseeeinen 31,863

110122  BX 5 |BRISTOL-MYERS SQUIBB CO 05/07/2019........ Morgan Stanley............c.ocuiiiiinrinriiniisis s 14,976,300 .15,000,000

125282  AA 1 |CGDBB 2017-BIOC A 2.530% 07/15/28........cccovverrrirererrrierirens 10/10/2019........ Barclays Capital...........ccocevrreenireeeeeiesrereniseenes 4,108,376 ..4,110,945
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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
12528R AE 8 [CGBAM 2015-SMRT B 3.213% 04/10/28..........cccvvvrrrerrrirene 12/20/2019........ VAHOUS. ..o 2,548,188 | ... 2,545,000 5,500
12596T  AB 7 |CNH 2019-B A2  2.550% 09/15/22.......ccvvvvvrmrirreriririrrirnirenns 05/14/2019........ Citigroup........ 19,999,230 .20,000,000
12625C AJ 2 |[COMM 2013-WWP B  3.726% 03/10/31 11/19/2019.. Various 2,548,505 2,440,000 3,416
14041IN  FK 2 [COMET 2017-A1 A1 2.000% 01/17/23.......ovoivrririirirircineirenne 06/20/2019. HSBC SECUMHES INC....oovvveeiiiiiiceice s 24,409,360 24,460,000 | ..o 12,230
14042W  AB 6 |COPAR 2019-1 A2 2.580% 04/15/22.. 05/21/2019. JP Morgan Securities In 5,787,521
165183 AL 8 |CFII 2017-2A A1 1.990% 07/15/29. 04/01/2019.. Toronto Dominion.. 5,169,835 5,207,467 5,181
165183  AQ 7 |CFII 2017-2A A2 2.190% 05/15/29. 06/21/2019........ HSBC SECUMHES INC....vovvvviiirciieiisie e sies 2,006,825 12,007,452 | oo 1,269
165183 CD 4 |CFII2019-2A A1 1.950% 09/15/31 08/07/2019........ JP Morgan Securities Inc 32,899,621 32,905,347
21871F  AG 3 |BCORE 2019-COREB 2.840% 12/15/31 10/23/2019........ Various 19,996,953 | .... 20,000,000 6,486
22550L  2A 8 | CREDIT SUISSE NEW YORK.......cccevvvrunee 11/04/2019........ Credit SUISSE........cvurieeceeee s 14,998,200 | ..o 15,000,000
23305 AE 2 |DBUBS 2017-BRBKB 3.648% 10/10/34 11/20/2019........ Various 10,467,344 10,000,000 22,945
233062 AA 6 |DBCG2017-BBGA 2.440% 06/15/34.... 07/24/12019........ Various 34,908,969 | .... 34,975,000 38,157
23342N  AB 4 |DLL 2019-MA2 A2 2.270% 05/20/22..........ooevererirrirereinrirernrineines 07/18/2019........ Credit SUISSE........cvvrerieeiceeeeeeee s 29,897,701 | oo 29,900,000
24704B  AC 8 |DEFT2019-1 A2 2.780% 08/23/21 04/09/2019........ Bank of America Corp 31,995,994 .32,000,000
254687 CM 6 |DISNEY WALT CO  3.000% 09/15/22. 03/20/2019........ Citigroup........ 8,118,640 . ...8,000,000
257375 AN 5 | DOMINION ENERGY GAS HLDG 11/18/2019........ Mitsubishi Securities........... 14,990,250 | ..vovverririrereneeies 15,000,000
269246  BP 8 |E*TRADE FINANCIAL CORPORATION 01/07/2019........ Toronto Dominion. 4,850,950 ...5,000,000 55,313
29374D  AB 4 |EFF 2019-2 A2 2.290% 02/20/25 07/23/2019........ JP Morgan Securities In 38,996,829 .39,000,000
29429M  AE 3 |CGCMT 2019-SMRT B 4.380% 01/10/24........covvrvrriviirreierisireiesissiesinnines 01/10/2019........ Citigroup........ 16,479,294 | ..o 16,000,000 | ..o 54,507
294429  AQ 8 |EQUIFAXINC 2.600% 12/01/24. 11/1512019........ Wells Fargo Bank 24,944,750 25,000,000
29444U  AQ 9 |EQUINIXINC 5.875% 01/15/26.. . 10/04/2019........ Morgan Stanley. 14,096,488 | .... 13,279,000 | cvovveuerrrerrereierenieeenis 179,866
30290W  AE 5 |FREMF 2012-K23 B 3.782% 10/25/45.........ccovvemiviirerineicrierisiisnies 09/27/2019........ VaMIOUS. ..o 17,644,498 | ..o 17,050,000 38,439
30291V AE 6 |FREMF 2013-K35B 4.074% 08/25/23 04/10/2019........ Goldman Sachs... 4,929,947 ...4,760,000 5,730
337738  AS 7 |FISERVINC 2.750% 07/01/24 . 06/10/2019........ JP Morgan Securties INC..........errerimiieineieierssessisseienns 9,983,200 .10,000,000
34528D AB 9 |FORDL 2019-B A2A  2.280% 02/15/22........crvvvvevcererirnrnne 07/23/2019........ BNP Paribas Securities Corp 17,999,982 | oo 18,000,000
34531K  AB 8 [FORDO 2019-C A2A  1.880% 07/15/22.................... 11/19/2019........ Citigroup........ 12,498,855 .12,500,000
34964C  AC 0 | FORTUNE BRANDS HOME & SECURI 09/09/2019........ US BaNK.....ooreeuieniiriieeiesiesiesse e 4,488,368 . 4,230,000 | oo 79,900
36255) AC 8 |GMCAR 2018-3A2B 1.873% 07/16/21................ 05/13/2019........ Citigroup........ 1,981,593 | oo 1,981,516 | oo 4,130
36256U AB 4 | GMALT 2019-1 A2A  2.910% 04/20/21.... 02/13/2019........ Wells Fargo BankK...........cceueuiiniiieiiniiiccnisneesisssen e 14,015,927 14,016,659
36257X AG 6 | GSMS 2019-SOHO B 2.890% 06/15/36. 05/31/2019........ Goldman Sachs... 35,000,000 35,000,000
37940X  AA 0 | GLOBAL PAYMENTS INC 2.650% 02/15/25.. 08/07/2019. JP Morgan Securities INC...........cureiriieniieiieriseiesseieeeeienes 10,018,700 10,000,000
38013T AB 7 |GMALT 2019-3 A2A  2.090% 10/20/21 08/06/2019.. Bank of America Corp 10,249,700 .10,250,000
38406H AA 0 |GRCE 2014-GRCE A 3.369% 06/10/28.. 11/13/2019 VAHOUS. ..ot 58,667,764 57,690,000 | ..cooverieereriieeereeens 50,975
39154T AW 8 |GALC 2019-1 A3 3.050% 09/15/22 02/05/2019........ Bank of America Corp 17,497,366 17,500,000
41284W  AB 6 |HDMOT 2019-A A2 2.370% 05/15/22. 06/19/2019.. Barclays Capital 17,999,775 .18,000,000
43813V AB 4 |HAROT 2019-4 A2 1.860% 06/20/22.. 11/19/2019 Citigroup........ 27,998,270 28,000,000
44891E  AC 3 |HART 2016-B A3 1.290% 04/15/21.... 06/11/2019........ JP Morgan Securities INC...........ccvveniveineireieiseieseseeines 1,925,515 1,933,218 [ e 1,940
448910  AB 4 |HART 2019-B A2 1.930% 07/15/22 10/29/2019.. Royal Bank of Canada 9,999,381 .10,000,000
448969 AB 1 |HALST 2019-A A2 2.920% 07/15/21.. 02/12/2019........ Citigroup........ 14,227,156 14,227,348
45378Y AN 4 |IPT 2018-INDP C = 4.158% 07/10/35.........ccoorvvimrrerrarirererneirerieriseeerirenes 04/26/2019........ Bank of America Corp 4,385,137 4,250,000 | oo 14,235
459200  JY 8 |INTL BUSINESS MACHINES CORP 05/08/2019........ JP Morgan Securities INC...........cureiriveeniieierseeneiseseienes 9,961,800 .10,000,000
46634G  AE 1 |JPMCC 2009-IWST C  7.693% 12/05/27 01/01/2019........ DEUISCNE BANK. ...t nes | sebene bbbt ens | Serebi ettt | st (52)
46651M  AG 1 |JPMCC 2019-MFP B 2.900% 07/15/36.. 06/27/2019........ JP Morgan Securities INC...........creeemiieeneiereineiesseiseeeienes 7,500,000 ...7,500,000
477870  AB 5 |JDOT 2019-B A2 2.280% 05/16/22 07/16/2019........ Royal Bank of Canada 22,499,910 .22,500,000
50117P  AC 3 |KCOT 2018-1A A3 3.100% 08/15/22 09/17/2019........ Citigroup........ 6,279,620 | ..o 6,210,000 2,139
55282F  AA 7 |MFTII 2019-B3B4 A 3.857% 06/10/44..........ccovvvvervrrirns 06/27/2019........ Barclays Capital...........c.ceineeeeiieiieseerenieines 34,860,005 | ...ovvrivrieirieries 34,675,000 | ..o 18,575
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55316E  AB 8 | MMAF 2019-B A2  2.070% 10/12/22.......ccvverrrirernrnrireririrns 09/10/2019........ JP Morgan Securities INC.........c.cuvreevmiicrerirereisrieseeeeeeeenes 13,498,502 | ..o 13,500,000

571748  BF 8 |MARSH & MCLENNAN COS INC.. 01/08/2019........ CHIGIOUD. ..ttt 12,493,125 112,500,000

59523U  AM 9 | MID-AMERICA APARTMENTS.. 02/26/2019.. Wells Fargo Bank 6,102,240 6,000,000

615369 AC 9 |MOODY'S CORP 4.875% 02/15/24 03/29/2019. SMBC Nikko Securities INC...........ccccocuericniiineienns 3,759,245 ...3,500,000

61763Q AJ 0 |MSC 2014-CPTC 3.560% 07/13/29... 03/14/2019. MOrgan StanleY..........ccveeiiiericeneee s 10,015,625 .10,000,000

637417  AG 1 |NATIONAL RETAIL 3.900% 06/15/24 09/23/2019.. US Bank. 1,479,576

63862U AB 4 |NHLT 2019-2A M1 2.359% 11/25/29 11/21/2019........ Barclays Capital 9,424,986

63862V AB 2 |[NHLT 2019-1AM1  2.664% 06/25/29. 06/13/2019........ Nomura Securities Intl.... 9,499,979

638758 AC 9 [NCMS 2019-1776 B 2.707% 10/15/36.... 10/18/2019........ Natixis Securities Americas LL 6,499,994 106,500,000 [ oo 14,174
63941L  AA 1 |NAVSL2019-BAA1 2.140% 12/15/59 03/12/12019........ JP Morgan Securities INC...........ccvvemireineieeiseeeeeeseeines 14,284,618 | ..o 14,284,618
64952W DK 6 |NEW YORKLIFE GL 2.233% 01/21/22.. 10/15/2019........ Bank of America Corp 10,000,000 .10,000,000

65479B  AD 2 [NALT 2017-BA3 2.050% 09/15/20 07/25/2019........ LIOyds SECUMHES..........cvvurverrirerirrereriniierissrierienes 568,687 . 568,976 454
69353R  FS 2 |PNC BANKNA 2.028% 12/09/22 12/04/2019........ CHIGIOUD. .. 20,000,000 | .oovverereririreniereienenes 20,000,000

701094 AM 6 |PARKER HANNIFIN CORP  2.700% 06/14/24 06/05/2019........ Barclays Capital...........coceinreeriieiirieseereieines 14,993,100 15,000,000

70450Y  AC 7 |PAYPALHOLDINGS INC 2.400% 10/01/24... 09/19/2019........ Goldman Sachs..... 9,993,900 10,000,000

756109 AP 9 |REALTY INCOME CORP  4.650% 08/01/23........ccovurimrieririiiireriniiseiesiessssieseseseeessssessssenenes 02/26/2019........ WEllS Fargo Bank...........cc.cvureiuriiiceiiiciesieessesssiseeenisescssssenenes 7,642,689 | ..o 7,240,000 25,250
760759 AU 4 |REPUBLIC SERVICES INC  2.500% 08/15/24. 07/29/2019........ JP Morgan Securities Inc.. 4,992,000 ...5,000,000

776743  AH 9 |ROPER TECHNOLOGIES INC.......ooiiiiieirieieieieieiecie e esessse s ssessssesssssssessesssssssssessnnns | sesesssesssesane 08/19/2019........ JP Morgan Securities Inc.. 9,981,500 .10,000,000

83149E  AE 7 |SLMA 2006-5A5 2.386% 01/25/27.......ccvvvvvririienrineirerinsiisissiesssinsins 01/03/2019........ Goldman Sachs..... TA436,873 | oo 7,452,302 39,825
83192C AA 5 |SMB2019-BA1 2.115% 07/15/26 06/04/2019........ Credit SUISSE........cvvieieiee e 6,862,000

87342R  AB 0 |BELL 2016-1A A2Il  4.377% 05/25/46. 05/30/2019........ DEUESCNE BANK.........veiirrii s 9,272,234 . 8,884
891906  AC 3 | TOTAL SYSTEM SERVICES INC......cvvuivirriririiiieiesienistesesisssiessesessssssssessssessesssesesssssennes | sevesssesssssens 01/07/2019........ Bank of America Corp 10,516,584 | ..o 10,400,000 | coovvrireriirrieieeenis 135,893
89233M  AB 9 |TAOT 2019-D A2A  1.920% 07/15/22.. 11/05/2019........ Barclays Capital 9,999,261 10,000,000

92348A  AD 7 |VZOT 2019-CC 2.160% 04/22/24 . 10/01/2019........ Barclays Capital 14,497,654 14,500,000

92867X  AB 2 |VWALT 2019-A A2A  2.000% 03/21/22.......ccvvvvveerereineirerniseererieennes 10/01/2019........ JP Morgan Securities INC..........cvvveeemireereirereiseeseeseseeienes 10,999,112 | oo 11,000,000

928880 AC 9 |VFET 2019-1A A3 3.000% 03/15/23 02/05/2019........ Societe Generale 20,999,912 .21,000,000

92903P  AC 3 [VNO2010-VNO A2FX  4.004% 09/13/28 11/04/2019........ DEUSCHE BANK.........couiiiiiiiiriin s 784,784 . 780,000 2,255
98162X  AB 1 |WOLS 2019-A A2A  2.890% 11/15/21.....covvieirirircririrereiscerineiens 03/05/2019........ Mitsubishi Securities............. 23,908,933 | ..o 23,909,892

14161G  BU 3 |CARDS 2018-2A A 3.047% 04/17/23. A 10/03/2019........ Various 33,135,586 33,000,000 20,821
380881 CP 5 |GCCT2015-2AA 2.020% 04/15/22.... A 07/25/2019........ Toronto Dominion, 9,980,078 10,000,000 | ovooverreereirerieriseerereeeeenis 7,856
576339 BF 1 |MCCT2017-1AA 2.260% 07/21/21.... A 06/27/2019. CHIGIOUD. ..t 7,995,938 ...8,000,000 5,020
576339 CC 7 |MCCT2019-2AA 2.175% 07/21/21 A 08/13/2019.. Bank of Montreal 11,000,000 .11,000,000

89621A AP 4 |TCCT 2019-2A A 3.038% 01/26/24.... A 01/31/2019. Scotiabank........ccccvuwes 20,000,000 20,000,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 1,230,088,968 ....1,223,633,743

8399997. Total - Bonds - Part 3 2,096,147,010 2,079,533,743

8399998. Total - BoNdS = SUMMANY HEM fTOM PA 5. ...ttt h skt ees 4810 L4888 o888 8088108188488 8048086848108 E 8L 8481840 E 4818 E 8408 E £ E 8488 E 4401084148808 18484010 E 1AL E 804808 E o0 b 0E o8t seE e s e h b s bbb n st ensne | ebsessenb e s 603,457,353 ...601,167,114

8399999, TOAl = BOMAS. ... ..otttk s a8 8 0808 h 048R e o086 LE1eeEeeE e E e R E e R EEeEE R LR R R e E LR eEE SRR EE R E R LR LRt E LR 8 EEf L E R LS hf R LR LR E LR E Rk eE e Enesent bt st ettt | erieninena 2,699,604,363 | ...... 2,680,700,857 3,197,557

Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

02043Q 10 7 |ALNYLAM PHARMACEUTICALS INC 12/26/2019........ State Street BanK. ..o 5,400.000 636,866 XXX

037411 10 5 |APACHE CORP......cccoovmrrrerirircrinrirnes 12/26/2019........ State Street Bank.. 11,200.000 294,156 XXX

09609G 10 0 |BLUEBIRD BIO INC.......ccviiiiiiiiiiiiiiciiii it ssissssenins | oevesssssnsiens 12/26/2019........ State Street Bank.. 1,500.000 134,831 XXX

110122 10 8 |BRISTOL-MYERS SQUIBB CO. 11/2112019........ State Street Bank..........ccccovveiieeniseeae 9,600.000 541,536 XXX

220521 10 4 [CORTEVAINC. ..ottt 06/01/2019........ Spin Off....vicnee 12,307.000 176,497 XXX

222070 20 3 |COTYINC A i 01/07/2019........ State Street Bank. ..o 54,200.000 407,486 XXX

22266L 10 6 |COUPA SOFTWARE INC..... 07/26/2019........ State Street Bank...........ccocevvveiirrenineeeeeene 1,230.000 178,506 XXX

260557 10 3 [DOW INC....oouiiiiiiiiiieiesicssisssi s 04/02/2019........ Spin Off....iines 12,307.000 292,059 XXX
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478160 10 4 |JOHNSON & JOHNSON.... 12/26/2019........ State Street Bank. 100.000 14,549 XXX
674599 10 5 | OCCIDENTAL PETROLEUM CORP..........coovtureiiiiriiiniisiseisisisssiessessssisesssssssissssssssssssesssssssssenss | sosessessossns 12/26/2019........ State Street Bank.. 14,860.000 659,478 XXX
69331C 10 8 |PG&E CORP 03/13/2019.. State Street Bank.. 15,100.000 293,268 XXX
742718 10 9 |PROCTER & GAMBLE CO......c.cvoiiiiiiiiiiiiiinsieeisieneeicsesiseeesisiees 10/30/2019........ State Street Bank.. 25,500.000 3,186,549 XXX
747525 10 3 |QUALCOMM INC.......oiiriiiireiniiiieisiee st nssensnnens | sesesiseninnians 07/26/12019........ State Street Bank.. 2,000.000 151,584 XXX
76133Q 10 2 |RETAIL VALUE INC... 01/25/2019.. State Street Bank.. 22.000 657 XXX
78667 10 8 | SAGE THERAPEUTICS INC. 03/13/2019........ State Street Bank.. 1,800.000 285,757 XXX
89469A 10 4 | TREEHOUSE FOODS INC................ 06/24/2019........ State Street Bank.. 24,700.000 1,350,873 XXX
90184L 10 2 | TWITTER INC....oovviiiiiiiirisricicecsissiesi i 01/07/2019........ State Street Bank.. 61,200.000 1,906,515 XXX
92339V 10 0 [VEREITINC....oviiireiiieiseieeiseeseeseeseiesssssse s 03/13/2019........ State Street Bank. 73,800.000 614,592 XXX
929740 10 8 | WABTEC CORP 02/26/2019........ Spin Off....oevicnee 32.000 1,748 XXX
98954M 10 1 |ZILLOW GROUP INC A. 01/08/2019........ State Street Bank.........c.cociiiniiiins 20,800.000 650,239 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDIICIY TrAGEA. ..o it ittt sttt sttt sttt 11,777,746 XXX 0
9799997. Total - Common Stocks - Part 3.........ccooiviivivniiiininninns 11,777,746 N 0
9799998. Total - Common Stocks - Summary Item from Part 5.........coovviivvninisecenns 2,413,426 XXX
9799999, TOtAl - COMMON SIOCKS...........ouivivieitetetceitetiectcte ettt ettt ettt e ettt caetee e eetebeseeaetensesetesessesesesesesesssesesas  essesesassssssesassesesassssseessssetebessseesassesetesessssesessesetesanses et s esetessnsetesassesesesansetasansseesesees 14,191,172 XXX ] 0
9899999. Total - Preferred and Common Stocks........ . 14,191,172 XXX ] 0
9999999. Total - Bonds, Preferred and COMMON SOCKS...........cciiiieieiceiieiiieictetete ettt ettt ettt sttt eaebesasaetes essstetessssesessssesebes s s eees s s esebesseseses s s eses b asseses e s ettt sesesas e sesessssesebesseseses s s esebasses et et eesebebessese st s sebebense e et s s e hebeb s sebe b st etebebnsebesansntets  oesebebassssesessssetesassssesessnsesesassnsesenetesas | anesesssans 2,713,795,535 XXX e 3,197,557
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11 12 13 14 15

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 2J 8 |USTREASURY NOTE 1.500% 07/15/20.. .| 08/14/2019. | Wells Fargo Bank...........cewveesvcceennn | 39,876,563 | .....40,000,000 | ....39,879,492 | ........ 39,932,615 | ....... 26,946 | .ooooovveeereeeen | cere 39,959,560 | .ooccccceevreree | oo (82,998) | ........ (82,998) | .....650,543 | 07/15/2020.
912828 2Q 2 | US TREASURY NOTE  1.500% 08/15/20.. | 08/20/2019. | Wells Fargo Bank. 9,978,125 | .....10,000,000 | .....10,027,344 | ....... 10,015,193 (5,918) | cvvvvrevresnns | o 10,009,275 e | (31,150 | v (31,150) | .....152,446 | 08/15/2020.
912828 3F 5 |USTREASURY NOTE  2.250% 11/15/27.. | 06/27/2019. | Credit Suisse 44,977,969 | .....44,000,000 | ....43,015,999 | ... 43,102,301 43,147,558 .| .1,830,411 |....1,830,411 | ....621,440 | 11/15/2027.
912828 3G 3 |US TREASURY NOTE 1.750% 11/15/20.. .| 05/14/2019. | Barclays Capital...........oooooooovvsvsvvvscncvenenns | L 5,756,273 | ....... 5,800,000 | ....... 5,774,625 | ........... 5,783,676 | ..cvevevrrrrrerrens | 3,222 [ covveccverieenes | cvrreienenn3222 | o | e 5,786,898 | ....ccooorrrrrrrres | cenen (30,625) ....... (30,625)| ....... 50,750 | 11/15/2020.
912828 3J 7 |USTREASURY NOTE  2.125% 11/30/24.. | 01/04/2019. | Goldman Sachs.... 53,771,094 | .....55,000,000 | ....54,228,516 | ........ 54,337,217 54,338,870 | .(567,776) | ......(567,776) | ....122,012 | 11/30/2024.
912828 3L 2 |US TREASURY NOTE  1.875% 12/15/20.. | 08/14/2019. | Citigroup 86,079,391 | ... 86,000,000 | .....85,659,844 | ......... 85,772,098 85,837,976 241814 241,414 | ....987,726 | 12/15/2020.
912828 3Q 1 |US TREASURY NOTE = 2.000% 01/15/21.. .| 12/17/2019. | Various 47,630,449 | .....47,500,000 | ....47,163,184 | ........ 47,266,029 47,340,413 | 0290,036 | ....... 290,036 | ..1,034,674 | 01/15/2021.
912828 4U 1 |USTREASURY NOTE = 2.625% 06/30/23.. . | 12/26/2019. | Various 83,995,781 | ... 82,400,000 | .....81,864,008 | ........ 81,912,422 . 81,961,277 .| .2,034,505 |.....2,034,505 | ....866,530 | 06/30/2023.
912828 4W 7 |US TREASURY NOTE  2.750% 08/15/21.. o | TVAA2018. | VaIIOUS oo | 35,549,805 | .....35,000,000 | .....35,061,719 | ......... 35,054,220 | covovseecrins | e (12,001) [ oo [ e (12,001) 35,042,220 | cocoorserrrns | e 507,585 | ... 507,585 | ..1,003,142 | 08/15/2021.
912828 5A 4 |USTREASURYNOTE 2.750% 09/15/21.. - [ 1171412018, | Wells Fargo Bank.........c.oeoveeevvensveennc | 3,571,230 | ...... 3,500,000 | ....... 3,484,961 00:3,486,200 | oovrvercers | i 4,303 4,303 [ [ i 3,490,504 | .ovoovvrrrrerne | conee 80,727 | woves 80,727 | ....112,380 | 09/15/2021.
912828 5B 2 |US TREASURY NOTE  2.750% 09/30/20.. | 05/14/2019. | Citigroup . 70,434,766 | .....70,000,000 | .....69,825,000 | ........69,843,145 | ....... 32,482 32,482 69,875,627 | ...559,139 | ...... 559,139 | ..1,199,180 | 09/30/2020.
912828 5D 8 |US TREASURY NOTE 2.875% 09/30/23.. o [ 022172019, | VarIOUS........ovooeeeriereeeees . 57,458,875 | ..... 56,600,000 | ..... 56,118,016 | ......... 56,137,531 | ceovvvereeeeree | e 11,351 [ [ 11,351 [ | e 56,148,882 | ...cocevvverrenns ..1,309,993 |.....1,309,993 | ..... 611,885 | 09/30/2023.
912828 5F 3 |USTREASURY NOTE 2.875% 10/15/21............ .| 12111/2019. | Citigroup 61,319,531 | ... 60,000,000 | ...59,819,340 | ......... 59,830,157 59,885,829 .| .1,433,702 |.....1,433,702 | ..1,998,361 | 10/15/2021.
912828 5P 1 |US TREASURY NOTE  2.875% 11/30/23.. .| 01/18/2019. | Goldman S&chS.........cccovvvvessmvsiiiens || 10,119,022 | ... 10,000,000 | ....10,008,203 0,007,959 Aot12114 | 112,114 1,861 | 11/30/2023.
912828 5S 5 |US TREASURY NOTE 2.500% 12/31/20.. .. | 10/28/2019. | JP Morgan Securities Inc.. 201,852 200,000 | . 199,891 199,891 ,920 4,144 | 12/31/2020.
912828 G3 8 |USTREASURY NOTE 2.250% 11/15/24.. .| 06/05/2019. | Barclays Capital.............cccowwcceecmsccie | 10,182,031 | ..... 10,000,000 | ...... 9,696,875 | coeeeeee0e 9,712,497 | oo | 019,568 | oo | e 19,568 | o | 449,966 | .......449,966 | ..... 125,951 | 11/15/2024.
912828 M8 0 |US TREASURY NOTE 2.000% 11/30/22............ | .. | 06/14/2019. | VArIOUS.........corvrvrrrrierrrienerieneeneiens 49,077,441 | ... 49,500,000 | ..... 49,019,338 | ......... 49,113,738 I (53,123)| ........ (53,123)| .....269,195 | 11/30/2022.
912828 U3 2 |US TREASURY NOTE 1.000% 11/15/19............ .. | 08/14/2019. | Goldman Sachs...........cccvvrvrrvrerernrireernns . 19,950,000 | ..... 20,000,000 | ..... 19,782,813 | oooooo.. 19,935,205 19,981,121 o 31,121 ........ (31,121)] ..... 150,000 | 11/15/2019.
912828 U8 1 |US TREASURY NOTE 2.000% 12/31/21.. .| 04/15/2019. | Barclays Capital 19,817,188 | ....20,000,000 | ...20,112,891 | ...... 20,069,979 20,063,155 | (245,967) | .....(245,967) | ....117,127 | 12/31/2021.
912828 W8 9 |US TREASURY NOTE 1.875% 03/31/22.. .. | 05/08/2019. | Various 34,636,133 | ..... 35,000,000 | ..... 35,029,688 | .. 5,019,869 35,017,850 e (381,717) | (381,717) | ...... 393,699 |03/31/2022.
912828 X7 0 |US TREASURY NOTE  2.000% 04/30/24.. | 06/14/2019. | Various 36,207,383 | .....36,000,000 | .....34,469,258 | ......... 34,580,711 | covevrrecreres | 109,092 [ oo | e 109,002 | v | oo 34,689,803 | ....ooroerrrnen 1,517,580 |....1,517,580 | .....438,967 | 04/30/2024.
912828 Y2 0 |USTREASURY NOTE 2.625% 07/15/21.. - 1211172019, | CIGIOUP....oveecevovvveeecssssvviveeeees | 20,296,875 | ... 20,000,000 | ... 19,926,172 | ......... 19,936,071 |....... 23,111 PRI KK I 19,959,182 | cooooovevevecrcccs | 337,691 | ...... 337,691 | ..... 738,995 | 07/15/2021.
0599999. Total - Bonds - U.S. GOVEMMENL..........coovviirriirriisnriisnsisnninsiinnis onvisssisssssnsieies ....800,888,677 |....796,500,000 |....790,167,267 | ....... 791,048,724 | oo 0 .. 557,644 | ..ocooven [\ 557,644 |................. 0]... 791,606,369 ..9,282,306 |..... 9,282,306 | 11,691,008 XXX
Bonds - U.S. Special Revenue and Special Assessment
207758 N8 5 |CONNECTICUT ST 4.000% 11/15/32................ .. | 12/05/2019. | Redemption ~ 100.0000...........cccoeevvvncee I 2,215,000 | ....... 2,215,000 | ....... 2,357,845 2,268,180 | oo | o, (53,180) | ovevvveerereees [ erreeersnn(53,180) | o | eeerrreenn2,215,000 [ oo [ eovvveeseeerii | cevererrriieinnni0 [ e 11/15/2032.
20775C EM 2 [CONNECTICUT ST 3.500% 05/15/39 .| 12/05/2019. | Redemption ~ 100.0000.. 975,000 | ......... 975,000 | ....... 1,043,348 | ..o 1,018,005 | oo | o (43,005) 05/15/2039.
20775F CG 0 |CONNECTICUT ST 4.500% 06/01/26 .| 12/01/2019. | Redemption ~ 100.0000.. 410,000 | oo 410,000 | oo 431,845 | oo 816,665 | oo | (6,665) 06/01/2026.
3137AA  4X 8 |FHMS 2011-K013 X110  0.653% 01/25/21... o [ 1210112018, | Paydown...ccccoccovvevvvnvsssvennsssssinnesssi | b | 291,824 61,135 [ eoooooerennens | e (61,135) 01/25/2021.
3137AD  TK 3 |FHMS 2011-K014 X110 1.324% 04/25/21 o [ 1200172019, | PaYAOWN. oo || 316,240 83,379 | oo | (83,379) 04/25/2021.
3137B1 BT 8 |FHMS 2013-K026 X110 1.100% 11/25/22 - 12101/2018. | Paydown.........ccooocccvvvvvrssssssisnsvnnnssssssss | ki L 218,083 97,355 [ oo | e (97,355) 11/25/2022.
3137B6  ZN 4 |FHMS 2014-K714 X110  0.793% 10/25/20 o [ 1200172019, | PYGOWN. .o | | 247,288 1.7 X1 D B (54,221) 10/25/2020.
3137B7 N2 1 |FHMS 2014-K036 X110  0.876% 10/25/23 o [ 1200172019, | PaYAOWN...ccccvovvvrscercsincsicinsiieeeci || 286003 | 129.763 | oo | o (129,763) 10/25/2023.
3137FC UM 7 [FHMS 2017-K070 X110 0.457% 11/25/27 .| 12/01/2019. | Paydown X723 I D (8,625) 11/25/2027.
3137FG R5 6 |FHMS 2018-K078 X110 0.226% 06/25/28 . [ 1210172019, | PaydOWN....cccccoovevevevsccscrmessssiioneieio | i 44446 | 13,543 [ oo | o (13,543) 06/25/2028.
3137FH 2B 8 |FHMS 2018-K156 X110 0.207% 07/25/36... .| 12/01/2019. | Paydown 6,290 | oo | (6,290) 07/25/2036.
3137F) EK 1 |FHMS 2018-K081 X110 0.211% 08/25/28 .| 12/01/2019. | Paydown 2% IO D (5,214) 08/25/2028.
31392C MS 0 |FNW 2002-W12A 5.638% 02/25/42 .| | 12/01/2019. | Paydown N 4984 | 4,944 4870 |...... 74 74 4,944 02125/2042.
45506A EK 3 |INDIANA ST HSG & CMNTY DEV.....cocovirsvrrrnes .| 12/01/2019. | Redemption  100.0000.. 740,000 740,000 | ........795907 | .....ooeeeee 756,583 | covvoveeeereeeeci | o (16,583) | crvvveecccreres | veveeeee: (16,583) | coveeecceroreeees | ceveeeeien 740,000 12/01/2027.
57587A HY 7 |MASSACHUSETTS STHSG 4.000% 06/01/39.. |.. | 10/15/2019. | Redemption  100.0000.. 535.000 535,000 B5T 253 (22,253) | oo | o (22,253) | oo 06/01/2039.
60416Q FS 8 |MINNESOTA ST HSG FIN AGY......ccccourverinnne .| 12/01/2019. | Redemption ~ 100.0000...........cccoemvvvnees 295,000 295,000 | .......... 315,022 | ... I 1 <720 O I (5,252) (5,252) . ....295,000 07/01/2035.
60637B DV 9 |MISSOURI ST HSG DEV COMMN..........ccc...o - [ 12/0172019. | Redemption  100.0000...oo.vvvvssvvvmsnes | ] 670,000 | ......... 670,000 | ......... 736,906 | oo 704,591 | oo | e (34,591) | coovevreeerec | v (34,591) | oovveveeeree | e 670,000 11/01/2041.
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606378 NS 5 |MISSOURI ST HSG DEV COMMN............c...... [ 12/01/2019. | Redemption  100.0000............rrrro........ 325,000 325000 | ... 352,050 i(21,399) | o | eorrrnss325,000 | corsersesen | eoeesesenssns | evvrreeeeresnsd | oo 9,333 | 05/01/2042.
649883 H6 5 |NEW YORK ST MTGE AGY HOMEOWNER......... .. [ 10/01/2019. | Redemption ~ 100.0000.....ccccosrvcreeicn | | 1,600,000 | ... 1,600,000 | ... 1,691,152 i(B1738) e | e 1,600,000 | e | o | ceversensern0 | e 36,755 | 10/01/2035.
658909 BF 2 |NORTH DAKOTA ST HSG FIN AGY... . 11/01/2019. | Redemption  100.0000.. 255,000 255000 | oo 269,907 | oo 258155 | oo | oo (3,155) (3,155) 0 11,888 | 07/01/2041.
658909 KZ 8 |NORTH DAKOTA STHSG FIN AGY... - | 11/01/2018. | Redemption  100.0000......veevsvvvscvee | 1,335,000 | ....... 1,335,000 | ....... 1,454,776 | oo 1,821,663 | oo | v (86,663) | .vvvocvvvrrrrs [ v G131k | p— VN - 50,617 | 01/01/2047.
708796 4R 5 |PENNSYLVANIAHSGFIN 4.000% 10/01/46..... | .. | 08/15/2019. | Raymond James Morgan Keegan.......... | . | 4,890,600 | ...... 4,560,000 | ... 4,850,974 | .....0000. 4,782,930 | cooccvverecccns | o (10,436) | covvecvveerec | v (10,436) | vovvvcverercis | overeere TT2,494 | e | 118,106 | ...... 118,106 | .....161,120 | 10/01/2046.
708796 4R 5 |PENNSYLVANIAHSG FIN 4.000% 10/01/46..... |.. | 06/28/2019. | Redemption  100.0000 365,000 | ........ 365,000 | ........ 388,201 | oo 382844 | o | (17,844) ) ISR ISR X110 s DS FSIRY DO | 10,392 | 10/01/2046.
83756C AM 7 |SOUTH DAKOTA HSG DEV AUTH.......oooccerce. .| 09/26/2019. | Redemption  100.0000.. 315,000 | ... 315,000 | ... 337,028 | 325889 | oo | (10,489) ...(10,489) 0o 9,793 | 05/01/2031.
93978T VD 8 |WASHINGTON STHSG 3.500% 12/01/46. -|12/01/2019. | Redemption  100.0000.......ccevevecccvcco | 1,000,000 | ....... 1,000,000 | ....... 1,057,550 | .00 1,039,471 | coooviviiierns | o [CLT 4D P (39471 | covvveereccicccns | ereeeeesn,000,000 [ oo | oo | cevveeeesssssied 0. 24,281 | 12/01/2046.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........... ....oeervviiereviisisiinssssissssssssssissssssisssssssssssns | 15,930,544 | ... 15,509,944 | ... 18,026,030 | .........16,694,613 | .o 0 | . (882,175)| v 0 | o (882,175)| cccoovveee0 | ......... 15,812,438 | ...............0 | .....118,106 | ......118,106 | ..... 583,620 XXX
Bonds - Industrial and Miscellaneous
00183H AJ 0 [AOA2015-1177D 3.110% 12/13/29........cccooonuce .. 1 07/22/2019. | Credit SUISSE..........corvverrrrirriireiinriiian 14,494,047 | ..... 14,472,000 | ..... 13,897,227 48,959 | oo | e 48,959 | ..oovveooeeceei | e 14,230,525 I 263,522 | ... 263,522 | ..... 285,273 | 12/13/2029.
00206R CN 0 |AT&TINC 3.400% 05/15/25 | 12/2412019. | Various 13,069,514 | .....12,557,000 | .....11,844,189 68,290 68,290 [ .covrorverrreens | e 11,930,769 .| .1,138,745 | .....1,138,745 | .....355,859 | 05/15/2025.
00206R DP 4 |AT&TINC 3.800% 03/01/24 .| 01/23/2019. | Bank of America Corp... 10,044,300 | ..... 10,000,000 | ...... 9,993,600 166 L1730 N 9,995,104 | ..vovvvvveververens | oo 49,196 | ......... 49,196 | .....152,000 | 03/01/2024.
002824 BK 5 |ABBOTT LABORATORIES 2.800% 09/15/20..... |.. | 02/24/2019. Call ~ 100.0000..........coccccrcccrcrrrrrrrree . 10,000,000 | ... 10,000,000 | ....10,103,200 | ........10,050,144 | oo | (4,356) (4,356) | v | o 10,045,788 | oo | o (45,788) | ... (45,788) | .....134,967 | 09/15/2020.
015271 AM 1 | ALEXANDRIA REAL ESTATE EQUIT .| 05/02/2019. | Suntrust Robinson Humphrey................... B 5,196,800 | ... 5,000,000 | ...... 4,996,650 4 VU B D 4,997,020 | oo | 199,780 99,780 | .....175,000 | 01/15/2024.
03066M AB 2 |AMCAR 2018-3A2A 3.110% 01/18/22 . 12/18/2019. | Paydown 3745812 | ...3745812 | .. 3,745,662 148 3,745 812 01/18/2022.
035242 AL 0 |ANHEUSER-BUSCH INBEV FIN .| 04/25/2019. | Call  100.0000..............corrrererirrrrrereee 2,024,000 | ...... 2,024,000 | ..., 2,089,132 (3,696) 02/01/2023.
05542X AJ 0 |BCAP LLC TRUST 2013-RR11 3A1.... .| 11/01/2019. | Paydown 1425912 | ... 1425912 | ... 1,452,203 ) (4,468) 11/26/2035.
05542X AS 0 |BCAP LLC TRUST 2013-RR11 5AT.........ccorrecene. .| 05/25/2019. | Paydown 347,097 | o 347,097 | o 308,441 ..347,033 64 : 07/26/2036.
05543A  AA 8 |BCAP 2014-RR1 1A1  5.020% 03/26/35. - | 11/01/2018. | Paydown 3,254,846 3,254,846 | ... 3,356,560 3,322,605 | ovvvcverrcins | cerrens(87,758) [ o [ e (CTAEL:)) RO ISORON: =" L PRIORIIIOS DUROTRRIIOS IO 0 |....109,040 | 03/26/2035.
058498 AV 8 |BALLCORP 4.875% 03/15/26 - 12/1072019. | Citigroup. 5,460,000 | .......5,000,000 | ....... 5,000,000 4,862,500 137,500 ...302,250 | 03/15/2026.
07177M AD 5 |BAXALTAINC 2.875% 06/23/20 . 08/09/2019. | Call  100.0000.......cccccrsrvvssvmiiirrees | | 2,000,000 | ... 2,000,000 | ... 1,992,620 1,997,604 898 | oo | eeereen 1,998,592 | oo | 1,408 | 1,408 | ... 50,123 | 06/23/2020.
07388L AM 2 |BSCMS 2006-PW13C  5.680% 09/11/41............ | .. | 12/01/2019. | PaydOWN......coooovovovvsisisivsscsvscsisssisisisisiseans | 1,620,561 | ....... 1,620,561 | ....... 1,667,216 A,646,497 [ oo | en(25,935) | o | [PI K1) ) N B 1,620,561 | covvvvreresesesenes | o | cvvvirssssininnnns0 | o 75,312 | 09/11/2041.
10112R AV 6 |BOSTON PROPERTIESLP  3.125% 09/01/23.... | .. | 03/25/2019. | Goldman S&chs.........cc.ccccwvvssvvvvensscicnc | 2,180,351 | ....... 2,170,000 | ....... 2,092,162 KT P B 2,095,839 | .oovrorrecccccns | e 84,512 512 | ..... 38,804 | 09/01/2023.
11134L  AF 6 |BROADCOM CRP - CAYMNFI... - | 11/07/2019. | Bank of America Cor, 10,254,900 | ..... 10,000,000 | ... 10,336,500 | ........10,274,194 | .ooovvveevevcccccs | e (45,928) | oo [ e (45,924) | coovoecccireeens | v 10,228,270 | ovvvveeereeeecc | oo 26,630 | ... 26,630 | ....480,313 | 01/15/2024.
115236 AA 9 |BROWN & BROWN INC  4.200% 09/15/24......... .. | 10/30/2019. | Various 6,380,595 | ......6,169,000 | ..... 6,006,267 5134 6,102,056 ..278,539 | ......278,539 | ..... 189,776 | 09/15/2024.
12503M AB 4 |CBOE HOLDINGS INC  1.950% 06/28/19.......... . | 06/28/2019. | MALURY....vvvvrerevrrrrerevrrrseseverressneerees 1,955,000 | ...... 1,955,000 | ... 1,932,048 8722 1,955,000 | cooeveeeeereeens | eeeeeeeeseseines | eeeereeesisreiicO | e 19,061 | 06/28/2019.
125282 AA 1 |CGDBB2017-BIOCA 2.530% 07/15/28............. < | 1171572019 | PaYdOWN...cccoocvncenssrinnccsensns | 1,729,132 | ....... 1,729,132 | ....... 1,729,132 (CIT2:) ) S I R 272K K720 TN DOOION ISR | I IO 50,297 | 07/15/2028.
125282 AL 7 |CGDBB 2017-BIOCD  3.994% 07/15/28... | 06/20/2019. | Citigroup 25,985,411 | . 25,936,000 | .....25,936,000 | ........25,991,550 | ...oovooeereececcccs | ceien(d41,208) | oo [ e (41,203) 25,950,347 | oo | e 35,065 | .........35,065 | ... 505,356 | 07/15/2028.
125523 AG 5 |CIGNACORP  4.125% 11/15/25 - | 11/05/2019. | JP Morgan Securities Inc.. 21,565,400 | .....20,000,000 | ..... 19,983,400 4193 | oo | e 19,987,060 .| .1,578,340 |....1,578,340 | .... 939,583 | 11/15/2025.
12636Y AC 6 |CRH AMERICA FINANCE INC - | 08/01/2019. | Bank of America COrp..........coccwwwwvevevcc | 4,573,943 | ...... 4,315,000 | ....... 4,167,341 S TN I 4,182,518 | o | o 391,426 | ......391,426 | ... 142,509 | 04/04/2028.
126650 CX 6 |CVSHEALTHCORP  4.300% 03/25/28.... | 07112019, | VaIOUS oot | 10,566,600 | ....10,000,000 | ...... 9,859,400 8,289 | ooorrceeerrcens | e 9,874,488 | ..occccocrrrr | o 692,112 | .....692,112 | .... 345,194 | 03/25/2028.
126673 2M 3 | COUNTRYWIDE 1.791% 11/25/2035 .| 08/20/2019. | Class Action Litigation... 66 | oo i e 0 66 | ovvrrcreesnB6 | oo 11/25/2035.
14041N  FE 6 |COMET 2016-A3A3 1.340% 04/15/22............... | 06/15/2019. | PaYAOWN. .o | 12,450,000 | ..... 12,450,000 | .....12,288,053 | ......... 12,374,185 | oo | eeeeenn 75,815 [ e [ o) 75,815 | oo | coee. 12,450,000 | ..oovvveeeeeeeeee | coveirreeeeeeens | ceeeriirrneenni | e 83,415 | 04/15/2022.
14149Y BF 4 |CARDINAL HEALTH INC  2.616% 06/15/22.. -1 03/21/2019. | Morgan Stanley. 14,732,100 | ..... 15,000,000 | ..... 15,000,000 | ......... 15,000,000 (030 PO I 15,000,000 | ..cccceeeererrn. | ....(267,900) | ......(267,900) | ..... 109,000 | 06/15/2022.
14314E AC 5 |CARMX2016-3 A3 1.390% 05/17/21 . | 12/15/2019. | Paydown 10,777,554 | ..... 10,777,554 | ..... 10,648,308 | ......... 10,709,160 68,394 | oo | e 10,777,554 | oo | eeeeeceeeseeneies | errereeseeen0 [, 77,707 | 05/17/2021.
144531 EW 6 |CARR2006-NC1A3 2.700% 01/25/36. | 03/25/2019. | PaYdOWN...ccooeeeeesveenssvneesssnn | 901,603 | ......... 901,603 | .......... 847,208 | ....c.e.e...n 901,024 YA I R 901,603 | .vvvvvvvvvvevvvrees | crmmmmmmnnnnnns | ceresrrsririiieen0 [ v 4,315 | 01/25/2036.
151020 AQ 7 |CELGENE CORP  2.875% 08/15/20 | 112212019 CHIGOUP...-ovvvvvsvssvsvsssssssssne | 4,103,240 | ....... 4,075,000 | ... 4,159,760 AT | s | e00en(23,123) [ [ s TR b)) IS 4,094,190 | coovvvccrrrere | c00009,050 | 19,050 | .. 152,798 | 08/15/2020.
165183 AA 2 |CFII2016-1A AT 2.110% 03/15/28 <[ 07/15/2019. | PAYOWN.....ccocccvvivvvvnssnvessssvnensse | 7,195,825 | ... 7,195,825 | ....... 7,211,799 7,191,974 KIS I RS IO, 7,195,825 | coveereeeeeccccs | ovveeeeeeneesssi | ereeeeenennnii0 | oo 56,072 | 03/15/2028.
17305 GA 7 |CCCIT 2017-A2 A2 1.740% 01/19/21... .| 01/17/2019. | Paydown . 15,000,000 | ..... 15,000,000 | ... 14,926,172 [ 775 I B 15,000,000 | .occceeceeeeee [ eorrenesesesesenens | ceeeeeeeererennnni0 | e 130,500 | 01/19/2021.
18539U AA 3 |CLEARWAY ENERGY OPERATIN.......cccooovvvvcen | 04/16/2019. | Royal Bank of Canada..................co.uee. ST DO 3,063,750 | ... 3,000,000 | ... 2,966,250 02,865,000 | ... 101,755 | oreec 1,580 | oo | e 103,335 | oo | o 2,968,335 | oo | 00 95,415 | 95415 | ... 94,396 | 10/15/2025.
20030N  CQ 2 |COMCAST CORP  3.450% 10/01/21...........cc00.... - | 03/07/2018. | Wells Fargo Bank.........c.coovvvessvvvessveenn | ] 5,073,000 | ... 5,000,000 | ....... 4,994,950 | ........... 4,995,150 PAT:IN DO I 4,995,566 | .....oocccooerr | orrnn TT,434 | o TT434 | 74,750 | 10/01/2021.
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20267U AB 5 |CBSLT2016-BA2 3.158% 10/25/40...............c.0. - | 121252019 | PaYdOWN...cocoocceeesessssirivnensensss | 1,348,621 | ....... 1,348,621 | ....... 1,348,621 | 1ovvvore 1,377,816 | oo | e id(29,198) | o [ e (29,194) | .. B — 1,348,621 | cooovvvvreseeeseees | o | svvsirssssininnnn0 | o 28,184 | 10/25/2040.
21870L AL 0 |CORE2015-CALWD 3.850% 02/10/34.... .. 10/01/2019. | Paydown 31,200,000 | ... 31,200,000 | ... 32,044,862 | .........31,556,064 | .cccoooovorerererire | 10rrri(356,064) | oo | oo (356,064) | .. . 31,200,000 2,247,631 | 02/10/2034.
24702) AB 5 |DEFT2017-2A2A  1.970% 02/24/20. .| 07/22/2019. | Paydown 7,129,595 | ...... 7,129,595 | ... 7,118,784 L 2<!: TN R 7,129,595 0 [ 42,958 | 02/24/2020.
254683 BK 0 |DCENT 2014-A4 A4 2.120% 12/15/21.. | 08/15/2018. | PaYAOWN. .o | 4,500,000 | ....... 4,500,000 | ...... AAT18T5 | oo BABT 439 | o | 12,561 | | 12,561 | v | v 4,500,000 . 0 [ 47,700 | 12/15/2021.
256746 AG 3 |DOLLARTREEINC 4.000% 05/15/25............... - | 09/19/2019. | US Bank 5,252,650 | ... 5,000,000 | ....... 4,890,000 | ... i4,897,322 | covvverereecceciies | 000000 10,309 | oo | e 10,309 | covvvveereseecciis | e 4,907,631 | oovvveerrcsce | oo 345019 | ... 345,019 | ....171,111 | 05/15/2025.
26078J AB 6 | DUPONT DE NEMOURS INC  4.205% 11/15/23. | .. | 11/12/2019. BankofAmericaCorpA.. 11,715,830 ..... 11’000’000 ..... 11’0001000 (1} T I 11’0001000 N 715,830 ..... 443394 11/15/2023.
26208) AB 9 |DRIVE2018-2A2 2.640% 09/15/20.. | 03/15/2019. | PaydOown......cvcvevevvevvcvvvcvcvencvnnecvivcvcsieieeees | 3,352,418 | ....... 3,352,418 | ....... 3,352,332 10 N I KIKL 25T I8 N IO N 0. 12,912 | 09/15/2020.
26884T AM 4 |ERAC USA FINANCE COMPANY... - | 10/15/2019. | Maturity. 19,205,000 | ..... 19,205,000 | ... 19,280,480 | ......... 19,221,132 | vvvvvvcervccccee | eereeen(16,132) | oo [ (LR K72 ) IO— SSSPTOIOUNT RSSO IR | I OO 451,318 | 10/15/2019.
27034M  AA 2 |EARN 2016-D A1 3.192% 01/25/41.. - [ 12125/2019. | Paydown 833,596 | ......... 833,506 | ...... 833,596 (6,407) SSUURIOOONR 1 L'+ ENSUOIOON BNSION IR | B SO 14,517 | 01/25/2041.
270358 AB 3 |EARN2017-AA2  2.650% 01/25/41 o [ 1212512019, | PRYAOWN. ..o | 2,459,661 | ....... 2,459,661 | ...... 2,459,048 TGL2C)) T 2,459,661 | .ovcceeeseen [ oeresrersseens | coersieeniiiin0 | e 35,214 | 01/25/2041.
28108P AA 4 |ESLFT2012-A AP 5.200% 10/01/25 <[ 10/01/2019. | PAYOWN. ..o | 3,944,556 | ....... 3,944,556 | ... 4,014,346 3,947,847 | oo (I 1)) S IR 3,944,556 | ..vovoveveveeeroees | e | coerererireiinn0 [ 133,768 | 10/01/2025.
29372 BS 6 |EFF2016-2A2 1.740% 02/22/22.. .| 09/20/2019. | Paydown 2,264,509 2,264,509 | ....... 2,264,358 2,264,550 | ....... TZE D S I 2,264,509 0 [ 14,394 | 02/22/2022.
29373L  AB 7 |EFF2018-1A2 2.870% 10/20/23.. o[ [ 1202012019 | PAYAOWN...oooeeeseeese | 7,554,959 | ... 7,554,959 | ... 7,527,808 7,535,760 | oo | 19,99 [ | e, 19,199 | ovvvveereseeecci | o 7,554,959 0N OO IS 0 |....122,708 | 10/20/2023.
294429 AN 5 |EQUIFAXINC 3.950% 06/15/23..........cccovrrrnnne .. | 03/14/2019. | Morgan Stanley..........cocvvvvevrrrernirnrerenns 10,141,600 | ..... 10,000,000 | ....... 9,896,800 X370 OIS RS 9,911,693 . 229,907 | ......229,907 | ... 102,042 | 06/15/2023.
32008D AA 4 |FIRST DATA CORPORATION | 08/03/2019. | Call  100.0000.....cvsvvssvvesvvrsirs 11,730,000 | .....11,730,000 | .....11,438,413 | ........11,200,125 | ...... 148,225 | ... 28,821 | oo | o 77,046 | oovoeeccceees | oo 11,467,170 |....262,830 | ......262,830 | ..... 909,075 | 01/15/2024.
35729P JE 1 |FHLT 2005-1 M4 2.812% 06/25/35... .. | 12/25/2019. | Paydown 1,413,277 | o 1413277 | oo, 1,021,093 (6,889) 1,413,277 ) 7,161 | 06/25/2035.
36253X AN 5 [GSMS 2017-500KE 3.984% 07/15/32................ .. | 03/20/2019. | Goldman Sachs.... 9,682,944 | ...... 9,689,000 | ..... 9,692,167 (9,295) 9,701,198 | oo | o (18.254) | .......(18,254) | ... 104,020 | 07/15/2032.
3733IN AF 8 |GEORGIA-PACIFICLLC 2.539% 11/15/119......... 101282018, Call  100.0000...cscvsvvssvesvesvcseen | 4,500,000 | ..... 4,500,000 | ... 4,556,250 | ..ovreo 4,521,121 [ oo | e @1920) | o [ @20 [ e | e 4,500,000 | cooovcoerees | oo | ceereeiiennsnO | o 108,860 | 11/15/2019.
380138 AB 6 |GMALT 2017-3A2A  1.720% 01/21/20................ | 08/20/2019. | PaydowN.....ccoocecevvevvvvessssssssesiiirsvnessessss | 2,789,895 | ....... 2,789,895 | ....... 2,789,732 2,789,906 | ....... )1 [P 2,789,895 | ..ovvvvvvevervveees | eveernnmninnnnnnns | eesrririririnenQ [ i 11,108 | 01/21/2020.
39154T  AJ 7 |GALC 2017-1 A3 2.060% 06/22/20 - | 12/20/2019. | Paydown 3,311,036 | ....... 3,311,036 | ... 3,289,696 13,300,599 10,437 3,311,036 | vovvvvrescccis | v | irrnreeniseesn0 [ s 34,134 | 06/22/2020.
42824C AZ 2 |HPENTERPRISECO 2.100% 10/04/19... .. | 10/04/2019. [ MALUIIY.......cveeeviieiiereiscerieiseine 7,350,000 | .......7,350,000 | ...... 7,260,202 7,306,976 43,024 7,350,000 10/04/2019.
43813F AB 9 |HAROT 2017-4 A2 1.800% 01/21/20.... - | 05/21/2019. | PaydOwN......cvcvevevevevevvvevevnncvnievceeeeeeees | 5195440 | ....... 5,195,440 | ....... 5,195,120 5,195,439 2 b2 I IO 5,195,440 01/21/2020.
44891Q  AB 8 [HALST 2017-C A2A  1.890% 03/16/20.. | 07/15/2019. | PaYdOWN...coccoocvnecrssssiirivnensensss | 4422146 | ... 4,422,146 | ....... 4,421,799 (56) TG S I 4,422,146 03/16/2020.
46634G  AE 1 |JPMCC 2009-WSTC  7.693% 12/05/27... | 09/01/2019. | Paydown 16,060,000 | .....16,060,000 | .....19,695,483 | .........16,790,861 | .ovorocrvrrces | v (730,861) | coovrre e | oo (730,861) | coovrvereres | e 16,060,000 | evvvorrresees [ coreeserresions | cereerressnins | oo 910,086 | 12/05/2027.
46634G  AE 1 | JPMCC 2009-IWST C  7.693% 12/05/27 | 09/01/2019. | Paydown 1,900,000 | ....... 1,900,000 | ....... 1,961,453 | .00 1,957,224 | oo | e (57,224) | coovoveveveres | v (G a2 ) I— 4,900,000 [ .ovvvveveveenree o | o [ s 107,669 | 12/05/2027.
518887 AC 8 |DRB2017-BBFX 3.020% 08/25/42 .. | 12/25/2019. | Paydown ..308,674 308,674 308,674 6 6 5,567 | 08/25/2042.
576433 UF 1 |MARM 2004-13 3A1 4.696% 02/21/54.. .. | 12/01/2019. | Paydown 185,787 185,787 | oo 180,874 | wovvvvrrer 181,831 | oo | 3,956 3,956 02/21/2054.
58769D AB 6 |MBALT 2017-A A2A  1.530% 08/15/19.. ..101/15/2019. | Paydown 693,736 | ..ooo.... 693,736 | ..ooo.... 693,735 7 7 08/15/2019.
595017 AP 9 |MICROCHIP TECHNOLOGY INC... .. | 06/21/2019. | JP Morgan Securities Inc.. 10,361,800 | ..... 10,000,000 | ..... 10,000,000 | ... 10,000,000 | cooroorocerrrero | oo 0 . 06/01/2023.
60871R  AM 2 | MOLSON COORS BREWING CO... o [ 03812018 | MBI | 5,000,000 | ... 5,000,000 | ....... 4,997,050 420 420 | oo | v 5,000,000 | voovvcvveerees | coeeeeereeree | ceereeriirerssn0 | e 47,500 | 03/15/2019.
61762L BH 5 |MSRR2013-R65B1 1.988% 04/26/53.. o | 1212512018, | PaYAOWN. .o | 1,244,452 | ...... 1,244,452 | ... 1,043,395 | oo 162,774 | o | o 81,677 81,677 | oo | e 1,244,452 0| 28,386 | 04/26/2053.
631103 AD 0 |NASDAQINC 5.550% 01/15/20.... - 0600172019, Call - 100.0000.....oossvvvessvvvessvvnsssesn | 15,092,000 | .....15,092,000 | .....15,825,622 | .........15,502,231 | ..oovvvcrrciirces | oo (130,879) | cooooveverees | e (130,879) | covovvecoeecns | oo 15,371,352 | oovvcrerroe (279,352) | ......(279,352) | .....960,129 | 01/15/2020.
63862T AA 9 |NHLT 2018-2AA  3.188% 07/25/2 o [ 1212512019, | PAYAOWN....ccccveeveesvnesssveeess | 9,849,834 | ....... 9,849,834 | ... 9,849,831 | ..........9,849,152 | ...... 682 (7.2 I R 9,849,834 | ..oovvvoecccccc | ovveeeereesesiii | vveeeerernnnin0 | e 135,075 | 07/25/2028.
63940J AA 7 [NAVSL2017-3A A1 2.008% 07/26/66... .| 12/25/2019. | Paydown N 3,507,067 | ...... 3,507,067 | ...... 3,508,300 | ...cc....3,509,109 [ coovovrovrvrrrrriens | o (2,042) (207752 NN SVOOOOROOOOE X011 -7 A NSNS RN O | 48,041 | 07/26/2066.
64110L AT 3 |NETFLIXINC 5.875% 11/15/28.... o | OT12812018. | VAIOUS ..o | 7,471,250 | ...... 6,500,000 | ... 6,500,000 | ...........6,333,795 | ... LT3 ST DO I 166,205 | ..oovovccccceere | ccirrrnn8,500,000 | oo | ...671,250 | ......671,250 | ..... 260,295 | 11/15/2028.
651229 AT 3 |NEWELLBRANDSINC 2.600% 03/29/19.......... .| 03/29/2019. 583,000 | ......... 583,000 | ......... 587,413 583,351 | ... (351) (351) | covcveeerecccees | eereieresssn583,000 | oo [ e | o0 | e 7,579 | 03/29/2019.
653420 AC 6 |NEXTERAENERGY PARTNERS | 02/13/2019. | GOIdMAN SACNS ..o | 12,100,619 | .....12,395,000 | .....11,722,256 | ......... 11,465,375 | ...... 265,614 | ......... 12,569 278,183 | oo | eereen 11,743,588 | oo, | 357,061 | ......357,061 | ... 219,495 | 09/15/2024.
654747 AB 0 [NAROT 2017-A A2A  1.470% 01/15/20. ..101/15/2019. | Paydown 343,184 | oo 343,184 | ... 343182 | .ooo........343,181 | ...... 3 3 383184 | o s | 0 [ 420 | 01/15/2020.
65478H AB 4 |NAROT 2017-C A2A  1.890% 10/15/20 | 10/15/2019. | PaydowN.....ccooceeevvevvvnessssssssessiirsrnessssses | 7404412 | ... 7,404,412 | ....... 7,403,831 7,404,431 | ... (19) (19) oo TA0AA12 | i e | o0 | 61,667 | 10/15/2020.
654798 AD 2 |NALT 2017-BA3  2.050% 09/15/20 .| 12/15/2019. | Paydown . 13736,174 | ... 13,736,174 | ..... 13,733,774 | ...... 13,735,510 | ....... 664 12/ S I 13,736,174 | coccccecceecceecee | oo | o0 | e 218,924 | 09/15/2020.
65535V BZ 0 |NAA2003-A3 A1 5.285% 08/25/33.........ccccco..... .. | 12/01/2019. | Paydown N 9,007 | covvrrrirn 9,007 | vovvvrrrrn 9,030 9230 | .. (223) (223) 9,007 O 313 | 08/25/2033.
68389F KP 8 |OOMLT 2006-12A3 1.982% 01/25/36................ - | 12125/2018. | Paydown 392,675 | ..o 392,675 | ... 331,610 | oo 388,101 | oo | eeveere 4574 VY725 DTS L7 X/ DTN DTN 0 | 5,698 | 01/25/2036.
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75606D AE 1 |REALOGY GROUP/CO-ISSUER........cccvvvvvrrrnre -1 03/29/2019. | JP Morgan Securities INC...........oveevvvecececc| 3,730,000 | ....... 4,000,000 | ...... 3,835,190 ..3,480,000 | ...... 374,014 381,245 3,861,245 (131,245 ...... (131,245) | ....... 65,542 | 06/01/2023.
772739 A 7 |WESTROCKRKT CO 4.450% 03/01/19............. .1 03/01/2019. | Maturity...........coovvvvveriennvveeresecsviissscnciens | 1,500,000 | ....... 1,500,000 | ...... 1,554,510 1,506,083 | covvvvveeerernnn. (6,083) rerren1,500,000 03/01/2019.
772739 AP 3 |WESTROCKRKT CO  3.500% 03/01/20.. - 106/03/2019.| Call 100.0000...cws.coveesseveemssveenses | 1,000,000 | ....... 1,000,000 | .......... 995,430 | ..............995,683 | ...ooovvrrrrrrn. L1772 Y R 997,205 03/01/2020.
784030 AG 5 |SBATOWERTRUST 2.898% 10/15/19... | 091312018, Call  100.0000-.cvcsvsvesvvsvssvssnsns | 5,000,000 | ... 5,000,000 | ....... 4,968,250 | ..........4,980,524 | ..oovvvcvorvcrens | e 17,255 | oo | v LI P 4,997,779 10/15/2019.
78447V AD 0 |SLMA2013-BB  3.000% 05/16/44...................... | 1211512019, | PaYdOWN....ccccocovvscvvvvensssvssensssssssenss | 3,591,869 | ... 3,591,869 | ... 3,493,643 | ......3,564,559 |...... 27,310 27,310 seeennn3,591,869 05/16/2044.
78447X AD 6 |SLMA2013-CB 3.500% 06/15/44.... o [ 101512018, | PAYAOWN. .o | 6,000,000 | ...... 6,000,000 | ....... 5,598,553 | .......... 5,891,416 | ..oovooeees | v 108,584 | covvvvvveveveeeees | o, 108,584 | covvvvvveveeeereeens | v 6,000,000 06/15/2044.
78470N  AA 4 |SOFI2015-D A1 3.292% 10/25/36... | 12125/2019. | Paydown RS I 2,305,390 | ....... 2,305,390 | ....... 2,305,390 ..2,341,895 (36,504) | crvvrrececreres | vereeeee LRI L — 2,305,390 10/25/2036.
78516F AA 7 |SABAL TRAIL TRANS  4.246% 05/01/28............ .. | 03/22/2019. | Mitsubishi SECUIties...........cccccccccooocerrer. . . 3106590 | ... 3,000,000 | ...... 2,915,850 2,916,437 749 1,749 2,918,185 05/01/2028.
80285A AG 0 |SRT2017-AA3  2.220% 01/20/21 o [ 1212012019, | PAYdOWN....ccovevvvenssvvenssssenssci | 15,248,739 | ..... 15,248,739 | .....15,217,074 15,231,780 16,959 16,959 5,248,739 01/20/2021.
82967N. AW 8 [SIRIUS XM RADIOINC 5.375% 07/15/26... .| 04/12/2019. | Bank of America Corp 5,175,000 ,000,000 743,750 76,809 4,751,809 07/15/2026.
83611M KE 7 |SVHE 2005-4 M1B  2.850% 03/25/36... - | 09/25/2019. | PaydowN.....ccoococevcvvvvvnccrssssssrivnccsessss | 2,914,911 | ... 2,914,911 03/25/2036.
85205T AJ 9 |SPIRIT AEROSYSTEMS INC.. | 03121/2019. | VaNIOUS....ccooocersvvvvvnvensssssssssssinsenssssssss | 8,794,829 | ... 8,685,000 06/15/2023.
85208N  AA 8 |SPRINT SPECTRUM / SPEC | .| 12/20/2019. | Redemption ~ 100.0000.. 000,000 000,000 (4,907) 09/20/2021.
855541 AB 4 |STARM 2007-S12A1 4.558% 01/25/37... .| 12/01/2019. | Paydown 270,682 270,682 | ... 229433 | 229433 | oo 81249 | 41289 | o 01/25/2037.
863576 DG 6 |SASC 2005-WF4 M2 3.131% 11/25/35 .| 04/25/2019. | Paydown 4,040 11/25/2035.
86358E UV 6 |SAIL 2005-HE1 M1 2.413% 07/25/35 .. | 12/25/2019. | Paydown ..944,530 1,422 07/25/2035.
86358E WC 6 |SAIL2005-7 M1 2.527% 08/25/35.... .. | 12125/2019. | Paydown 925.217 (725) ne | 08/25/2035.
87236Y AH 1 |TD AMERITRADE HOLDING COR .| 11/25/2019. | Various.. 3,141 9,981,273 623,677 | ....... 623,677 04/01/2024.
87342R AD 6 |BELL2018-1A2 4.318% 11/25/48.. .| 05/29/2019. | Deutsche Bank.. 125,610 975,000 975,000 (1,017) 4,974,083 151,528 | ......151,528 11/25/2048.
87342R AD 6 |BELL2018-1 A2l 4.318% 11/25/48 .| 05/25/2019. | Paydown 25,000 ..25,000 | ............25,000 0 25,000 11/25/2048.
89055F AA 1 | TOPBUILD CORP  5.625% 05/01/26.... .| 07/01/2019. | Wells Fargo Bank..............cccowowvevcvvc | 00 5,086,250 | ...... 5,000,000 | ....... 5,000,000 | ..........4,575,000 | .....425,000 | cocoeveroveverereris | eomreememereeriiis | 425000 | oo, 5,000,000 |.coooererererire | +......86,250 | .........86,250 | ..... 153,906 | 05/01/2026.
90131H AR 6 |21ST CENTURY FOX AMERICA.....ooccocccvrrrirrrre [ 03/20/2019. | CHlIGOUP....ovvsovvvesivevesssvvvnssssineeenss | 8,118,640 | ....... 8,000,000 | ... 7,826,240 9,697 ceeneennnn,839,160 279,480 | ....123,333 | 09/15/2022.
913017 DD 8 |UNITED TECHNOLOGIES CORP o [ 1212312018, | VAIOUS...ooovoeoessessssesssssssssessnn | 16,069,150 | ..... 15,000,000 | ... 14,974,500 1,958 | oo | oo 14,977,105 | ... | 1,092,045 | ... 1,092,045 | .....594,694 | 08/16/2025.
92047W AB 7 |VALVOLINE INC 4.375% 08/15/25.. .. | 04/12/2019. | Goldman Sachs................oveevevvevmsvvvriiiens | 1,449,375 | ....... 1,500,000 | ...... 1,408,125 36,782 1,416,782 32,593 | ....... 43,932 | 08/15/2025.
92903P AA 7 |VNO2010-VNO A1 2.970% 09/13/28................. <[ 1211072019, | PAYOWN...oocessessssneess | 2,211,933 | ... 2,211,933 | ....... 2,210,623 | .......... e 2211,933 | i | e | 0 | e 35,797 | 09/13/2028.
931427 AA 6 |WALGREENS BOOTS ALLIANCE o [ 111812019, | MatUrity....ooooooevvveeseeeivissesissssssiiiissnns | 2,700,000 | ....... 2,700,000 | ....... 2,741,688 | .......... 2714271 | oo | eeeene(142T1) | e e (18,271) | e | e 2,700,000 | ..oorvveereens [ e | corenerniiinnn0 [ 72,900 | 11/18/2019.
94980Q AA 7 |WFMBS2004-W A1 4.507% 11/25/34. o [ 110172019, | PAYOWN. ..o | 1,268,366 | ... 1,268,366 | ....... 1,306,308 1,306,308 1,268,366 [ ovvvvereeveons | o | ceeiireneninn0 | 49,499 | 11/25/2034.
94983C AD 9 |WFMBS 2005-AR10 2A1  4.871% 06/25/35......... 110172019, | PAYOWN...cocessvesssssneess | 1,391,674 | ... 1,391,674 | ...... 1,365,580 ..1,469,349 1,391,674 N 53,773 | 06/25/2035.
95001P AA 1 |WFCM2018-BXIA 2.471% 12/15/36... .| 06/15/2019. | Paydown........ccccceeevveceevevecimnicrscsieiens | | 358,663 | ..o 358,663 | ..o 358,327 | oo 359,034 | oo | o7 s | e BT o | e 358,663 | .vovovrreeoons | eeveeeeesssiens | oo (o — 5,813 | 12/15/2036.
963280 AZ 7 |WHLS2017-1AA2 1.880% 04/20/26... |- | 1212072019, | PAYAOWN. ..o | 5,344,309 | ... 5,344,309 | ... 5,343,885 5,344,309 0 52,795 | 04/20/2026.
136452 AD 1 |CPART2017-1AA3 2.050% 03/19/21................ A| 12/19/2019. | Paydown...........cooovvvvvrimnesriisssnvssissnsins | 6,346,514 | ....... 6,346,514 | ....... 6,346,514 | oo 8,346,514 | oo | oo, 0 16,346,514 . 0| 82,390 | 03/19/2021.
067316 AF 6 |BACARDILTD 4.700% 05/15/28.. | D | 0612712019, | VBHOUS. ovsvsvsvvsvvssvssvvsvssvsssssessns | 5,312,620 | ....... 5,000,000 | ... 4,984,050 | ........4,984,750 |....... 648 (YT IS I 4,985,307 | v | 20:327,223 | 327,223 | ....145,178 | 05/15/2028.
111013 AM 0 |SKYPLC 2.625% 09/16/19 | D| 09/16/2019. | MAtUIHY..ooccoosvoesoesssesvessssessne | 27,970,000 | .....27,970,000 | .....28,199,383 28,004,881 | ..oovvccvvrcrrs | v (34,881) | ... (34,881) | .. 0. 734,213 | 09/16/2019.
449786 BD 3 |INGBANKNV 2.500% 10/01/19.....cccovvevrreerir D[ 10/01/2019. | Maturity..........coocvvvermmmvveernecssisssscnsiissnns | 44,200,000 | ..... 44,200,000 | ... 44,047,126 | .o 84127274 | oo | e, 72,726 72,726 .0 |..1,105,000 | 10/01/2019.
57385L AA 6 |MARVELL TECHNOLOGY GROUP D | 05/23/2019. | JP Morgan Securities INC......ocvvevvvcersein || 15,390,600 | ..... 15,000,000 | .....14,969,250 | ....... 14,972,027 2,000 | oo | oo 14974127 | i | 416,473 | ... 416,473 | ..... 273,000 | 06/22/2023.
82481L  AA 7 |SHIRE ACQ INV IRELAND DA cor | D| 0972312019 | MAIUIHY ..oooseeesvessssseess | 15,000,000 | ..... 15,000,000 | ... 14,987,850 14,996,818 3182 | oo | 015,000,000 | oo | v | evvinnerrrnneenn0 | 285,000 | 09/23/2019.
874060 AK 2 |TAKEDA PHARMACEUTICAL 3.800% 11/26/20 | D{08/29/2019.|Call  100.0000.......cossrrrssvcmmssrmisins | | 10,000,000 | ... 10,000,000 | ...... 9,993,700 | .........9.993.713 | 1869 1,869 o AT | 525431 | 11/26/2020.
3899999. Total - Bonds - Industrial and Miscellaneous ...746,266,584 |....737,570,260 |...737,447,441 | ... 734,167,954 |...1,721,251 | ...... (936,031) | ..oovovvn 0 |, 785,220 | .0 | o 734,953,167 11,313,420 |..11,313420 | 19,965,264 | XXX
8399997. Total - Bonds - Part 4..... .1,563,085,805 | .1,549,670,204 |.1,545,640,738 | ....1,541,911,291 |...1,721,251 | ...(1,260,562) | .... ...460,689 | ... ..1,542,371,974 0 /20,713,832 |..20,713,832 | 32,239,892 | XXX
8399998. Total - Bonds - Summary Item from Part 5.. ...614,197,328 |....601,167,114 |....603,457,353 | ..oovvvveveeeveeeeeeeeeeeens | cevvveseiesesisiiin | eoreee (17,023) .... L eeeeee(17,023) [ | ) 603,440,327 ...| 10,756,999 |...10,756,999 | ..5,418,389 XXX
8399999 Total - Bonds 2,177,283,133 |.2,150,837,318 | .2,149,098,091 | ...1,541,911,291 |...1,721,251 | ..(1,277,585) | ............... 0 | VRY T — 0] ..2,145812,301 | ..o 0 | 31,470,831 |..31,470,831 | 37,658,281 XXX
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Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
46625H HA 1 |JP MORGAN CHASE & CO 5.406% Perpet....... .. [ 10/30/2019. | Call ~ 100.0000.. -1...1,826,000.000 | ...... 1,826,000 | .ovvvoeeeerercerers | v 2,109,030 | coooone... 2,109,030 | ovvvveereeeeri | oo (V1 T 1,826,000 | ....covveernene. ...(283,030) | ...... (283,030)| ..... 111,054 XXX
92978A  AA 0 |WACHOVIA CAPITAL TRUST I.. - | 07123/2019. | Wells Fargo Bank. ....5,000,000.000 | ...... 5,018,750 | covvevrevrrrrerrirrnes | o 2,100,000 2,100,000 | oo (O N 2,100,000 .| .2,918750 |....2918,750 | ....170,187 | XXX
86800X AA 6 |SUNTRUST PREFERRED CAP | .| .. | 04/25/2019. | Various -|.12,000,000.000 | ....... 9,611,706 | oo | o 3,000,000 | ..........3,000,000 | ..(5,590,560) (5,590,560) | ...oovvvrecccrecie | o 3,000,000 .| .6,611,706 |....6,611,706 | ....175929 | XXX
8499999, Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred R . 16,456,456 XXX | 7,209,030 | .o 7,209,030 | ..(5,590,560) | ...ooviiiiiin0 | o0 [ [ OISO — [ 6,926,000 9,247,426 |.....9,247,426 | ....457,170 XXX
8999997, Total - Preferred SIOCKS - PaM 4..........coooovvivviiiiiiiiciiiiniiiis s s | 16,456,456 XXX | 7,209,030 17,209,030 | ..(5,590,560) | ...ooovcceeern0 | o0 [ (5,590,560) | ..oovvverressen0 [ oo 6,926,000 9,247,426 |....9,247,426 | ..... 457,170 XXX
8999999. Total - Preferred StOCKS..........couuuriiiiiiiciii i e | 16,456,456 XXX | 7,209,030 ..(5,590,560) | ...covvveeenni0 | o0 | (5,590,560) | ......ccoeeen0 | oo 6,926,000 L9,247426 |..... 9,247,426 | ..... 457,170 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
02503Y 10 3 | AMERICAN CAPITAL LTD..ooooorororererererermrerens . [03/07/2019. ] Class Action Litigation............................ 2810 XXX o 0 N 2810 | oo 2810 [ oo, XXX
151020 10 4 |CELGENE CORP - [ 1112112019, | State Street Bank.........ooocovovvvevciveeese | 9,600.000 | ... 1,039,536 XXX | e 255477 | voovceerss 815,264 | 1...(359,787) | oovveveeersccc | eeeeerccrersssi | e (359,787) | oo | o 255477 | oo | o 784,059 | ....... 784,059 | ...oovvere XXX
156700 10 6 |CENTURYLINK INC.... | 06/2412019. | State Street BaNK.........ccovversrrieins | 29,500,000 XXX | 546,827 99.902 | oo | o 546,827 | oo (219,106) | ......(219,106) | ..... 14750 | XXX
203668 11 6 | COMMUNITY HEALTH SYSTEMS INC................ .| 01/11/2019. | State Street BanK.........c..cuvvvrveerrserrrecns | 34,800.000 | ... XK o (31) B I D [\ —— XXX
222070 20 3 |COTYINCA wer | -+ | 02128/2019. | Return of Capital.......cccovevecveessseens | 6,775 XXX oo [ eoovssnneeessssssscs | covsssseeesssns 0 B — 6,775 | vovvven 6,775 XXX
26483E 10 0 |DUN & BRADSTREET CORP.......cccocvurmivrrrinriinns .. | 02/08/2019. | State Street Bank.............cccoovvvvccvevccvccenns | 4.700.000 | ool 681,500 XXX |, 365,988 | .............670,878 | ... TETOZ: S10) ) R N B (304,890) | ..o | e 365,988 XXX
26614N 10 2 | DUPONT DE NEMOURS INC | 08/01/2018. | Spin Off. ...468,556 XXX | 468,556 | ........1,038,076 | .. (569,520) [ vvvreevrvrens | covrsvsserses | v (569,520) [ orvvserrvvres | ersersnn 468,556 XXX
26614N 10 2 |DUPONT DE NEMOURS INC .| 06/03/2019. | Reverse Stock Split........cc.vreverrerrrren XXX 0 XXX
369604 10 3 | GENERAL ELECTRIC CO .| 02126/2019. | Spin Off. 1,765 XXX 0 1,765 . : XXX
87612G 10 1 | TARGA RESOURCES CORP.. | -+ | 06/24/2019. | State Street Bank........ooccvvecvvessvrrs 45,100.000 | ....... 1,690,345 XXX | 002,038,146 | .....oorrn,624,502 | o 413,644 | oo [ e | o 13,644 | oo | e 2,038,146 | .oovvcrrerrnn ..(347,801) | ......(347,801) | ......82,082 | XXX
971807 10 2 |WILMINGTON TRUST CORP.......cccovvvrrrrrrrrrrnnns .. [ 11/22/2019. | Class Action Litigation...............ccoowwvvceeees | L 89,459 XXX oo i i, 0 N 89,459 | ......... 89,459 | ..ovverrrerinns XXX
92532W 10 3 |VERSUM MATERIALS INC...ooocccccoeroeeeroe .| 10/07/2019. | State Street BanK..........cc.evovvcrvroen | 3.950.000 | oo 209,350 x| 40792 | oo 109494 | oo [TRA73) Y O P (68,702)] .. 40,792 | oo | o 168,558 | ... 168,558 | ......... 948 | XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded............covivvemivveinirerninsncssinns 457,817 XXX | 3,717,551 | .........4,506,935 | ... (789,384) | . (789,384) | .. 3,717,551 | o0 | 800,265 | ....... 800,265 | ..... 110,579 XXX
9799997 Total - COMMON SOCKS « PaI 4....vvooverssssvsssssvssssssssssssssssssssssssssssins sosissssssssssissssssssssissssssssisssssmsssmissssssssmissssssssnissoss | 4,517,817 XXX | 3,717,551 | .........4,506,935 | ... (789,384) | oocrreeiei | o0 [ (789,384) | o0 | o 3717551 |0 | o 800,265 | ....... 800,265 | ....110,579 | XXX
9799998 Total - Common Stocks - Summary Hem from Part 5.............ccooooiiiis i | 2,400,608 XXX | 2413426 | . | [\ I 2,413,426 | ..o | s (12,816) | ........ (12,816) | ......... 3,345 XXX
9799999, Total - COMMON SIOCKS.....vvvssevvsssnssessmssssssssessmsss s s snsss s st | 6,918,425 XXX | 6,130,977 | ..........4,506,935 | ... (789,384) | ocrvrscciens | o 0 | (789,384) | .o 0| 6,130,977 | .ooviciiinn0 | o 787,449 | ... 787449 |...113924 | XXX
9899999. Total - Preferred and COMMON SOCKS........ooooovvrrssivrrrssrersssiniriss ot | 23,374,881 XXX ] 13,340,007 (R IAK L) I— 0 [ 0 ... [(ORICKCEYY] [— (o 13,056,977 10,034,875 |...10,034,875 | .....571,094 XXX
9999999, Total - Bonds, Preferred and Common Stocks 2,200,658,014 XXX 2,162,438,098 | ...1,553,627,256 | ..(4,658,693)| ...(1,277,585) 0]....(5,936,278) 0| ..2,158,869,278 41,505,706 |...41,505,706 | 38,229,375 | XXX
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Bonds - U.S. Government
912828 5M 8 |US TREASURY NOTE 02/05/2019 | Goldman Sachs...........cccccuevvcrinriennns 06/25/2019 | Barclays Capital.............cccoovevenricniinns | v 25,000,000 | .......25,910,156 | ....... 27,427,734 ..1,548,933 ...479,789 |...179,126
912828 5U 0 |US TREASURY NOTE 01/02/2019 | Barclays Capital..............ccevverererrenens 01/03/2019 | Barclays Capital...........c.oeveeeeverviernne | rveens 25,000,000 | .......25,160,156 | ....... 25,287,500 127,438 |....127,438 | ....... 7,251 | ... 5,439
912828 5Z 9 |US TREASURY NOTE 01/31/2019 | Citigroup 05/14/2019 | Goldman Sachs..........c..ueeeeerreenerirenes | oveens 15,000,000 | .......15,037,500 | ....... 15,202,148 ....166,936 107,735 | 1,036
912828 6B 1 |US TREASURY NOTE 04/08/2019 | VAIIOUS.........cvveerrerrirrerrerseienirienirenes 08/08/2019 [ VAIIOUS.........oovveurerrirrerrrirriaeriesiinnns | cerens 30,000,000 | .......30,339,063 | ....... 31,808,403 . 1,477,575 ....324,137 |...104,420
912828 6D 7 |US TREASURY NOTE 03/25/2019 | Barclays Capital..............oceeeerererrenens 08/13/2019 | Wells Fargo Bank............ccccveveneeneeens | oveens 20,000,000 | .......20,029,102 | ....... 20,228,906 ....205,675 ....226,902 | ..... 21,739
912828 6L 9 |US TREASURY NOTE 04/17/2019 | VaNIOUS.........vvverrierirrirriiniisniienines 06/10/2019 | JP Morgan Securities INC...........ccccceewer | e 10,000,000 | .........9,869,922 | ....... 10,143,750 ..271,246 |....271,246 |...... 44,262 | ...... 8,299
912828 6M 7 |US TREASURY NOTE 04/24/2019 | Citigroup 12/03/2019 | VaMIOUS........cvveveeeereerieeeiceisniseiies | v 50,000,000 | .......49,953,125 | ....... 50,709,766 ....750,497 ...516,086 | ..... 30,738
912828 6R 6 |US TREASURY NOTE . | 05/06/2019 | Goldman Sachs...........ccccreveerenrirenns 09/19/2019 | Wells Fargo Bank............ccccovevreceneens | oveens 15,000,000 | .......14,976,563 | ....... 15,482,422 ....504,480 ..122,588 | ...... 6,420
912828 6S 4 |US TREASURY NOTE 05/13/2019 | Barclays Capital 09/19/2019 | Goldman Sachs..........c..ucereevrrrerirenes | vevens 20,000,000 | .......20,039,844 | ....... 20,664,063 ....626,703 ..125,204 | ...... 9,681
912828 6T 2 |US TREASURY NOTE 07/22/2019 | Various 1112172019 | VaMIOUS........evnvveireerieeieniseiseeins | v 55,500,000 | .......56,949,883 | ....... 59,068,281 ..2,138,275 ....400,302 |...206,296
912828 6V 7 |US TREASURY NOTE 08/01/2019 | VarIOUS.......coveverrrrireriieneirerieiserrinenns 11/06/2019 [ JP Morgan Securities INC..........cccovveeer | vevrns 30,000,000 | .......30,142,188 | ....... 30,214,453 | ......30,117,988 | ..cocvvirvivinr | eereene(24,199) | oo [ reeeend(24,199) | s [ | e 96,465 ....278,689 |..... 69,672
912828 6X 3 |US TREASURY NOTE 06/21/2019 | Barclays Capital 07/29/2019 | Barclays Capital.............oeweeervveviirnns | rveens 15,000,000 | .......15,133,203 | ....... 15,184,570 | .......15,130,989 | ...ovvvvvrvvvns | oreeeeen2,214) | oo e 2,214) | s [ e | i 53,581 | ......53,581 |...... 52,254 |..... 13,354
912828 C5 7 |US TREASURY NOTE 05/21/2019 | Credit Suisse. . | 1211172019 | CItIGroup........ocvvevriricnissiccrecisniis | s 10,000,000 | .........9,999,219 | ... 10,073,438 | .........9,999,389 170 | oo e 170 s i [ e 74,049 LABT3TT 31,967
912828 WG 1 |US TREASURY NOTE 06/27/2019 [ VAIIOUS.......couveerrerrirrereeeeerenerierirenes 10/28/2019 | VaMIOUS........coorveeeerierieeeiceiseineiies | v 30,500,000 | .......30,561,836 | ....... 30,729,590 | ....... 30,551,541 | .covvvcrvcrres | e (10,295) | ..vevvvercees [ wrverreee(10,295) [ oo [ [ 178,049 ....535,109 | ...257,905
912828 Y8 7 |US TREASURY NOTE 08/14/2019 | Various 1112212019 | VaMIOUS........cvvnereieieerieeieenssiseinns | eeveees 30,000,000 .....30,219,922 29,937,281 | ..ovvvververrne | s (2,758) [ .oovevrrinern [ eerrrrrneeed(2,758) [ oo | e | e 282,641 |.....282,641 |...... 38,519 | ......3,567
912828 YA 2 |US TREASURY NOTE 08/14/2019 | Barclays Capita .. | 11/13/2019 | Bank of America Corp........c.ouvmurverers | wonvvees 5,000,000 ..4,981,641 | . 4,996,733 248 248 | s | e | e (15,092)
912828 YE 4 |US TREASURY NOTE 09/23/2019 | Barclays Capital..........coveveirerireisienns 10/18/2019 | Barclays Capital........ccoounevrereineennins | wornene 10,000,000 | .........9,842,969 | ......... 9,859,375 | ......... 9,845,218 2,250 | oo [ 2,250 | oo | e | s 14,157
0599999. Total - BONAS - U.S. GOVEIMMENL. ..ottt e ses bbbkttt | nnis 396,000,000 | .....398,881,252 | ..... 407,285,962 | ... 398,784,353 | ............... 0] . (96,897) | ..oovvvnee 0 ] (96,897) [ ovovvveenn0 | i 0 ]..8,501,608
Bonds - U.S. Special Revenue and Sp
3137FL  YX 6 |FHMS 2019-K092 X110 0.852% 04/25/29........ I . | 05/22/2019 [ Wells Fargo Bank...........cocuosiensrineenns 12/01/2019 | PaydOWN. ....ccouceeereneisinnennirnenssnisennnns | ensnesersssnsssesensnns | sennnnensenessD,013 | et [ [ | seeneeens (5,013) [ overneninnins [ (5,013) [ oovevrnnenens e [ einninniinnins | o0 | i 226 [ o 59
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIal ASSESSMENES. ....ivs  werrriiersaseersssssseiessssssesasssarsass e essass et ess st es sttt st en st san et ensansnnses | enssssssnsnssnssaneans 0 [ ierreene5,013 | [ [V I 0. s (5,013) | oo (L]} (5,013) | v [ i (] I (O PRI |} [FPOON 226 | oo 59
Bonds - Industrial and Miscellaneous
02004W AA 9 |ALLYA 2019-1 A1 02/05/2019 | JP Morgan Securities Inc. .| 08/15/2019 | Paydown........c.covvverrevrerinrieenriseirennnns | ceeees 24,000,000 .24,000,000 | ......24,000,000 | ....cccovrrvrnner [ rovrrrenrmrreiinnins [erevvennies | s [ [ [ 162,112 |
03522A AG 5 |ANHEUSER-BUSCH CO/INBEV. 01/23/2019 | Goldman Sachs 06/21/2019 | JP Morgan Securities Inc ,155,000 456,349 9,572 ...478,643 ....202,192 |...107,960
035240 AQ 3 |ANHEUSER-BUSCH INBEV WOR. 01/10/2019 | Deutsche Bank.... 06/20/2019 [ VAIIOUS.......coovrerererrereereesseisserseeninnes | eeeens 12,500,000 .13,542,900 488 ..1,081,787 N80, 747 | e
05492G AN 8 |BBCMS 2019-CLPE 4.142% 12/15/31.... 02/14/2019 | Barclays Capital... 06/24/2019 | Bank of America COrp.........cccvvvvverens | worerenn 7,277,529 | ......... 7,203,257 | ......... 7,295,723 | 007,207,772 | oo | v 4514 | . ....110,086
05492G AN 8 |BBCMS 2019-CLPE 4.142% 12/15/31 02/14/2019 | Barclays Capital.. .. | 06/15/2019 | Paydown 72,471 72,471 740
05531F BJ 1 |BB&T CORPORATION 2.200% 03/16/23 09/09/2019 | Royal Bank of Canada. .| 09/17/2019 | Various. .......10,000,000 | .........9,992,600 | ......... 9,932,200 | ......... 9,992,606 6
065606 AB 1 |BWSTA2019-1 A2 2.400% 10/17/22 06/17/2019 | BNP Paribas Securities Corp.. 12/15/2019 [ PaydOWN..........covuverreeriierierinerseeies | ceviseeien 253,808 253,808 253,808 24
097023 CM 5 |BOEING CO 2.700% 02/01/27 07/29/2019 | JP Morgan Securities Inc. 10/22/2019 | BNP Paribas Securities Corp... .13,000,000 113,125,060 | ....... 12,965,590 690
125282 AA 1 |CGDBB2017-BIOC A 2.530% 07/15/28.. 10/10/2019 | Barclays Capital 12/15/2019 [ PaydOWN..........coouiveiierinniienienissiiees | cvveeiiens 389,055 389,055 389,055 243
14042W AA 8 |COPAR 2019-1 A1 .. | 05/21/2019 | JP Morgan Securities Inc.... .. | 12/15/2019 | Paydown .......15,000,000 .15,000,000 | ....... 15,000,000
14042W AB 6 |COPAR2019-1 A2 2.580% 04/15/22... .| 05/21/2019 | JP Morgan Securities Inc.... .| 1211512019 | PaydOWN........coovvviverciernnieierssienenes | cerrvnienns 211,989 211,989 18
165183 AL 8 |CFIl 2017-2A A1 04/01/2019 | Toronto DOMINION............eeererererrenrrrens 12/15/2019 | PaYdOWN. ..o | eevienes 3,775,644 | .......3,748,359 | ........ 3,775,644 | ......... 3,775,644 | ..ooevevvncns | v 27,285 | ..o
165183 AQ 7 |CFII2017-2A A2 2.190% 05/15/29... 06/21/2019 | HSBC Securities Inc 12/15/2019 | Paydown ..955,575 ..955,575 955,575 299
165183 CD 4 |CFII2019-2A A1 08/07/2019 | JP Morgan Securities Inc. .. | 12/15/2019 | Paydown ,094,653 ,094,653 | ......... 2,094,653 364
18539U AA 3 |CLEARWAY ENERGY OPERATIN 02/01/2019 | Royal Bank of Canada............c.ccccceuue. 04/16/2019 | Royal Bank of Canada...........ccc.oeeeneees | woeenne 2,000,000 | .........1,860,000 | ......... 2,042,500 | ......... 1,863,628 3,628
26209W AA 1 |DRIVE 2019-3 A1 06/11/2019 | JP Morgan Securities INC..........o.cverene 10/15/2019 [ PAYOWN......oovvrrrreeinisiersnieeeninns | cerves 20,000,000 .20,000,000
36255 AC 8 |GMCAR 2018-3 A2B 05/13/2019 | Citigroup 12/16/2019 | PAYAOWN........ouvvmrrirvreererieenerisenis | eevenenes 4,679,050 ...4,679,050 (183)
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36256U AB 4 |GMALT 2019-1 A2A  2.910% 04/20/21 02/13/2019 | Wells Fargo Bank.... 12/20/2019 | PaYdOWN. ... | eevenenes 5,983,341 .5,983,029 | .........5,983,341 .5,983,341 312 312 ....126,035
36257X AG 6 |GSMS2019-SOHOB 2.890% 06/15/36............ 05/31/2019 | Goldman Sachs... 12/17/2019 | Morgan Stanley..........cc.cooeevvvvnricveiivens | v 10,000,000 | .......10,000,000 ..9,993,750 | ........9,994,630 | ....ccoooovuriies | corriienns (5,370) [ ..ocvvvrinnen ....166,905
44891E  AC 3 |HART 2016-B A3  1.290% 04/15/21................ 06/11/2019 | JP Morgan Securities InC............c.c........ 12/15/2019 | PaYAOWN........ouvvmrreivreeierieenerisenns | eevienes 6,596,522 | ......... 6,570,239 | ......... 6,596,522 | ......... 6,596,522 26,283 | ..ocvvvenins | 26,283 | s v | v | 0 s 27,404
448969 AB 1 |HALST 2019-AA2 2.920% 07/15/21.... 02/12/2019 | Citigroup 12/15/2019 | PaydOWN. ... | eeeeeees 3,272,652 .3,272,608 | .........3,272,652 .3,272,652 A4 | e [ | | | e |0 [ 69,425
63941L  AA 1 |NAVSL 2019-BA A1 2.140% 12/15/59. . 03/12/2019 | JP Morgan Securities InC.............c........ 12/15/2019 | PaydOWN..........coeuvveerierinenienisnineiens | s 12,115,382 | .......12,115,382 | .......12,115,382 | . 2,115,382 ....140,735
65479B AD 2 |NALT 2017-BA3 2.050% 09/15/20................ 07/25/2019 | Lloyds SeCUTtieS...........cvevervrrvrerernns 12/15/2019 | PaYAOWN. ... | eeerenes 3,718,665 | ......... 3,716,776 | ......... 3,718,665 | ......... 3,718,665 | .oovvvecrrenes | s 1,888 [ .o [ e 1,888 [ oo [ ervverrnerinens | vevrerineinenns | eeveesenin 0 17,633
701094 AN 4 |PARKER HANNIFIN CORP  3.250% 06/14/29.. |.. | 06/05/2019 | Barclays Capital 06/07/2019 | Morgan Stanley .9,968,700 | .......10,080,300 .9,968,700 0 B 111,600 |..... 111,600 | .ocvvinnee
760759 AU 4 |REPUBLIC SERVICES INC 2.500% 08/15/24.. |.. | 07/29/2019 | JP Morgan Securities Inc. 12/27/2019 | JP Morgan Securities Inc. ceeenen£,992,000 ...5,063,550 | .........4,992,536 536 [T TN IS I 71,014 | ... 71,014 | ...... 50,000
83149E AE 7 |SLMA2006-5A5 2.386% 01/25/27................ 01/03/2019 | Goldman Sachs...........ccccvevverenrernens 10/25/2019 | Paydown............ocveeveereneenernseinneenns | ceenr.6,840,829 | L.oooicd 6,826,666 | ........ 6,840,829 | ......... 6,840,829 | ....cocvvvrinens | e 14,163 | oo | s 14,163 | oo [ e, ... 112,467
83192C AA 5 [SMB2019-BA1 2.115% 07/15/26.... 06/04/2019 | Credit Suisse. 12/15/2019 | Paydown .3,138,000 | ......... 3,138,000 | ......... 3,138,000 | .ooouveerienes | eerrerierineeinens | verienenenns | everrnennenneen0 [ [ [ [0 [ 24,736
87342R AB 0 |BELL2016-1AA2ll 4.377% 05/25/4 . 05/30/2019 | Deutsche Bank 11/25/2019 | Paydown 46,840 46,840 (410) ) [FSUSRTORRURTEN ENUPPPURROROTR 1 A (1) ) UUURIRTRRPOUPER DUVOTORPOORPRORRN IUOOPIORPPURIOORN ENOPPURPOTOPON | I IO 769
89236T FS 9 |TOYOTAMOTOR CREDIT CORP......cccvvvrnee 01/03/2019 | JP Morgan Securities INC..........c.cverene 03/14/2019 | Various...........cccceverrererrerenieresisnsnnnes | 210,000,000 | ... 9,997,300 | ....... 10,144,450 | ......... 9,997,109 (191) [ ovvvrervene | eerverenreend(191) [ [ |20 147,340 |.....147,340 | ...... 46,063 |...ocooernenee
98162X AB 1 |WOLS 2019-A A2A  2.890% 11/15/21... 03/05/2019 | Mitsubishi Securities. .........cocovrnirenes 12/15/2019 | Paydown........cccvvvnnrnernnnencnnnnennsenns | ceeerrn:8,090,108 | ooovicnd 6,089,864 | ......... 6,090,108 | ......... 6,090,108 244 . L1237
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ... ittt | o200, 167,114 | i 204,571,088 | ..... 206,911,366 | ..... 204,655,974 | ............... 0] o 84,887 | ............ 0 s 84,887 | ... . .0 |..2,255,391 |..2,255,391 |.1,965,899 |...207,873
8399998. TOl = BOMAS. ...t f ettt | o001, 167,114 ] Ll 603,457,353 | ..... 614,197,328 | ..... 603,440,327 | .ccoovvvnl 0] (17,023) | .oooovvvnnes 0 e (17,023) ] oo 0] e 0 10,756,999 | 10,756,999 |.5,418,389 | 1,165,833
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
032511 10 7 | ANADARKO PETROLEUM CORP.........c.c.couvure 06/24/2019 | State Street Bank..........cc.vvrerveverirnnnne 08/09/2019 | State Street Bank...........cccovevvvervrvers | v 30,200.000 | ......... 2,120,587 | ......... 2,199,404 | ......... 2,120,587 0 [ o | e | e 18,817 | i 78817 | oo [ e
110122 15 7 |BRISTOL-MYERS SQUIBB CO RIGHTS.......... 11/21/2019 | State Street Bank............cccovvvevrvverinns 11/26/2019 | State Street Bank...........coccevvvevcrvneines | vevrenes 9,600.000 | ..oocvernvene 18,000 20,341 18,000 (VI PO IR 2,341
674599 10 5 | OCCIDENTAL PETROLEUM CORP 08/09/2019 | State Street Bank.... 08/21/2019 | State Street Bank. 10680 |32 | 30 32 0 2)
76133Q 10 2 |RETAIL VALUE INC . |..| 01/25/2019 | State Street Bank.... .. | 02/05/2019 | State Street Bank. 20,010 | o s | e (V1 UOOTROPOPRN VPPOPPOPPOUREN FUPPOORPPORPPOTORN EOPPORPOOOON (V1 PRI IV
81721M 10 9 | SENIOR HOUSING PROP TRUST.........cccouunee 03/13/2019 | State Street Bank...........c.cocerereererncens 06/24/2019 | State Street Bank 22,300.000 | ...coonnee. 274790 | .coonneee. 180,811 274,790 (V) PO DOVRORIRR IOV (93,978)| ..... (93,978) | ....... 3,345 | oo,
929740 10 8 |WABTEC CORP.....cccsuviniiiiiiiniririnierirsiasssniens .. | 02/26/2019 | Spin Off. 03/13/2019 | State Street Bank.........cccovvnvivniiniis | covnriiiniienad 0.320 | oo 17 | 22 |. 17 0 | [ | oo (I 6
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded....... ..o cenvsiisissisnensessssnssnenssesnssnsensssssssnsesssssnsesssnsesssssssessenseensenss | aeonenenn 413,428 | oerr. 2,400,608 | ......... 2,413,426 0 0 0 0] 0 | 0 [ (12,816) | ..... (12,816) | ....
9799998. Total - Common Stocks............cccuuuuue. 2,413,426 0 0 0 0 o0 [0 [ (12,816) | ..... (12,816) .
9899999. Total - Preferred and Common StOCKS. ........cevevrerieninerersisisiieseeennas v 2,413,426 0 0 0 0] 0 | 0 | (12,816) | ..... (12,816) .0
9999999. Total - Bonds, Preferred and COMMON SOCKS...........c.uriuriririieriiiiins erteitieeeseesseis s seee sttt sienstensssisssssessinssssnnsnscsnnennns | 1000.000,870,779 | .....616,597,936 | ..... 605,853,753 | ..coovvrenec (V)] [ (17,023) | c.oovvvvnee (V] (17,023) 10,744,183 | 10,744,183 |.5,421,734 | 1,165,833




913

Annual Statement for the year 2019 of the U N ITED FINAN C IAL CASUALTY COM PANY

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
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
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: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligations
BRISTOL-MYERS SQUIBB CO [T | ........... ‘ . | 11/22/2019. | CIIGIOUD. . .veeuevsereseresserssssissers s 08/15/2020. | ....cvvvncs 4,099,085 | ...ooviviinnriinnn | cerineenns (4,155) | coovveicinniinnis | oo [ e 4,075,000 | ... 4,103,240 | .......... 44,259 | .o [ 288 | ... 1.91 [FA o | | e 31,567
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OBlIGAHONS. ........vv.iviiieiiiiiiiriiisiiiiieis ettt | eressnnsas 4,099,085 | .....ccovoen (U T [CREL)] . (V] [ [\ 4,075,000 | ........... 4,103,240 | .......... 44259 | ............... 0 XXX XXX XXX | e 0. 31,567
3899999. Total - Industrial & MiSCEIANEOUS (UNBFFIIBEA). ... everressirssiirsseit ettt skttt | erbsnnnsend 4,099,085 | ..o (V)] [N 0 | [ I 4,075,000 | ... 4,103,240 | .......... 44,259 | oo, 0] XXX XXX XXX | e [V 31,567
Total Bonds
7699999. SUDLOLAIS = ISSUET ODIIGAIIONS. ... v ettt ettt re eeseeeheesee e h e ses e eE b E e eE b8 h et b e bbbt eb et en bt ensenensnnes | ssbsniessens 4,099,085 XXX XXX XXX
8399999. Subtotals - Bonds 4,099,085 XXX XXX XXX
9199999. Total - Short-Term Investment; 4,099,085 XXX XXX XXX
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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.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31

Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
CITIBANK NEW YORK, NY. XXX
STATE STREET BANK KANSAS CITY, MO. o XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 XXX
0399999. Total Cash on Deposit XXX XXX 0 0 XXX
0599999. Total Cash XXX XXX 0 0 XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 657 |4. April 7. July. 10. October.
2. February. (2,563) | 5. May 8. August 11. November.
3. March 6. June 6,775 | 9. September. 16,614 | 12. December.

E27
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Annual Statement for the year 2019 of the UNITED FINANCIAL CASUALTY COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
857492 88 8 | STATE STREET TREASURY MMF TRIXX........c...... 12/31/2019....... 1413 s | e 309,885 | ... | e 27,505
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO 309,885 | ..o 0 | 27,505
8899999. Total - Cash Equivalents 309,885 [ oo [0 U, 27,505
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UNITED FINANCIAL CASUALTY COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona .
4. Arkansas... INSUR UNDERWRITING COLLATERAL 236,736 241,869
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
B PR €Yo o - OO GA|.. INSUR UNDERWRITING COLLATERAL 60,443 61,754
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts INSUR UNDERWRITING COLLATERAL 533,915 545,492
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. INSUR UNDERWRITING COLLATERAL 337,475 344,792
33.
34. INSUR UNDERWRITING COLLATERAL 352,586 360,231
35.  North Dakota.
36.  Ohio... INSUR UNDERWRITING COLLATERAL 2,760,242 2,820,090
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | . INSUR UNDERWRITING COLLATERAL 221,625 226,431
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia INSUR UNDERWRITING COLLATERAL 327,401 334,500
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59. Total XXX XXX 2,996,978 3,061,959 1,833,445 1,873,200
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E29
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