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Statement as of December 31, 2019 of the RiverLink Health

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....... 11,946,241 ...39.1 ...1,946,241 11,946,241 ...39.1
1.02 All Other GOVEIMMENES..........c.ovveveiereeeeeeeeseeeieeeteses s ssssnns | cveesesesesienes 19,971 [ v 04 [ oo 19,971 [ v | e 19,971 | i 0.4
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...........ccoeueveieeiereieeie e sisniens | eveeieieiinians 109,952 | oo 22 |, 109,952 | .o [ e, 109,952 | .....ccooeveee 2.2
1.06 Industrial and MiSCElANEOUS............occrverrerreerieeieeiseiseiseisesiseeins | v 1,401,906 |......coe...... 281 | 1,401,906 ..o | v 1,401,906 |....c.coee..... 28.1
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 FUNGS.......cccervrrireirierieniiseiseeseeseseeieeiees
1.10 Unaffiliated Bank Loans

1.11 Total Long-Term Bonds
2. Preferred Stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and Misc. (Unaffiliated)..........cccocvevrierercerisieeseine.
2.02 Parent, Subsidiaries and Affiliates............cccoeeeeeveerevceeeceene.
2.03 Total Preferred StOCK.........ccvveieicvirieicseesese e

3. Common Stocks (Schedule D, Part 2, Section 2):
3.01
3.02
3.03
3.04
3.05
3.06
3.07

3.08 Total Common Stocks.

4. Mortgage Loans Schedule B):

4.01 Farm MOMQagES......ccuovierirnireieieissieseseissiese s ssssessessssnees
4,02 Residential MOMgages. ... sssessennns
4.03 Commercial MOrGages........ccoevererrierieieresiesse e sesssssseaes
4.04 Mezzanine Real Estate LOans..........c.coocevinerninienceneeinescreeneene

4.05 Total Mortgage Loans
5. Real Estate (Schedule A):

5.01 Properties Occupied by COMPany........c.cccveveevevererieeresseerennnens
5.02 Properties Held for Production of InCome...........cccccvvvvveerervevnennn.

5.03 Properties Held for Sale

5.04 Total Real EState.......cccocuevvivricieisesesssesse e

6. Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccovvveeveeieiieeeeeee e
6.02 Cash Equivalents (Schedule E, Part 2).........c.ccccevevveeveveriesirnnnns
6.03 Short-Term Investments (Schedule DA)..........cccovevveveerverveernnnns
6.04 Total Cash, Cash Equivalents, and Short-Term Investments........

7. COMTACt LOBNS.......vourirrircriciciis ittt nenes
8. Derivatives (SChedule DB).........cocovrerinrrninincirenenseeessssseseesesssseneens
9. Other Invested Assets (Schedule BA).........co.vrneinrnrininsneeinninns
10. Receivables for SECUMLIES..........c.evurmirerircrirerieeiers e
11. Securities Lending (Schedule DL, Part 1)........cccoovverrrenrrneneensereinnnen.
12. Other Invested Assets (Page 2, LiNe 11).....covreeenrrrneernensensereeseseneens

13, Total INVESIEA ASSELS.........cvocvereereeieeieeeeee et

Industrial and Miscellaneous Publicly Traded (Unaffiliated) .........
Industrial and Miscellaneous Other (Unaffiliated) .............cccevneee.
Parent, Subsidiaries and Affiliates Publicly Traded.......................
Parent, Subsidiaries and Affiliates Other..........c.cocorneuniniineinenn.
MUUAL FUNGS......cvoiiiicie e
Unit Investment TIUSES.........ccurinerriineee e
Closed-End FUNdS.........cccoveiirininisesse e
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Statement as of December 31, 2019 of the RiverLink Health

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
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Statement as of December 31, 2019 of the RiverLink Health

© o N o

10.

1.
12.
13.

Eal

® N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

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

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

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

Unrealized valuation increase (decrease):

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

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

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

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

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

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

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

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

3,764,633

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

1,859,816

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

9,889

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

0

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

(4,818)

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

2,147,861

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

5,242

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

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

0

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

1,653

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

3,478,070

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

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

3,478,070
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Statement as of December 31, 2019 of the RiverLink Health

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.........couveevcrrnens | corvevencrineriinnens 1,946,241 | oo, 1,966,342 | ...ovoeereerrinns 1,944,652 | ...oovvvrrirns 1,950,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coooeiviris | covvrsrieisisrisserssines 19,971 | i 20,192 | oo, 19,933 | oo 20,000
4. TOtalS. ..o | e 1,966,212 | .o 1,986,534 | .o 1,964,585 | ..o 1,970,000
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. Totals........... 109,952 111,415
Industrial and Miscellaneous, 8. United States 1,256,312 1,272,931
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 75,620 .76,376
and Hybrid Securities (Unaffiliated) 10. Other Countries 69,974 .70,618
11. Totals......ccoocoe. 1,401,906 1,419,925
Parent, Subsidiaries and Affiliates 12, TOAIS ... | et esesisseneess | asseesenisssesesssssassesssssenaeseess
13. Total BONGS......coremmsmeesssrnnss | ovveveininssnenenens 3,478,070 | oo 3517874 | oo 3,477,358 | oo, 3,477,519
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....ccccoevvnereenncee 3,478,070 | ooveoevrirreiicninne 3517874 | oo 3,477,358
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

U.S. Governments

1,901,280

.. 19,971

GoIs

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

A7 TOtalS.....cociciicci | 0 [ (0 {01 [V 0 [ XXXKiosriieins | o (O 0.0 | i 20,370 | 05 | 0 [ 0

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

289,966 | i {01 [V P 0 [ D, ST [T 109,952 ..o 32 | i 214,809 | ..o, 5.7 | i, 109,952 | .o, 0
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2

Over 1 Year

Thro

ugh 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5

Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

193,263
80,790

918,911

9.7

TOtAIS. ..ottt

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

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Unaffiliated Bank Loans

NAIC 1
NAIC 2
NAIC 3

NAIC 4.
NAIC 5.
NAIC 6.

Totals




L0IS

Statement as of December 31, 2019 of the RiverLink Health

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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
11 NAIC T [(C) F 258,210

80,790

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

12. Total Bonds Prior Year

672,457
..14,995

2,674,714
.419,149

3,365,458
...434,144

3,365,459

434,143 |..

Line 12.7 as a % of Col. 9.

13. Total Publicly Traded Bonds

............... 2,930,128
200,126

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

.......... 339,000

.97

............... 3,130,254
...90.0

Total Privately Placed Bonds

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

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

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

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

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

(b) Includes $.. 0 current year of bonds with Z designations and $.

(¢) Includes$.......... 0 current year of bonds with 5GI designations, $........
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

0; NAIC2§....

0; NAIC3S§........ ;

NAIC 4§

NAIC5 $

NAICBS......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

Commercial Mortgage-Backed Securities.....

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 Issuer Obligations...........cccceeirierinreeneenniessseesnessneesnsssnnnnes | evnveennnrenennnd,961 [ 11,901,280 | v [ e | cereennnessneenninenns | ceenneee XX [ ceveinnenn 1,946,241 | 56,0 [, 2,020,679 | ..o 532 | 1,946,241
1.02 Residential Mortgage-Backed SECUMLIES. ..........coveieuiriiiriiririiinis | erreieisinisienssnees | crerreiessnesnssnsesesnnes | eonmienessessesenseniees | erneesesssenssenssssennsnns | seensensensnssemnessnenses | cnerenres XKKumnernninnns | vereneenennrenennrennn0 [ evvvinnsinninienne000 [ | v 0.0 | oo

3.01

3.02

3.05

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

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

4.01
4.02
4.03
4.04
4.05

....20,370

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

5.01
5.02
5.03

................. 214,809

................. 214,809

601

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

6.02
6.03
6.04
6.05

7.01

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

7.02
7.03
7.04
7.05

801

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

8.02
8.03
8.04
8.05
8.06
8.07
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Statement as of December 31, 2019 of the RiverLink Health

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.01 Exchange Traded Funds Identified by the SVO

SVO Identified Funds

Bond Mutual Funds Identified by the SVO

10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOAIS. ...ttt

Unaffiliated Bank Loans

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

Total Bonds Current Year

Line 11.08 as a % of Col. 7.......

12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
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......coiveveieecieiece e

12.09 Line 12.08 @5 @ % 0Of COL 9. s

Total Bonds Prior Year

13.01 IsSUEr ODlGAtIoNS.........c.evrieireirieieieieie et
13.02 Residential Mortgage-Backed SeCurities...........ovvrerevreereinenreeneenens
13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cooevrireirieieieiiesee e
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, Section 11

Total Publicly Traded Bonds

..339,000

.97

14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities...
14.03 Commercial Mortgage-Backed Securities.....
14.04 Other Loan-Backed and Structured Securities..

Total Privately Placed Bonds

14.05 SVO Identified Funds............cccovvvvrrernnne

14.06 Affiliated Bank Loans.
14.07 Unaffiliated Bank Loans.
14.08 Totals......cocoevrreerieirnnns
14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col.




Statement as of December 31, 2019 of the RiverLink Health

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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Statement as of December 31, 2019 of the RiverLink Health

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

. Cost of cash equivalents acquired

. Book/adjusted carrying value, DeCember 31 Of PHOT YEAI...........overurierieeereeireseseese st ess st st sssssssesens

3. ACCTUAL OF BISCOUNL.......oouieeiiiiiiti bbb | Hebieeb bbb bbb AT2 | s AT2 | | e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEA ON QISPOSAIS.........c..cciuiuiuieieeiciieteee ettt sttt s bt ensesaes | ebsssessesssssstes e s s b s s b b s s s bt et ss st n s 120,000 | oo 120,000 [ 1.ovicecieieicteese ettt saens | sresies et a sttt bt
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)........c.cceiuiiiriiireieiieiieeie s eieisniens | cteviessssese st s bbbt snse e s 0 | oot 0 | e 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (LiNe 10 MINUS LINE 11)......ciiiiiiiiiiiiiieiitisissictetes st sseeaessssesessssbessssssessssssess | ssesessssssessssssesessssessssssssessesessssnsesessssesessssssassnsesens 0 | o 0 | oo 0 | et 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.




Statement as of December 31, 2019 of the RiverLink Health

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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Statement as of December 31, 2019 of the RiverLink Health

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828  2Z 2 |UNITED STATES TREASURY NOTE/BOND.........cccstumermirrirrirerinisesnsseisenens | sevees 1. ...44,856 | ..... 99.988 ...44,995 45,000 44,961 49 | v [ | 1.625 10/26/2017. | 10/15/2020.
912828 4G 2 |UNITED STATES TREASURY NOTE/BOND 1 ..193,469 |...100.965 .196,882 195,000 194,319 513 002375 05/02/2018. | 04/15/2021.
912828 4T 4 |UNITED STATES TREASURY NOTE/BOND 1. ...101.453 111,598 109,994 A | | | 2.625 07/06/2018. | 06/15/2021.
912828  5A 4 |UNITED STATES TREASURY NOTE/BOND 1. ..101.918 122,302 119,549 255 | oo | e | e 2.750 10/09/2018. | 09/15/2021.
912828  5F 3 |UNITED STATES TREASURY NOTE/BOND 1 ...102.242 51,121 49,944 30 2,875 11/02/2018. | 10/15/2021.
912828 5L 0 |UNITED STATES TREASURY NOTE/BOND.........ccosturmermirrirrirerrnisesnssseisenens | sevees 1. ...102.359 122,831 120,104 (7 [N IURORRRORN IO 2.875 12/04/2018. | 11/15/2021.
912828 5R 7 |UNITED STATES TREASURY NOTE/BOND..........ovvvrmevirrereenerierisenssnenseesns | vereees 1. ...101.984 214,911 44 2.625 01/02/2019. | 12/15/2021.
912828  5X 4 |UNITED STATES TREASURY NOTE/BOND.........cccostuiriirreriirerinsieensieiesens | cevees 1. ..100.918 44,999 1 ] e | e [ 2.500 02/12/2019. | 01/31/2021.
912828 6C 9 |UNITED STATES TREASURY NOTE/BOND........c.oevvriverreririnniierieniieniesins [ voenes ...101.898 69,951 19 | e [ [ 2.500 03/05/2019. | 02/15/2022.
912828 6H 8 |UNITED STATES TREASURY NOTE/BOND.........c.covvurmrimrereeineiserinesesenssnsns | woeees ..101.731 70,163 [(GX) ) USSR ISV IOV 2.375 04/02/2019. | 03/15/2022.
912828  6Y 1 |UNITED STATES TREASURY NOTE/BOND........c.oovviverrermrinnieerireneienieninns | vorenes ...100.402 244,470 102 | oo [ [ 1.750 07/09/2019. | 06/15/2022.
912828 7C 8 |UNITED STATES TREASURY NOTE/BOND...........oevvrevemeerreennerserisenssensnessns | voeees ...100.387 70,356 (G721 [N ISR IO 1.750 08/13/2019. | 07/15/2022.
912828  7F 1 |UNITED STATES TREASURY NOTE/BOND.........covtuririirririirerisieensieensens | ceveees ....80,356 |...100.242 80,290 (GG A TRINR IRORON IV 1.750 08/16/2019. | 07/31/2021.
912828 Q3 7 |UNITED STATES TREASURY NOTE/BOND..........ovvvreverrerrrinerierireneienienins | verenes . ..24,480 |..... 99.543 24,672 191 | oo [ [ 1.250 04/04/2019. | 03/31/2021.
912828 Y2 0 |UNITED STATES TREASURY NOTE/BOND...........cooumirrrieerneiseenenienenennne | veenen | oo | veveennnne | eevvneeesd [ v, 19,977 |...101.555 19,987 8 | oo [ s [ 2.625 07/13/2018. | 07/15/2021.
912828 YA 2 |UNITED STATES TREASURY NOTE/BOND.........ccccstuirrmirrirrirerisisesnsssisenens | sevees ...34,821 | ... 99.781 34,838 17 [ e [ e [ 1.500 09/19/2019. | 08/15/2022.
912828  YF 1 |UNITED STATES TREASURY NOTE/BOND..........ouvvrerimrereninerieriesesnenseesns | woeees ...60,244 | ... 99.770 60,225 [((1C) ] TSTON VRN IO 1.500 10/04/2019. | 09/15/2022.
912828 YK 0 |UNITED STATES TREASURY NOTE/BOND.........cecvvermrrernirnrererisisernsnsnnnens | veveens | oo | eeververins [ evvverninns Tl e 337,405 |..... 99.391 337,540 135 | e | e [ 1.375 11/08/2019. | 10/15/2022.
912828 YW 4 |UNITED STATES TREASURY NOTE/BOND........cocoiueimimrmsmmneresnesensssnennsnes | evnees | oo [ osernnnns | onnerneens 1 I 34,969 |...100.098 34,968 | ..o [ [ | e | e 1.625 12/11/2019. | 12/15/2022.
0199999. U.S. Government - ISSUET OBlIGAtIONS. ... ...ureuuisurieierisierississeisssrissss s 1,944,652 XXX | 1,966,343 | .............1,950,000 [ .o 1,946,241 [ oo 1,126 0 0 XXX XXX XXX
0599999. Total - U.S. GOVEINMENL......couiieuiiiiiiiiiiiniisisiesssssssssensssesssnsssseseneenes 1,944,652 XXX | 1,966,343 | ............1,950,000 | ...ooooonneee 1,946,241 | .o 1,126 0 0 XXX XXX XXX
All Other Gover ts - Issuer Obligation
298785 HQ 2 |EUROPEAN INVESTMENT BANK......iiiiiiriirsniniserssisseensssssssssesensssssseensanes | ....... | D| ..100.962 | .o 20,192 | oo 20,000 19,971 20 | | [ 2.375 |...... 2.483 [MN...oo. | v 63 | i 475 | 02/06/2018. | 05/13/2021.
0699999. All Other Governments - Issuer Obligations PO S I 20,192 | oo 20,000 | oo 19,971 [ s 20 0 0 XXX XXX XXX [ e 63 | i 475 XXX XXX
1099999. Total - All Other Governments..... XXX | s 20,192 | s 20,000 | oo 19,971 [ 20 0 0 XXX XXX XXX [ e [T 475 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag Their U.S. Political Subdivisions - Issuer Obligation:
313560 U9 2 |FEDERAL NATIONAL MORTGAGE ASSOCIATION ..70,000 69,966 16 | e [ e [ e 2.625 01/09/2019. | 01/11/2022.
3137EA  EF 2 |FEDERAL HOME LOAN MORTGAGE CORP... ..20,000 19,986 45 v 1.375 05/05/2017. | 04/20/2020.
68607D TT 2 | STATE OF OREGON DEPARTMENT OF TRANSPORTA.......cccosiuniminsrinninnnes | coveane ....20,000 |...100.074 20,000 | oo [ | e | o | o 1.855 11/07/2019. | 11/15/2022.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 109,820 XXX ..109,952 61 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 109,820 XXX ..109,952 61 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R DN 9 [ATET INC....oviriiirericisiieieise ettt ssssenssssssssssnes | evens 102375 | .. 10,238 e 10,000 9,994 2 | s | e | 3.200 02/07/2019. | 03/01/2022.
00287Y BE 8 |ABBVIEINC.... ...102.582 10,089 (35) 03375 04/03/2019. | 11/14/2021.
00440E AT 4 |CHUBB INAHOLDINGS INC.......cocostuiriinirieiieriiiniissiesiesisesssissiisesienes | eveees . ...100.354 19,899 T [ s e [ 2.300 04/05/2018. | 11/03/2020.
025816 BM 0 | AMERICAN EXPRESS CO 15,129 |...101.195 15,123 (()]] SRR IPPURTRTRIRRIIN DOV 2.500 11/07/2019. | 08/01/2022.
02665W CP 4 | AMERICAN HONDA FINANCE CORP.. ...19,990 |...102.942 19,994 3 03375 10/03/2018. | 12/10/2021.
02665W DF 5 | AMERICAN HONDA FINANCE CORP.. ....19,993 |...100.363 19,994 | .o [ e [ [ | 1.950 11/18/2019. | 05/20/2022.
026874 BW 6 | AMERICAN INTERNATIONAL GROUP INC........ccooiermrireenerinerierineesnenineens [ eevnees | o [ evererenens | vevens 2FE ...21,573 |...104.131 20,587 (596) | evereerrrrnernens [ erneerenineirserienns [ e 6.400 04/27/2018. | 12/15/2020.
031162 CG 3 |AMGEN INC....cooiiiiiiiiicineiesienieeiseesseissssesssssssessssissssssssessssssssssesnssns | connees | o0 | oeenenn 1,2 | v 2FE .. 14,335 ... 99.785 14,647 207 | e | e | 1.850 06/22/2018. | 08/19/2021.
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Statement as of December 31, 2019 of the RiverLink Health

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

Showing all Lon
7

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

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
037833 DL 1 |APPLEINC......ccoosvvvmrrrnnee 14,997 | ..... 99.930 15,000 14,998 [ ...ooeviirrerieries | v | veveeeeesnsiens [ e [ e 1.700 |...... 1.706 [MS..ooo | v VLT I 09/04/2019. | 09/11/2022.
053332 AM 4 |AUTOZONE INC 15,493 |...103.191 ..15,000 15,402 (XD ) [USTIN INRORRROR IO 3.700 07/09/2019. | 04/15/2022.
05531F  AX 1 [TRUIST FINANCIAL CORP 15,027 |...101.772 ..15,000 15,022 (5) 10 2.750 05/23/2019. | 04/01/2022.
06051G  EM 7 |BANK OF AMERICA CORP.... 10,787 |...107.321 10,585 (202) | cevevrereriseieens [ e [ 5.700 04/03/2019. | 01/24/2022.
06051G  FW 4 | BANK OF AMERICA CORP.........covtvirirrerreiirinirierieseseesssissisessessssesseninns | voeees ...100.916 14,876 92 | o [ s [ e 2.625 06/25/2018. | 04/19/2021.
084670 BF 4 |BERKSHIRE HATHAWAY INC.. ...103.584 15,017 (8) ...3.400 12/06/2018. | 01/31/2022.
10373Q AU 4 |BP CAPITAL MARKETS AMERICA INC.......coovvinvinriniriniinieresissiensssissesssssnnes | covenns ...100.485 14,662 189 [ v v [ s 2.112 12/14/2018. | 09/16/2021.
12189L  AF 8 |BURLINGTON NORTHERN SANTA FE LLC.....ccrvvurrrrrrinerirerieeernenissesneninens | ceve ...102.280 10,088 (71 [N ISR IO 3.450 02/07/2019. | 09/15/2021.
126650 CV 0 |CVSHEALTH CORP.......coouriiiiniiiciiistinissiiesesi s | cviis ..104.234 10,404 (A) | eveerrenrirernn | e | e 3.700 12/18/2019. | 03/09/2023.
14913Q 2N 8 | CATERPILLAR FINANCIAL SERVICES CORP.........ccoimiivirniriininisiensionns | e ..102.219 14,993 A | | e | s 3.150 09/04/2018. | 09/07/2021.
151020  BC 7 |CELGENE CORP.......coctiiriiiiireriiecseeissisessesise s s sssssisssssnss | seiies ...100.785 19,996 B | s [ s [ e 2.875 02/08/2018. | 02/19/2021.
15189T AT 4 |CENTERPOINT ENERGY INC.......oeviirimiiiiriieineienineeienissessesiessnenseninnes. | eevnee | oo [ eevenniinens [ e 2FE| .. ...14,996 |...102.620 14,998 LI TSROSO IPPIOTPTORORRIOR BV 3.600 10/03/2018. | 11/01/2021.
17275R AP 7 | CISCO SYSTEMS INC.....covrveurrrerierirrirneesseissrsesiessssesssssssssssessessssssssensnns | vevenee | oo | eevensrnens | ovene AFE | i 20,056 |...101.333 | oo 20,267 | v 20,000 20,022 [(E:) ) TSTRON IURRIN IO 2.900 02/21/2018. | 03/04/2021.
172967  FT 3 [ CITIGROUP INC....ooiviiiririiieiirieierisiessississniesssssssesssssssssesssssssssssensssens | onsne | o0 | voveverinnss | eeveee 1FE ...10,396 |...104.849 10,279 (TA7) [ v e [ 4.500 02/07/2019. | 01/14/2022.
17308C  C4 6 |CITIGROUP INC......ccoouirierrrrieriirirerisesinssienienessssssssssssenssensssesssssssssnenens | nevenee | oo | eeveeene 1,2 [ s 1FE| .. ....20,000 |...100.311 20,000 | v e | e | | o 2.312 10/28/2019. | 11/04/2022.
20030N  CQ 2 [COMCAST CORP.......coorimrirerineiieiiesiesisesssssssssssesssessssssssessessssssssssesssaes | eoenne | o [ eeevevenens | veeens AFE| oo 14,985 |...102.938 | ....cccovvrrnnc 15,441 | oo 15,000 14,991 5 [ e [ e [ e 3.450 10/02/2018. | 10/01/2021.
205887 BZ 4 | CONAGRABRANDS INC.......ccocimiimimireieiieienisisissssssssssssesssssssssesssssssssnnene | vevvene | oo | svserenins | soeees 2FE ....14,983 |...103.196 14,989 B | o [ [ 3.800 10/15/2018. | 10/22/2021.
24422E UK 3 |JOHN DEERE CAPITAL CORP. et [ s ...102.306 ..5,000 | ....... 4,999 LI TSRO IPPIRRIN BV 3.125 09/05/2018. | 09/10/2021.
24422E  UQ 0 [JOHN DEERE CAPITAL CORP.........cooviiririiiieieieinsieiessssiessesssisssssssssnses | conenes 102,795 | e 10,280 | oovvvrrirrinns 10,000 | ....... 9,993 3 [ e [ [ 3.200 01/04/2019. | 01/10/2022.
25468P DJ 2 | TWDC ENTERPRISES 18 CORP........ccovvvirreririirerierieseseesssissensesieseseenns | oveens ...100.661 | .....cccoeev.... 10,086 | ... 10,000 | ... 9,907 B1 | o [ e [ 2.300 12/06/2018. | 02/12/2021.
26441C AR 6 | DUKE ENERGY CORP........covvurimiinrirnsiieeineiseesssssee s isssssssssesssssssssinns | seinees . ..19,146 | ... 99.919 19,526 272 [ e | e [ 1.800 08/02/2018. | 09/01/2021.
26875P  AK 7 |EOG RESOURCES INC.......coovviirirerirririiieiinsniesisesssssessessssesssesessssssnsnns | covene | oo | vevevens 12] TFE| oo 10,182 |...101.862 10,180 (3) 2.625 12/12/2019. | 03/15/2023.
30231G BB 7 | EXXON MOBIL CORP........cooverrrirrimeererinirieriesisssessssssssssssessssssssssssssnsnes | oneeen | oo | veveseeens | evvne 1FE ....15,000 |...100.552 15,000 [ .ooverueerervnerienies | rererneernsniseinenis | vereneesnesnsiens | e [ e 1.902 08/13/2019. | 08/16/2022.
369550 BE 7 | GENERAL DYNAMICS CORP........cocovviirririierinisirenisisisesissnsssssiessssssssensns | sevenes P 1FE ....19,861 |...101.683 19,935 46 [ | e | s 3.000 05/08/2018. | 05/11/2021.
38141G VU 5 | GOLDMAN SACHS GROUP INC/THE.........covuvuuerireererereeneeineriesisesessensseenes | woeees 2| 1FE .19,628 |...100.873 19,835 121 | e [ s [ o 2.625 04/04/2018. | 04/25/2021.
427866 BA 5 |[HERSHEY CO/THE ..101.693 24,992 B | e [ [ 3.100 05/03/2018. | 05/15/2021.
45687A  AM 4 |INGERSOLL-RAND GLOBAL HOLDING CO LTD. ...100.919 15,000 14,991 8 | e [ e [ 2.900 02/13/2018. | 02/21/2021.
459200 JX 0 |INTERNATIONAL BUSINESS MACHINES CORP ...102.262 ...5,000 | ....... 4,998 1 2.850 05/08/2019. | 05/13/2022.
46625H JD 3 | JPMORGAN CHASE & CO . ...105.002 ..35,000 36,162 (400) oor..4.500 04/03/2019. | 01/24/2022.
46625H JE 1 |JPMORGAN CHASE & CO......... ...103.465 15,508 [(G1C) SRR VIR IO 3.250 09/03/2019. | 09/23/2022.
58013M EX 8 | MCDONALD'S CORP. ...100.684 25,075 [CC1C) O TOROTON VPPN DOV 2.750 01/18/2018. | 12/09/2020.
585055 BR 6 |MEDTRONIC INC 102852 | 4114 | 4,000 4,025 9) w3150 02/07/2019. | 03/15/2022.
594918  BP 8 |MICROSOFT CORP.......cccosvrmririrrrinrinerierissessenssssissssssssnssssesssssessssensssnses | eonseen | oo | coneeen 1,2 | e IFE | 023,952 | oo 99.868 24,449 331 [ e [ e [ 1.550 06/22/2018. | 08/08/2021.
61744Y  AH 1 |MORGAN STANLEY.. ..101.847 10,164 (21) | cvverererrnenrennes e | v 2.750 09/03/2019. | 05/19/2022.
61747TW AL 3 |MORGAN STANLEY.. ...105.343 25,665 (402) ......5.500 12/06/2018. | 07/28/2021.
666807 BL 5 |NORTHROP GRUMMAN CORP ...100.111 10,000 LI FSTSTURUTOROOI IVPUTPORORRIR BV 2.080 10/10/2017. | 10/15/2020.
68389X BK 0 |ORACLE CORP ...100.210 ..10,000 | ....... 9,882 50 1.900 04/03/2019. | 09/15/2021.
693476 BN 2 | PNC FINANCIAL SERVICES GROUP INC/THE.........cconureerirrirnerinmnenerineninens [ eovneen | [ erverireeni2 | oo 15,406 |...102.741 ..15,000 15,333 (73) ......3.300 07/08/2019. | 03/08/2022.
69371R N7 7 | PACCAR FINANCIAL CORP......evvirririireririeirerisisesssserssssssesssssssssssssssanss | onnne |0 | voveverinnss | evreee TFE| v 20,254 |...101.015 ..20,000 20,237 (17) ] cevvverernenvernnns v | e 2.300 10/18/2019. | 08/10/2022.
70450Y  AB 9 [PAYPAL HOLDINGS INC.....ccovvuuirirerirrireeiieinserieriesesseessssisssssessssssnssssensnne | vevenee | oo | eevesernens | vovens 2FE ...14,981 |...100.569 ..15,000 14,983 2 2.200 09/19/2019. | 09/26/2022.
713448  BY 3 |PEPSICO INC.......oiiiiiiiciiecicinissieisisssissiiesienissssnssssissssesssnns | coenes | o | svesienins | enees 1FE ...14,715 ]...102.091 ..15,000 14,808 84 | oo | e [ 2.750 11/20/2018. | 03/05/2022.
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CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
717081  ER 0 |PFIZER INC.....oiviiieieiseieiieeieeieeie e ssssssess s ssssensesssssssssssssanens | senenes ..102.110 15,000 14,999 [ oo | e | v [ e [ 2.800 |...... 2.802 03/04/2019. | 03/11/2022.
74432Q BT 1 |PRUDENTIAL FINANCIAL INC.....ocovviivririireriisierisisessiessssssssssssesenssssnens | sevenes ...104.979 ..15,000 15,420 (181) | vevvrrereeireirenns [ e [ e 4.500 02/26/2019. | 11/16/2021.
744573  AK 2 | PUBLIC SERVICE ENTERPRISE GROUP INC.........ccocoomervrmrrmerirmreseninnninennens [eoveeen | oo | eveenn 1,2 | e 2FE | i 9,827 | 99.950 ..10,000 | ....... 9,868 41 .....2.000 05/23/2019. | 11/15/2021.
816851 BE 8 | SEMPRA ENERGY.....cooiiiiiiireiiniiieiieeiseisseeississe s ssssssisesssesssesssssssns | seeees 100.007 14,999 10 | e [ e [ e 2.400 01/09/2018. | 02/01/2020.
882508 AZ 7 | TEXAS INSTRUMENTS INC......cocovrrierirerirnerrrinereriereneesnnissnssensenssensenis | eoneeen | oo | coveen 1,2 | e IFE | i 19,978 | 99.941 19,997 A [T ORISR PPN 1.750 05/25/2017. | 05/01/2020.
89236T EU 5 |[TOYOTA MOTOR CREDIT CORP. ...101.508 19,996 3 .2.950 04/10/2018. | 04/13/2021.
907818 EZ 7 |UNION PACIFIC CORP ....14,993 |...102.192 14,995 2 2.950 02/11/2019. | 03/01/2022.
91159H HL 7 |US BANCORP............... .20,156 |...100.552 20,051 [CGT0) ) TSTRON IV IO 2.350 11/03/2017. | 01/29/2021.
913017 BV 0 |UNITED TECHNOLOGIES CORP.........ccocourinriiciiniiicrienisississiiesiesisinns 10,098 |...102.604 10,079 (19) | cvveererrrervvennins [ | v 3.100 05/23/2019. | 06/01/2022.
92343V DQ 4 |VERIZON COMMUNICATIONS INC.......coovvueinriiiinrninnieinnsnesississsessiesnns | vovene | oo [ evvniiniinns | e 2FE| o 10,051 |...102.289 10,039 (12) [ oo | e | e 2.946 04/03/2019. | 03/15/2022.
931142 EJ 8 |WALMART INC ..ottt sssssssssssenes | seneees N [ 1FE ....20,100 |...102.138 20,076 (24) [ oo | e | s 3.125 07/09/2019. | 06/23/2021.
06367T  4W 7 | BANK OF MONTREAL......ccovviiiririieniesisriiesisssiessesisssesssssssssessesssssenns | ooveons Al. ...14,982 |...101.633 14,992 B | e [ [ 3.100 04/10/2018. | 04/13/2021.
064159  JG 2 |BANK OF NOVA SCOTIAITHE.......coosireinererieriesiseessesisssesssssssssssssesssnsssssessas | sesees A 15,254 |...101.765 15,234 (220 SRR VTR IO 2.700 10/18/2019. | 03/07/2022.
78013X 6D 5 |ROYAL BANK OF CANADA........cooviviiiiernnitierisiseesieisssssienssssesessssisnnes | coveres Al. ....15,291 |...102.060 15,269 (22) | cvvvererneievenins [ | e 2.800 10/18/2019. | 04/29/2022.
89114Q BZ 0 | TORONTO-DOMINION BANK/THE........costvuruerierireereeierssensensesesseessssnnes | voeees Al. ...19,991 |...102.132 19,996 3 | s [ s [ 3.250 06/05/2018. | 06/11/2021.
893526 DK 6 | TRANSCANADA PIPELINES LTD.....coovvuuiimerinerireisneeiseisseisesisesessssssissessnss | seeees A 10,522 |...101.304 10,129 (189) | evvveeererrreirens [ ereereeiseiseiiienes [ e 3.800 08/18/2017. | 10/01/2020.
377373 AE 5 | GLAXOSMITHKLINE CAPITAL PLC......oviiiiriiriirisieierssiseeenssisessssessnssenes | seveees D|.. ....19,946 |...101.729 19,975 18 | e [ | 3.125 05/10/2018. | 05/14/2021.
822582 BP 6 | SHELL INTERNATIONAL FINANCE BV.......cocoimiieiirierineieneniesiseessensssines | woveees D|.. ...15,010 |...100.347 15,003 (3) 2.250 12/07/2017. | 11/10/2020.
89153V AR 0 | TOTAL CAPITAL INTERNATIONAL SA........ocivireierinirrinsiernnsseerssisseessnens | covenes D 20,000 |...100.593 20,000 | v [ | e [ | v 2.218 07/08/2019. | 07/12/2021.
961214 DU 4 |WESTPAC BANKING CORP........cocimirimimiismmsinssiensssesssnssssssssnssenssssessssssssssnss | veenes D 14,990 |...100.677 14,996 3 | [ [ 2.650 01/17/2018. | 01/25/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OBIGALIONS............covueieeieiiiiiiecieicieei et 1,079,474 XXX | 1,093,371 | 1,074,000 1,078,409 | ..cooovvverrnee. (975) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
36251P  AA 2 | GS MORTGAGE SECURITIES TRUST 2016-GS3.........cosvevverrmerenrenennncernnnenne | vvvee | oo | vevvernnee | e ITEM | 8,284 | 99.671 | oo 8,256 | .ovvorrrrrireenns 8,284 | ....... 8,283 | oo [ e [ e | e | e 1.429 09/22/2016. | 10/01/2049.
466450 AQ 0 |JP MORGAN CHASE COMMERCIAL MORTGAGE SECU.. v v [ e | el IEM i 723 99.888 722 7% 0 T23 | oo | e | e | e | e 1.891 12/05/2016. | 12/01/2049.
950006 AW 4 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20.......cccouceserennmrnmninnnes | eonnee [ oo [eonnrnnnnene | o TEM | i 4,265 | oo 99.266 | ..ooiiirininna 4,234 | oo 4,265 | ...... 4,264 | oo [ [ | e | e 1.321 08/04/2016. | 08/01/2049.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie: . XXX | e 13,212 | s 13,272 | oo 13,270 | oo 0 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02005A HE 1 |ALLY MASTER OWNER TRUST ...101.960 19,999 LI SOOI PPN BV 3.300 08/07/2018. | 07/17/2023.
03066F AE 1 |AMERICREDIT AUTOMOBILE RECEIVABLES TRUST ..100.010 | covvvverierrennn9,032 [ 9,031 | 9,031 10rn2.040 11/07/2017. | 07/18/2022.
09659Q AD 9 |BMW VEHICLE OWNER TRUST 2018-A ..100.270 12,508 [ oo e [ | e [ e 2.350 01/17/2018. | 04/25/2022.
12596E AC 8 |CNH EQUIPMENT TRUST 2018-B ..101.543 19,999 LI FSTSTOUTOROOI VPPN DOV 3.190 09/18/2018. | 11/15/2023.
12596T AC 5 |CNH EQUIPMENT TRUST 2019-B ...100.960 14,997 1 2.520 05/14/2019. | 08/15/2024.
12652V AC 1 |CNH EQUIPMENT TRUST 2018-A ...101.156 19,998 L [OOSR VOORORTTORROORTOROR YOV 3.120 05/16/2018. | 07/17/2023.
14313F  AD 1 |CARMAX AUTO OWNER TRUST............. ..101.424 19,999 1 [ | e | s 3.130 07/18/2018. | 06/15/2023.
14314A  AC 3 | CARMAX AUTO OWNER TRUST 2018-1. . ...100.398 20,000 o 2.480 01/17/2018. | 11/15/2022.
14316L  AC 7 |CARMAX AUTO OWNER TRUST 2019-2.......... 101255 | 10,125 | i 10,000 | 9,999 [ v | e [ | e [ 2.680 04/09/2019. | 03/15/2024.
36256G AE 9 | GM FINANCIAL AUTOMOBILE LEASING TRUST 20 101295 | .. 5,085 | 5,000 | e 5,000 | .ovourireririererinns [ e [ e | e | e 3.300 09/18/2018. | 07/20/2022.
36256X AD 4 |GM FINANCIAL CONSUMER AUTOMOBILE RECEIVA.. ..101.374 14,999 1 102,970 01/08/2019. | 11/16/2023.
36258M AD 6 | GM FINANCIAL AUTOMOBILE LEASING TRUST 20.........coveererrveernnrernnrnnerans | veveens | oo | eovvrverine [ oo TFE | i 14,998 | oo 99.437 14,998 [ ..o | e | e [ s [ 1.750 10/08/2019. | 07/16/2024.
38013F AD 3 |GM FINANCIAL CONSUMER AUTOMOBILE RECEIVA.. ...101.705 14,999 LI SRR IPIRRIN BV 3.210 10/02/2018. | 10/16/2023.
38013R  AD 7 | GM FINANCIAL CONSUMER AUTOMOBILE RECEIVA.. ...100.833 19,999 1 ] e | e [ e 2.810 04/11/2018. | 12/16/2022.
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44891K  AD 7 |HYUNDAI AUTO RECEIVABLES TRUST 2018-A.......ovvvreeririrrresrrnersenseeinns | cevnee . ..100.688 | .ooovvvieeen 15,103 | i 15,000 | .. 14,999 LI ST IPPIPRRRIN BV 2.790 |...... 2.794 |MON... 04/10/2018. | 07/15/2022.
47788C  AC 6 |JOHN DEERE OWNER TRUST 2018.......ccvviiireriiinirriernnrsiersssiessenssesnsens | sevenes e ...100.377 12,461 | . 12,4671 | oo [ e [ [ | 2.660 MON... 02/21/2018. | 04/18/2022.
47789 AD 8 | JOHN DEERE OWNER TRUST 2019-A e ...101.443 ..10,000 9,999 2910 MON... 03/05/2019. | 07/17/2023.
80285M AE 9 | SANTANDER DRIVE AUTO RECEIVABLES TRUST 2......cccovvmiiiemiirerieirciieies | e - ...100.034 ..1,248 1,248 | oo [ [ [ | 3.010 MON... | .... 08/13/2018. | 03/15/2022.
80286G AD 3 | SANTANDER DRIVE AUTO RECEIVABLES TRUST 2......covvverieririneriverinens [ vereees ] ...100.461 ..15,000 | .. 15,000 [ .oovevuereereererienies | rererererseissinenie | veveeeenesinniens [ e [ e 2.590 MON... 05/13/2019. | 05/15/2023.
92349G  AA 9 | VERIZON OWNER TRUST 2019-B... NP ...100.718 ..15,000 | .. 14,999 002330 MON... 06/04/2019. | 12/20/2023.
98162W AD 9 |WORLD OMNI AUTO RECEIVABLES TRUST 2018-D.......cccovurvverinvererrrnririnns | overee e ..101.912 .15,000 | .. 14,997 LI [FSUSTOURURNIRIOIRN IURPORURORURROTRN PURPOR 3.330 MON... 10/10/2018. | 04/15/2024.
98162X AC 9 | WORLD OMNI AUTOMOBILE LEASE SECURITIZATI. .....ccciiveiienerinnnieninsenns | coeeens ..101.277 10,000 |....... 9,999 I IR [OOSR 2.940 MON... 03/05/2019. | 05/16/2022.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities, e s 310,207 XXX 310,248 | .o 310,227 | oo 0 11 0 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s 1,402,953 XXX e 1,419,924 | .coovvinnnns 1,397,520 | ..cooovnenae 1,401,906 [ oo 0 (964) 0 0 XXX XXX XXX XXX
Totals
7699999. Total - Issuer Obligations............ccrireriiresiiniinns 3,153,879 XXX | s 3,191,321 | s 3,154,000 | ..cocoovnve. 3,154,573 | i 0 232 0 0 XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMIES. ... ... vt sn s sensnns | eesessssansesaees 13,272 XXX 13212 | i 13272 | 13,270 0 0 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUNHES..............covverveerrvereieieririeieinan, 310,207 XXX 310,227 11 0 0 XXX XXX XXX XXX XXX
8399999, Grand TOAl - BONGS...........cueurverrerrereerieieiriesieseeees ettt ensenssnnnin | eviesesnenes 3,477,358 XXX ...3,478,070 243 0 0 XXX XXX XXX XXX XXX
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.

912828  5R 7 |UNITED STATES TREASURY NOTE/BOND 01/02/2019........ NOMURA SECURITIES/Fl.....covvriiriierieireieiesissessssiesssnienns 45,195

912828  5X 4 |UNITED STATES TREASURY NOTE/BOND 02/12/12019........ CITIGROUP GLOBAL MKT......coererirerierineirerierirerenienees 44,998

912828  6C 9 |UNITED STATES TREASURY NOTE/BOND 03/05/2019........ JPM SECURITIES-FIXED.........oooiiiiiiininisiissiissississiiesiesiseas 69,932

912828 6H 8 |UNITED STATES TREASURY NOTE/BOND 04/02/2019........ BANC/AMERICA SECUR.L 70,216

912828  6Y 1 |UNITED STATES TREASURY NOTE/BOND 07/09/2019........ ABN AMRO SECURITIES........cconiueinrieriniiieeninsreniesieresineens 244,368

912828  7C 8 |UNITED STATES TREASURY NOTE/BOND 08/13/2019........ HSBC SECURITIES (USA......ouiiiiiieisiiieiseeiesisiss st essnen 70,407

912828  7F 1 |UNITED STATES TREASURY NOTE/BOND 08/16/2019........ GOLDMAN SACHS & CO 80,356

912828 Q3 7 |UNITED STATES TREASURY NOTE/BOND 04/04/2019........ HSBC SECURITIES (USA......ouiiiiiisiiieiseieesiis st 24,480

912828 YA 2 |UNITED STATES TREASURY NOTE/BOND 09/19/2019........ BANC/AMERICA SECUR.L 34,821

912828  YF 1 |UNITED STATES TREASURY NOTE/BOND 10/04/2019........ HSBC SECURITIES (USA......ouiiiiiiiiiiieinsisceeisisi st 60,244

912828 YK 0 |UNITED STATES TREASURY NOTE/BOND 11/08/2019........ VARIOUS ...ttt 337,405

912828 YW 4 |UNITED STATES TREASURY NOTE/BOND 12/11/2019........ ABN AMRO SECURITIES 34,969 [ s 35,000 |..... 2

0599999. Total - Bonds - U.S. Government.......... 117,391 | o 1,120,000 | oo 1,110
Bonds - U.S. Special R e and Special A

3135G0 U9 2 |FEDERAL NATIONAL MORTGAGE ASSOCIATION 01/09/2019........ NOMURA SECURITIES/FL.......cooiiiiriniieireirereineiesieeiesienenenes 69,950

68607D  TT 2 |STATE OF OREGON DEPARTMENT OF TRANSPORTA.......ccoiiiimiiiiiiisitiissiiienisssssensssasssniens 11/07/2019........ CTGRP GLBL MKTS INCl...cvvoiiiiririiiiiisiisieiesisssisssissssssssssseneenessseens 20,000

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 89,950
Bonds - Industrial and Mi:

00206R DN 9 [ATET INC....ovoiiriiiiieriieeeisei st 02/07/2019........ MARKETAXESS CORP..........corvveriiieiniiniesiersiissiesssissenes 9,992

00287Y  BE 8 [ABBVIEINC.......cccccvvrunec. 04/03/2019........ BANC/AMERICA SECUR.L 10,124

025816 BM 0 | AMERICAN EXPRESS CO......coviruirieiiiiiceirrisiierisssiesienssssessssinsiens 11/07/2019........ WELLS FARGO SECS LLC.......covvmiriirirrirrrinrrirerienes 15,129

02665W  DF 5 | AMERICAN HONDA FINANCE CORP... 11/18/2019 BARCLAYS CAPITAL INC.... 19,993

037833 DL 1 |APPLEINC....ccccoovvrrvrrrinee 09/04/2019........ GOLDMAN SACHS & CO 14,997

053332 AM 4 |AUTOZONE INC 07/09/2019........ WELLS FARGO SECS LLC 15,493

05531F  AX 1 | TRUIST FINANCIAL CORP. 05/23/2019........ WELLS FARGO SECS LLC 15,027

06051G  EM 7 |BANK OF AMERICA CORP... 04/03/2019........ JPM SECURITIES-FIXED 10,787

12189L  AF 8 |BURLINGTON NORTHERN SANTA FE LLC 02/07/2019. STIFEL NICHOLAUS & C . 10,139

12596T  AC 5 |CNH EQUIPMENT TRUST 2019-B......covviriiiiiriieineieieisseiesesissisesssssesssssenes 05/14/12019........ CITIGROUP GLOBAL MKT......ovuerrrireirerieirerresiserensnianes 14,997

126650 CV 0 |CVSHEALTH CORP........cccoovvvuerirarnne 12/18/2019........ MORGAN STANLEY & CO.....coocveriirimriereirereineireresisreenieenes 10,408

14316L  AC 7 | CARMAX AUTO OWNER TRUST 2019-2.....c0evuvvvirrrercrrrriereririins 04/09/2019........ RBC CAPITAL MARKETS 9,999

172967  FT 3 |CITIGROUP INC.... 02/07/2019........ DEUTSCHE BANC/ALEX B.. 10,396

17308C C4 6 |CITIGROUP INC.... 10/28/2019........ CITIGROUP GLOBAL MKT... 20,000

24422E  UQ 0 |JOHN DEERE CAPITAL CORP. 01/04/2019........ MITSUBISHI UFJ SECS........oovviriinriiriniins 9,990

26875P  AK 7 |[EOG RESOURCES INC.......ceviriiriiiieeiiieieeieresisseessessseseneenes 12/12/2019........ JANE STREET EXECUTIO... 10,182

30231G BB 7 |EXXON MOBIL CORP.......cccvtvvririireriries 08/13/2019........ MORGAN STANLEY & CO... 15,000

36256X AD 4 | GM FINANCIAL CONSUMER AUTOMOBILE RECEIVA 01/08/2019........ RBC CAPITAL MARKETS 14,998

36258M  AD 6 | GM FINANCIAL AUTOMOBILE LEASING TRUST 20............ 10/08/2019........ DEUTSCHE BANC/ALEX B.......ooevieieiinrierineicissierenineins 14,998

459200  JX O |INTERNATIONAL BUSINESS MACHINES CORP 05/08/2019........ JPM SECURITIES-FIXED.......ccoovueiiirieriiiesissisississesssseessessssesessssanes 4,997

46625H JD 3 |JPMORGAN CHASE & CO.......... 04/03/2019........ WELLS FARGO SECS LLC.. 36,562 311

46625H JE 1 |JPMORGAN CHASE & CO.......... 09/03/2019........ MARKETAXESS CORP. 15,566

47789  AD 8 | JOHN DEERE OWNER TRUST 2019-A. 03/05/2019........ CITIGROUP GLOBAL MKT... 9,999

585055 BR 6 |MEDTRONIC INC 02/07/2019........ MARKETAXESS CORP 10,085

61744Y  AH 1 [ MORGAN STANLEY......cccovimireiirieierinsiesinsiseississssssssesssssenes 09/03/2019........ MORGAN STANLEY & CO....cccvvvrirrmiieineieieissiesesssseensnnnes 10,185

68389X BK 0 | ORACLE CORP 04/03/2019. GOLDMAN SACHS & CO 9,833

693476 BN 2 |PNC FINANCIAL SERVICES GROUP INC/THE..........cccouvnuvuee 07/08/2019........ GOLDMAN SACHS & CO 15,406

69371R N7 7 |PACCAR FINANCIAL CORP 10/18/2019........ GOLDMAN SACHS & CO 20,254
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70450Y AB 9 | PAYPAL HOLDINGS INC....... 09/19/2019........ GOLDMAN SACHS & CO 14,981
717081 ER 0 |PFIZER INC....coiiiiieiiicieiicssesessiee et 03/04/2019........ BARCLAYS CAPITAL FIX...ovoiveriieireirinrisrrnsisissnienns 14,999
74432Q BT 1 |PRUDENTIAL FINANCIAL INC. 02/26/2019........ SUMRIDGE PARTNERS LL....... 15,601
744573  AK 2 |PUBLIC SERVICE ENTERPRISE GROUP INC . 05/23/2019........ MITSUBISHI UFJ SECS........coveiiriniicriiis 9,827
80286G  AD 3 | SANTANDER DRIVE AUTO RECEIVABLES TRUST 2........ 05/13/2019........ CITIGROUP GLOBAL MKT......cooevrirernrinrirerierisirenienees 14,999
907818  EZ 7 |UNION PACIFIC CORP........cccovvmirmririrniineirerineierienirenes 02/11/2019........ CREDIT SUISSE FIRST.....couiiiitiieeiintienineieeissinesssisseesssessssssesessesissens 14,993
913017 BV 0 |UNITED TECHNOLOGIES CORP.........cccsvrrrrrieiimreierisiesisssssessnsssssssenenes 05/23/2019........ BANC/AMERICA SECUR.L 10,098
92343V DQ 4 |VERIZON COMMUNICATIONS INC.. 04/03/2019........ MILLENNIUM ADVISORS... 10,051
92349G  AA 9 |VERIZON OWNER TRUST 2019-B.. 06/04/2019........ MITSUBISHI UFJ SECS........oovviirnrinriiriiins 14,999
931142 EJ 8 |WALMARTINC.....cccovvvvvieirrieirees 07/09/2019........ JANE STREET EXECUTIO... 5,100
98162X AC 9 | WORLD OMNI AUTOMOBILE LEASE SECURITIZATI 03/05/2019........ MITSUBISHI UFJ SECS 9,999
064159  JG 2 |BANK OF NOVA SCOTIA/THE 10/18/2019........ CITIGROUP GLOBAL MKT.......covurrrrerirrirrirnerienirienirenes 15,255
78013X 6D 5 |ROYAL BANK OF CANADA 10/18/2019........ RBC CAPITAL MARKETS 15,293
89153V AR 0 | TOTAL CAPITAL INTERNATIONAL SA...... 07/08/2019........ JPM SECURITIES-FIXED.......ccovuiiiimiiiiiiniissssnissisnessssnsssesessesssseenssnsses 20,000
3899999. Total - Bonds - Industrial and Miscellaneous.. 571,731 2,723
8399997. Total - BONAS = Part 3. ..o 1,779,072 3,833
8399998. Total - Bonds - Summary Item from Part 5 80,744
8399999. Total - Bonds. 1,859,816
9999999. Total - Bonds, Preferred and Common Stocks 1,859,816
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Statement as of December 31, 2019 of the RiverLink Health

SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 2J 8 |UNITED STATES TREASURY NOTE/BOND........ .. 1 08/16/2019. | NOMURA SECURITIES/Fl......vvvvvemnvrn | ol 44,895 | oo 45,000 | oovoe. 4974 | oo 44,986 | ...... 6 6 07/15/2020.
912828 2V 1 |UNITED STATES TREASURY NOTE/BOND.. .. | 11/05/2019. | NOMURA SECURITIES/FI 239.503 | oo 240,000 | .......... 238,397 239,066 |...... 461 461 09/15/2020.
912828 U3 2 |UNITED STATES TREASURY NOTE/BOND o | 11512018, MATURITY oo | 415,000 | .......... 415,000 | ......... 407,527 | oo 408,869 | .oovvorrseees | e 6,131 6,131 11/15/2019.
912828 X2 1 |UNITED STATES TREASURY NOTE/BOND........ .. [ 01/02/2019. | DEUTSCHE BANC/ALEX B....ovvvvvrvisenn | 44,408 | oo 45,000 | coovvvor 45,040 | oo VLKL T: I I DO 0 04/15/2020.
912828 X9 6 |UNITED STATES TREASURY NOTE/BOND........ .. 1 07/09/2019. | HSBC SECURITIES (USA.... 278,655 | .......... 280,000 | .......... 280,445 280,209 |....... (79) (79) 05/15/2020.
912828 XU 9 |UNITED STATES TREASURY NOTE/BOND........ .. | 08/16/2019. | VARIOUS 139,089 | ........ 140,000 | ... 139,677 | vovvvvee. 139,838 |....... 49 49 06/15/2020.
0599999. Total - BONds = U.S. GOVEIMMENL......coooooooiiieivereersssiincvenessis s || 1,161,550 | ....... 1,165,000 | ....... 1,156,060 | ........... 1,157,986 | oo [ 6,568 0 6,568 0 XXX
Bonds - U.S. States, Territories and Possessions
882723 7TH 6 | STATE OF TEXAS.......oooiiiiiiiiiiiiisisisisissscsssisnns | . | 06/06/2019. | CLEARVIEW CORRESPOND.....oovvvvvvven | | 9,965 | ... 10,000 | ............ 10,000 | .........cc..... 10,000 | .ovvvieecriiiens | oo 0 10/01/2019.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS................iiiriiiis woiinsiiiiisississsssiisss s | 9,965 | oo, 10,000 | oo, 10,000 | vovvvrevrr 10,000 | vovvovvrerrnnn 0 0 0 0 0 XXX
Bonds - U.S. Political Subdivisions of States
64966H 4G 2 | CITY OF NEW YORK NY........coovrrimrriiianiiraniiens | . ‘ 10/01/2019. | MATURITY ..o | ___________________________ 20,370 |....... (370) (370) 10/01/2019.
2499999. Total - Bonds - U.S. Political Subdivisions of States.............ccewuiiinies covviiiinscvviinscciiisssisssssssssssssssissssssssssssssssesss | 90000 | 20,000 | oo 21604 | o PARY( 0 (370) 0 (370) 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
313560 T2 9 |FEDERAL NATIONAL MORTGAGE .1 01/09/2019. | DEUTSCHE BANC/ALEX B.........ccccovernuee
ASSOCIATION 89,575 |...... 10 10 02/28/2020.
64990C EM 9 |NEW YORK STATE DORMITORY AUTHORITY... .. | 07/01/2019. | MATURITY......cooosrivimmirirmniririrnriicniiiennes 15000 | 15000 | 45000 | 15,000 | vovvvvveeeeeeeveeens | s 0 07/01/2019.
88213A JW 6 |TEXAS A&M UNIVERSITY . 1 11/07/2019. | BONY VINING-SPARKS | 20,292 | ....... (183) 05/15/2020.
91412G 2R 5 |UNIVERSITY OF CALIFORNI, .| 11/07/2019. | OPPENHEIMER AND CO 20,000 |....... 0 05/15/2020.
91412G L6 0 |UNIVERSITY OF CALIFORNIA... .| 05/15/2019. | MATURITY . 20,000 | ... 0 05/15/2019.
914805 EQ 5 |UNIVERSITY OF PITTSBURGH-OF THE .1 09/15/2019. |MATURITY ....ccooovviininnrineiennisnienns
COMMONWE 30,000 |....... 0 09/15/2019.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS.......... ccoooveivvvviinnrivinncniisssssisssssisssssssssssssssssssssssssss | 193957 | 195000 | ... 194799 | oo 194,867 | oo 0 (173) 0 (173) 0 XXX
Bonds - Industrial and Miscellaneous
00287Y AT 6 |ABBVIEINC... .| 04/03/2019. | MORGAN STANLEY & CO......ocoovvvveimees | | 44948 | o 45.000 | oo ABATE | 15,081 |....... (16) (16) 05/14/2020.
02007Y AC 8 |ALLY AUTO RECEIVABLES TRUST 2017-5 .| 03/06/2019. | BANC/AMERICA SECUR L......vvvvvvavnn | 049862 | 20,000 | oo 19,998 | oo 19,999 | covvveeeeerercrees | cereereeereeeesrinns 0 03/15/2022.
0258M0 DX 4 |AMERICAN EXPRESS CREDIT CORP .. .. 09/03/2019. | JANE STREET EXECUTIO 20,149 | ... (61) (61) 09/14/2020.
03066F AE 1 |AMERICREDIT AUTOMOBILE RECEIVABLES . 112/18/2019. | PAYDOWN......coooorvinrincicnnienni
TRUST 5,969 | ... 0 07/18/2022.
035242 AJ 5 |ANHEUSER-BUSCH INBEV FINANCE INC . 101/22/2019. | NON-BROKER TRADE, BO.. 8042 | ... (2) 02/01/2021.
037833 DJ 6 |APPLEINC .| 09/05/2019. | DEUTSCHE BANC/ALEXB.....cooovvvcveaes | | 20039 | o 20.000 | oo 19.983 | oo 19,989 | ...... 4 11/13/2020.
053332 AL 6 |AUTOZONE INC .| 07/09/2019. | SOUTHWEST SECURITIES. 5110 | ....... (35) (35) 11/15/2020.
05531F AU 7 | TRUIST FINANCIAL CORP. .| 05/23/2019. | MARKETAXESS CORP. 20,167 |....... (48) (48) 06/29/2020.
06051G  FT 1 |BANK OF AMERICA CORP.... ... | .. [ 10/18/2019. | GOLDMAN SACHS & CO....ovvvvevvcveecca | 10076 | 10000 | 0070 | 10,045 | ....... (20) (20) 10/19/2020.
09659Q AD 9 |BMW VEHICLE OWNER TRUST 2018-A.............. .| 12/25/2019. | PAYDOWN 2892 | 0 04/25/2022.
121897 BC 7 |BURLINGTON NORTHERN SANTAFELLC......... .. 1 02/07/2019. | MILLENNIUM ADVISORS.......coovvvvivacc | 40410 | 40000 | 40797 | 10,217 | ... (32) (32) 10/01/2019.
126650 DC 1 |CVSHEALTH CORP... .| 12/18/2019. | VARIOUS 9,99 |....... 1 1 03/09/2021.
166764 BP 4 |CHEVRON CORP... .1 02/07/2019. | MILLENNIUM ADVISORS........ccoovvvevveenc | 19856 | oo 20.000 | oo 49974 | o 19,988 |....... 1 1 03/03/2020.
172967 KB 6 |CITIGROUP INC .| 10/28/2019. | STERNE AGEE & LEACH.... 20,108 |....... (49) (49) 10/26/2020.
172967 LF 6 [CITIGROUP INC .| 02/07/2019. | MILLENNIUM ADVISORS........ocoommmmmmmmnnnc | 44,930 | 45,000 | oo 44004 | oo L/ ToT: I S I 0 01/10/2020.
26875P AD 3 |EOG RESOURCES INC.......ccccomvvriirriieciirninii .. 1 02/07/2019. | MILLENNIUM ADVISORS.... 5,075 | ....... (20) (20) 06/01/2019.




Statement as of December 31, 2019 of the RiverLink Health

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

I'vid

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
26875P AL 5 |EOG RESOURCES INC.......ccooomirviierrireriireriri .. [12/12/2019. | WELLS FARGO SECS LLC.....ooovvvvcivanne | ol 10,009 | oo, 10,000 | ooonn... 10,034 | vovvvvvcer 10,019 |....... (15) [} N I 10,003 { oo | e [ 6 | oo 296 | 04/01/2020.
31620M AP 1 |FIDELITY NATIONAL INFORMATION SERVICES | .. | 10/18/2019. | MORGAN STANLEY & CO..........cccccouuuuue
e S 15,198 | .o 15,000 | ..ooovveeee 15,189 | oo 15,135 | ....... (63) (1)) [ 15,072 | oo | e 126 | v 126 | oo 554 | 10/15/2020.
34528Q FP 4 |FORD CREDIT FLOORPLAN MASTER OWNER |.. | 10/09/2019. | BANC/AMERICA SECUR.L.......cccovvevvrnrene
TRUST vt | s 20,048 | 20,000 | 19997 | 19,999 | . 1 1 09/1512022.
34531L AD 2 |FORD CREDIT AUTO LEASE TRUST.......ccccoouunee .. | 04/10/2019. | TORONTO DOMINION SEC.................... i 20452 | 20,000 | i 19.998 | 19999 | 0 12/15/2021.
34532A AD 5 |FORD CREDIT AUTO OWNER TRUST 2017-C.... | .. | 05/10/2019. | GOLDMAN SACHS & CO.......ooccovmmmvvceeee | | 44933 | 45000 | 14997 | 4999 | oo 0 03/15/2022.
36251P  AA 2 |GS MORTGAGE SECURITIES TRUST 2016-GS3 |.. | 12/01/2019. | PAYDOWN........ccoommmvvvivmmmmvcvmmmmniiiisnene |l 2459 | 7459 | o 7459 | 7159 | 1 1 10/01/2049.
36962G  4J 0 |GENERAL ELECTRIC CO... .. | 08/08/2019. | MARKETAXESS CORP 20,803 | ..o (482) (482) 01/08/2020.
375558 BB 8 |GILEAD SCIENCES INC .. | .- [ 09/03/2019. | WELLS FARGO SECS LLC.. e 15080 | 15.000 | A5 15,073 | ...... (29) (29) 09/01/2020.
46625H HU 7 |JPMORGAN CHASE & CO.....ooovvrvvrriicrriniens .. | 04/03/2019. | JPM SECURITIES-FIXED.......ccoormurrere . 20629 | ... (89) (89) 10/15/2020.
46645U AQ 0 |JP MORGAN CHASE COMMERCIAL .. [12/01/2019. |[PAYDOWN........ooirriirnincienriiesniins
MORTGAGE SECU 4180 [ oo [ 0 12101/2049.
47788C AC 6 |JOHN DEERE OWNER TRUST 2018. .. | 12/15/2019. | PAYDOWN 2539 | oo | oo 0 04/18/2022.
49326E EF 6 |KEYCORP .. -] 10/18/2019. | MARKETAXESS CORP........ocvvvvrcivaceeae | 20456 | oo 20.000 | 20373 | 20224 | (105) 09/15/2020.
494550 BB 1 |KINDER MORGAN ENERGY PARTNERS LP....... | .. | 02/20/2019. | WELLS FARGO SECSLLC.....ccooeommmmmnenc | 20701 | 20000 | oo 21443 | 20829 | (103) 02/15/2020.
50077L AH 9 |KRAFT HEINZ FOODS CO. .. | 06/23/2019. | MORGAN STANLEY & CO.....cooovvvvcevvenee | b 14984 | 15000 | o 45407 | o 15,062 | oo (18) 07/02/2020.
585055 BG 0 |MEDTRONIC INC «.r| | 02/07/2019. | WELLS FARGO SECS LLC.....ovvmmmvreea | 4944 | 45000 | 15,297 | 15126 | (12) 03/15/2020.
585055 BR 6 |MEDTRONIC INC........ccccoovvumrriinnnee .. | 07/05/2019. | NON-BROKER TRADE, BO.......coooevmmvmnenc [ ol 8472 | oo8.000 | oo 805 oo 0] 03/15/2022.
69371R N8 5 [PACCAR FINANCIAL CORP.........cccccommvrimrrriianens .. | 10/18/2019. | MORGAN STANLEY & CO... 9,999 |...... 0 11/13/2020.
695156 AS 8 | PACKAGING CORP OF AMERICA. .. | 12/06/2019. | CALL 100.769 799% |.... 3 3 12/15/2020.
74432Q CB 9 |PRUDENTIAL FINANCIAL INC .. | 02/26/2019. | TORONTO DOMINION SEC L0 T T DO ®) (8) 08/15/2019.
744573 AJ 5 |PUBLIC SERVICE ENTERPRISE GROUP INC..... | .. | 05/23/2019. | TORONTO DOMINION SEC..........c.....cc. . 14,995 | ....... 2 2 11/15/2019.
80285M AE 9 | SANTANDER DRIVE AUTO RECEIVABLES .. 12/15/2019. [ PAYDOWN......ovvmirnririeriiissienieisienins
TRUST 2 3752 | o 3,752 | v 3,752 Nz O I 0 03/15/2022.
828807 CU 9 |SIMON PROPERTY GROUP LP. .. | 06/23/2019. | MARKETAXESS CORP........cooovvvvvvivmmnnn | L 19,982 | oo 20,000 | oo 20,087 20052 | ... (15) (15) 09/01/2020.
887317 AK 1 |WARNER MEDIALLC .. | 03/27/2019. | CALL 103.97617 20,795 20,721 | ... (73) (73) 03/29/2021.
89417E AG 4 |TRAVELERS COS INC/THE .. | 10/18/2019. | MARKETAXESS CORP 15,288 15,000 15,336 | oo, 15,247 | ....... (107) (107) 11/01/2020.
90131H AQ 8 [21ST CENTURY FOX AMERICA INC. .. 101/25/2019. | CITIGROUP GLOBAL MKT.. 15.413 15,000 15,600 451 | ..., (15) (15) 02/15/2021.
911312 AM 8 |UNITED PARCEL SERVICE INC .. | 03/08/2019. | GOLDMAN SACHS & CO 15,000 15,269 15,189 | ....... (18) (18) 01/15/2021.
913017 CM 9 |UNITED TECHNOLOGIES CORP. .. | 05/23/2019. | JPM SECURITIES-FIXED. 10,000 9.995 9998 |..... 1 1 05/04/2020.
92343V CN 2 | VERIZON COMMUNICATIONS INC... .. 1 03/29/2019. | CALL 101.061 . 19,919 | ... 7 7 11/01/2021.
95000G AW 4 | WELLS FARGO COMMERCIAL MORTGAGE .. [12/01/2019. | PAYDOWN........ooerrierriirriiererieeniieeens
TRUST 20 2437 | o 2137 | e, 2,137 KT O B 0 2437 [ e | e LI [ 16 | 08/01/2049.
98161F AD 7 |WORLD OMNI AUTOMOBILE LEASE .. 102/15/2019. [ PAYDOWN.......oorvvirrriniiienerieceeienens
SECURITIZATI | 19 1003 1003 4903 0 1,903 08/15/2019.
064159 JX 5 | BANK OF NOVA SCOTIA/THE ..|A110/18/2019. | JPM SECURITIES-FIXED.....ccovvivvviean | 20032 | 20,000 | 19997 | 19099 | 1 LT IO I 19,999 07/14/2020.
136375 CN 0 | CANADIAN NATIONAL RAILWAY CO. . |A|07/09/2019. | KEYBANC CAPITAL MARK.......ooomvvveiea | 44997 | o 415.000 | 14994 | 44,997 | 1 1 14,998 02/03/2020.
78013G KN 4 |ROYAL BANK OF CANADA. A | 10/18/2019. | JPM SECURITIES-FIXED........oooovvmmvcinac | 20044 | oo 20.000 | 19988 | 19993 | oo, 3 3 .19,996 10/26/2020.
25243Y AP 4 |DIAGEO CAPITAL PLC.......coooommmrriirrriicriiierii D[ 09/03/2019. | JANE STREET EXECUTIO......vvvvcrvemnn | b 010237 | 0,000 | 40510 | 40,329 | o (144) (144) 10,185 07/15/2020.
82481L AB 5 | SHIRE ACQUISITIONS INVESTMENTS IRELAND| D | 01/17/2019. | GOLDMAN SACHS & CO
A B e o 9,675 | oo 10,000 | oo 9,651 9,69% ... 6 6 9,700 ) (L)) (1)) [ 79 |09/23/2021.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..............ovvvivriiiiriiiiiiiiiis s | 681,188 | ......... 677,131 | v 688,053 | ..oooovrn 676,602 | ..oovovvvenn. (| (1,554) 0 (1,554) (V) 681,099 |............ [\ [CLZY] — (984) ] ....... 15,439 XXX
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Statement as of December 31, 2019 of the RiverLink Health

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

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

F Current Bond

o Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
8399997. TOMAl - BONMS - Pt Aottt bt 02,086,660 2,070,516 | ... 2,059,825 | oo (] — 4471 0 4471 0 2,070,346 0 (4,758) | oo (4758) | ..o 31,229 | XXX
8399998. Total - Bonds - Summary Item from Part 5..........cccoevrveneniireinns ovrneeiesssiennenes 81,201 e 80T84 | oo | (67) (67) () N (-] 1,514 XXX
8399999, el I 2,147,861 | .....2,147,131 | ...... 2,151,260 | ........ 2,059,825 | .oovoccr 0 4,404 0 4,404 0] 2,151,021 | 0| 4,819)] ........(4,818) | ....... 32,743 | XXX
9999999, Total - Bonds, Preferred and COMMON StOCKS......o.vsvsvssvssvsvssvsiosi ettt | 2,147,861 XK 2,151,260 | .......... 2,059,825 | oo 0| 4,404 0 4,404 0] 215,021 | 0]...... (4,818)] ........(4,818) ] ...... 32,743 | XXX
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Statement as of December 31, 2019 of the RiverLink Health

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
0258M0 EG 0 |AMERICAN EXPRESS CREDIT CORP... 09/03/2019 | HSBC SECURITIES (USA........ccconvvunnnnn. 11/07/2019 | BANC/AMERICA SECUR.L.......ccovvvvmvins | v 15,000 | .coovvrenees 15,313 15,213 15,289 (24) (24) [ v [ | i ()] [ (76) | evereerns 78 | e 2
FIDELITY NATIONAL INFORMATION
31620M AS 5 |SERVICES| .. | 10/18/2019 | GOLDMAN SACHS & CO... 11/27/2019 | NON-BROKER TRADE, BO. 20,085 20,116 20,080 (5)
50077L  AJ 5 |KRAFT HEINZ FOODS CO........ccoceerrrnnee .. | 05/23/2019 | MERRILL LYNCH PROFES 09/19/2019 | NON-BROKER TRADE, BO........c.cccceevves | ovrrrnnenenn 10,000 | ovvincneces 10,127 10,261 10,113 (13)
742718 FA 2 |PROCTER & GAMBLE CO/THE. 07/09/2019 | JANE STREET EXECUTIO. 10/18/2019 | MORGAN STANLEY & CO.. .19,952 20,027 19,962 11
828807 CK 1 |SIMON PROPERTY GROUP LP. 05/23/2019 | MILLENNIUM ADVISOR: 10/07/2019 | CALL 103.896102.... .15,267 15,584 15,231 (36)
3899999, Total - Bonds - Industrial and Miscellangous.................c.cccocvcies wevevvrererercreecceeeeeeereea 81,201 80,675 0 (67) 0
8399998. Total - Bonds 81,201 80,675 0 (67) 0
9999999. Total - Bonds, Preferred and Common Stocks. 80,744 81,201 80,675 0 (67) 0




Statement as of December 31, 2019 of the RiverLink Health

Sch.D -Pt.6-Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, 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
Bank of New York Mellon Investments, Pittsburgh, PA. 459,374 | XXX
PNC Bank Operating, Pittsburgh, PA R 1,043,397 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 1,502,771 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 1,502,771 | XXX
0599999. Total Cash XXX XXX 0 0 1,502,771 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 1,606,272 | 4. April 1,268,886 | 7. July. 1,332,187 | 10. October. 1,123,008
2. February 1,364,370 | 5. May. 1,215,975 | 8. August 1,201,685 | 11. November. 1,504,120
3. March 1,567,577 | 6. June 1,166,988 | 9. September. 1,145,168 | 12. December. 1,502,771
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Statement as of December 31, 2019 of the RiverLink Health

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

cusip

2
Description

3
Code

4
Date Acquired

5
Rate of Interest

6
Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

NONE




Statement as of December 31, 2019 of the RiverLink Health

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota.
36.  Ohio... Deposit to satisfy State requirement. 436,179 436,179
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina.............ccceevveeereees SC|..
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
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 0 0 436,179 436,179
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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