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ANNUAL STATEMENT FOR THE YEAR 2019 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Percentage 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 ................coooiiii 21,296,244 |............ 1403 (... 21,296,244 ... 21,296,244 |............ 1.405
1.02 Al other governments .................coooeiveiin | 24,804,065(............ 1.6341..... 24,804,068 |.............oooooi [ 24,804,068 ............ 1.637
1.03 U.S. states, territories and possessions, etc.
guaranteed ... 11,490,126 |............ 0.757|..... 11,490,126 | ..o | 11,490,126 |............ 0.758
1.04 U.S. political subdivisions of states, territories and
possessions, guaranteed ... | 73,458,680 (............ 4.839]..... 73,458,676 |..................... ..., 73,458,676 |............ 4.848
1.05 U.S. special revenue and special assessment
obligations, etc. non-guaranteed ....................... 174,939,273 11.525|.... 174,939,269 | ..................... .0 174939,269|.......... 11.545
1.06 Industrial and miscellaneous ........................... .... 544,868,878 |.......... 35.896 |.... 544,868,877 |..................... ... 544,868,877 |.......... 35.960
1.07  Hybrid securities ...............cooocoovii [ 340,000 (............ 0.022(......... 340,000 | ..o | 340,000 (............ 0.022
1.08 Parent, subsidiaries and affiliates .....................o [ e [
1.09 SVOidentified funds ................oooo e L e e e
110 Bankloans .............coocooiiiii [ L e e e
1.11  Total long-termbonds .......................o ... 851,197,266 |.......... 56.076 851,197,261 ... 851,197,261 |.......... 56.176
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01  Industrial and miscellaneous (Unaffiliated) ............ [....... 1,566,527 | ............ 0.103]....... 1,566,527 | ... | 1,566,527 | ............ 0.103
2.02  Parent, subsidiaries and affiliates ...................... [ [ L
2.03 Total preferred stocks ...............cooocoiiiii ] 1,566,527 |............ 0.103|....... 1,566,527 | ... | 1,566,527 |............ 0.103
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded
(Unaffiliated) ...........ocooovii ... 303,739,123 | .......... 20.0101.... 303,739,107 | ..o ... 303,739,107 | .......... 20.046
3.02  Industrial and miscellaneous Other (Unaffiliated) ......|....... 3,649,387 (............ 0.240]....... 3649387 ... 3,649,387 (............ 0.241
3.03 Parent, subsidiaries and affiliates Publicly traded .....|..............oo | [ e e
3.04 Parent, subsidiaries and affiliates Other ............... .... 165195985 .......... 10.883|.... 163,053,439 | ...............o. .. 163,053,439 (.......... 10.761
3.05 Mutual Funds ... 63,917,064 |............ 42111..... 63,917,064 | ..............ooooo [ 63,917,064 |............ 4.218
3.06  Unitinvestmenttrusts ................co i e [ e e
3.07 Closed-endfunds .................ooooii e e [ e e
3.08 Total common stocks .................ocooiiiii .... 536,501,559 |.......... 35.344 534,358,996 | ...t 534,358,996 | .......... 35.266
4, Mortgage loans (Schedule B):
4.01 Farmmortgages ...........cooooviiiiiiii [ L e e
4.02 Residentialmortgages ...............cooooi e L e e
4.03  Commercial mortgages .............coooeeveieieens [ | L [
4.04 Mezzaninerealestateloans ................coooo oo L e e e
4.05 Totalmortgagesloans ...............ooooo [ e e e
5. Real estate (Schedule A):
5.01  Properties occupied by company .......................| ... 38,935,416 |............ 2.565(..... 38,371,760 | ... | 38,371,760 |............ 2.532
5.02 Properties held for production of income ...............|......... 297,801 ............ 0.020(......... 297,801 ... 297,801 ............ 0.020
5.03  Propertiesheldforsale ................cooco oo e [ e e
5.04 Totalrealestate ..................ocooo 39,233,217 (............ 2585]..... 38,669,561 [ ..o | 38,669,561 [............ 2.552
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part1) ................ooooooi| oo 43,796,453 |............ 2.885]..... 43,796,453 | ... [ 43,796,453 |............ 2.890
6.02 Cash equivalents (Schedule E, Part2) ................ | ..... 43527731 ............ 2.868]..... 43527,731 | ... 43527731 (............ 2.873
6.03  Short-term investments (Schedule DA) ...............o | [ e
6.04 Total Cash, cash equivalents and short-term
investments ... | 87,324,184 |............ 5.753]..... 87,324,184 | ................ ] 87,324,184 |............ 5.763
7. Contractloans ..............coocoi e e [ e e
8. Derivatives (Schedule DB) ... e [ e e
9. Other invested assets (Schedule BA) ...............ooooi oo L e e
10.  Receivables for securities ...................ccoooi ] 2,103,715]............ 0.139]....... 2,103,715 .. 2,103,715]............ 0.139
11. Securities Lending (Schedule DL, Part 1) ... | [ XXX .| XXX ... XXX.....
12.  Otherinvested assets (Page 2, Line 11) ... | Lo L e L
13.  Totalinvested @ssets ............ccccouiiiiiiiiiiiiiiii .. 1,517,926,468 | ......... 100.000|..1,5615220,244 | ..................... . 1,515,220,244 | ......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2019 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooocccc | [ 39,783,527
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ............................. 1,184,210

2.2 Additional investment made after acquisition (Part 2, Column 9) ............................ | 1,184,210
3. Current year change in encumbrances:

3.1 TOTALS, Part 1, Column 13 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column18 ...l (68,980)
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted carrying value:

6.1  TOTALS, Part 1, Column 15 ... ..o

6.2 TOTALS, Part 3, Column 13 ... ... | e
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

7.2  TOTALS, Part 3, Column 10 ... e
8.  Deduct current year's depreciation:

8.1 TOTALS, Part 1, Column 11 ... | e 1,669,478

8.2 TOTALS,Part3,Column9 ... e 1,669,478
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| [ 39,229,279
10.  Deduct total nonadmitted amounts ........................ 563,656
11.  Statement value at end of current period (Lines 9 minus10) ..........................................| | 38,665,623

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...

2.2 Additional investment made after acquisition (Part 2, Column 8) ........................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 12 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

5.1 TOTALS,Part1,Column9 ...

52 TOTALS, Part 3, Column 8 ... e
6.  TOTAL gain (loss) on disposals, Part 3, Column 18 ..................
7. Deduct amounts receivedondisposals,Part3,Coll @ = @ «m @ m = = || |
8. Deduct amortization of premium and mortgage inte N O N E ..................................
9.  TOTAL foreign exchange change in book value/reg I

interest

9.1 TOTALS, Part 1, Column 13 ... | e

9.2 TOTALS, Part 3, Column 13 ... ..o
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 11 ...

10.2 TOTALS, Part 3, Column 10 ..o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2019 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ......................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ... | e

3.2 TOTALS, Part 3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  TOTALS, Part 1, Column 13 ... ..o

52 TOTALS,Part3,Column9...................o7 o |
6.  TOTAL gain (loss) ondisposals, Part3,Coumn 19 M N 4 X R B _ || |
7. Deduct amounts received on disposals, Part 3, Col N O N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
8. Deduct amortization of premium and depreciation ... ... ............| |
9.  TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ... | e

9.2 TOTALS, Part 3, Column 14 ...
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 15 ...

10.2 TOTALS, Part3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) ....................................| |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ...........................oooocco || 1,198,844,577
2. Cost of bonds and stocks acquired, Part 3, Column 7 ... | 499,330,861
3. Accrual of DiSCOUNt ... ... o 561,409
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o (97,107)

4.2  Part2,Section 1, Column 15 ... 50,562

4.3  Part2, Section 2, Column 13 . ... 59,805,973

44 Partd, Column 11 e | 5177,072......... 64,936,500
5. TOTAL gain (loss) on disposals, Part4, Column19 ... 12,867,743
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 386,391,117
7. Deduct amortization of premium ... 1,695,764
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

84 Part4, Column 15 ... 788,678|............. 788,678
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2, Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Total investment income recognized as a result of prepayment penalties and/or acceleration

fees, Notes 5Q, LiNe 5Q(2) .........oooooiiii 22,443
11. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9+

10 1,389,265,331
12.  Deduct total nonadmitted amounts ... 2,142,563
13.  Statement value at end of current period (Line 11 minus Line12) ..................................| | 1,387,122,768
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ANNUAL STATEMENT FOR THE YEAR 2019 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 21,296,244 |......... 23,170,830 ......... 21,471,635(......... 21,235,000
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............... |......... 24,804,068 |......... 25,894,859 |......... 24,792,450 ......... 24,610,000
by governments) 4. TOTALS ... | 46,100,312|......... 49,065,689 ]......... 46,264,085(......... 45,845,000
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... | 11,490,126 |......... 11,762,345|......... 11,538,391 |........... 9,615,000
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | 73,458,680 ......... 77,037,567 |......... 74,224,099 ......... 71,410,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. TOTALS ... | 174,939,273 |........ 181,625,183 |........ 176,020,456 | ........ 171,902,695
Industrial and Miscellaneous, 8. United States .................. ..o 458,775,505 |........ 481,057,422 |........ 459,157,191|........ 459,342,092
SVO Identified Funds, Unaffiliated Bank Loans and 9. Canada ........................ | 4,004,964 |........... 4,201,713|........... 4,002,495(........... 4,015,000
Hybrid Securities (unaffiliated) 10.  Other Countries ............... |......... 82,428,407 |......... 87,067,014 |......... 82,494,299 ......... 83,285,000
1. TOTALS ............ocooooo|ovennnn. 545,208,877 |........ 572,326,149 ........ 545,653,984 |........ 546,642,092
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|........ 851,197,268 |........ 891,716,933 |........ 853,701,016 ........ 845,414,787
PREFERRED STOCKS 14.  United States .................. |, 642,521 ............. 642,521 ............. 615,000
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  Other Countries ............... [............. 924,006 |............. 924,006|............. 900,965
17. TOTALS ..., 1,566,527 |........... 1,566,527 |........... 1,515,965
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[........... 1,566,527 |........... 1,566,527 |........... 1,515,965
COMMON STOCKS 20.  United States ..................[........ 315,440,199 |........ 315,440,199 ........ 245,026,183
Industrial and Miscellaneous (unaffiliated) 21, Canmada ................. |l 1,001,664 |........... 1,001,664 |............. 879,240
22.  Other Countries ............... [......... 54,863,694 |......... 54,863,694 |......... 47,336,259
23. TOTALS ..o, 371,305,558 |........ 371,305,558 ........ 293,241,682
Parent, Subsidiaries and Affiliates 24, TOTALS ..............oooooo|o. 165,195,985 |........ 165,195,985 ......... 13,802,000
25.  TOTAL Common Stocks ......|........ 536,501,543 |........ 536,501,543 ........ 307,043,682
26.  TOTALStocks .................|........ 538,068,070 |........ 538,068,070 ]........ 308,559,647
27.  TOTAL Bonds and Stocks ... |...... 1,389,265,338|...... 1,429,785,003|...... 1,162,260,663




ANNUAL STATEMENT FOR THE YEAR 2019 oF THE CENTRAL MUTUAL INSURANCE COMPANY

GoIS

SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1
1 Year
or
Less

2

Over 1 Year
Through
5 Years

3

Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6
No
Maturity
Date

7

Total
Current Year

8
Column 7
as a % of
Line 11.7

9
Total
From Column 7
Prior Year

10
% From
Column 8
Prior Year

1
Total
Publicly
Traded

12
Total
Privately
Placed (a)

U.S. Governments

.......... 1,456,902

..5,378,164

27 TOTALS ...

U.S. States, Territories and Possessions, etc.,
Guaranteed

37 TOTALS ...

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

4.1
42
43
44
45
46
47 TOTALS ... .

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

85,710,175

..1,037,806

46,058,811

... 350,311

....... 173,551,152
AAAAAAAAAA 1,388,117

....... 235,402,347
AAAAAAAAAA 1,025,025

....... 172,796,152
AAAAAAAAAA 1,388,117

.......... 7,979,201

AAAAAAAAAA 1,654,329




ANNUAL STATEMENT FOR THE YEAR 2019 oF THE CENTRAL MUTUAL INSURANCE COMPANY

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

90IS

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
6.  Industrial and Miscellaneous (unaffiliated)
61 NAICT ... 13,323,658 |....... 126,586,021 | ....... 221,116,001].......... 7,560,114 |........ 15,764,064 |...... XXX 384,349,858 |.............. 4515(....... 341,278,740 .............. 45841 ....... 208,680,041....... 175,669,817
62 NAIC2 ... 68,749 ........ 32,298,899 ........ 54,409,548 ... 36,993,334 |...... XXX 123,770,530 | ... 1454|........ 26,228,717 | ................ 352|....... 113,554,791 ........ 10,215,739
6.3 NAIC3 ... L 1,489,832........ 18,090,760 |.......... 5,273,985 ... [ XXX .| 24854577 |................ 292 ... 1922128 ................ 0.26]........ 13,873,128 ........ 10,981,449
64 NAICA ... 604,297 |.......... 2,614,791 (............ 860,785(............ 448830 (............. 86,658 |...... XXX [ 4,615,361 |................ 054 . o 3,390,118 .......... 1,225,243
6.5 NAICS ... 2,203,309 |.......... 3,559,164 |.......... 1,148,810 |............ 367,268 ... [ XXX [ 7,278,551 ... 0.86 ..o [ 7,278,551 | ...
66 NAICO.........ooooovi L e L e [ XXX oo [ i e L e L
6.7 TOTALS ..o 17,689,845|....... 183,149,635|....... 282,809,129 .......... 8,376,212 ........ 52,844,056 | ...... XXX . oo 544,868,877 |.............. 64.01]....... 369,429,585|.............. 4962]....... 346,776,628 | ....... 198,092,249
7. Hybrid Securities
74 NAICT o e e e e XXX o [ e e
72 NAIC2 ... e 340,000 | ..o [ XXX o 340,000 ... 004 o 340,000 ...
73 NAIC3 .. e e e [ XXX o [ e e e e
74 NAICA ... e e e e XXX o [ e e
75 NAICS ..o e e e e XXX o [ e e
76 NAICO ... L e L e [ XXX oo [ i e L e L
7.7 TOTALS ... o [ 340,000 ... [ | XXX oo | 340,000]................ 004 ..o 340,000 ...
8.  Parent, Subsidiaries and Affiliates
81 NAICT ... e e e e XXX o [ e e
82 NAIC2 ... e e e [ XXX o [ e e e e
83 NAIC3 ... e e e [ XXX o [ e e e e
84 NAICA ... e e e XXX o [ e e
85 NAICS ... e e e e XXX o [ e e
86 NAICO..........ooooovii L e e e [ XXX oo [ i e L e L
87 TOTALS ...........ooocoooiiiiiiiiiiiii o Loocnccnn Lo L [ XXX oo [ i e L e L
9. SVO Identified Funds
91 NAICT ... XXX XXX XXX XXX XXX oo [ e e
92 NAIC2 ... . XXX XXX XXX XXX XXX oo [ e [ e e
93 NAIC3 ... XXX XXX XXX XXX XXX oo [ e [ e e
94 NAIC4 ... XXX XXX XXX XXX XXX o [ e e
95 NAICS ... XXX XXX XXX XXX XXX oo [ e e
96 NAICHG ..o L XXX o XXX o XXX o XXX o XXX [ L L L e L
9.7 TOTALS .........oooioiiiiiiiiiii XXX o XXX o XXX o XXX o XXX [ L L L e L
10.  Unaffiliated Bank Loans
101 NAICT o [ e e e XXX oo [ e e e
102 NAIC2 .o e L e e XXX oo [ e e L e
103 NAIC3 .o [ e e e XXX oo [ e e e
104 NAICA ... e e e e XXX oo [ e e e
105 NAICS .o e L e e XXX oo [ e e L e
106 NAICG ... L L e e XXX oo [ i e L e L
10.7 TOTALS ... XXX




ANNUAL STATEMENT FOR THE YEAR 2019 oF THE CENTRAL MUTUAL INSURANCE COMPANY

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 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
11.  Total Bonds Current Year
M NAICT (d)..... 57,164,442 . ..... 264,263,054 |....... 309,982,259 ........ 21,571,143 ........ 33472421 | 686,153,319 |.............. 80.61(...... XXX XXX oo 509,297,794 | ....... 176,855,525
12 NAIC2 . (d..e 68,749 |........ 35,556,727 | ........ 55,099,859 |............ 576,783 |........ 36,993,334 | ... [ 128,295,453 | .............. 15.07]...... XXX o XXX 118,079,713 ........ 10,215,739
13 NAICS @...... 1,489,832 ........ 18,090,760 |.......... 5,273,985 | ... | | 24854577 ... 292|...... XXX o XXX o[ 13,873,128 ........ 10,981,449
M4 NAICA ... (o) FOUP— 604,297 |.......... 2614791 ............ 860,785 ............ 448,830 ............. 86,658 | ... | 4,615,361 |................ 054]...... XXX XXX o[ 3,390,118 .......... 1,225,243
15 NAICS . d...... 2,203,309 (.......... 3,559,164 |.......... 1,148,810|............ 367,268 (..o ©)...... 7,278,551 ... 0.86]...... XXX XXX o[ 7,278,551 ..o
116 NAICE ... (A i L L L (©)eiiiiiii f XXX i XXX oo L [
1.7 TOTALS oo L 61,530,628 |....... 324,084,496 ....... 372,365,698 ........ 22,964,025|........ 70,252,414 (... (b).... 851,197,261 |............. 100.00{...... XXX XXX o 651,919,304 ]....... 199,277,957
11.8 Line11.7asa%of Column7 ....................ooo oo 723 3807 ... 43.75] .. 270 ..o 825 .. 100.00...... XXX .| XXX .| XXX oo [ 7659 ... 23.41
12.  Total Bonds Prior Year
120 NAICT o L 67,634,133 |....... 227,420,374 |....... 334,721,012 ........ 28,905470]........ 56,593,005 |........cooeiriiens e XXX | XXX 715,273,994 | .............. 96.08]....... 711,886,319 .......... 3,387,676
122 NAIC2 ... [ 7499191 ........ 21,446,032|.......... 4,889,877 ... e 167,914 .o | XXX o | XXX o[ 27,253,742 ... 366|........ 27,253,742 | ..o
123 NAIC3 .o 1,922,128 | [ e XXX o] XXX o[ 1,922,128 ... 026|.......... 1,922,128 ..o
124 NAIC4 ... L e e e e XXX o] XXX o [ e e
125 NAICS ..o L L e e e L XXX o | XXX ... (C) e L L [
126 NAICG ... e Lo L L e L XXX oo [ XXX...... (©)eiiiiiiii Lei L
127 TOTALS .o 68,384,052 ....... 250,788,534 |....... 339,610,889 ........ 28,905470]........ 56,760,919 | ........coooeiiiie [ XXX o] XXX ... (b).... 744,449,864 |............. 100.00]....... 741,062,189 .......... 3,387,676
12.8 Line12.7asa%of Col.9 ................coooo o 919 ... 3369 ... 4562|................ 388 762 | XXX .o | XXX oo [ 100.00{...... XXX oo [ 9954 | ... 0.46
D 13 Total Publicly Traded Bonds
3 134 NAICT . L 50,994,209 |....... 194,240,513 |....... 214,519,479 |........ 17,001,880 ........ 32,541,713 .o 509,297,794 | .............. 59.83|....... 711,886,319 ... 95.63|....... 509,297,794 | ...... XXX ...
132 NAIC2 ..o 54,391|........ 32,096,329 ........ 48,358,876 |............ 576,783 |........ 36,993,334 ... [ 118,079,713 [.............. 1387)........ 27,253,742 ... 366|....... 118,079,713 ...... XXX ...
133 NAIC3 .o L 1,148,088 ........ 10,394,310 |.......... 2,330,730 | ..o e e 13,873,128 | ... 163[.......... 1,922,128 ... 026]........ 13,873,128 ...... XXX ...
134 NAICA ... [ 604,297 |.......... 1,389,548 ............ 860,785 ............ 448,830 |............. 86,658 | ... e 3,390,118 ..o, 040 .o e 3,390,118 ...... XXX ...
135 NAICS .o L 2,203,309 (.......... 3,559,164 |.......... 1,148,810|............ 367,268 | ... [ [ 7,278,551 ... 086 .vveeieiiie | 7,278,551 ...... XXX ...
136 NAICB ... L L e e e L e XXX ...
13.7 TOTALS ..o 55,004,294 |....... 241,679,864 |....... 267,218,679 1........ 18,394,761 |........ 69,621,706 | ..........ccooveies [ 651,919,304 |.............. 7659(....... 741,062,189 .............. 99.54|....... 651,919,304 ...... XXX ...
13.8 Line13.7asa%of Col. 7 ......ooooviveiinn 844 |.............. 3707 (..o 4099 ). 282, 1068 | .o [ 100.00]...... XXX o XXX o XXX o [ 100.00{...... XXX ...
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11 ... | ................ 6.46|.............. 2839 3139 216 . 818 . i 7659]...... XXX XXX XXX [ 76.59]...... XXX......
14.  Total Privately Placed Bonds
1440 NAICT o L 6,170,232 |........ 70,022,540 ........ 95,462,780 .......... 4,569,264 |............ 630,708 |.......cooiii [ 176,855,525 [ .............. 20.78.......... 3,387,676 ... 046]...... XXX oo 176,855,525
142 NAIC2 ... L 14,358 |.......... 3,460,398 |.......... 6,740,983 ... [ e 10,215,739 | ..., 1200 [ XXX o[ 10,215,739
143 NAIC3 ... [ 341,744 (... 7,696,450 1.......... 2,943,255 | e e 10,981,449 |................ 129) o e XXX o[ 10,981,449
144 NAICA ... 1,225,243 | | e 1,225243 (... 014 oo e XXX 1,225,243
145 NAICS ..o L e e e e L e e e XXX oo [
146 NAICG ... i Lo Lo L e e i i L L [ XXX oo [
147 TOTALS ..o 6,526,334 |........ 82,404,632....... 105,147,019 .......... 4,569,264 |............ 630,708 |.......cooiii [ 199,277,957 .............. 2341 3,387,676 ... 046]...... XXX oo 199,277,957
14.8 Line14.7asa%of Col. 7 .........coooooii o, 327 435 5276 (... 229 032 oo [ 100.00]...... XXX oo XXX oo | XXX .o | XXX o [ 100.00
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11 ... | ................ N 968 .. ... 1235) ... 054 ... 007 oo [ 23411...... XXX [ XXX [ XXX [ XXX oo [ 23.41
(a) Includes $.....198,522,957 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.......6,070,688 current year of bonds with Z designations, §............... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because
valuation procedures for the security class is under regulatory review.
(c) Includes §............... 0 current year of bonds with 5GI designations, §............... 0 prior year of bonds with 5* or 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.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............... 0;NAIC 2§............... 0; NAIC 3§............... 0;NAIC4§......... 0;NAIC5S........ 0;NAIC6S........ 0.
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major

SCHEDULE D - PART 1A - SECTION 2

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

Total
Current Year

Type and Subtype of Issues
7 8

Column 7
asa % of
Line 11.08

9
Total
From Column 7
Prior Year

10
% From
Column 8
Prior Year

11
Total
Publicly
Traded

12
Total
Privately
Placed

U.S. Governments

1.01 Issuer Obligations ...t

1.02 Residential Mortgage-Backed Securities ...................

1.03  Commercial Mortgage-Backed Securities .........

1.04  Other Loan-Backed and Structured Securities

105 TOTALS ..ot

All Other Governments

2.01 Issuer Obligations ...

2.02 Residential Mortgage-Backed Securities ...................

2.03 Commercial Mortgage-Backed Securities ..................

2.04 Other Loan-Backed and Structured Securities .

205 TOTALS .........ocoovvviiiiiiiiiiiiiiiiiiiii i | ... 16530916 | ........... 6403517 |............. 576,783 |........... 1292851 [....... XXX ...... . 24,804,068 |....

U.S. States, Territories and Possessions, Guaranteed

3.01 IssuerObligations .............coovviiiiiii i [ 1249546 | ........... 4208751 . ..........oo | 6,031,829 | L XXX oo | 11,490,126

3.02 Residential Mortgage-Backed Securities ...............oooo [ e e e XXX oo [ e e e

3.03 Commercial Mortgage-Backed Securities .................. [ [ L e e XXX oo |

3.04 Other Loan-Backed and Structured Securities o] e e e XXX oo [ N T

305 TOTALS ..o 1249546 |........... 4208751 |..............oco oo 68,031,829 L XXX oo o 11,490,126 5967,691|.................080]|.......... 11,490,126

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

Guaranteed

4.01 lIssuer Obligations ................ccoooviiiiiiii [ 8985699 |.......... 28,069,048 | .......... 36403929 | ... | XXX [ 73,458,676 115,251,260 | ............... 1548 ......... 73,458,676

4.02 Residential Mortgage-Backed Securities ..............cooo | [ e [ e XXX ...

4,03 Commercial Mortgage-Backed Securities e [ [P PP XXX ..

4.04 Other Loan-Backed and Structured Securities .............. | oo [ovii i e [ e XXX ...

405 TOTALS ....oiiiiiiiiiiiiiiiiie [ 8985699 |.......... 28,069,048 |.......... 36403929 | ... | [ XXX oo [ 73,458,676

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed

5.01 Issuer Obligations ................cocooeiiiiiiiiii e 28,048970(.......... 74444801 .......... 38,506,134 | ........... 5419893 |........... 1,339,144 | ....... XXX oo [ 147,758,941 | ............... 17.36(......... 206,070,530 | ............... 2768 |......... 147,003,941 ............. 755,000
5.02 Residential Mortgage-Backed Securities ................... | ... 3,499,666 |.......... 12,136,803 | ........... 6,342,379 | ........... 2,559,308 |............n 315,185(....... XXX oo [ 24853341 (... 292 ... 30,356,843 | .......cooiints 408].......... 24853341 ...
5.03 Commercial Mortgage-Backed Securities .................. [ [ 166,377 | ........... 1,560,609 | ..o | XXX oo | 1,726,986 | ... 020 1726986 | ...
5.04 Other Loan-Backed and Structured Securities ..............[............. 600,000 | ........cooooee e e e XXX oo | 600,000 |.......ccooeee 007 | 600,000 (............cconnnnn.
505 TOTALS .....coiiiviiiiiiiiiiiiiiiiiiiiiii | 32,148,636 |.......... 86,747,981 |.......... 46,409,122 |........... 7979201 |........... 1,654,329 |....... XXX oo o 174,939,269 174,184,269 | ............. 755,000
Industrial and Miscellaneous

6.01 Issuer Obligations .......................... .. 8343544 |......... 101,681,944 |......... 128988530 ... 7207526 |.......... 52,757,398 | ....... XXX ... .. 298978942 ... .. 254,750,946 | .......... 44,227,996
6.02 Residential Mortgage-Backed Securities .. .. 5432816 ... .. 16,519,604 |.......... 17617488 |............. 845974 |.............. 86,658 |....... XXX ... .. 40,502,540 | ... . . .. 18,921,166 | .......... 21,581,373
6.03 Commercial Mortgage-Backed Securities .................. [........... 3,029,518 ........... 8314921 |.......... 69,410,173 |............. 32712 o XXX .. 81,077,324 |................. 953 .......... 38,363,244 | ................. 545(.......... 71993217 | ........... 9,084,107
6.04 Other Loan-Backed and Structured Securities ..............|............. 883,967 |.......... 56,633,166 | .......... 66,792,939 ... | XXX oo o 124,310,071 |............... 14.60(.......... 82,533,127 |............... 11.09(........... 1,111,299 ......... 123,198,772
6.05 TOTALS ... ...oovvviiiiiiiiiiiiiiiiiiiiiiiii | 17,689,845 |......... 183,149,635 ......... 282,809,129 |........... 8,376,212 |.......... 52,844,056 |....... XXX oo o 544,868,877 | ............... 64.01......... 369,429,585 | ............... 4962|......... 346,776,628 | ......... 198,092,249
Hybrid Securities

7.01 Issuer Obligations .............ooovvvviiiiiiiii | [ [ 340,000 ... e XXX [ 340,000 | .....coviinnnn. 0.04] i e 340,000 (...
7.02 Residential Mortgage-Backed Securities ..................o [ e L e e XXX oo | e L e e
7.03 Commercial Mortgage-Backed Securities ................oo [ e e e e XXX oo [ e e e e
7.04 Other Loan-Backed and Structured Securities .............. [ Lo XXX oo |
7.05 TOTALS ....ooiiiiiiiiii i | [ 340,000 ... e XXX oo [ 340,000 |................. 0.04] ..o 340,000 (...
Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ............occoviiiiiiiiii L e e e e XXX oo [ e e e e
8.02 Residential Mortgage-Backed Securities ................... [ oo e L e e XXX oo | e L e e
8.03 Commercial Mortgage-Backed Securities ................oo [ | e e e XXX oo [ e e e e
8.04 Other Loan-Backed and Structured Securities .............. [ [ [ e e XXX ..

8.05 Affiliated Bank Loans - Issued e e e e e XXX ...

8.06 Affiliated Bank Loans - Acquired ..............ocoooeoii | e e e XXX ...

807 TOTALS .....ooivviiiiiiiiiiiiiiiiiiiiiiiii i | Lo Lo e [ XXX oo e L L L e
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Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major T

ype and Subtype of Issues
8

1 2 3 4 5 6 7 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.08 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds - as Identified by the SVO .........[....... XXX oo [ XXX oo [ XXX oo [ XXX oo [ XXX o [ e [ e e e
9.02 Bond Mutual Funds - as Identified by the SVO ..............[....... XXX .o | XXX .o | XXX .o | XXX .o | XXX oo |
9.03 TOTALS ... ... XXX .o | XXX .o | XXX .o | XXX .o | XXX oo |
10.  Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued ................cooooooe e [ o e e XXX oo | e L e e
10.02 Unaffiliated Bank Loans - Acquired . ............ooooovieeo [ oo Lo Lo e e XXX oo [ e e e e
1003 TOTALS ... o o e XXX oo |
11. Total Bonds Current Year
11.01 Issuer Obligations ..............ccovvieiiii [ 48,084,661 230,313625|......... 210,642,110 19,236,031 |.......... 69,850,570 | ....... XXX .. 578,126,997 XXX oo [ XXX ... 532,713,293 .......... 45,413,704
11.02 Residential Mortgage-Backed Securities .. 8932482|.......... 28,656,407 |.......... 23,959,867 |... 3405282 |............. 401,844 |....... XXX ... ... 65,355881]... XXX oo | XXX . ... .. 43774508 .......... 21,581,373
11.03 Commercial Mortgage-Backed Securities .. 3029518 |........... 8481298 |.......... 70,970,782 ... .. 322,712 ... 82,804311]... XXX oo [ XXX ... .. 73720204 | ........... 9,084,107
11.04 Other Loan-Backed and Structured Securities ..............[........... 1,483,967 ... 56,633,166 |.......... 66,792,939 ... .. 124910071 ... XXX oo | XXX . ... L1 711,299 L 123,198,772
11.05 SVO Identified Funds ................coooiii [ XXX oo | XXX oo | XXX ... XXX oo | XXX o | XXX oo [ XXX oo [
11.06 Affiliated Bank Loans ... [ L e e e [ XXX XXX oo [ XXX oo [
11.07 Unaffiliated Bank Loans ..o [ T T i e XXX XXX .o XXX oo T
11.08 TOTALS .........oviiinn. ... 61530628 |......... 324,084,496 |......... 372,365,698 | ... 22,964,025 .. 851,197,261 ... XXX oo [ XXX ... . 651,919,304 | ......... 199,277,957
11.09 Line 11.08asa%of Col. 7 ... 723 3807 | 4375 ... 270|825 100.00 XXX oo | XXX oo | 7659 . ... 2341
12. Total Bonds Prior Year
12.01 lIssuer Obligations ... [ 65,187,168 195,440,772 ......... 275,541,682 4651649 (.......... 52,375,379 | ....... XXX ... XXX ... 593,196,650 592,200,084
12.02 Residential Mortgage-Backed Securities .. 1585245 ........... 9,808492|.......... 15111,313 | ... 2,857,549 |............. 994,245|....... XXX .. XXX .. ... 30,356,844 | ... .. 30,356,843 | ..
12.03 Commercial Mortgage-Backed Securities .. 364433 |.......... 14945628 |.......... 16,014,146 | ... 5127898 |........... 1911138 ....... XXX ... XXX ... ... 38363243 .... .. 35,972,135 ] ..
12.04 Other Loan-Backed and Structured Securities .............. [........... 1,247,206 |.......... 30593642 |.......... 32,943,748 | ... 16,268,374 |........... 1,480,157 |....... XXX .. XXX .. ... 825331271 .... .. 82,533,127 ..
12.05 SVO Identified Funds ... XXX .o | XXX .o | XXX .o | XXX oo | XXX oo | XXX oo | XXX e
12.06 Affiliated Bank Loans ................cooovoiiiii [ o e e e XXX oo | XXX o | XXX e e
12.07 Unaffiliated Bank Loans ... e L e e e XXX oo o XXX oo [ XXX o e e
1208 TOTALS ..o [ 68,384,052 | ......... 250,788,534 | ......... 339,610,889 |.......... 28,905470 | .......... 56,760,919 ... [ XXX .. 744,449,864 741,062,189
12.09 Line12.08asa%of Col.9 ... 919 ... 3369 ... 4562 ... 388 ... TB2| .o XXX oo | XXX 10000 | ....... XXX ..o oo 99.54
13.  Total Publicly Traded Bonds
13.01 Issuer Obligations ..............ccoveviiiiiiii [ AT 742917 | ......... 214,004,829 ......... 186,726,329 | .......... 15,019,355 .......... 69,219,862 |....... XXX oo | 532,713,293 592,200,084 532,713,293
13.02 Residential Mortgage-Backed Securities ...................[........... 6,458,890 |.......... 22878324 |.......... 10,660,045 |........... 3375406 |............. 401,844 |....... XXX oo | 43774508 |.................54 ... 30,356,843 | .................408|.......... 43,774,508
13.03 Commercial Mortgage-Backed Securities .................. 80,896 |........... 4310346 | .......... 69,328,962 | ... [ XXX oo | 73,720,204 |.................866|.......... 35972135 | ... 483 73,720,204
13.04 Other Loan-Backed and Structured Securities 721,591 ... 486,365 |............. 503,343 | ..o e XXX ... 711,299 . ... 82533127 .... L1 711,299 L
13.05 SVO Identified Funds ... [ XXX [ XXX XXX oo | XXX | XXX s e e e L e
13.06 Affiliated Bank Loans ... [ L e e e [ XXX e e e
13.07 Unaffiliated Bank Loans ..o [
13.08 TOTALS ..o [ 55,004,294
13.09 Line 13.08 as a % of Col. 7 e 844|... .
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section11 ......... |................. 646 (... ........... 2839 . ..............03139................. 2.16
14.  Total Privately Placed Bonds
14.01 Issuer Obligations ... [ 7441 16,308,795 .......... 23915781 ........... 4216676 |............. 630,708 [ ....... XXX ...... |[.......... 45413704 | .................B34| ... 996,567 | ... 013)....... XXX oo | 45,413,704
14.02 Residential Mortgage-Backed Securities ................... [ ... 2473592 ........... 5,778,083 |.......... 13299822 .............. 29876 ..o [ XXX 201581,373 | ..o 2B XXX oo [ 21,581,373
14.03 Commercial Mortgage-Backed Securities 2948622 ........... 4170952 .... 1,641,820 ... ... 322,712 .... 9,084,107 ... ... 2,391,108 ... 9,084,107
14.04 Other Loan-Backed and Structured Securities .............. [............. 762375 ... 56,146,801 |.......... 66,289,596 | ... [ L XXX 123198,772 | ..o AT e XXX 123,198,772
14.05 SVO Identified Funds ... XXX ...
14.06 Affiliated Bank Loans ..o [
14,07 Unaffiliated Bank Loans ... [ o o
14.08 TOTALS ..ot . 6,526,334 | .......... 82,404,632 |.... . 4569264 (... . 630,708 | ... ... 199,277,957
14.09 Line14.08asa%of Col.7 ... 327 ..o 435 . B2T6 229 .. 032 10000 | XXX e XXX e XXX e XXX 100.00
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11 ......... | ................. 077 ... 968|...............1235|................. 054|................. 007 ..o 284 XXX XXX XXX XXX 23.41
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

0LIS

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 of prior year ... e L
2. Cost of short-term investments acquired ... 57,889,695(.......... 57,889,695 ... .. ..o e
3. Accrual of diSCount ... [ 138,239 |.............. 138,239 | ..o [
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (10sS) on diSPOSAlS ...... ..o 8,630................ 8,630 | ..o
6. Deduct consideration received on disposals ....................coocoi e 58,036,270 (.......... 58,036,270 | .......oovei e
7. Deduct amortization of premium ... 295 205 |
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......|..................... Of. o Of oo e
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ...................oo | Of. ..o Of . oo

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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SI11 Schedule DB Part A Verification .........................ccoooit NONE
SI11 Schedule DB Part B Verification ..........................ccooot NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ..............cccoviiiiiiiiiii i NONE

SI11 - Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual Funds Other (a)

1. Book/adjusted carrying value, December 31 of prioryear .....................ooooo [ 3282726 ... 3282726 .......................
2. Costof cash equivalents acquired ....................coocoiii M37T14418) .. M3 714418 ...
3. Accrual of discount ... L e e
4. Unrealized valuation increase (decrease) ...............coooviviiiiiiiiiini | (738) [ (738) [ ..o
5. TOTAL gain (10sS) On diSPOSalS ............oviiiiiiiiiii i [ @M2)| . M2)] .
6.  Deduct consideration received on disposals ......................coocoi 73,466,563 ................. 73,466,563 |.......................
7. Deduct amortization of premium ... e
8.  TOTAL foreign exchange change in book/adjusted carrying value ..................... | [
9. Deduct current year's other-than-temporary impairment recognized ................... [ L
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-

TH8-0) 43527731 | .o [ 43527731 | ...
11, Deduct total nonadmitted amounts ...
12. Statement value at end of current period (Lines 10 minus 11) .........................|.......... 43527731 ... 43527731 ...

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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SCHEDULE A - PART 1

1 of Current Year

Showing all Real Estate OWNED December 3
5 6 7 8 9

1 2 Location 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's Total Gross Income Taxes,
Book/Adjusted Other-Than- Current Total Foreign Eamed Less Repairs,
Date Carrying Value |  Fair Value Current Temporary Year's Change in Exchange Interest and
Date of Last Amount of Less Less Year's Impairment Change in BJ/AC.V. Change in Incurred on Expenses
Description of Property Code City State | Acquired Appraisal Actual Cost | Encumbrances | Encumbrances | Encumbrances | Depreciation Recognized | Encumbrances | (13-11-12) B./A.C.V. Encumbrances |  Incurred
Properties occupied by the reporting entity - Administrative
OUTLOTS NOS 85-94 INCLUSIVE
SUBDIVISION ... e VANWERT ................. OH | 12/31/1929 | 12/31/1999 |... 59,608,168 (.............. ... 37117,485] ... 37,117485|..... 1642105 ... | . (1,642,105) | ..o | 2,587,945 | ... 1,599,234
SD228 CONTAINING .75 ACRES IN BACK
OF80 ..o VANWERT ................. OH | 12/311956 | 12/31/1999 |......... 3500 (..o [ 3500(......... < [ [P P
SD228-3 CONTAINING 1.91 ACRES AT THE
SOU ..o VANWERT ................. OH | 12/31/1966 | 12/31/1999 |....... 12,027 oo [ 12,0271 ....... 12027 | oo [ e e e e
SD227-5 & 227-6 LAND - 4.852 ACRES
APPRO ... VANWERT ................. OH | 04/27/2004 | 04/24/2004 |..... 1223918 ... |t 1223918 ..... 1223918 | .o | [ [ e [
LEASEHOLD IMPROVEMENTS 404
WYMAN ST360 ... [ WALTHAM ... MA | 08/03/1989 |.............|...... 265255 . ... | 239,388 ...... 239,388 ......... BATT | .o [ GATT) oo | [
LEASEHOLD IMPROVEMENTS 11605
HAYNES BRIDGERD 500 .................|...... ALPHARETTA .............. GA | 07/01/2015 |.........coo|oenens 25246 ... (2662)]....... (2662)|......... 2872 (2872 .o |
LEASEHOLD IMPROVEMENTS STATE
HWY 161 STE320 ..o [ IRVING ........ocoeiiins TX | 06/01/2016 |.............|.ceene. 23619 .o | 15,349 ....... 15,349 | ......... 2383 [ (2,383) .o |
LEASEHOLD IMPROVEMENTS 425 METRO
PLACENORTHSTE330 ... [ e DUBLIN ................... OH | 120012017 |.............|...... 223156 ..o | 231,508 ...... 231,508 ......... 4107 o e @A07) .o e
853 S. WALNUT ST., VAN WERT, OH 45891 | ...... VANWERT ................. OH | 06/02/2014 | 12/31/1999 |....... 94903 ... |l 94903 |....... 94903 | ... | e L [ [
0299999 Subtotal - Properties occupied by the reporting entity - Administrative ..............................o . 61479792 .............. ... 38,935416 ... 38,935416..... 1657944 | ... | L (1,657,944) | 2,587,945 | ... 1,599,234
0399999 Subtotal - Properties occupied by the reporting entity ... L 61479792 ... ... 38935416 ... 38,935416|..... 1657944 | .............o | . (1,657,944) | ... | 2,587,945 | ... 1,599,234
Properties held for the production of income
SD227-1 LOCATED AT 749 S. WALNUT ST.,
VA VANWERT ................. OH | 12/3111973 | 12/31/1999 |......... 4660 (.........ccon [oiiiiits 4660(......... 4660 | ..o [ e [ e
SD228.1 & 228.10 LOCATED AT 751 S.
WALNU ..o VANWERT ................. OH | 12/3111973 | 12/31/1999 |....... 37398 ..o 21777 (... 20777 (... 1017 o e [ (1017) .o | 5950 (....... 1,268
SD227 LOCATED AT 743 S. WALNUT ST.,
VAN o VANWERT ................. OH | 12/311979 | 12/31/1999 |....... 35000 .....ccoviin e 35000(....... 35,000 [ ... e e [ e [
SD228-4 WEST PART LOCATED AT ERVIN
ROAD, ...\ VANWERT ................. OH | 12/31/1980 | 12/31/1999 |....... 15,000 [ .o o 15,000 ....... 15,000 | .. e [ e e e
SD228-4 EAST PART LOCATED AT 361 E.
ERVI ... VANWERT ................. OH | 12/311983 | 12/31/1999 |...... 125248 | ... | 26,704 (....... 26,704 (......... 15241 (1,524) | ... | 9270 ....... 2,094
SD227-3 LOCATED AT 741 S. WALNUT ST.,
.............................................. VANWERT .................| OH | 12/31/1983 | 12/31/1999 |.........1880 [ ....cccoees [ooveeen 1880 e i 1880 [ oo | e [ e [
999 S. WALNUT ST., VAN WERT, OH
45891TH ... VANWERT ................. OH | 12/31/1985 | 12/31/1999 |...... 137,009 ..o [ 48164 ....... 48164 |......... 194 (1941 .o | 9,300 ....... 2,014
805 S. WALNUT ST., VAN WERT, OH
45891TH ..o VANWERT ................. OH | 12/31/1986 | 12/31/1999 |...... 116,205 ....ooveien o 32599 ....... 32599 ......... 1597 [ oo e [ (1,597) .o | 8350 ]...... 14,793
827 S. WALNUT ST., VAN WERT, OH 45891
HA o VANWERT ................. OH | 04/25/2003 | 12/31/1999 |...... 183931 ... o 106,018 ...... 106,018 ......... 5455 | . . (5455) ..o | 6,047 |....... 2,868
0499999 Subtotal - Properties held for the production of income ........................oc 656,331 |.............. |...... 297,802 ...... 297,802 ....... M534 .. (11,534) [ .............. ... 38917 |...... 23,037
0699999 TOAIS . ... .. . 62,136,123 .............. ... 39,233,218| ... 39,233,218 ..... 1669478 | ... | . (1,669478) | .............. ... 2,626,862 | ... 1,622,271
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Showing all Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9
2 3 Book/Adjusted |  Additional
Actual Cost Carrying Investment
Description at Time Amount of Value Less Made After
of Property City State | Date Acquired Name of Vendor of Acquisition | Encumbrances | Encumbrances| Acquisition

Acquired by Purchase

OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION .........ccoooiiiiiiiiiiiii, VANWERT ............. .. OH ... |. 01/01/2019 . {WEIGAND ............cccooiiiiiiiiii 13,955 v 13,955| .o
OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION ..........cooooiiiiiiiiiii, VANWERT ............. .. OH ... |. 02/01/2019 . |WEIGAND .............ooooooiiiiiiii 20,999 ... 20,999 ...
OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION .........ccoooiiiiiiiiiiiiiin, VANWERT ............. .. OH ... |. 04/01/2019 . |KITCHENSINC ..............ccooiiiiiin | 12941 12941
OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION ..........ccoooiiiiiiiiii, VANWERT ............. .. OH ... |. 06/01/2019 . |WEIGAND ............ccccocooviviiiiii] 324,023 | ... 324,023| ...
OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION ..........ccoooiiiiiiiiii, VANWERT ............. .. OH ... |. 07/01/2019 . {WEIGAND .............coooooiiiiiiii 27,821 27,821 ...
OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION ..........coooiiiiiiiiiiiii, VANWERT ............. .. OH ... |. 07/01/2019 . |WEIGAND ............cccooovviiiiiiii] 369,286 ... | 369,286 ...
OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION ...........coooiiiiiiii, VANWERT ............. ... OH ... |. 10/01/2019 . |PERRY PROTECH ..............cooooiii | TA0) . 710
OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION .........ccoooiiiiiiiiiiiiii, VANWERT ............. ... OH ... |. 10/01/2019 . |PERRY PROTECH ...............oooooniin | 160,488 ........ccccoees [ 160,488 ..................
OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION ...........coooiiiiiiiiii, VANWERT ............. o OH | 10/0172019 . [ BTS oo ATTT | AMTTT| .
OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION .........ccoooiiiiiiiiiiiiiii, VANWERT ............. .. OH ... |. 12/01/2019 . |CMSROOFING ............coooeiiiiiin | 102,905(........ccccooees [ 102,905(..................
OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION .....ooiiiiiiiiiiiiiiiiii i VANWERT ............. ... OH... [. 12/01/2019. [CMSROOFING .......cccoovviiiiiiiiiiiin [ 102,905 ..o [ 102,905 ...
0199999 Subtotal - Acquired by PUFCh@Se ... 1,184,210 ... | 1,184,210 ..................
0399999 TOAIS .. ... e 1,184,210 ..o | 1,184210] ...
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SCHEDULE A - PART 3

Showin AII Real Estate DISPOSED Durmg the Year Including Payments During the Final Year on "Sales Under Contract"
1 Location Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for Bookl 9 10 1 12 13
Additions, Adjusted Current Year's Book/Adjusted Foreign Gross Income Taxes,
Permanent Carrying Other-Than- Total Foreign |Carrying Value Exchange Realized Total Earned Less Repairs
Description Improvements | Value Less Current Temporary |Current Year's| Total Change Exchange Less Amounts Gain Gain Gain Interest and
of Disposal Name of Actual and Changes in |[Encumbrances| ~ Year's Impairment | Change in inB/AC.V. Change in [Encumbrances| Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Property City State Date Purchaser Cost Encumbrances | Prior Year | Depreciation | Recognized |Encumbrances| (11-9-10) B/AC.V. on Disposal | During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
OUTLOTS NOS 85-94
INCLUSIVE SUBDIVISION ..| VAN WERT ...........|. OH . [06/01/2019| ..........cooiii | 26,000 ...........o [ 17,550 | oo [ e e e e . (17,550 ...... (17,550) | ..o [
OUTLOTS NOS 85-94
INCLUSIVE SUBDIVISION ..| VANWERT ............|. OH . [06/01/2019] ........ovvvieie |, 31,400 ... | 21326 [ L e e L e . (21,326) |...... (21,326) | ..o
OUTLOTS NOS 85-94
INCLUSIVE SUBDIVISION ..| VANWERT ............|. OH . [06/01/2019] ........ooevieee |, 42,500 (... | 30,04 [ [ e L e e (30,104) | ...... (30,104) | ..o
0199999 Subtotal - Property DiSposed ..................ccooiiiiiiiiiii [ 99,900 |.............. | 68,980 (............. oo o e e (68,980) | ...... (68,980) | .........coo i
0399999 Totals ..o 99,900 |.............. |..... 68,980 [ ............ | (68,980) | ...... (68,980) [ ............. oo
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E04 Schedule B Part 1- Mortgage LoansOwned .....................c.c.uuns NONE
E05 Schedule B Part 2 - Mortgage Loans Acquired ..................cccvvunnn. NONE
E06 Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE
E07 Schedule BA Part 1 - Long-Term Invested Assets Owned ................. NONE
E08 Schedule BA Part 2 - Long-Term Invested Assets Acquired ................ NONE
E09 Schedule BA Part 3 - Long-Term Invested Assets Disposed ............... NONE

EO04 - 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 11 Change in Book Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F NAIC Current
0 Desig- Year's
R nation Rate Other- Total
E and Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| Admin- Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G Bond istrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of |When| Dueand During Maturity
Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Interest | Paid Accrued Year Acquired |  Date

U.S. Governments - Issuer Obligations

9128108A7 ... | UNITED STATES TREASURY T 14,460,967 | ..... 126719 ...... 16,292,353 | ...... 14,460,000 [ ...... 14461178 [............... | 210 s [00.. . 3000 (L 2999 | FA L. 163,854 | ... 216,900 (03/28/2019| 02/15/2048
912828866 ... | UNITED STATES TREASURY .. 1. . ... 309,047 ... . ...312,938 | ... . 300,000 . .. 8,250 (03/21/2017| 02/15/2024
912828G87 ... | UNITED STATES TREASURY .. 1. .. 258477 ... ... 252,578 | ... . 250,000 .. 2,656 02/04/2015| 12/31/2021
912828NT3 ... | UNITED STATES TREASURY .. 1. 1539719 ..., . 1,458,609 | ....... 1,450,000 . 33,469 (11/30/2011| 08/15/2020
912828RC6 . ..| UNITED STATES TREASURY .. 1. 02920016 ..... . 2,873,602 ....... 2,850,000 . 60,563 [06/22/2012| 08/15/2021
912828RC6 . ..| UNITED STATES TREASURY .. 1. ..201,016 | ..... ..201,656 | ... . 200,000 . 4,250 (03/20/2012| 08/15/2021

1,313 |107/09/2012| 05/15/2022
.... 875 (07/09/2012| 05/15/2022
. 10,000 (01/27/2016| 08/15/2023

15281
50188 | ..
-412,000 | .

16829 |
S51086 ...
419125 |

912828SV3 ... | UNITED STATES TREASURY ..
912828SV3 ... | UNITED STATES TREASURY ..
912828VS6 ... | UNITED STATES TREASURY ..

.. 75,000
.. 50,000
. 400,000

912828WJ5 . .| UNITED STATES TREASURY B} 1 236555 | L 1241825 .. 1,200,000 L. 30,000 |10/11/2017 | 051512024
0199999 Subtotal - U.S. Governments - Issuer Obligations .. .................ovieiiuiiiiiiiinneiiiine| . 21471837 ... XXX ... |...... 23,170,830 ...... 21,235,000 | ...... 21,296,244 | ............... |  (28554) | e [ XXX XXX | XXX 216,432 368276 | . XXX |.. XXX.
0599999 Subtotal - U.S. Governments ... ... ....................... i 21471637 | ... XXX ... |...... 23170,830 | ...... 21235000 | ...... 21296244 | ... |........ (8554)| ... | | XXX. |. XXX. |XXX]|...... 216432]..... .. 368276 | . XXX |.. XXX .
All Other Governments - Issuer Obligations
168863BN7 ... | CHILE, REPUBLIC OF (GOVERNMENT) ..........[..... Cloiii.. FE ...... 3,476,870 3,541,684 3,530,000 [....... 3490784 ... |94 | 2250 ... 2657 [AD L] ... 13458 L. 39,825 |12/06/2019| 10/30/2022
195325BK0 .. . | COLOMBIA (REPUBLICOF) .............. I C | |2FE ... ... 580,051 ...655357 | .........460,000......... 576,783 | ... ~....... 33925 (03/05/2019| 09/18/2037
195325BQ7 . ..| COLOMBIA, REPUBLIC OF (GOVERNMENT) ......|..... c 12 FE ... . 2,222,155 .2,329300 | ....... 2210000 ....... 2220022 ... ... 88,400 |01/18/2019| 02/26/2024
80413TAL3 ... | SAUDI ARABIA, KINGDOM OF (GOVERNMENT) ... | ..... c FE ...... ... 431,000 ... 497,028 | .........400000]......... 430,708 | ... . 10,500 [04/17/2019| 01/16/2050
MO152WAFS .| ABU DHABI, EMIRATEOF ......................|..... D FE ...... . 3,536,688 . 3,542,616 |....... 3550,000]....... 3,536,856 [ ....ooveiiin e 169 | | 2125 2207 [ MS | 19,069 | L 12/06/2019| 09/30/2024
MO153CAC8 . . | ABU DHABI, EMIRATE OF .. . I D FE ...... . 2,975,081 . 3,068,057 | .......3,030,000]....... 2,987,934 | ... . 75,750 [02/11/2019 10/11/2022
m MO153CAE4 .. | ABU DHABI, EMIRATE OF e D FE ...... ... 583,363 ...613848|.........590,000......... 584,064 | ... ... 18,438 |03/05/2019| 05/03/2026
- MB417JAAG .. | KUWAIT, STATE OF (GOVERNMENT) . .. I D FE ...... . 5,820,252 6,242,032 .......5810000]....... 5819453 | ... .. 203,350 |03/05/2019| 03/20/2027
o M6417JAB4 .. | KUWAIT, STATE OF (GOVERNMENT) . .. i D ..o |1FE...... . 2,136,750 2,131,563 | ....... 2,100,000 ....... 2135799 | ..o @ | 2750 ... 1960 [MS L. | ... 16,202 ). 12/06/2019| 03/20/2022
MB4BISAF4 . . | QATAR, STATE OF (GOVERNMENT) . ... . D |....1.... [1FE...... . 2,167,275 . 2,250,006 | ....... 2,130,000 ....... 2159520 [ ....... B TR - . 82,538 [01/22/2019| 04/23/2023
MB4BISAG2 . . | QATAR, STATE OF (GOVERNMENT) ............ |..... D |....1.. ... 862,967 1,023,368 | .........800,000......... 862,142 | ....... I TR -1V ... 40,824 |03/06/2019| 04/23/2048
0699999 Subtotal - All Other Governments - Issuer Obligations . e I 24,792,452 | ... XXX ... 25,894,859 | ...... 24,610,000 ...... 24,804,065 ....... e ... 11616 .. . 593550 [ XXX [.. XXX.

. 693,550 [ XXX |.. XXX.

1099999 Subtotal - All Other Governments ............... .. 25894859 |...... 24,610,000 | ...... 24,804,065 ....... . ... 11616 ..

.. 24792452 | ... XXX ...

U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer O bligations

041042ZP0 ... | ARKANSASST .......coooiiiiiiiiiiieen [ MFE ... | 467,649 | ..... 1116330 | ......... 491185 ......... 440,000 @164) [ ..o e [ 4000 (L. 3319 | D L 1467 | 17,600 (02/12/2018| 06/01/2028
13063A5EQ ... [ CALIFORNIAST .... R 1 | IFE L . 4971850 | ..... 150.5740 | . . 4,893,655 | ... 3,250,000 . (25109) | .. .. 121,875 109/25/2019( 04/01/2034
20772GF45 .. .| CONNECTICUTST .......ovvviiiiiineeiies [ 1 1FE ... . 1,092,949 .. ... . 1,220212 ... . 945,000 . ... 55283 01/31/2019| 03/15/2032
20772JL91 ... | CONNECTICUT ST ... P U I 1FE ... ... 750,000 ..... ... 779805 ... 750,000 ... 24,225 08/04/2015( 08/01/2024
5741925C0 ... | MARYLAND ST ....... B P 1 1FE ... . 1,001,840 ..... . 1,053,370 | ... 1,000,000 . 43,000 (02/24/2010{ 03/01/2022
574193EGY ...| MARYLAND ST ....... B P L2 1FE ... L. 247048 ... ...250920 | ... 250,000 .. 7,500 (02/12/2018| 03/15/2026
574193KZ0 ... [ MARYLAND ST ... e L2 1FE ... .. 441455 L ...455448 | ... 440,000 . 13,200 [02/12/2018| 08/01/2028
605581GD3 .. [ MISSISSIPPIST ... [ 1 1FE ... ... 750,000 ..... ... 765503 | ... 750,000 ... 19,193 |02/04/2015| 10/01/2023
70914PUY6 . ..| PENNSYLVANIA (COMMONWEALTHOF) ........ [..... L2 1FE ... ...465600..... .. 479,288 | ... 440,000 ... 17,600 |02/12/2018| 10/15/2028
880541QS9 ...| TENNESSEEST ..............ccoiiinnn. B P R 1FE ...... ...350,000..... ...363209 ... 350,000 oo 11,823 (10/112/2011) 08/01/2022
97705LWK9 .. | WISCONSINST .......ooovviiiiiiee [ oo e 2000 IFE L 1,000,000 | ..... 1,009,750 1,000,000 | ....... 1,000,000 | ...........oooo | e e [0 4900 L. 4895 | MN L[l 8167 Ll 49,000 |102/12/2018| 05/01/2023
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations ...........|...... 11,538,391 | ... XXX ... |...... 11,762,345 | ....... 9,615,000 | ...... 11,490,126 (39,700) LOXXX [ XXX XXX | 132425 L 380,299 |. XXX |.. XXX.
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ..................oooovv |onn 11,538,391 ... XXX ... |...... 11,762,345 | ....... 9,615,000 | ...... 11,490,126 (39,700) [ .. oovvve LOXXX [ XXX XXX | 132425 ....... 380,299 |. XXX |.. XXX.
U.S. Political Subdivisions of States, Terrltorles and Po ssessions (Dlrect and Guaranteed) - Issuer Obligations

013595UD3 .. .| ALBUQUERQUE N MEX MUN SCH DIST NOO12..|..... o2 [MFE 465,997 | ..... 1118440 | ......... 42114 | ... 440,000 | ......... 459,997 | ..o e B2 [ e 4000(..... 3.443 [ FA 17,600 (02/12/2018| 08/01/2030
015032HVO ...| ALEXANDRIALA .......... N 1FE ...... ...375,000(..... 100.1450 | . ...375544 | ... 375,000 ......... 375000 | ... | e e 2318 ..... 2317 | D .. 8,693 (08/24/2012| 06/01/2020
021087ST9 ... | ALPINE UTAH SCH DIST . Y 1FE ...... ...252880..... 103.4200 | . ...258550 | ... 250,000 ......... 251594 | ..o e (B89 | e 3.000(..... 2.874 | MS .. 7,500 (02/12/2018| 03/15/2027
021753UY2 ...| ALTOONAIOWA ............. R 1FE ...... ... 795630 (..... 107.4530 | . ... 805898 ... 750,000 ......... 780874 | ... e (332 e 3500(..... 3.043 | JD . 26,250 06/22/2016| 06/01/2031
032879TES ... | ANCHOR BAY MICH SCH DIST R U 1FE ...... ... 750,000 |..... 100.7560 | . ... 755670 ... 750,000 ......... 750,000 | ..o | e e 2320(..... 2.319 | MN ... 17,400 |01/14/2016| 05/01/2021
034313ZT6 ... | ANDOVERMINN ............ B . 1FE ... ...695261(..... 100.2220 | . ... 701554 | ... .700,000 | ......... 698452 | ... e BB 2125 ..... 2200 | FA . 14,875 [12/05/2012| 02/01/2023
035339U32 ... [ ANKENYIOWA .................... N L2 1FE ... ...250,000..... 100.7000 | . L..251750 | ... .250,000{......... 250,000 | . e e e 3000(..... 3.000 | JD .. 7,500 [02/12/2018| 06/01/2025
067167QX7 ...| BARBERS HILL TEXINDPT SCHDIST ...........[..... L2 1FE ... L..391915 ... 104.6830 | . ...397,795 | ... .380,000{......... 385673 | ... e (3383 [ 4000 ..... 3.049 | FA . 15,200 (02/12/2018| 02/15/2024
082672BQ8 ...| BENTON & KLICKITAT CNTYS WASH CONS SCHD | ... L2 1FE ... .. 467122 ... 113.2470 | . .. 492624 | ... .435000(......... 461328 ..o e B e 4000 ..... 3417 |JD ... 17,400 |02/12/2018| 12/01/2033
083599JU5 ... | BEREAOHIOCITY SCHDIST ..........coovvee [onnn L2 1FE ... ...257,828|..... 1131310 . ...282828 1 ... .250,000(......... 256,354 | ..o e (9 e e 4000 ..... 3735|JD ... 10,000 |02/12/2018 12/01/2032
088365FJ5 ... | BEXARCNTY TEXHOSPDIST ..o [ene 2. 1FE ... ...560,330(..... 105.3160 | . ...579,238 | ... .550,000 | ......... 557,338 | ..o e (07E) [ e 3000(..... 2.850 | FA ... 16,500 (02/12/2018| 02/15/2031
095743CV0 .. .| BLUE MTN CMNTY COLLEGE DIST UMATILLACNT | ..... 2. 1FE ...... ...266481|..... 113.0300 | . ...282575 ... 250,000 ......... 262,581 | ... e (2096) | e 4000(..... 3.273 | JD ... 10,000 |02/12/2018| 06/15/2028
101824DX5 ... [ BOURBON CNTY KANS UNI SCHDISTNO 234 FT .| ..... 2. 1FE ...... ...263024 | ..... 111.2220 | . ...278,055 | ... 250,000 ......... 250544 | ..o e (BTO) e e 4000(..... 3.320 | MS ... 10,000 |02/12/2018| 09/01/2026
102853FP8 ... [ BOWLING GREEN OHIO CITY SCHDIST .........|..... 2. 1FE ...... ...450,080 |..... 110.9690 | . L ATTA6T | 430,000 ......... A45311 | oo [ @8BT) [ 3750 (..... 3.256 | JD ... 16,125 02/12/2018| 12/01/2028
167486C98 ... CHICAGOILL ...................... AU 2. 1FE ...... . 2,554,562 | ..... 125.7430 | . . 2,546,296 | ....... 2,025000(....... 2479692 ... e (TABTO) [ e 7750 ..... 2.894 [ JJ ... 78,469 102/11/2019( 01/01/2042
172217VA6 ... [ CINCINNATIOHIO ... o e 200 IFE L . . 1,566,660 | ..... 110.6130 | . . 1,659,195 | ....... 1,500,000 | ....... 1539854 | ..o | (BT e 4000(..... 3.679 | JD . 60,000 (08/07/2015| 12/01/2030
172217WG2 .. [ CINCINNATIOHIO ... o e MFE ... | 850,000 | ..... 1046490 | ......... 889,517 |......... 850,000 |......... 850,000 | .....oovviiiin | e e 3264 (..... 3.264 | JD 27,744 112/16/2015| 12/01/2025
180848XJ7 ... | CLARKCNTYNEV ... e oo 20 JIFE L 1,133,350 | ..... 122.0350 | ....... 1,220,350 | ....... 1,000,000 | ....... 114352 [ oo (8B8) L 5000]..... 4.245|JD 50,000 |05/01/2018| 05/01/2048
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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 Change in Book Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F NAIC Current

0 Desig- Year's

R nation Rate Other- Total

E and Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| Admin- Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUSIP G Bond istrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of |When| Due and During Maturity

Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/ACV. of Interest | Paid Accrued Year Acquired Date
181059TG1 ... [ CLARKCNTYNEV SCHDIST ...................|..... 2. 1FE ...... 1,055,110 | ..... 110.5980 1,105,980 1,000,000 | ....... 1,034,672 (5,179) 11/04/2015| 06/15/2030
181059THY ... | CLARKCNTYNEV SCHDIST ...................|..... 2. 1FE ...... ...263216 | ..... . ... 275,025 ... 250,000 ......... 260,333 | ... .. (1,851) ] .. 02/12/2018| 06/15/2031
181342HG4 .. | CLARK CNTY WASH SCH DIST NO 122 RIDGEFIE .| ..... 2. |MFE L ...266,321 ...283633 ... .250,000|......... 263,389 . (1,575) | .. 02/12/2018| 12/01/2032
185468RQ0 .. [ CLEBURNE TEX .....'vvvieiniieieiine| e 2. |MFE L ... 750,000 ... 783795 ... 750,000 [ ......... 750,000 [ .. . 01/13/2016| 08/15/2027
199492HG7 .. | COLUMBUS OHIO .. I 2. |MFE L . 1,245,000 . 1,319,085 | ... 1,245,000 [ ....... 1,245,000 [ ..o 02/12/2018| 08/15/2024
199492JU4 ... | COLUMBUS OHIO .. e 2. |MFE L ... 370,276 ...387,520 ... 350,000 [ ......... 364,297 (3,210) 02/12/2018| 02/15/2028
199492MP1 .. .[ COLUMBUS OHIO .........oovieiniiiiinn | 2. |MFE L ...520,238 ...549123 | ... 490,000 | ......... 513,147 (3,809) 02/12/2018 07/01/2030
1995074N1 ... | COLUMBUS OHIO CITY SCHDIST .. S 2. |MFE L ...271,181 ... 281,705 ... 250,000 [ ......... 266,795 (2,354) 02/12/2018| 12/01/2030
205759KE2 ... | COMSTOCK PARKMICHPUB SCHS .........o. [voeen | oen oo FE ... ... 750,000 ... 752,543 | ... 750,000 [ ......... 750,000 [ v 08/17/2017 | 05/01/2021
208418E74 ... | CONROE TEXINDPT SCHDIST ................ |..... 2. 1FE ...... ... 825,863 ...851,903 ... 750,000 | ......... 808,834 (7,359) 08/23/2017| 02/15/2032
208418YE7 ... | CONROE TEXINDPT SCHDIST ................ | ... 2. 1FE ...... ... 473,067 ...491,080 | ... 440,000 (......... 466,131 (4,681) 02/12/2018| 02/15/2029
224288KR0 ... CRANBERRY TWPPA .....................oo ... 2. 1FE ...... ... 393,875 ... 416,831 ... 370,000 ......... 388,486 (2,894) 02/12/2018| 10/01/2028
231871HB3 ...| CUSTERS D SCHDISTNO16-1 ................|..... 2. 1FE ...... ... 200,000 ...200,000 | ... 200,000 ......... 200,000 ... 02/12/2018| 01/01/2024
246199FY4 ... | DELAWARE OHIO CITY SCHDIST .............. [..... 2. 1FE ...... ... 740,926 ... 794249 | ... 710,000 | ......... 723,975 (3,698) 02/12/2018| 12/01/2028
2487752B3 ... [ DENTONCNTY TEX ... [ e 2. 1FE ...... ... 787,048 ... 819,957 | ... 740,000 | ......... 774,128 (6,938) 02/12/2018| 07/15/2027
248866WN1 .. | DENTONTEX ....'eeeeeineieieenen [ e 2. |MFE L ... 256,837 LL211445 | L 250,000 [ ......... 254,403 (1,308) 02/12/2018| 02/15/2026
259363SN0 ... | DOUGLAS CNTY NEB SCHDISTNO 066 .........[..... 2. |MFE L ... 265,391 ...281,325 ... 250,000 [ ......... 261,736 (1,963) 02/12/2018| 12/01/2028
269408MN7 .. | EAGANMINN ..o [ans 2. |MFE L ... 640,471 ...664,898 | ... 650,000 [ ......... 645442 ... 827 06/05/2013| 02/01/2025
271515VF2 ... | EAST CENTRAL TEXINDPT SCHDIST ...........[..... 2. |MFE L ... 974,966 ...978,806 | ... 930,000 [ ......... 959,026 (4,754) 07/20/2016| 08/15/2030
278173EV7 ... | EATONOHIO CITY SCHDIST ... [ eeen 2. |MFE L ... 750,000 L T18775 | ... 750,000 [ ......... 750,000 [ . 02/12/2018| 12/01/2025
283497F67 ... | ELPASOCNTY TEX ......... e [ FE ... ... 906,235 ...942,048 | ... 900,000 [ ......... 903,480 (754) 02/12/2018| 02/15/2024
283734RA1 ... |ELPASOTEX ... ons 2. 1FE ...... ... 389,381 ... 399,971 375000 ......... 383,612 (3,099) | .. 02/12/2018| 08/15/2028
311315TU9 ... | FARMINGTON MINN INDPT SCHDISTNO 192 ....[..... |... |........... 1FE ...... . 690,000 ...690,711] ... 690,000 ......... 690,000 ............oo0 e . 02/12/2018| 02/01/2020
338158PG7 ... FITCHBURGWIS .................ccooiiiiin e 2. 1FE ...... .. 99,998 ...100,136 | ... 100,000 | ......... 100,001 ... 2. 02/12/2018| 03/01/2026
338423PK6 ... | FLAGSTAFFARIZ ..................ccooviiie e 2. 1FE ...... . 210,494 ...226916 | ... 200,000 ......... 207,636 .. (1,538) .. 02/12/2018| 07/01/2028
34526PAS7 ...| FORD CNTY KANS UNISCHDISTNO 443 ........[..... 2. 1FE ...... ... 400,633 ... 429607 | ... 370,000 ......... 394,907 .. (3,075) 02/12/2018| 03/01/2028
345766NB1 .. .| FOREST HILLS OHIO LOC SCHDIST .... e 2. 1FE ...... ... 266,650 ... 277,990 ... 250,000 ......... 262,356 .. (2,305) 02/12/2018| 12/01/2029
3494256A1 ... [FORTWORTHTEX .................oooooo | onne 2. 1FE ...... ... 443,901 ... 468,434 | ... 420000 (......... 438,013 . (3,164) 02/12/2018| 03/01/2029
367748LX6 ... | GATEWAY PA SCHDIST ALLEGHENY CNTY ... [..oov |oon [oveviniins FE ... . 1,200,000 1,194,696 | ... 1,200,000 [ ....... 1,200,000 [ 2. e 09/28/2016| 07/15/2021
372640GLO ...| GEORGETOWN CNTY SCSCHDIST ............|..... 1 [FE L . 1,128,196 C1.211,228 ... 1,050,000 [ ....... 1,089,971 (6,676) 02/12/2018 03/01/2025
374816EJ1 ... | GIBSON CNTY TENN SPLSCHDIST ............ [..... 2. |MFE L ... 250,000 .. 261,710 ... 250,000 [ ......... 250,000 [ .. 02/12/2018| 04/01/2029
382604M29 . ..| GOOSE CREEK TEX CONS INDPT SCHDIST .....|..... 2. |MFE L ... 264,549 ...276,033 | ... 250,000 [ ......... 260,940 (1,938) 02/12/2018| 02/15/2030
384514UB9 ...| GRAFTONWIS ..ot e 2. |MFE L ... 650,000 ...660,238 | ... 650,000 [ ......... 650,000 [ ..vviiii 07/10/2015| 06/01/2026
386138URO .. .| GRAND PRAIRIE TEX I 2. |MFE L ... 440,110 ... 459,666 | ... 415,000 ......... 433,874 (3,348) 02/12/2018| 02/15/2029
392641XK7 ... |GREENBAYWIS .............................|..... 2. 1FE ...... ... 750,000 ... 761,018 ... 750,000 | ......... 750,000 ... 05/16/2012| 04/01/2024
3960284J8 ... | GREENVILLE CNTY S C B T 1FE ...... ... 750,000 ... 758,490 | ... 750,000 | ......... 750,000 ... 03/20/2013| 04/01/2022
401784WX7 .. | GUILFORD CNTYNC . U ST 1FE ...... . 1,000,000 . 1,041,000 | ... 1,000,000 | ....... 1,000,000 | ... 02/12/2018| 08/01/2021
414834LP4 ... | HARRISBURG S D INDPT SCHDISTNO 412 ... | .. .. 2. 1FE ...... ... 346,883 ...352,79%4 | ... 340,000 ......... 343,658 (1,729) 02/12/2018| 07/15/2025
424898BM5 . . .| HENDERSON CNTY N C LTD OBLIG e 2. 1FE ...... ... 300,684 ...320,460 | ... 285,000 ......... 297,160 (1,893) 02/12/2018| 10/01/2029
435475SH2 . ..| HOLLIDAYSBURG PAAREA SCHDIST .......... [..... 2. |FE L ... 457,738 ...485,166 | ... 440,000 | ......... 453,430 (2,315) 02/12/2018 03/15/2029
442331884 ... | HOUSTONTEX ... e 120 [MFE L . 1,043,278 . 1,006,220 | ... 1,000,000 | ....... 1,001,185 (7,006) 02/12/2018 03/01/2024
442403KB6 .. .| HOUSTON TEX INDPT SCHDIST ... [ enen 2. |MFE L ... 263,409 ...274,983 ... 250,000 [ ......... 259,462 (2,119) 02/12/2018| 02/15/2028
447711JK9 ... | HURON S D SCH DISTNO 02-2 .. I P 2. |MFE L ... 389,940 ...406,309 | ... 375,000 [ ......... 385,395 (2,442) 02/12/2018| 12/15/2024
46723MANO .. | JACKSON COLLEGEMICH ..........oovivins [ouenn 2. |MFE L ... 289,604 ... 303,067 | ... 275,000 [ ......... 285,466 (2,222) 02/12/2018 05/01/2027
479545CJ2 ... | JOHNSTOWN-MONROE OHIO LOC SCHDIST ... |..... 2. |MFE L ... 151,262 ... 153,400 ... 145,000 | ......... 148,238 (1,624) 02/12/2018| 12/01/2026
481305DR8 .. .| JUDSON TEX INDPT SCHDIST ... fonnnn 2. |MFE L ... 302,683 ...317,595 | ... 285,000 [ ......... 298,261 (2,373) 02/12/2018| 02/01/2028
494656L41 ... | KING & SNOHOMISH CNTYS WASH SCHDISTNO | ..... 2. 1FE ...... ... 264,761 ...279,998 | ... 250,000 ......... 260,626 (2,220) 02/12/2018| 12/01/2026
498098SJ2 ... | KITSAP CNTY WASH SCH DIST NO 401 CENTRAL | ..... 2. 1FE ...... ... 272,552 ...285923 ... 250,000 ......... 268,698 (2,069) 02/12/2018| 12/01/2032
501552JR5 ... [KYLETEX ... [ e 2. 1FE ...... ... 451,050 ... 475481 ... 430,000 (......... 445,850 (2,793) 02/12/2018| 08/15/2029
510281FK9 ... | LAKE OHIO LOC SCH DIST STARKCNTY ........[..... 2. 1FE ...... ... 265,658 ...273,028 | ... 250,000 ......... 259,780 (3,159) 02/12/2018| 12/01/2030
517138VK6 ... | LARIMER CNTY COLO SCHDISTNOR 1 POUDRE | ..... 2. 1FE ...... . 1,000,000 . 1,037,200 | ... 1,000,000 | ....... 1,000,000 | ... 02/12/2018| 12/15/2025
5176964N7 ... [LASVEGASNEV ..................ccooviiiin [ e .12 ... |1FE...... ... 750,000 ... 752490 ... 750,000 | ......... 750,000 ... 08/28/2015| 06/01/2022
52850CLJ2 ... [LEWISTONME ............................. ] 2. 1FE ...... ... 450,165 ...450,99 | ... 440,000 (......... 444,136 (3,230) 02/12/2018| 04/01/2024
52908EZH9 .. .| LEXINGTON-FAYETTE URBAN CNTY GOVTKY ... |..... 2. |MFE L ... 352,233 ...372,580 ... 330,000 [ ......... 347,208 (2,698) 02/12/2018| 10/01/2027
535358KD6 ... | LINDEN MICH CMNTY SCHDIST ...........ovu [ovens 2. |MFE L ... 458,671 ...491427 | .. 440,000 | ......... 454,224 (2,388) 02/12/2018| 05/01/2027
539107QA3 ... | LIVINGSTON TEX INDPT SCH DIST . O 2. |MFE L ... 470,310 ...505,195 | ... 440,000 | ......... 465,004 (2,849) 02/12/2018| 08/15/2031
542264FJ0 ... | LONE STAR COLLEGE SYS TEX ... I 2. |MFE L ... 266,750 ...280,565 | ... 250,000 [ ......... 262,579 (2,239) 02/12/2018| 02/15/2028
557259VS4 ... | MADISONCNTY MISS ... e . FE ... ... 750,000 ...782,648 | ... 750,000 [ ......... 750,000 [ .. 01/08/2015| 06/01/2025
569203ME9 ...| MARION & POLK CNTYS ORE SCHDISTNO 24J .. | ..... FE ... ... 750,000 ... 782,738 | ... 750,000 [ ......... 750,000 [ .. 01/16/2015| 06/30/2024
581535DG3 .. | MCKENZIE CNTYNDPUB SCHDISTNO1 .......[..... 1FE ...... ... 248,886 ...259,863 ... 250,000 ......... 249,065 (... 98 02/12/2018| 08/01/2028
581664DX4 ... MC KINNEY TEX INDPT SCHDIST .. A 1FE ...... ... 262,020 ... 273,955 ... 250,000 ......... 259,511 (1,691) 02/12/2018| 02/15/2029
586145F58 ... [MEMPHISTENN ................. R 1FE ...... ... 750,000 ...769,883 ... 750,000 ......... 750,000 . ... 04/16/2015| 04/01/2023
590485F37 ... [MESAARIZ ... e e 1FE ...... ... 750,000 ...753,338 | ... 750,000 ......... 750,000 ... 04/08/2016| 07/01/2027
592112SN7 .. .| METROPOLITAN GOVT NASHVILLE & DAVIDSONC| ..... 2. 1FE ...... .. 269,226 ..290,263 | ... 250,000 ......... 265,788 (1,847) 02/12/2018| 07/01/2030
592112SP2 ... | METROPOLITAN GOVT NASHVILLE & DAVIDSONC| .. ... 2. 1FE ...... 268,168 288,343 |......... 250,000 ......... 264,925 (1,742) 02/12/2018| 07/01/2031
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593881LD5 ... | MIAMISBURG OHIO CITY SCHDIST .............[..... 2. MFE ... 2658911 ..... 111.7830 [ ......... 279458 | ......... 250,000 10,000 {02/12/2018| 12/01/2030
613579XQ9 ...| MONTGOMERY CNTYPA ........... B P 2. 1FE ...... . .1,000,000 ..... . . 1,005,830 | ... 1,000,000 ... 50,500 (02/04/2010| 09/01/2025
614121TQ4 ...| MONTGOMERY TEX INDPT SCHDIST ...........[..... 2. 1FE ...... . ...260,325]..... ... 277,088 ... . 250,000 . 10,000 {02/12/2018| 02/15/2029
616142FX8 ... | MOORHEADMINN ... ... e 2. 1FE ...... ...203,0481..... ...210,853 ... . 205,000 .. 6,150 [02/12/2018| 02/01/2027
627627QU9 .. | MUSKEGO-NORWAY WIS SCHDIST .. A 2. 1FE ...... . 1,110,530 ... . 1,133,151 | ....... 1,060,000 . 34,450 [05/26/2016| 04/01/2031
631144AP7 ...| NASHCNTYNCLTD OBLIG ...... . AP 2. 1FE ...... 162,117 | L . 1,126,120 | ....... 1,095,000 ... 54,750 |02/12/2018| 10/01/2024
6312943Y9 ... | NASHUANH ............... B 1 1FE ...... ... 974,160 ..... . . 1,044,700 | ....... 1,000,000 . 33,470 [09/25/2013| 01/15/2024
64966KLZ4 ... | NEWYORKNY ............. AP 2. FE ...... |[...........5000(..... . AP 5016 | ... ... 5,000 .... 250 02/12/2018| 06/01/2020
659868QL0 ...| NORTHHILLSPASCHDIST ............. N 2. 1FE ... |....... 1015233 ..... . 1,029,770 ... 1,000,000 . 54,840 (02/12/2018| 10/15/2025
660631WN8 .. [ NORTH LITTLE ROCK ARK SCH DIST NO 1 B 2. MFE ... |.........250648]..... ...251880 ... 250,000 .. 7,500 (02/12/2018| 02/01/2028
676006QP7 ... ODESSATEX ...........ccoovviiiinninn.. R 2. FE ......[.........389665]..... ... 402,553 | ... 370,000 . 14,800 (02/12/2018| 03/01/2025
678519RB7 ... OKLAHOMACITY OKLA ........ P 2. 1FE ... |.........790,000]..... ...831,99% | ... 790,000 ... 27,650 [02/12/2018| 03/01/2025
680616ZN2 ... | OLENTANGY LOC SCH DIST OHIO . N P 2. FE ... [.........750,000]..... ... 776,678 | ... 750,000 . 23,625 [02/11/2015| 12/01/2026
686033DN8 ... OREGON OHIO CITY SCHDIST ................ [..... 2. FE ... . .......248284 | ..... ...259885 ... 250,000 .. 7,500 (02/12/2018| 12/01/2025
689861MK5 .. .| OUACHITA PARISH LA EAST OUACHITAPARISH . | ..... . 1FE ......[.........500,000]..... ...522250 | ... 500,000 . 17,330 (02/12/2018| 03/01/2024
689861ML3 .. .| OUACHITA PARISH LA EAST OUACHITAPARISH . | ..... 1FE ...... [.........525000..... ...552,904 | ... 525,000 ... 18,984 |102/12/2018| 03/01/2025
690887QQ0 .. | OWENSBOROKY ......ovviiiiiiiiiieen [ FE ...... |[.........756615(..... ... 775868 | ... 750,000 ... 25,500 |12/16/2014| 07/01/2025
704083CH5 . ..| PAWNEE CNTY KANS UNI SCH DISTNO 495 FOR | ..... o |MFE o], 333,882 ... ... 347,168 | ... 320,000 ... 12,800 |02/12/2018| 10/01/2027
T07483NX7 ...| PENNHILLSPA .. ... [ P I 1FE ...... [....... 1,000,000 ..... . 1,080,920 | ... 1,000,000 ... 41,300 |02/12/2018| 12/01/2025
715093HB9 .. .| PERRYSBURG OHIO EXMP VLG SCHDIST ...... |..... oo e 200 [FE o]0 269,555 | L ...280415] ... 250,000 ... 10,000 |02/12/2018| 12/01/2026
m 716090VL6 ... | PETERS TWP PA SCH DIST WASHINGTON CNTY .| ..... 2. MFE ... | 4TT804 ... .. ...498634 (... 440,000 ... 17,600 |02/12/2018| 09/01/2033
- 718814P42 ... [PHOENIXARIZ .............. ... |onne 2. FE ... [.........265408..... ... 279,445 ... 250,000 ... 10,000 (02/12/2018| 07/01/2026
o 725277JMO ... [ PITTSBURGHPASCHDIST ..............coooonf e 2. FE ... |.........265671]..... ... 274383 | ... 250,000 ... 10,000 (02/12/2018| 09/01/2026
N 741701H82 ... | PRINCE GEORGES CNTYMD ... |, .. ST 1FE ......[....... 1,006,051 ..... . 1,136,150 | ... 1,000,000 ... 47,500 (02/12/2018| 03/01/2026
743600YZ5 ... | PROSPER TEX INDPT SCH DIST . e 2. 1FE ...... ...266,055..... ...283345] ... 250,000 . 10,000 (02/12/2018| 02/15/2030
744159NP5 .. .| PROVO UTAH CITY SCHDIST ....... R 2. 1FE ...... ...260,630]..... ...272,893 | ... 250,000 .. 8,750 (02/12/2018| 06/15/2028
774829HU2 .. .| ROCKY RIVEROHIO CITY SCHDIST ............|..... 2. 1FE ...... ...205704 | ..... ...216,723 | ... . 195,000 .. 7,800 (02/12/2018| 12/01/2028
774829HV0 .. .| ROCKY RIVER OHIO CITY SCHDIST . e 2. 1FE ...... L5227 ...545,064 | ... . 495,000 . 19,800 (02/12/2018| 12/01/2028
791298UV2 ...| STLOUISCNTYMO ........coviivnnnnnn B P 2. 1FE ...... L..251399 ... ...250,283 ... . 250,000 .. 7,500 [02/12/2018| 02/01/2027
792775QT8 .. .| ST MICHAEL MINN INDPT SCHDISTNO885 ..... |..... 2. 1FE ...... ... 469,837 | ..... L 492127 ... . 440,000 ... 17,600 |02/12/2018| 02/01/2030
794301EB3 ...| SALEMNHSCHDIST ... e 2. 1FE ...... ... 336695 ..... ... 354,898 ... . 315,000 ... 12,600 |02/12/2018| 12/01/2028
7962376X8 ... | SANANTONIOTEX .....oovviiiiiiieean [ e 2. 1FE ...... . 1,095,756 | ..... . 1,141,250 ... 1,000,000 . 40,000 {02/12/2018| 08/01/2032
806075YF8 ... | SCARBOROUGH ME .. I P 2. 1FE ...... ...210423..... L. 217486 ... . 200,000 .. 8,000 [02/12/2018| 11/01/2028
809554VM7 .. .| SCOTTCNTYMINN ... 2. 1FE ...... ...228633]..... ...236952 ... . 215,000 .. 8,600 [02/12/2018| 12/01/2027
815662JE2 ... | SEDGWICK CNTY KANS UNI SCHDISTNO 262 ... | ..... 2. 1FE ...... ...262,269 | ..... ...273,998 | ... . 250,000 . 10,000 (02/12/2018| 09/01/2029
815666DJ8 ... | SEDGWICK CNTY KANS UNI SCHDISTNO 264C . | ..... 2. 1FE ...... ...353,149 | ..... ...366,314 | ... . 325,000 ... 13,000 {02/12/2018| 09/01/2030
818274WW8 .. [ SEVIERVILLETENN ................ccoooiiin [onnns 2. 1FE ...... ...339,106 | ..... ...350,981] ... . 325,000 ... 13,000 (02/12/2018| 06/01/2029
821023MB1 .. .| SHEBOYGAN WISAREASCHDIST ............. [..... 2. 1FE ...... ...750,000]..... ...758,985 ... . 750,000 ... 22,875 (06/12/2013| 04/01/2023
833068MR7 .. | SNOHOMISH & ISLAND CNTYS WASH SCHDISTN | ..... U A I =S ...268482]..... ...286,345| ... . 250,000 ... 10,000 (02/12/2018| 12/15/2032
840658LL0 ... | SOUTH-WESTERN CITY SCH DIST OHIO FRANKLI | ..... R 1FE ...... ...750,000]..... ... 871725 ... . 750,000 . 42,000 (02/12/2018| 12/01/2025
849067760 ... | SPOKANEWASH ... [ oo e 20000 [MFE L L..261521 ..., ...269435] ... . 250,000 .. 8,750 [02/12/2018| 12/01/2028
860758RM5 .. | STILLWATER MINN INDPT SCHDISTNO 834 .....|..... 2. 1FE ...... ...463455] ... .. ...482,856 | ... . 440,000 . 17,600 [02/12/2018| 02/01/2028
864813A26 ... | SUFFOLKVA ... ... N P 2. 1FE ...... ... 489,566 | ..... ...516,857 ... . 465,000 . 18,600 [02/12/2018| 12/01/2024
866407H93 ... | SUMNERCNTYTENN .............. A P 2. 1FE ...... ...253591 ..., ...259,155 | ... . 250,000 .. 7,500 {02/12/2018| 12/01/2023
866854RC8 .. .| SUN PRAIRIEWISAREASCHDIST ..........c. | 2. 1FE ...... ..263,653(..... ... 2738051 ... . 250,000 e A . . . X : A . . 10,000 {02/12/2018| 03/01/2032
874091CJ8 ... | TALAWANDA OHIO CITY SCH DIST AP 2. MFE ..o oo [ 1000120 (L PP e A .. . | ¥ AP . R 02/12/2018| 12/01/2022
8827223F6 ... [ TEXASST ... [ 2. 1FE ...... .750,000 ] ..... L771,570 | ... . 750,000 . e A . . - . . 23,295 (05/02/2012| 08/01/2024
882723B24 ... TEXASST ....... B I 2. 1FE ...... ... 744960 | ..... ...780,578 | ... . 750,000 ... 22,583 [11/19/2015| 10/01/2026
889278VS3 ... [TOLEDOOHIO ... e 2. 1FE ...... ...280,581..... ...299455 | ... . 265,000 ... 10,600 (02/12/2018| 12/01/2027
901561GH7 .. | TWIN FALLS CNTY IDAHO SCHDISTNO 411 .....|..... 2. 1FE ...... ...263732]..... ... 277535 ... . 250,000 . 10,000 (02/12/2018| 09/15/2028
917151BX9 ... | URBANAOHIO CITYSCHDIST .................[..... 2. 1FE ...... ...258805]..... ...271145 | . 240,000 .. 9,600 (02/12/2018| 12/01/2026
920307AR6 ... | VALPARAISO INDREDEVDIST .............c...f ... 2. 1FE ...... ..265225]..... . . ...260,533 | ... . 260,000 . 10,400 (02/12/2018| 01/15/2025
92209PBH2 .. .| VANTAGE CAREER CTR JT VOCATIONAL SCHDIS| ..... 2. 1FE ...... 277313 | ... J370 ... 280,203 | ......... 265,000 10,600 02/12/2018| 12/01/2023
935494EB6 . .. | WARREN OHIO LOC SCH DIST WASHINGTON
CNTY L 2. MFE ... |t 448,790 | ..... 8080 | ......... 461194 .. ...... 420,000 16,800 (02/12/2018( 12/01/2033
942170JV4 ... | WATERTOWN S D SCH DIST NO 14-4 . P 2. 1FE ...... . ... 261617 ..... . L 2712422 ... . 255,000 ... 10,200 |02/12/2018| 12/15/2028
943080MMO .. | WAUKESHAWIS ................. R PO 2. 1FE ...... ... 325587 |..... ... 340221 ... . 305,000 ... 12,200 |02/12/2018| 10/01/2029
944080E22 ... | WAXAHACHIETEX ........ N P 2. 1FE ...... . 1,100,030 ..... . 1,138,240 ... 1,000,000 ... 40,000 |06/06/2017 | 08/01/2032
969887X29 . WILLIAMSON CNTY TEX . Y P 2. 1FE ...... . ...288493..... . ...297,988 ... . 270,000 . 10,800 {02/12/2018| 02/15/2030
986370LR3 ... [ YORKCNTYPA ... o 2. MFE ... ... 250,000 ..... 4850 | ......... 263,713 |......... 250,000 7,500 |02/12/2018| 06/01/2028
1899999 Subtotal U.S. Political Subdivisions of States, Territories and Possesswns (D|rectand Guaranteed) Issuer
ODBlIgatioNS . . . .. | 74224099 | ... XXX ... |...... 77,037,567 | ...... 71,410,000 | ...... 73,458,680 | ...t | (360,791) ..o LOXXX L XXX XXX 769,303 | ...... 2,708,493 | . XXX |.. XXX.
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ....... [...... 74224099 ... XXX ... [...... 77,037,567 | ...... 71,410,000 ...... 73,458,680 |............0 | (360,791) | ..o LOXXX [ XXX XXX 769,303 | ...... 2,708,493 [ . XXX |[.. XXX .




ANNUAL STATEMENT FOR THE YEAR 2019 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F NAIC Current
0 Desig- Year's
R nation Rate Other- Total
E and Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| Admin- Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G Bond istrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of |When| Due and During Maturity
Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest | Paid Accrued Year Acquired Date
U.S. Special Revenue, Special Assessment - Issuer Obljgations
010079AM3 .. .| AKRON OHIO PKG FACS INCOME TAXREV ......[..... v e 2 IFE 268,322 8040 [......... 282,010 250,000 [ ... 264,268 .. .o | ATT) [ e 4.000..... 3.148 [ JD 02/12/2018| 12/01/2027
015086LY5 ... | ALEXANDRIALAUTILSREV ............... O U P FE ... . . 1,525,000 . . 1,596,294 | ... 1,525,000 [ ...t 1,525,000 | 2. | [ [ 4077 (... 4.076 | MN 02/12/2018| 05/01/2022
015086MC2 .. | ALEXANDRIALAUTILSREV . ... O v e 2 JIFE L ... 254,318 211595 ... 250,000 | .. 252857 | e (TBA) [ | 4000 ..... 3.739 [ MN 02/12/2018| 05/01/2025
037777QQ5 .. | APPALACHIAN STUNIVNCREV .........ovvn [ one v e 2 JIFE L ... 248,692 ...262,538 ... .250,000 | ... 249,246 [ e 22 e 4.000..... 4.181 | AO 02/12/2018 10/01/2025
037777UA5 ...| APPALACHIAN STUNIVNCREV ... [ oee FE ... ...900,609 ...943934 ... 910,000 ... 905,384 | .o e 939 | 3425(..... 3.246 | JJ 07/02/2014 07/15/2024
040654VL6 ... | ARIZONA ST TRANSNBRDHWYREV ...........[..... O |FE . ... 261,340 . . ... 267,388 ... 250,000 | ... 256,637 | e (2528) [ | 4.000..... 3.542 [ JJ 02/12/2018| 07/01/2028
04108N2B7 ... | ARKANSAS ST DEV FIN AUTH ECONOMIC DEVRE | ..... e FE ..o e, 750,000 0930 [ ....in 750,698 750,000 [ ...t 750,000 | . e [ [ 2276 | ..... 2.275 | AO 10/07/2015| 10/01/2020
045142CD6 .. .| ASHWAUBENON WIS CMNTY DEV AUTH LEASE
REV ... 1FE ...... 1,000,000 1,004,070 1,000,000 | ....... 1,000,000 | .........ccooon fovvviiiiiiiins [ [ 2800 ..... 2.799 | JD 02/12/2018| 06/01/2020
047849GN8 .. | ATLANTAGATAXALLOCATION ................[..... 1FE ...... ... 956,589 ...955212| ... 930,000 ... 941301 | e (BA23) [ e 3381..... 2752 |0 02/10/2017| 01/01/2022
051735DX3 ... [ AURORAIND SCHBLDGCORP ................ [..... 1FE ...... ... 344,682 ...335268 | ... 335000 .........335194 | ... e (B082) [ e 3750 ..... 2208 | JJ 02/12/2018| 01/15/2020
082766KK1 ... | BENTON ARK PUB UTILS REV e 2 1FE ...... ... 253,182 ...263,963 | ... 245000 ......... 249938 | ... ... e (WTAA) e 4.000]..... 3.363 | MS 02/12/2018| 09/01/2023
088518KQ7 ...| BEXARCNTY TEXREV ... | e 2 FE ... ... 393,850 ...410,093 | ... .370,000 | ... .. 387,400 | ..o e (BAB) e | 4.000..... 3.161 [ FA 02/12/2018| 08/15/2026
09160LCA6 ... | BISMARCK N D LODGING & RESTAURANT TAXRE | ..... v e 2 JIFE L ... 347,967 ... 367,003 ... .350,000 | ......... 348594 [ [ 339 | 3000..... 3.110 [ JD 02/12/2018| 12/01/2023
100216FF2 ... [ BOSSIER CITY LAUTILSREV ... | ones v e 2 JIFE L ... 265,394 ...279695 ... .250,000 | ... 260,324 | [ (218B) [ | 4.000..... 3.206 | AO 02/12/2018 10/01/2026
117636BU3 ... [ BRYANT ARK SALES & USETAX .......vvvvs | venen 2 FE ... . 1,807,478 1,882,499 | ....... 1,685,000 | ....... 1775592 [ .....ovoiiiis oo (11668) | o [ 3750 ..... 3.136 | JD 02/12/2018| 12/01/2030
123550GL3 ... [ BUTLER CNTY OHIO HOSP FACS REV .. I 2 1FE ...... . 1,040,653 . 1,099,250 | ....... 1,000,000 [ ....... 1,030,148 [ .......oooiiiie oo B79) | [ 4000 ..... 3.667 | MN 02/12/2018 11/15/2031
143321KB2 ... | CARMEL INDWTRWKS REV ... |vnes e 2 2FE L . . 1,031,243 X . . 1,048,300 | ....... 1,000,000 | ....... 1,017,806 [ .......ccovevre | eoveren (72200 | e o 4.000..... 3.481 | MN 02/12/2018| 05/01/2024
m 16166NCGS8 .. | CHASKA MINN ECONOMIC DEV AUTH LEASEREV | ...... U O FE .o [, 600,000 6730 [....iin.. 604,038 600,000 [ ......... 600,000 | ......c.oevrir |reiiiiii [ [ 2670..... 2.669 | FA 03/26/2015| 02/01/2021
-_ 16166NCJ2 .. .| CHASKA MINN ECONOMIC DEV AUTHLEASEREV | ..... R MFE ... 600,000 4140 ... 614,484 600,000 | .........6800,000 | ..........cooon e [ e 3020 ..... 3.020 | FA 03/26/2015| 02/01/2023
o 181503FH1 ... | CLARK-PLEASANT IND CMNTY SCHBLDG CORP .| ..... oo e 200 [IFE L ... 247279 . ... 258,668 250,000 .........247919 | ... e BB e 3250 |..... 3416 | JJ 02/12/2018| 07/15/2025
w 181685HD3 .. .| CLARKE CNTY GAHOSP AUTHREVCTFS .......|..... U I I =S 257,420 264,243 250,000 .........253,932 | ... [ (BT) [ e 4.000]..... 3182 |0 02/12/2018| 01/01/2022
187145GX9 .. .| CLIFTON TEX HIGHERED FINCORPEDREV .... | ..... U A I =S 274,161 285,310 250,000 ......... 269874 | . ...........oo0 oo (2300) [ L e 4.000]..... 3.086 | FA 02/12/2018| 08/15/2030
190760HJ0 .. . | COBB-MARIETTA GA COLISEUM & EXHIBIT HALL .| ..... L |FE L . ... 750,000 778,125 750,000 [ ...t 750,000 | i | [ [ 3100 (..... 3100 [JJ ... |.. 08/25/2015| 01/01/2024
194284AJ4 ... | COLLEGE PK BUSINESS & INDL DEVAUTHGAE . | ..... R MFE ... ... 1,271,887 1 284,576 1,200,000 | ....... 1,238,384 | ...........cooo [ (858T) [ e 4250 |..... 3404 |FA ... |....... 21250 | ........ 51,000 |02/12/2018| 02/01/2024
196707QES .. .| COLORADO ST BRD GOVERNORS UNIV
ENTERPRIS ... | e 2 IFE 1,000,000 1,072430 [ ....... 1,000,000 [ ....... 1,000,000 | ...vvviiiiin | [ [ 5251(..... 5250 [MS .. [....... 17,503 | ........ 52,510 |02/12/2018| 03/01/2028
196707RJ4 ... | COLORADO ST BRD GOVERNORS UNIV
ENTERPRIS ...t | e U O FE .o [, 500,000 7850 ... 503,925 | ......... 500,000 [ ......... 500,000 | ....viiiiiiin | [ [ 2688 (..... 2687 ([MS .. [........ 4480 (........ 13,440 [02/12/2018| 03/01/2021
196707RL9 ... | COLORADO ST BRD GOVERNORS UNIV
ENTERPRIS ... | U O FE .o [, 350,000 8480 ... ... 359,968 | ......... 350,000 [ ...t 350,000 .. | [ [ 3481 (... 3480 [MS .. [........ 3,711 11,134 {03/20/2015| 03/01/2023
199098BK9 . .. | COLUMBUS-FRANKLIN CNTY OHIO FINAUTHRES| ..... 1 1FE ...... ... 995,950 . 1,066,240 | ....... 1,000,000 |......... 998419 | ... ... ...... [ 438 [ 4250 ..... 4.298 | FA 16,056 | ........ 42,500 |07/29/2013| 08/15/2023
199098CL6 ... | COLUMBUS-FRANKLIN CNTY OHIO FINAUTHRES| ..... oo e 2000 [IFE L . 1,500,000 . 1,499,970 | ....... 1,500,000 |....... 1,500,000 | .........cccooo [ [ [ 349%|..... 3.496 | FA ... 52,440 (02/12/2018| 08/15/2026
207758KE2 ... | CONNECTICUT ST SPL TAXOBLIGREV .........|..... P O P I =I . 1,000,000 . 1,080,340 | ....... 1,000,000 |....... 1,000,000 | .........cccoo [oriiiiiiiiiiis [ [ 5155 ..... 5.154 | JD ... 51,550 (02/12/2018| 12/01/2022
212582CV0 ... CONWAY ARKELECREV ........... R U I I =S ... 468,312 ...484110 ... 440,000 .........460825|..........ccoon [ (BOTT) s e 4.000]..... 3.157 | JD . 17,600 (02/12/2018| 12/01/2026
212610ECO .. .| CONWAY ARK WASTEWATERREV .............[..... 2 1FE ...... 261,652 271,168 | ......... 250,000 .........258310 | .......cooiiies [ (T9B) [ e 4.000]..... 3.575 | AO 10,000 {02/12/2018| 10/01/2030
230228AMO . ..| CULPEPER CNTY VA ECONOMIC DEV AUTH
LEASE ... e o 20 FE ] 265,687 6830 ......... 279,208 | ......... 250,000 ......... 261287 | ... e (2363) [ e 4.000]..... 3.168 | JD 10,000 02/12/2018| 06/01/2026
230593AA3 ... | CUMBERLAND CNTY N CLTD OBLIG ..... N v 120 JIFE L . . 1,000,000 . . 1,033,480 | ... 1,000,000 [ ....... 1,000,000 | ...ovoviiiin | [ [ 6100 ..... 6.098 | MN ... 61,000 |02/12/2018| 11/01/2025
236572EBS .. . | DANVILLE IND MULTI-SCH BLDG CORP ... I P 1 [FE L ... 400,000 ...400,484 | ... 400,000 | ...\ ..400,000 | .. e [ | 5250 (..... 5.248 | JJ . 21,000 {02/12/2018| 01/15/2020
270456FL5 ... | EAST ALLEN MULTI SCHBLDG CORPIND .......[..... v e 2 JIFE L ... 203,158 ...208,112 ... 195,000 ... 200,166 | .. e (1808) [ | | 3750 ..... 3.063 | JJ .. 7,313 ]02/12/2018| 07/15/2024
29270CYN9 .. | ENERGY NORTHWEST WASHELECREV ........[..... v e T IFE L ... 775,290 ... 753,158 | ... 750,000 | .o TE1862 | e (3884) [ | 2653 |..... 2451 [ JJ . 19,898 |03/14/2013| 07/01/2020
299040BQ7 ...| EVANGELINE PARISH LARD & DRAIN SALESTA . | ..... v e 2 JIFE L . 1,056,025 S 1,111,480 | .. 1,000,000 [ ....... 1,027,014 | ..o | B27T) [ [ 4500 ..... 3.865 | JD ... 45,000 |02/12/2018| 12/01/2024
299348BH4 . ..| EVANSVILLE IND LOC PUB IMPTBDBK ......... [..... v e 2 JIFE L . ...342,426 | ... 310,000 | 317,894 | e (TTO) e | 4.000..... 3.387 [ JJ ... 12,400 |02/12/2018| 07/01/2024
30382LCW6 .. | FAIRFAX CNTY VA ECONOMIC DEV AUTHFACRE | ..... oo 12000 JIFE L . 1,055,040 | ... 1,000,000 | ....... 1,000,000 | .........ccoon v [ [ 3830..... 3.829 | AO ... 38,300 (02/12/2018| 10/01/2026
3130A82M4 .. .| FEDERALHOME LOANBANKS .................[..... e 2 ... 800,084 | ... 800,000 |.........800,000 | ........ccoovn v [ e 2450 ..... 2450 | MN ... 19,600 (05/10/2016| 05/18/2026
3130ACMH4 .. | FEDERALHOME LOANBANKS .................[..... e 20 . . 1,065,751 ... 1,060,000 | ....... 1,060,000 | ..........ccoo [ [ [ 2500 ..... 2.500 | AO ... 26,500 [10/11/2017| 10/16/2024
3133ECES9 .. .| FEDERAL FARM CREDIT BANKS FUNDING CORP | ..... e 20 . . 1,399,779 | ... 1,400,000 | ....... 1,400,000 | .........ccooon v [ [ 1420)..... 1420 | JJ ... 19,880 (01/25/2013| 01/30/2020
3133EF4A2 ... | FEDERAL FARM CREDIT BANKS FUNDING CORP | ..... 2 1o ... 750,038 | ... 750,000 . 750,000 [ e e | 1920 |..... 1.920 | AO ... 14,400 |04/13/2016| 04/19/2022
33803TCP9 .. .| FISHERS IND REDEV AUTH LEASE RENTREV ... |..... e 2 JIFE L . ...652,041 650,000 .........650,089 | .......oooii o 310) [ | | 5000 ..... 4.747 [ ) . 32,500 {02/12/2018| 07/15/2020
33803TEKS ... | FISHERS IND REDEV AUTH LEASE RENTREV ... |..... U O FE ..o e, 1,000,723 1,059,591 1,010,000 [ ....... 1,005,463 | ...ovvveviis | BT [ 4.000..... 4.100 | JJ 40,400 (02/12/2018| 01/15/2025
340118AH1 ... | FLORENCE CNTY S C ACCOMMODATIONS FEE
REV et 2 FE o [, 291,571 0790 [ ..o 302,717 | .o 275,000 [ ... 287,590 L e @ABT) [ e 4000 ..... 3.425 | MN 11,000 {02/12/2018| 05/01/2030
341271ABO .. . | FLORIDA ST BRD ADMIN FIN CORP REV S v e T IFE L . 1,143,865 . 1,143854 | ... 1,130,000 [ ... 1135245 | oo | (3397 [ [ 2638 (..... 2.321 ) . 29,809 |05/31/2017| 07/01/2021
348761DKO ... | FORT SMITH ARK SALES & USE TAX ........ I v e 2 JIFE L ...229.275 ... 240,750 | ... .230,000 | .. 229454 [ e 100 e 3500..... 3.549 [ MN .. 8,050 [02/12/2018| 05/01/2025
349242CR6 .. .| FORT WAYNE IND CMNTY SCHBLDG CORP .....|..... e 2 JIFE L ... 457,087 L ATAN3T L 440,000 ... 450,851 | e (3352) e e 4.000..... 3444 [ ) . 17,600 |02/12/2018| 07/15/2025
349242DF1 ... | FORT WAYNE IND CMNTY SCHBLDGCORP .....|..... R 1FE ...... ... 286,355 ...204,054 | ... 270,000 ... 281421 | e (2BAT) [ e 3750 ..... 2639 | JJ ... 10,125 (02/12/2018| 01/15/2024
34926LBX0 ... | FORT WAYNE IND MUN BLDG CORPREV ....... |..... U I I =S . 1,000,000 . 1,002,290 | ... 1,000,000 | ....... 1,000,000 | .........ccoon fovviiiiiiiiiis [ [ 5600 ..... 5.599 | JD . 56,000 (02/12/2018| 12/15/2024
36005FDV4 ...[ FULTON CNTY GADEVAUTHREV ............. |..... 1 1FE ...... ... 300,000 ...278,181 ... 300,000 .........300,000 | .......cco [ e e 3235 |..... 3.235 | AO .... 863 (08/16/2019| 10/01/2049
36609PAPS . ..| GARLAND CNTY ARKSALES& USETAX ........ [..... |... |..ooiiinn. 1FE ...... . 1,000,000 ...999,020 | ... 1,000,000 | ....... 1,000,000 | ........cccoon fovvviiiiiiis [ [ 2039]..... 2.038 | MN . 20,390 10/25/2016| 11/01/2020
373511GG3 .. | GEORGIA STHIGHER ED FACSAUTHREV ...... |..... oo e 200 [IFE L ... 211,677 ...229680 | ... 0205000 .........210044 | ... e (B2) [ e 4.000]..... 3.639 | JD .. 8,200 (02/12/2018| 06/15/2028
376852DQ9 .. | GLASGOW KY INDPT SCH DIST FIN CORP SCHB .| ..... P I I =S . . 1,000,000 X . . 1,034,740 | ... 1,000,000 | ....... 1,000,000 | .........ccoon fovviiiiiiiiis [ [ 5250 |..... 5.249 | AO . 52,500 (02/12/2018| 04/01/2026
37855PJA1 ... | GLENDALE WIS CMNTY DEV AUTHLEASEREV .. | ..... oo 20 MFE L] 700,000 4850 ......... 703,395 |......... 700,000 |.........700,000 | ............... [ [ [ 2300 ..... 2.299 | AO 16,100 [02/12/2018| 10/01/2020
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387883TE1 ... | GRANT CNTY WASH PUB UTILDISTNO 2PRIES . | ..... 2. MFE ... 202,998 | ..... 109.5320 [ ......... 219,064 | ......... 200,000 ......... 202015 ... (530) 02/12/2018| 01/01/2026
399677AL7 ... | GROVEPORTOHIOSPLOBLIG ............cooofoeee |oon | oeeeeiinn, 1FE ...... ...259,419 . ... 267313 ... 250,000 ......... 255874 | ... .. (1,903) | .. 02/12/2018| 12/01/2022
407271GV1 ...| HAMILTON CNTY OHIO ECONOMIC DEVREV ... |..... 2. |MFE L . 1,055,500 01,126,240 | ... 1,000,000 [ ....... 1,032,357 . (5,354) | .. 06/03/2015| 06/01/2027
41978CBJ3 ... | HAWAII ST ARPTS SYS CUSTOMER FAC CHARGE | ..... 120 [MFE L ... 600,000 ...564,510| ... .600,000|......... 600,000 [ ..uviiii . 08/15/2019 07/01/2039
438701K86 ... | HONOLULU HAWAII CITY & CNTY WASTEWTR SYS| ... 2. |FE L ... 264,020 219713 .250,000|......... 261,186 (1,523) 02/12/2018 07/01/2032
4424354H3 ... | HOUSTON TEXUTILSYSREV ... [ennnn . FE ... ... 343,951 ...355420 ... .325,000(......... 337,469 (3,479) 02/12/2018 05/15/2023
44442ABEO .. .| HUGHESCNTYSD .......... Y c IFE L ... 350,000 ...350,350 | ... .350,000|......... 350,000 [ v e 02/12/2018| 12/01/2026
451152V25 ... | IDAHO BD BK AUTHREV . S P 2. |MFE L ... 347,684 LL3TLTE L .325,000(......... 343,491 (2,252) 02/12/2018| 09/15/2030
4546247G6 ... | INDIANABDBKREV ........ovvovvnininiein oo e [ FE ... .. 750,000 ... 750,278 | ... . 750,000 750,000 [ . 06/05/2013| 01/15/2020
4550576A2 ... [ INDIANASTFINAUTHREV .............ooooon | e 1FE ...... .236,360 | ... 230,000 231,236 (798) 02/12/2018| 07/01/2023
45506D4A0 ... [ INDIANASTFINAUTHREV ............ A P I 2FE ...... .. 19,965 | ... 20,000 220000 08/28/2019| 09/15/2022
4552858J8 ... | INDIANAPOLIS IND LOC PUB IMPTBDBK ........[..... 2. 1FE ...... .260,078 | ... 250,000 252,361 (2,079) 02/12/2018| 08/01/2023
45528UDJ7 .. .| INDIANAPOLIS IND LOC PUB IMPT BD BK . R P 2. 1FE ...... ... 362,383 | ... 350,000 351,435 . (963) 02/12/2018| 06/01/2023
46603ACJ8 ... | IVY TECHCMNTY COLLEGEIND ...............[..... 2. 1FE ...... . 1,002,950 | ... 1,000,000 | ....... 1,000,000 | ... 12/03/2009 07/01/2021
470572AMO .. .| JAMESTOWN N D PK DIST SALES TAXREV ......|..... 2. 1FE ...... ...827,627 ... 300,000 ......... 315,422 (3,175) 02/12/2018| 07/01/2029
472737EV3 ... | JEFFERSON CNTY COLO SCHDISTNOR-1CTFS |..... |... [..ccoiiins FE ... ...909,396 | ... 900,000 | ......... 900,000 [ ..vviiiiee e 04/23/2015| 12/15/2021
48526CAM .. | KANSAS MUN ENERGY AGY PWRPROJREV ... [ ..... 2. |MFE L C1,114,920 . 1,000,000 | ....... 1,019,182 (4,965) 02/12/2018 07/01/2026
48542KQ69 .. .| KANSAS STDEV FINAUTHREV ..........cooeonfovens 2. |MFE L ... 250478 | ... 250,000 [ ......... 248254 [ ..o 334 02/12/2018| 11/01/2024
486296NS1 ... | KAUKAUNA WIS ELEC SYSREV ... Y 2. |MFE L . 1,860,333 | ... 1,625,000 [ ....... 1,675,107 (5,354) 02/12/2018| 12/15/2032
49130TSL1 ... | KENTUCKY HSG CORP HSG REV e e FE ... ... 773610 ... 750,000 [ ......... 750,000 [ ..o 05/30/2014 01/01/2023
500296GQ5 .. | KOKOMO-CENTER IND SCHBLDG CORP ........[..... 2. |MFE L ...315532 ... 285,000 [ ......... 299,528 (2,963) 02/12/2018| 01/15/2025
507686NG4 .. | LAKE CENTRAL IND MULTI- DISTRICT SCHBLD .. | ..... 2. |FE L . 1,496,760 | ... 1445000 [ ....... 1445000 ..o 02/12/2018 07/15/2025
507686QV8 .. .| LAKE CENTRAL IND MULTI- DISTRICT SCHBLD .. | ..... 2. |FE L ...278150 | ... 250,000 [ ......... 261,446 (2,326) 02/12/2018 07/15/2025
51427CAP6 .. .| LANCASTER OHIO WASTEWATERREV ......... [..... 2. 1FE ...... L2134 L 260,000 ......... 263,822 (1,904) 02/12/2018| 12/01/2025
536045AY3 .. . | LINN-MAR IOWA CMNTY SCH DIST SCH INFRAST | ..... 2. |FE L . 1,407,088 | ... 1,310,000 | ....... 1,305,779 . 1,094 02/12/2018 07/01/2023
537363GG2 .. | LITTLE ROCK ARK CAP IMPTREV ..............[..... 2. 1FE ...... ...300,399 | ... 260,000 ......... 281,434 (2,440) 02/12/2018| 10/01/2030
537374CN8 .. .| LITTLE ROCK ARK HOTEL & RESTAURANT GROSS ... .. 2. 1FE ...... ..277,883 ... 250,000 ......... 259,936 (2,030) 02/12/2018| 07/01/2025
543573DE6 ... | LORAIN CNTY OHIO CMNTY COLLEGE DIST GEN | ..... 2. 1FE ...... 296,340 | ......... 260,000 ......... 275,176 (1,791) 02/12/2018| 12/01/2030
545904KD5 ... | LOUDOUN CNTY VA SANTN AUTH WTR & SWR
REV et 2. |MFE L ... 247,399 ...254270 ... .250,000|......... 247965 .o 304 02/12/2018| 01/01/2026

546589YB2 .. . | LOUISVILLE & JEFFERSON CNTY KY MET SWRD |..... 2. |MFE L ... 470,153 ... 491476 | ... 440,000 ......... 463,453 (3,597) 02/12/2018 05/15/2030
553543DS5 ... | MSD WARREN TWP IND VISION 2005 SCHBLDG . | ..... . FE ... ... 750,000 ... 750,105 ... 750,000 ......... 750,000 [ ..o 05/09/2013| 01/10/2020
57419RYN9 .. | MARYLAND ST CMNTY DEV ADMIN DEPTHSG &C| ..... FE ... ... 850,000 ...858,968 | ... .850,000|......... 850,000 [ ...vviiii e 02/12/2018| 03/01/2021
57419RYRO .. | MARYLAND ST CMNTY DEV ADMIN DEPTHSG &C| ..... FE ... ... 600,000 ...617,964 | ... .600,000......... 600,000 [ .. e 11/18/2015| 09/01/2022
574204YC1 .. .| MARYLAND ST DEPT TRANSN CONS TRANSN ... | ..... 1FE ...... ... 248,295 ...259273 | ... 250,000 ......... 248672 (... 205 02/12/2018| 12/01/2025
57420PGL4 .. .| MARYLAND ST ECONOMIC DEV CORP LEASEREV| ..... |... [........... 1FE ... ... 758,618 ... 751,538 | ... 750,000 ......... 750,507 (1,199) 10/31/2012| 06/01/2020
57429KBN7 ...| MARYLAND ST TRANSN AUTH LEASE REV ...... [..... 2. |FE L ... 247,788 ... 257515 ... .250,000|......... 248140 [ ..o 189 02/12/2018| 07/01/2028
574482AL9 ... | MARYSVILLE OHIO SPLOBLIGREV ......... N 2. 1FE ...... ... 309,681 ...318,199 | ... 0295000 ......... 304,152 (2,968) 02/12/2018| 12/01/2025
58400CAJ6 ... | MECKLENBURGCNTYNCLTDOBLIG ..........[..... |... |..coooiinn. 1FE ...... ... 750,000 ...760,860 | ... 750,000 ......... 750,000 ... 03/01/2013| 02/01/2022
58400CAL1 .. .| MECKLENBURGCNTYNCLTDOBLIG ..........|..... 2. 1FE ...... ... 945,903 ...953799 ... 930,000 ......... 935,459 (1,660) 03/27/2013| 02/01/2024
586158QC4 .. | MEMPHIS TENN ELEC SYSREV ..... U DO 2. |MFE L . 1,044,930 . 1,002,010 ... 1,000,000 | ....... 1,036,303 (4,000) 02/12/2018| 12/01/2033
586200QM2 .. | MEMPHIS TENN SAN SEWSYSREV ............ [..... 2. |MFE L ... 254,426 ...255443 | ... .250,000|......... 251,299 (1,682) 02/12/2018| 10/01/2024
59027BAX8 ...| MERRILLVILLE IND REDEV AUTH LEASE RENTR .| ..... 2. |FE L ...264,343 ...269,883 ... .250,000|......... 259,688 (2,499) 02/12/2018| 08/15/2025
592041XQ5 . ..| MET GOVT NASHVILLE & DAVIDSON CNTY TENN | ..... 1 [FE L ... 737,595 ... 762,263 | ... 750,000 ......... 740,214 1,135 08/16/2017 | 10/01/2027
593237ES5 ... | MIAMI BEACH FLA REDEV AGY TAX INCREMENT .| ..... . FE ... . 1,017,424 1,013,530 ... 1,000,000 | ....... 1,004,389 (3,909) 02/12/2018| 02/01/2021
59333ND83 .. .| MIAMI-DADE CNTY FLASPLOBLIG ............. [..... 2. |MFE L ... 471,495 ... 487,018 ... 440,000 ......... 464,865 (3,559) 02/12/2018| 04/01/2032
59333P5J3 ... | MIAMI-DADE CNTY FLAAVIATIONREV ..........|..... 2. 1FE ...... ... 600,000 ...585228 | ... .600,000......... 600,000 |............co0 | 08/23/2019( 10/01/2032
593791FL5 ... | MIAMIUNIVOHIOGENRCPTS .................[..... 2. 1FE ...... ... 256,105 ...261,658 ... 250,000 ......... 252,953 (1,695) 02/12/2018| 09/01/2022
59455T3X8 ... | MICHIGANMUNBD AUTHREV .................|..... 2. 1FE ...... ... 195,000 ...195628 | ... 195,000 ......... 195,000 ..o o 02/12/2018| 10/01/2022
596232DF2 ... | MIDDLEBURY IND SCHS BLDGCORP ...........[..... 2. 1FE ...... ... 265112 ...282,343 | ... 250,000 ......... 261,592 (1,891) 02/12/2018| 07/15/2026
597163BB9 ... | MIDDLETOWN OHIONONTAXREV ..........oofcooee |oon | oot 1FE ...... ... 390,000 ... 405526 | ... 390,000 ......... 390,000 ... e 05/21/2015| 12/01/2025
603786HQ0 .. | MINNEAPOLISMINNREV ......................|..... 2. 1FE ... ... 325725 ... 341951 ... 305,000 ......... 320,378 (2,871) 02/12/2018| 12/01/2027
604146AP5 ... | MINNESOTASTGENFDREV ..................|..... 2. 1FE ...... ... 260,915 ...264770 | ... 250,000 ......... 255,990 (2,646) 02/12/2018| 03/01/2026
60416SLU2 ...| MINNESOTA STHSGFINAGY .........covvnfonnns 2. |MFE L ... 330,306 ...346,336 | ... .315,000 | ......... 326,167 (2,222) 02/12/2018| 08/01/2028
604832LU7 ... | MISHAWAKA IND SEWWKSREV ..........c.oo. [ ovens 2. |MFE L ... 264,310 ...282,780 ... .250,000|......... 261,049 (1,752) 02/12/2018 03/01/2027
60534TC94 ... | MISSISSIPPI DEV BK SPLOBLIG ............vifcvens 2. |MFE L ... 346,036 ... 357,406 | ... .325,000(......... 340,216 (3,123) 02/12/2018 07/01/2028
60534TRT4 .| MISSISSIPPIDEV BK SPLOBLIG ..........ovvvf e |oen [ovoiiiinn FE ... . 1,310,000 . 1,376,876 | ... 1,310,000 | ....... 1,310,000 oo e 02/12/2018 03/01/2023
60534TYBS5 ... | MISSISSIPPI DEVBK SPLOBLIG ..........c.vfcvens 2. |MFE L ... 261,734 ... 274663 | ... .250,000|......... 258,368 (1,808) 02/12/2018| 04/01/2025
60534WHSO0 .. | MISSISSIPPI DEV BK SPL OBLIG ....... I 2. |MFE L ... 463,865 ... 492879 ... 440,000 ......... 459,467 (2,362) 02/12/2018 03/01/2029
60534WLP1 .. | MISSISSIPPIDEVBKSPLOBLIG ................[..... 2. 1FE ...... ... 322,034 ...338,733 ... 300,000 ......... 318,063 (2,131) 02/12/2018| 07/01/2029
606033BQO .. .| MISSOURI DEV FIN BRD ANNUAL APPROPRIATIO | ..... 2. 1FE ... ... 600,750 ...606,081] ... .565,000|......... 591,233 (5,105) 02/12/2018| 10/01/2029
606341GM1 .. | MISSOURI ST BRD PUBBLDGS SPLOBLIG ...... | ..... 2. 1FE ...... .. 262,878 ...268,690 | ... 250,000 ......... 257,840 (2,705) 02/12/2018| 10/01/2026
606341JG1 ... | MISSOURI STBRD PUBBLDGS SPLOBLIG ...... |..... 2. 1FE ...... 266,777 ...2715170 | ... 250,000 ......... 261,923 (2,605) 02/12/2018| 04/01/2028
606341JX4 ... | MISSOURI STBRD PUBBLDGS SPLOBLIG ...... |..... 2. 1FE ...... 448,898 ...457,446 | ... 440,000 (......... 446,320 (1,380) 02/12/2018| 04/01/2029
60636ABD4 .. .| MISSOURI ST HEALTH & EDL FACS AUTHEDLF . | ..... 1 1FE ...... 1,000,000 1,078,600 1,000,000 | ....... 1,000,000 ... [ 02/12/2018| 11/15/2023




ANNUAL STATEMENT FOR THE YEAR 2019 oF THE CENTRAL MUTUAL INSURANCE COMPANY

Gol3

SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F NAIC Current
0 Desig- Year's
R nation Rate Other- Total
E and Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| Admin- Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G Bond istrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of |When| Due and During Maturity
Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/ACV. of Interest | Paid Accrued Year Acquired Date
61336PDJ7 ... | MONTGOMERY CNTYMDREV .................|..... 2. MFE ... ... 1,000,000 | ..... 103.1130 | ....... 1,031,130 | ....... 1,000,000 | ....... 1,000,000 42,000 |02/12/2018| 05/01/2022
613741EZ6 ... | MONTGOMERY CNTY VA ECONOMIC DEV AUTH
........................................................ AFE......|......... 795690 .....103.6730|......... 777,548 | ......... 750,000 |......... 766,700 26,625 |05/29/2015| 06/01/2022
613741GL5 .. .| MONTGOMERY CNTY VA ECONOMIC DEV AUTH
........................................................ AFE ...... |......... 750,000 .....101.2720 | ......... 759,540 | ......... 750,000 | ......... 750,000 18,990 [04/26/2017| 06/01/2023
614091AL0 ... | MONTGOMERY OHIO SPL OBLIG REV .. N P 2. |FE L 1,143,308 | ... 104.4700 | . 1,112,606 | ... 1,085,000 [ ....... 1,083,513 51,919 |02/12/2018| 12/01/2025
63948WAH5 .. | NDSU RESH & TECHNOLOGY PKINCNDLEASE .| ..... 1 [IFE L ...350,000..... 101.7530 ...356,136 | ... .350,000|......... 350,000 9,769 (07/15/2016| 05/01/2024
63948WAJ1 .. | NDSU RESH & TECHNOLOGY PKINCNDLEASE .| ..... 1 [FE L ...350,000..... 101.8240 ...356,384 | ... .350,000|......... 350,000 10,294 07/15/2016| 05/01/2025
641480JE9 ... | NEVADASTHWY IMPTREV ..........oveen [onnns 2. |MFE L ... 467,005 ..... 113.6080 ... 499875 ... 440,000 ......... 462,163 17,600 [02/12/2018| 12/01/2032
641667PZ7 ... | NEW ALBANY FLOYD CNTY IND SCHBLDG CORP | ..... 2. 1FE ...... ...265623 | ..... 109.9790 ... 274048 | ... 250,000 ......... 260,929 10,000 {02/12/2018| 07/15/2025
642577TK6 ... | NEWBRAUNFELS TEXUTILREV ...............|..... 2. 1FE ...... ... 267581 ..... 110.3860 ...275965 | ... 250,000 ......... 262,707 10,000 {02/12/2018| 07/01/2029
645913BW3 .. | NEW JERSEY ECONOMIC DEVAUTHSTPENSION | ..... |... |........... 1FE ...... . 4560658 |..... 133.0230 . 4522,782|....... 3,400,000 ]....... 4,529,980 62,883 |09/13/2019| 02/15/2029
64972EGM5 .. | NEW YORKN Y CITY HSG DEV CORP MULTIFAMI | ..... 2. 1FE ...... . 1,090,867 | ..... 101.5950 . 1,097,226 | ....... 1,080,000 ....... 1,090,323 13,838 [07/08/2019| 11/01/2039
649907XX5 ... | NEW YORK STATE DORMITORY AUTHORITY .... |..... ST 1FE ...... .1,000,000 ..... 107.7370 . 1,077,370 | ....... 1,000,000 ....... 1,000,000 38,920 |12/05/2013| 12/01/2024
65081PAJ8 ... | NEWBURGH HEIGHTS OHIO INCOME TAXREV .. | ..... 2. 1FE ...... . 1,199,593 | . ... 111.2860 . 1,268,660 | ....... 1,140,000 ....... 1,175,343 45,600 |02/12/2018| 12/01/2030
655164GH8 .. | NOBLESVILLE IND REDEV AUTHLEASE RENTRE | ..... 2. |FE L . 255311 ... 109.8180 ...274545 | ... .250,000|......... 254,009 10,000 {02/12/2018| 08/01/2030
65819WAMS5 .| NORTH CAROLINA EASTN MUN PWR AGY REV .. | ..... 1 |IFE L 767,805 | ..... 100.4730 753548 | ......... 750,000 [ ......... 751,944 21,960 |09/11/2015| 07/01/2020
658207PP4 ... | NORTH CAROLINA HSG FIN AGY
HOMEOWNERSHIP ... e | [ FE o [, 790,000 | ..... 100.0000 | ......... 790,000 790,000 | ......... 790,000 22,705 |02/12/2018| 01/01/2020
658289851 ... | NORTH CAROLINA ST UNIV N C RALEIGHREV ... |..... 1 [FE L . 1,267,980 | ..... 102.6420 | . . 1,416,460 | ... 1,380,000 [ ....... 1,320,873 | ... ... 37,577 02/12/2018| 10/01/2024
65887PNP6 ...| NORTH DAKOTAPUB FINAUTH ............oo.f.vens 2. |MFE L ...263,044 | ..... 1105190 | . ...276,298 | ... .250,000|......... 259,401 | ... . 10,000 {02/12/2018| 06/01/2026
659011CC2 ... NORTHDAKOTASTUNIVREV .................|..... 2. 1FE ...... 212790 | ..... 104.7650 225,245 215,000 ......... 213,119 6,450 |02/12/2018| 04/01/2029
66283AEKS ...| NORTH TEX MUN WTR DIST TEX REGL
WASTEWTR ... [ e 2. MFE ... 469,891 | ..... 110.8030 [ ......... 493,073 445000 (......... 463,995 17,800 [02/12/2018| 06/01/2030
664259CH9 .. .| NORTHEAST MET INTER SCH DISTNO 916 MINN | ..... 2. 1FE ...... ...358,383|..... 111.7290 | . ... 374292 | ... 335000 ......... 352,554 ... 14,238 (02/12/2018| 02/01/2029
665250BT2 ... | NORTHERN ILL MUN PWR AGY PWRPROJREV . .| ..... 9. 1FE ...... .1,023829..... 100.0000 | . . 1,000,000 | ... 1,000,000 | ....... 1,000,000 ... 61,880 [02/12/2018| 01/01/2020
665304FH9 ... | NORTHERN KY UNIVGENRCPTS ..............[..... 2. 1FE ...... . L 1,091,779 | ... 107.6150 | . . 1,140,719 | ... 1,060,000 | ....... 1,080,877 . 31,800 (04/28/2016| 09/01/2027
667300DA2 ... | NORTHWEST ALLEN CNTY IND MIDDLE SCHBLDG ..... |... [........... FE ..o e, 371,166 | ..... 1053320 | ......... 379,195 360,000 [ ......... 365,971 14,400 [02/12/2018| 01/15/2022
668204CU2 .. .| NORTHWESTERN OHIO WTR & SWR DIST WTR
RES .\ttt I P 1 [FE L ...105,000..... ... 107,265 ... 105,000 ......... 105,000 .. 7,750 {02/12/2018| 12/01/2020
673588EN5 ...| OAKLAND UNIVMICHREV ... [ | [ FE ... . 1,000,000 | ..... . 1,027,660 | ... 1,000,000 | ....... 1,000,000 . 32,200 {02/12/2018| 05/15/2023
67419AABT ...| OAKWOOD VLG OHIO NAT GAS DISTRSYSREV . | ..... 2. |MFE L ...653,029..... ... 705707 | ... .635,000(......... 648,127 ... 36,830 |02/12/2018| 04/01/2029
677555023 ... | OHIO STECONOMIC DEVREV .............ooufovens 2. |FE L ... 755,000 ..... ... 795793 ... 755,000 ......... 755,000 ... 33,797 |02/12/2018| 06/01/2027
67756A2M3 .. .| OHIO ST HIGHER EDL FAC COMMNREV ........ [..... 1 [FE L ...500,000..... ...500,000 ... .500,000|......... 500,000 ... 17,745 |02/12/2018| 01/01/2020
67868UBZ5 .. .| OKLAHOMA CNTY OKLAFINAUTHEDLFACSLEA | ..... |... |........... 1FE ...... .1,000,000 | ..... . 1,027,580 | ....... 1,000,000 ....... 1,000,000 ... 64,000 (02/12/2018| 09/01/2020
681725KS5 ... | OMAHANEB ARPTAUTHARPTREV ............[..... 2. 1FE ...... . 1,048,582 ..... . 1,129,720 ....... 1,000,000 | ....... 1,036,750 ... 40,000 (02/12/2018| 12/15/2032
68285TAG4 ... ONSLOWCNTYNCLTDOBLIG .............oou | .nee 2. 1FE ...... ...299,056 | ..... ... 312,99 | ... 290,000 ......... 295,669 ... 11,600 (02/12/2018| 06/01/2025
704668DE9 .. .| PEACHTREE CITY GAWTR & SEWAUTHSWRSYS| ..... |... |........... 1FE ...... ...750,000]..... ...750,555 | ... 750,000 ......... 750,000 ... 14,850 (01/30/2013| 03/01/2020
708292GL5 ... | PENNINGTON CNTY SDCTFSPARTN ..........[..... 2. 1FE ...... ...293913 | ..... ...304,410 ... .280,000......... 289,656 ... 11,200 (02/12/2018| 12/01/2030
715029FX7 ... | PERRY TWP IND MULTI SCHBLDG CORP ....... [..... 2. |FE L ... 778388 | ..... ... 788678 ... 750,000 ......... 756,541 ... 30,000 |11/16/2011| 07/15/2024
716418AN8 ... | PETOSKEY MICH WTR SUPPLY & SEWDISP SYS .| ..... 2. |MFE L ...532910..... ...520530 ... .500,000|......... 504,399 ... 25,000 |06/15/2011| 02/01/2024
71884AWS4 . . | PHOENIX ARIZ CIVIC IMPT CORP EXCISE TAX ... | ..... 2. |MFE L ... 871692 ..... ...878,059 ... .850,000|......... 857,663 ... 31,535 (10/22/2014| 07/01/2025
724795BDO0 ... | PITTSBURGH & ALLEGHENY CNTY PASPORTS & | ..... 2. |MFE L . 1,365,000 | ..... 1,436,349 | ... 1,365,000 [ ....... 1,365,000 ... 53,522 02/12/2018| 12/15/2025
73358WAH7 .. | PORTAUTHNY&NJ ..o [ | [ FE ... 971520 .. 1,084,072 ... .925,000|......... 947,515 ... 54,196 |02/12/2018| 12/01/2024
736746XS2 .. .| PORTLAND ORE URBAN RENEWAL & REDEV ....|..... 1 [IFE L ...813,038..... ... 768,353 ... 750,000 ......... 767,824 ... 27,923 |02/10/2016| 06/15/2021
74442PDZ5 .. .| PUBLIC FINAUTHWISREV ...........cooveifounns 1 [FE L 1,087,952 ..... 1,127,268 | ....... 1,080,000 | ....... 1,083,113 ... 35,404 |08/10/2017| 07/01/2029
751100JA7 ... | RALEIGHN C COMB ENTERPRISE SYSREV .....[..... |... |.......o.e. 1FE ...... .1,000,000 | ..... . 1,008,570 | ....... 1,000,000 ....... 1,000,000 . 21,400 (05/03/2013| 03/01/2022
753385KE2 ... | RAPIDCITY SDSALESTAXREV ............... | ... 2. 1FE ...... ...284,009]..... ...289380 ... .280,000(......... 282,070 .. 8,400 (02/12/2018| 06/01/2024
753387CHO ... RAPIDCITY SDWTRREV ........ B P 2. 1FE ...... ...265665]..... ...283285] ... 250,000 ......... 262,176 . 10,000 (02/12/2018| 11/01/2029
756872GJ0 ... | REDRIVED FIN CORP TEXEDREV ............ [..... 2. |FE L ... 254,047 | ... 251875 ... .250,000|......... 250,409 ... 12,500 |02/12/2018| 03/15/2026
767169DX0 .. .| RIO RANCHO N MEX GROSS RCPTS TAXREV ... [ ..... |... |........... 1FE ...... ...750,000]..... ...765938 | ... 750,000 ......... 750,000 ... 22,875 (04/25/2013| 06/01/2023
767175HES .. . | RIO RANCHO N MEX WTR & WASTEWTR SYSREV | ..... 2. 1FE ...... ...266,401]..... ...284861] ... 255,000 ......... 263,698 ... 10,200 (02/12/2018| 05/15/2029
773038DQ4 .. | ROCKDALE CNTY GAWTR & SEWAUTHREV ... .| ..... 2. 1FE ... .1,000,000 | ..... . 1,029,030 | ... 1,000,000 | ....... 1,000,000 ... 32,100 (03/12/2013| 07/01/2025
78764YDHY .. | ST CHARLES CNTY MO PUB WTR SUPPLY DISTN | ..... 2. |MFE L ... 253,661 ..... ...216,243 | ... .250,000|......... 252,877 ... 10,000 |02/12/2018| 12/01/2031
790608ESS .. . | ST JOSEPH CNTY IND ECONOMIC DEVREV .....|..... 2. |MFE L ...265005]..... ...282,805] ... .250,000|......... 262,263 . 10,000 |02/12/2018| 04/01/2028
791023AKO0 ... | STLANDRY PARISHLARDDISTNO 1 SALEST .. [..... ... [.oviiiiins FE ... ... 248583 |..... ...262610] ... .250,000|......... 249,113 .. 7,500 {02/12/2018| 03/01/2023
79165TRS2 .| ST LOUIS MO MUN FIN CORP LEASEHOLD REV .. | ..... 2. |FE L . 1,040,000 | ..... . 1,081,891 ....... 1,040,000 ....... 1,040,000 . 43,148 02/12/2018| 04/15/2031
79467BAN5 .. .| SALES TAX SECURITIZATION CORPILL .........[..... 1 [IFE L L 4,223640 | ... . 4,118,480 | ....... 4,000,000 ....... 4219893 oo e BTATY | e [ 3422 L 2877 |0 | BBA40 | 09/26/2019| 01/01/2032
79560CAE9 .. .| SALT LAKE CITY UTAH REDEV AGY TAX INCREM .| ..... 1 [FE L 1,847,834 ... . 1,843,313 ....... 1,835000 | ....... 1,835,685 68,849 |02/12/2018| 04/01/2020
79588VAM7 .. | SAMPSON CNTYNCLTDOBLIG ...............|..... 2. 1FE ...... ...265353|..... ...282580 ... 250,000 ......... 261,974 10,000 {02/12/2018| 12/01/2028
80483CNQO .. | SAVANNAH GA ECONOMIC DEV AUTHREV ......[..... L2 1FE ... ...310,683..... ...328,701] ... 0295000 ......... 308,058 11,800 [02/12/2018| 06/15/2031
805091CL7 .. .| SAVANNAH VALLEY TENN UTIL DIST HAMILTON . | ..... 1L [IFE L ...509,335|..... ...518340 | ... .500,000|......... 503,220 16,250 [04/26/2012| 06/01/2023
818614FC8 ... SEYMOURIND SEWWKSREV .................[..... 2. 1FE ...... ...261464 | ... ...270,306 | ... .260,000|......... 260,923 7,800 |02/12/2018| 07/01/2027
820794CES3 .. .| SHAWNEE STUNIVOHIO GENRCPTS ..........[..... 2. 2FE ...... ..355313 | ..... .. 356,384 | ... .330,000(......... 350,311 12,375 [02/12/2018| 06/01/2027
837151FP9 ... | SOUTH CAROLINA STPUB SVCAUTHREV ......[..... 1 1FE ...... 621,438 ..... 630,161]......... 610,000 ......... 613,564 23,314 |04/20/2012| 12/01/2022
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837545GC0 .. | SOUTH DAKOTA CONSERVANCY DISTREV ..... |..... ST MFE ... ... 1,000,000 | ..... 104.1360 | ....... 1,041,360 | ....... 1,000,000 | ....... 1,000,000 [ ... e [ [ | 4384 4383 (FA L L 18267 ... 43,840 |02/12/2018| 08/01/2021
837545JU7 ... | SOUTH DAKOTA CONSERVANCY DISTREV ..... [..... S [FE 748193 | ..... 1048140 [ ......... 786,105 | ......... 750,000 [ ......... TA90M4 | . 72| [ 3083 L 3409 [FA L L 9634 L 23,123 |08/13/2014| 08/01/2025
837549MF8 ...| SOUTH DAKOTA ECONOMIC DEV FIN AUTH
ECONO ... e | [ FE o [, 405,000 ..... 3280 ... 406,328 |......... 405,000 | ......... 405,000 .o | e [ | 3425 L 3423 [AO L 3164 12,656 02/12/2018| 04/01/2020
83755LXE1 ... | SOUTH DAKOTA ST BLDG AUTH REV U DO 2. |MFE L ...363,150 | ..... . ...383,023 ... .350,000|......... 359,501 14,000 [02/12/2018| 06/01/2029
83755LYAS .. .| SOUTH DAKOTA STBLDG AUTHREV ...........[..... . FE ... ...500,000..... ...501,165 | ... .500,000|......... 500,000 11,620 [05/13/2015| 06/01/2020
83755LZX7 ... | SOUTH DAKOTA STBLDGAUTHREV ...........[..... 2. |MFE L 407,244 | L. ...432915 ... .380,000|......... 402,335 15,200 [02/12/2018| 06/01/2031
83755VPS7 ...| SOUTH DAKOTA ST HEALTH & EDL FACS AUTHR | ..... 2. |MFE L . 1,000,000 | ..... 1,019,530 | ... 1,000,000 [ ....... 1,000,000 53,000 |02/12/2018| 08/01/2025
83756CHU2 .. | SOUTH DAKOTAHSG DEVAUTH .....o.ovvvee| e |oon [ FE ... ...935000..... ...974,261 | ... .935,000|......... 935,000 31,753 |02/12/2018| 05/01/2024
847184TP3 ... | SPARTANBURG SCWTRWKSREV .............[..... 2. 1FE ...... ...261378..... ...284725] ... 250,000 ......... 258,893 10,000 {02/12/2018| 12/01/2028
85732MK30 .. .| STATE PUB SCH BLDG AUTH PACOLLEGEREV . | ..... 2. 1FE ...... . 1,405,028 | ..... . 1,527,329 ....... 1,380,000 ....... 1,395,827 55,200 |02/12/2018| 05/01/2030
85732MLV7 .. .| STATE PUB SCH BLDG AUTH PACOLLEGEREV . | ..... 2. 1FE ...... .1,048/486 | ..... . 1,048,240 ....... 1,000,000 ....... 1,008,294 55,000 |02/12/2018| 03/01/2023
880558FCO ... | TENNESSEE STSCHBDAUTH .................|..... 2. 1FE ...... ...654570 | ..... ...677,950 | ... .650,000|......... 652,371 21,203 |09/03/2014 | 11/01/2025
88213ABV6 ... TEXASA&MUNIVREVS .................... ... ST 1FE ...... ...750,000]..... ... 773,955 | ... 750,000 ......... 750,000 20,873 |01/07/2015| 05/15/2024
88213ACN3 .. [ TEXASA&GMUNIVREVS .................ooo ] 2. 1FE ...... .1,058220 | ..... . 1,084,190 | ... 1,000,000 | ....... 1,034,018 40,000 |07/01/2015| 05/15/2026
88213ADS1 ...| TEXASA&MUNIVREVS ......ovviiiienn e FE ... ... 750,000 ..... L TT1465 . 750,000 ......... 750,000 19,995 [03/22/2016| 05/15/2025
882806EQ1 ...| TEXASTECHUNIVREVS .......oovvvininnnfonnnn FE ... .. 750,000 ..... .. 769,463 | ... 750,000 ......... 750,000 20,708 |03/18/2015| 02/15/2023
889379QP1 ...| TOLEDO OHIO SEWSYSREV ..........oovveuifcvens 2. |FE L 246,935 | ..... 263,052 (......... 240,000 [ ......... 244815 .o e (V189) | e [ 4000 | L 3528 | MN L | 1227 9,600 (02/12/2018| 11/15/2024
890625AL0 ... | TOPEKA KANS PUB BLDG COMMN LEASEHOLD
REV oo S22 [FE 982,390 | ..... 1,031,360 [ ....... 1,000,000 [ ......... 990,485 32,500 |11/06/2013| 12/01/2025
90470PANS .. .| UNIFIED FIRE SVC AREA UTAH LOC BLDG AUTH . | ..... 2. |MFE L ...924012 ... ...951,255 | ... .900,000|......... 915,713 | ... 27,000 |07/21/2016| 04/01/2030
914023LH7 ... | UNIVERSITY AKRON OHIO GENRCPTS .........[..... 2. 1FE ...... . 1,069,940 | ..... . 1,084,450 | ... 1,000,000 | ....... 1,047,104 35,000 |05/20/2016| 01/01/2031
914026QN2 .. | UNIVERSITY ALAGENREV ....................|..... 2. 1FE ... ...458223 | ..... ...480,339 | ... 440,000 ......... 452,490 17,600 {02/12/2018| 10/01/2029
91417KE64 . .. | UNIVERSITY COLO ENTERPRISE SYSREV ...... |..... 2. 1FE ...... ..264,965 | ..... ... 277585 ... 250,000 ......... 260,772 10,000 {02/12/2018| 06/01/2028
914716VD4 .| UNIVERSITY N C CHARLOTTE REV I 2. [MFE L 1,855,000 . . 1,666,271 | ....... 1,655,000 [ ....... 1655000 [ ........cooovie |eiriiiiiiinnn, 79,970 |02/12/2018| 04/01/2021
9147607L1 ... [ UNIVERSITY OKLAREVS ......................]..... 2. 1FE ...... [....... 1,000,000]..... . 1,040,950 | ....... 1,000,000 |....... 1,000,000 | ............... [ 50,440 |02/12/2018| 07/01/2026
91476PPJ1 ... | UNIVERSITY OKLAREVS ........ooovvenonac| oo |oon [ FE ..o |t 750,000 ... ... 765045 | ... 750,000 [ ...t 750,000 [ 22,200 |09/11/2015| 07/01/2022
9151154Y2 ... | UNIVERSITY TEXPERMUNIVFD ............o.f.oone 2. [MFE L. 266625 ... ...277,308 ... 10,000 {02/12/2018| 07/01/2029
9151158F9 ... | UNIVERSITY TEXPERMUNIVFD .........oooonfves 12 [MFE L | 1,087,928 172,449 | L 18,737 [03/11/2019| 07/01/2047
917567EX3 ... | UTAH TRAN AUTH SALES TAXREV .............|..... 12 [MFE | .220,000 . 1223320 .......220,000 | ..t 220,000 (e e e e [ 3443 3443 UD L T38| 11/07/2019| 12/15/2042
92774GKUS .. | VIRGINIA BEACH VA DEV AUTHPUBFACREV ... | ..... 2. [MFEL ... 266,486 ... ... 283735 ... 10,000 {02/12/2018| 07/15/2027
9277817J3 ... | VIRGINIA COLLEGE BUILDING AUTHORITY ......[..... 2 [MFE L 1012541 L . 1,002,400 | ... 48,750 (02/12/2018| 02/01/2022
92778LBK5 ... | VIRGINIA COMWLTH UNIV HEALTH SYSAUTHRE | ..... 1 [FE L ..803,220 ...796,800 ... 28,935 |06/09/2017| 01/01/2024
92778VEUS .. .| VIRGINIA COLLEGE BUILDING AUTHORITY ......[..... L [FE | 750,000 | L TT2433 | 750,000 [ e 750,000 [ e 20,400 |07/19/2017| 02/01/2025
92812VBZ8 .. .| VIRGINIASTHSGDEVAUTH .................. [..... 2. 1FE ......[.........500,000]..... ...513285|.........500,000|.........500,000 | ............... [ 16,480 [10/29/2014| 11/01/2024
928172WD3 .. | VIRGINIA ST PUB BLDG AUTH PUB FACSREV ... |..... L [FE 98381 L 1,116,460 | ... 48,000 (02/12/2018| 08/01/2024
92818MPRS5 .. | VIRGINIA STRES AUTH CLEANWTRREV ....... [..... 2. MFE ... |..........57809]..... .. 62,506 | ... 2,200 |02/12/2018| 11/01/2028
92818MQK9 .. [ VIRGINIA ST RES AUTH CLEAN WTRREV . U 2. FE ... |......... 425684 . ... ... 447634 | ... 16,200 {02/12/2018| 11/01/2028
93638RFR1 .. | WARSAW IND MULTI-SCHBLDGCORP ......... [..... 2. 1FE ......[....... 1,030,163 | ..... . 1,124,950 | ... 40,000 |02/12/2018| 07/15/2030
946363LA4 ... | WAYNE TWP IND MARION CNTY SCHBLDG CORP | ..... |... [........... FE oo [ 402222 ...420188 | ... 15,000 [02/12/2018| 07/15/2026
952718XF6 ... | WESTFARGOND .......c.oviviiininiianiif e 2. [MFE L 319523 L ...332,280 ... 12,000 {02/12/2018| 05/01/2026
952753DV0 ...| WESTFARGOND WTR&SWRREV ............[..... 2 [MFE L. 204269 | L ...297,948 | ... 10,688 [02/12/2018| 11/01/2023
95308RJH3 ...| WEST HARRIS CNTY TEX REGL WTR AUTH WTR S| ... 2 [MFE L 264,049 L ...280,780 ... 10,000 {02/12/2018| 12/15/2029
953699CU7 .. .| WEST LAFAYETTE INDREDEVAUTH ........... [..... 2. [MFEL 256,280 | ...266,028 | ... 9,000 (02/12/2018 08/01/2030
957897HKO ...| WESTERN CAROLINAUNIVNCREV ............f..... 2. [MFEL |, 265658 ... ...278,943 | ... 10,000 {02/12/2018| 10/01/2030
967338XE9 ... | WICHITA KANS WTR & SWR UTILREV .......... [..... 2. [MFE L 356317 L ...373252 ... 12,075 (02/12/2018| 10/01/2029
975680CD9 . ..[ WINSTON-SALEMN CLTDOBLIG ........ A 2. 1FE ...... ...169,988 | ..... ... 178,443 | ... , .. 7,425 (02/12/2018| 06/01/2022
975680CR8 .. .| WINSTON-SALEMNCLTDOBLIG .............. [..... |... |........... 1FE ...... ... 242104 | ... .. . ...253981...... ..235 000 ......... , . 10,575 [02/12/2018| 06/01/2022
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations .....................ocoiiii|onn. 148,820,523 [ ... XXX ... [..... 153,235,967 | ..... 144,850,000 | .. ... 147,758,947 5 119,748 | . XXX . XXX
u.s. Speclal Revenue, Special Assessment - Residential Mortgage-Backed Securities
30711XEP5 ...| CAS17COT IM2-CMO ... [ e U PUTUR A [ TUTOUTUN PR 808,848 | ..... 105.3661|......... 790,246 | ......... 750,000 [ ......... 796,227 | ..o e (12821) | o [ [ 5342 L. 3542 | MON L[ L. L. 688 36,557 |03/04/2019| 07/25/2029
30711XUX0 ...| CAS17CO7 IM2-CMO ... [ e . 4 . . . 5,062,031 . . 5,085,187 | ....... 5,000,000 ....... 5,055,332 54,278 |10/02/2019| 05/25/2030
31335BQL3 ...| FHG61359-RMBS ........ovviiniien [enns 4 . 1,843,449 1,947,620 ....... 1,848,069 ....... 1,843,620 [ ..o 64,682 |04/20/2018| 03/01/2048
3136B1UG7 .. | FNR 1826BDH-CMORMBS .............coveu|vnns 4 . 1,902,070 1,957,029 ....... 1,892,807 | ....... 1,899,019 66,241 |05/10/2018| 06/25/2046
3138ERYX2 .. [FNAL9725-RMBS ........................... |..... L4 . 2,429,304 . 2598829 .......24395% |....... 2420334 | ... 85,386 |04/25/2018| 01/01/2047
3138WHNF5 .. [ FNAS7589-RMBS ... [onnns L4 . 4,739,913 . 4934822 ....... 4706818 (....... 4,739,503 151,010 {01/08/2019| 07/01/2046
3140J76B6 ... | FN BM3565 - RMBS . B L4 . 1,999,801 . 2117,446 | ....... 2,061,235 ....... 2,000,041 ... 61,837 |04/19/2018| 10/01/2047
3140J86V0 ... [ FN BM4483 -RMBS ... T L4 ... 975815 1,011,349 ... 946245 ... 974,107 28,387 |03/13/2019| 09/01/2048
3140J9ME8 ... FNBM4856-RMBS ...........................[..... L4 . 1,458,065 . 1522363 |....... 1414310 ....... 1,457,676 . . ... 42,429 (03/13/2019| 04/01/2047
3140Q94H3 .. [FNCA2623-RMBS ...........................[..... 4. . 3,670,183 . . 3,873,523 |.......3593815[....... 3,658,481 . (12106) .. ...... 143,753 [12/17/2018| 11/01/2048
2699999 Subtotal - U.S. Special Revenue, Special Assessment - Residential Mongage-Backed Securmes 24889479 ... XXX ... |...... 25,838,414 | ...... 24,652,695 | ...... 24,853,340 (34,232) [ ..o e | XXX XXX XXX 61497 734,560 | . XXX XXX
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U.S. Special Revenue, Special Assessment - Commercial Mortgage-Backed Securities
3136AY2H5 ...| FNA1TM14AA2-CMBS ... [ T TR PO L OO IR 1,710454 | ... 1027810 | ....... 1,850,058 [ ....... 1,800,000 [ ....... 1,726,986 ..o | 9604 ..o | 2876 ..... 3634 MON .|........ 4314 ... 52,489 |07/25/2018| 11/25/2027
2799999 Subtotal - U.S. Special Revenue, Special Assessment - Commercial Mortgage-Backed Securities ..........[....... 1,710454 | ... XXX ... |....... 1,850,058 | ....... 1,800,000 ....... 1,726,986 | ... oo 9604 | ... o XXX XXX XXX [, 4314 ........ 52,489 . XXX XXX
U.S. Special Revenue, Special Assessment - Other Loan-Backed and Structured Securities
472737FF7 ... | JEFFERSON CNTY COLO SCHDISTNOR-1CTFS | ..... | .......................... 600,000 ..... 100.1240 | ......... 600,744 |......... 600,000 |......... 600,000 ............... | s e 2250 |..... 2250 |JD ... f......... 600 |........ 13,500 [04/23/2015| 06/15/2020
2899999 Subtotal - U.S. Special Revenue, Special Assessment - Other Loan-Backed and Structured Securities ...... |......... 600,000 (... XXX ... [......... 600,744 | ......... 600,000 (......... 600,000 ... e e XXX XXX XXX [..oooooe. 600|........ 13,500 | . XXX XXX
3199999 Subtotal - U.S. Special Revenue, Special ASSESSIMENt . .. . ... ...ttt e eiaiieiaieeien | 176,020,456 | ... XXX ... [..... 181,525,183 | ..... 171,902,695 | ... 174939273 | ... | 4215310 | XXX XXX . [ XXX [.... 1606349 ...... 5,920,297 [ XXX |[.. XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055AL6 ... [AFLACINC ... e oo T IFE 982,552 1,051,895 1,000,000 36,250 |02/12/2018| 06/15/2023
00185AAC8 ... AONPLC ... A C 2FE ...... ... 167,808 ... 187,992 ... . 175,000 7,788 |04/20/2018| 05/24/2043
00185AAD6 ... AONPLC . N C 2FE ...... ... 263,045 ... 275749 ... . 260,000 10,400 (06/08/2018| 11/27/2023
00206RAX0 ...[AT&TINC ... [ 2FE ...... ... 999,367 . 1,034,068 | ....... 1,000,000 44,500 |02/12/2018| 05/15/2021
00206RBD3 .. [AT&TINC ...........cooiiiiiiiiiiiiiiiiee [ 2FE ... ... 954,659 . 1,019,044 | ....... 1,000,000 30,000 |02/12/2018| 02/15/2022
00206RCEQ .. | AT&TING ...t [ FE ... . 1,027,593 . 1,060,309 | ....... 1,000,000 39,000 |02/12/2018| 03/11/2024
00206RDQ2 .. | AT&TINC ... . . N PO FE ... ...556,123 ...630,735 ... . 575,000 24,438 |11/26/2018| 03/01/2027
00206RGLO .. |AT&TINC .............. . N PO FE ... ... 342,045 ...380,161 ... . 350,000 14,350 [04/20/2018| 02/15/2028
002824BB5 ... | ABBOTT LABORATORIES .. . I FE ... ... 967,805 . 1,037,530 | ....... 1,000,000 29,500 |02/12/2018| 03/15/2025
002824BH2 ...| ABBOTT LABORATORIES ...........ovvvvnifonnns FE ... . 1,120,569 . 1,406,228 | ....... 1,075,000 52,675 |11/26/2018| 11/30/2046
002824BN9 ... | ABBOTT LABORATORIES .. I 1FE ...... . 155,667 188711 . 150,000 7,125 (01/23/2019| 04/15/2043
00287YAP4 ...|ABBVIEINC ............ N 2FE ...... ... 507,187 ...529,665 | ... 515,000 . 16,480 (06/08/2018| 11/06/2022
00287YBC2 ...| ABBVIEINC . .. N 2FE ...... ...205227 | ... 195,000 .... 8,450 [09/13/2018| 11/14/2023
00287YBDO ...[ABBVIEINC .......... ... ..o [onnne 2FE ...... . 2,588,198 | ... 2,250,000 126,750 [09/13/2018| 11/14/2048
00388WAH4 .. | ABU DHABI NATIONAL ENERGY COMPANY PJSC | ..... C 1FE ...... ...205380 ... 200,000 .........200,000 | .........coooo e e [ [ 4000 f L. 4000 [AO L)L 1956 09/26/2019( 10/03/2049
00440EAW? .. | CHUBB INAHOLDINGSINC .............coovnufnnns 1FE ... ...210535 | ... 175,000 7,613 [04/20/2018 11/03/2045
00507UASO ...| ALLERGAN FUNDINGSCS ......... B P C 2FE ... ... 366,840 | ... 350,000 13,300 {04/20/2018| 03/15/2025
00774MAE5 .. | AERCAP IRELAND CAPITALDAC ..o | evnnn c FE ... ...434700 ... 420,000 16,275 (04/20/2018| 01/23/2028
00912XAT1 ...| AIRLEASECORP .......ceiviiiininaiinns e FE ... ...552,858 | ... 540,000 16,200 06/08/2018| 09/15/2023
00912XBFO ...| AIRLEASECORP .......cuiviiiininaianns [eenn FE ... L5744 520,000 24,985 |09/10/2018| 10/01/2028
020002BG5 ...| ALLSTATECORP ......vviviieieriieeenen | e 1FE ...... ... 155860 | ... 140,000 | ... 139,043 [ oo [ 19 e [ 3850 | L. 3889 | FA | 3009 L 06/05/2019| 08/10/2049
02209SAU7 ...| ALTRIAGROUPINC ... [eens FE ... ...346,046 | ... 350,000 9,188 (04/20/2018| 09/16/2026
023135BC9 ...| AMAZON.COMINC .........ovviniiininins [eenn FE ... ... 740,158 | ... 700,000 22,050 |11/17/2017| 08/22/2027
023135BJ4 ... [ AMAZON.COMINC .................coovvenns [onnns 1FE ...... . 2,347,196 | ... 2,000,000 81,000 |12/10/2018| 08/22/2047
02376RAC6 .. | AMERICAN AIRLINES GROUPINC ..............[..... SFE ...... ...268,561] ... 255,000 6,765 |05/16/2019| 06/01/2022
0258MOELY .. .| AMERICAN EXPRESS CREDITCORP ............[..... 1FE ...... ... 372,653 | ... 350,000 11,550 [04/20/2018| 05/03/2027
026874DL8 .. .| AMERICAN INTERNATIONAL GROUPINC ........[..... 2FE ... . 1,498,169 | ... 1,250,000 59,375 |12/12/2018| 04/01/2048
03027XAB6 . ..| AMERICANTOWERCORP .....................f..... 2FE ...... ...538,947 | ... 520,000 18,200 06/08/2018| 01/31/2023
03027XAR1 ... AMERICAN TOWERCORP .................ooonf.nnee 2FE ...... . 1,912,407 | ... 1,825,000 65,700 |11/26/2018| 01/15/2028
031162BV1 ... [AMGENINC .............. N 2FE ... ... 792,056 | ... 750,000 27,188 |02/12/2018| 05/22/2024
031162CD0 ...| AMGENINC ........vovivieiinn N FE ... . 2,080,550 | ... 1,800,000 82,134 |11/26/2018| 06/15/2048
03522AAJ9 ... | ANHEUSER-BUSCH COMPANIES LLC .. I FE ... ... 249,106 | ... 210,000 10,290 [04/20/2018| 02/01/2046
035242AL0 ... | ANHEUSER-BUSCH INBEV FINANCEINC ........[..... FE ... . 1,395219 | ... 1,348,000 44,484 (03/19/2018| 02/01/2023
035242AP1 ... | ANHEUSER-BUSCH INBEV FINANCEINC ........[..... FE ... ...694725| ... 650,000 23,725 |11/17/2017| 02/01/2026
036752AB9 ... | ANTHEMINC ..........ccoviiiinnnnn N FE ... . 1,085,370 | ... 1,000,000 36,500 |02/12/2018| 12/01/2027
036752AK9 ... | ANTHEMINC .. . . N FE ... ... 128,808 ... 130,000 | ..o 129211 [ e B e [ 3700 3734 MS L | 1496 09/04/2019| 09/15/2049
037833AK6 ... [APPLEINC ... [ 1FE ...... . 2,033,458 | ... 2,000,000 . 48,000 (04/09/2014| 05/03/2023
037833BX7 ... [ APPLEINC .... PR I 1FE ...... ...613,061] ... 490,000 22,785 |04/20/2018| 02/23/2046
037833DQ0 .. [APPLEINC ... [ 1FE ...... ...443180 | ... 455000 | ......... 450,700 | ... | 2T s | 2950 L 2987 |MS L L 4101 09/04/2019( 09/11/2049
038222AH8 .. .| APPLIEDMATERIALSINC .....................|..... 1FE ...... . 1,065,507 | ... 1,060,000 27,825 |05/24/2017| 10/01/2020
038522AK4 ... [ARAMARK ... SFE ...... ...164,200 | ... 160,000 8,200 |11/01/2018| 01/15/2024
040555CR3 .. .| ARIZONA PUBLIC SERVICECO ................ [..oes 1FE ... ... 450,006 | ... 450,000 11,715 {06/07/2017 | 01/15/2020
05369AAC5 . ..| AVIATION CAPITAL GROUPLLC . I FE ... 1,082,734 | ... 1,000,000 38,750 |05/01/2018| 05/01/2023
05526DBBO ...| BAT CAPITALCORP ........... O FE ... . 1,324515| ... 1,300,000 46,241 |04/20/2018| 08/15/2027
05565EAHS ...| BMW US CAPITALLLC ....... I FE ... ...354,011 ... 350,000 9,800 (04/20/2018 04/11/2026
05565QDA3 .. | BP CAPITAL MARKETS PLC I ¢ FE ... ...372,639 ... 350,000 12,271 {04/20/2018| 03/17/2025
05583JAC6 ...|BPCESA ............... Y ¢ FE ... . 1,810,606 | ... 1,750,000 61,250 |08/29/2018| 10/23/2027
05583JAE2 ...|BPCESA ............ Y ¢ FE ... . 2,247,756 | ....... 2,000,000 92,500 |09/05/2018| 09/12/2028
05964HAES ...| BANCO SANTANDER SA ..o [eninn ¢ FE ... ...816,624 ... 800,000 25,000 |11/17/2017| 02/23/2023
05964HAJ4 ... BANCOSANTANDERSA ... e C 1FE ...... 1747246 | ... 1,600,000 70,064 |08/29/2018| 04/12/2028
06051GFC8 .. | BANK OF AMERICA CORP .. A I 1FE ...... ... 274690 | ... 210,000 10,500 [04/20/2018| 01/21/2044
06051GGC7 .. | BANK OF AMERICACORP ...... U 2FE ...... . . 2,517,989 | ... 2,325,000 97,255 |11/26/2018| 11/25/2027
06051GGFO .. | BANKOF AMERICACORP .....................[..... 1FE ......|.........668525|.....107.2773|......... 697,302|......... 650,000 24,856 |11/17/2017| 01/20/2028
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06051GGG8 .. | BANKOF AMERICACORP .....................|..... oo 12500 [MFE ] 1,932,200 ..... 121.9484 2,438,968 | ....... 2,000,000 ....... 1,983,451 [ ..o [ B s [ | 4443 45T (U 39,740 88,860 |12/10/2018| 01/20/2048
06051GHG7 .. | BANK OF AMERICACORP ........ U o125 1FE ...... ...517,587 | ... 108.8100 | . ...571,253 | ... 525000 ......... 518,567 | ... ....... 20,843 (04/20/2018| 03/05/2029
08406RAB3 .. .| BANK OF NEW YORK MELLON CORP . v oo 250 [FE L ...510,363 | ..... 105.6840 | . ...554,841 ... .525,000 | ......... 512,546 | ... ... 18,071 |04/20/2018| 02/07/2028
06738EBBO ...| BARCLAYSPLC ..........c..eunen I C|...125.. |2FE...... .. 385000 ..... 104.9311 ...403,985 ... .385,000(......... 385,000 | ... ... 16,701 |05/09/2018| 05/16/2024
07274NAL7 ...| BAYERUSFINANCEIILLC ... e 12 ... |2FE ... |, 1,979,980 ... 109.0815 2,181,630 ... . 87,500 |08/29/2018| 12/15/2028
07274NAY9 .| BAYERUS FINANCE IILLC ... [enens 1. |2FE | 85725 110.1894 84846 . ... 77,000 | ..o 85490 [ e (235) | e [ 5500 | L 3332 | FA | 1800 L 10/25/2019| 08/15/2025
075887BW8 .. | BECTON DICKINSONAND CO ... [enens 12 ... |2FE......[.......1883840(..... 106.3941 2,127,882 ....... . 74,000 {12/10/2018| 06/06/2027
075887BX6 .. .| BECTON DICKINSONAND CO ... [ennns 120 |2FE o[ 1,492,365 118.5866 1,778,799 | ....... 1,500,000 | ....... ... 70,035 |08/29/2018| 06/06/2047
09659W2AT .. | BNP PARIBAS SA ...t e ¢ s |FE ] 1,468,980 101.8420 1,527,630 ....... 1,500,000 ....... ... 44,250 |03/19/2018| 05/23/2022
09659W2F0 .. [BNPPARIBASSA ............................|..... C FE ... [....... 1,107,568 | ..... 110.7734 . 1,218,507 | ....... 1,100,000 ....... ... 48,400 (02/04/2019| 08/14/2028
110122BG2 ... | BRISTOL-MYERS SQUIBBCO .............c.ccovn|nnnn 1.0 [MFE ..o | 745403 ) L. 103.1123 ... 773342 ... 750,000 | ......... ... 24,375 (08/14/2012| 08/15/2022
11134LAR0 ...| BROADCOMCORP ............ B 12 ... |2FE ... |.......0 2137314 ... .. 101.0582 . 2,440,556 | ....... 2,415000(....... ... 84,525 (11/26/2018| 01/15/2028
114259AN4 .. .| BROOKLYN UNIONGASCO ............... A 12 ... [MFE ... [......... 770573 | ..... 103.7088 L. T77816 ... 750,000 ......... . 25,553 [07/26/2017| 03/10/2026
12189LAGE .. .| BURLINGTON NORTHERN SANTAFELLC .......|..... 12 ... [1FE......[.........202,055]..... 122.5054 ...226635 ... 185,000 ......... .. 9,158 [01/23/2019| 09/15/2041
12189LAH4 .. .| BURLINGTON NORTHERN SANTAFELLC .......|..... 12 ... [1FE ... [.........7481125]..... 102.2172 ...766,629 | ... 750,000 ......... ... 22,875 (02/28/2012| 03/15/2022
125523AK6 ... [ CIGNACORP ..........oviiiiniines I P 12 ... |2FE ... |, 1,820,894 ... 118.8023 2,168,142 ....... 1,825000 | ....... .. 111,284 |09/06/2018| 12/15/2048
12572QAGO .. [ CME GROUP INC . I 12 ... |MFE......[.........806,800..... 103.5136 ...828109.........800,000......... ... 24,000 |03/23/2016| 03/15/2025
126408GV9 ...[ CSXCORP ...... I v 12 | 2FE ] 1,086,819 (L 102.5548 . 1,025,548 | ....... 1,000,000 | ....... ... 42,500 |02/12/2018| 06/01/2021
126408HNG ...[ CSXCORP ........... T TUT P v 12 | 2FE | 2,374,056 L 121.1101 . 2,906,642 | ....... 2,400,000 ....... .. 114,000 |11/29/2018| 11/15/2048
126650BZ2 .. . | CVS CAREMARK CORP I v 12 | 2FE | 48,958 L 101.6154 | . ... 762,116 |......... 750,000 | ......... ... 20,625 |11/26/2012| 12/01/2022
m 126650CW8 .. [ CVSHEALTHCORP ... | 12 ... |2FE ..o |, 4455945 ... . . . 4,825,359 | ....... 4,500,000 ....... . 184,500 [03/06/2018| 03/25/2025
- 126650CX6 ...[ CVSHEALTHCORP ......................ooo | ..ees 12 ... |2FE ...... .201,774 | ... .. 7,955 (09/20/2018| 03/25/2028
o 126650CZ1 ...[ CVSHEALTHCORP ........................oo | ..ees 12... |2FE ...... ...580,550 | ... . 24,745 (04/20/2018| 03/25/2048
oo 133131AX0 ... | CAMDEN PROPERTY TRUST .............ccon | onnnn 12 ... [1FE...... . 3,227,956 | ....... 3,100,000 |....... 3218770 | .............o. fooeenen (1355) [ [ [ 3150 L 2690 (U0 L 52623 11/12/2019| 07/01/2029
133434AA8 ... | CAMERONLNGLLC ......... R P 12 ... [1FE...... . 1,699,567 | ....... 1,700,000 | ....... 1,700,000 | .........ccoooo [ [ [ 02902 2902 (U 2467 12/05/2019 07/15/2031
133434AD2 ...| CAMERONLNGLLC ........... R P 12... [1FE...... ....56,235 ... ..55,000(..........585000 | ... e e e [ BT0 [ BT0 I 102 12/05/2019| 01/15/2039
14040HBW4 . . | CAPITAL ONE FINANCIAL CORP . B 2. |2FE...... 376,241 ... . . . 13,300 (04/20/2018| 01/31/2028
14042RNW7 . .| CAPITALONENA ...................... N 2. |2FE...... . 249 885 ...250,364 | ... 250,000 ......... 249897 | .. ... e 12 e [ 2450 L 2166 [MS L AT 09/03/2019| 09/06/2022
14913Q3B3 .. .| CATERPILLAR FINANCIAL SERVICES CORP ... | ..... 1 [FE L . 6,793,608 . 6,819,618 ....... 6,800,000 | ....... 6793789 | ........coouore |eereei 18T [ [ 2450 [ 2470 [MN L[ 21524 11/04/2019| 11/08/2024
15135BAQ4 .. | CENTENE CORP ... I P 12 ... |3FE...... . 2,046,581 2,121,800 | ....... 2,060,000 | ....... 2046684 ............ooo |oereiii 103 [ [ 4250 | L. 4347 (D | 8080 11/21/2019| 12/15/2027
15723RAA2 ...[ CFXESCROW CORP ........... N P v e 120 [BFE L ...500,000 ...531875] ... .500,000|......... . 15,833 {02/05/2019| 02/15/2024
161175AY0 ... | CHARTER COMMUNICATIONSINC ............. |..... v 120 2FE L ... 214,496 231154 | .210,000 | ......... ... 10,307 |04/20/2018| 07/23/2025
166754AS0 ... | CHEVRON PHILLIPS CHEMICAL COMPANY LLC .. | ..... 12 ... |FE...... . 2,987,730 .3,190,932|....... 3,000,000 ....... .. 111,000 |02/27/2018| 06/01/2028
17252MAL4 .. .[ CINTASCORPNO2 .......vviiiniiiiennn | 12 [MFE L ... 752,948 L TTBRT | 750,000 ......... ... 24,375 06/05/2012| 06/01/2022
17275RAN2 .. [ CISCOSYSTEMSINC ... ] onnn 1 |MFE L . 1,011,543 . 1,068,970 | ....... 1,000,000 ....... ... 36,250 [02/12/2018| 03/04/2024
17275RAW2 . . | CISCO SYSTEMS INC . U oo T IFE L ... 757,583 ...805943 ... 750,000 ......... ... 26,250 [07/17/2015| 06/15/2025
172967LD1 ... | CITIGROUPINC ...... U I oo 12500 [MFE L ... 821,486 ...900,8%4 | ... .840,000|......... ... 32,651 (04/20/2018| 01/10/2028
172967MDO .. | CITIGROUPINC .. .. .. N o200 JIFE L . 3,187,175 . 3934854 .......3,150,000(....... . 146,475 (12/12/2018| 07/23/2048
20030NBZ3 ... COMCASTCORP ............cooovieiiieeeee | e 12 .0 |MFE ... ... 138,024 ...164481|.........150,000|......... .... 6,000 [01/23/2019| 08/15/2047
20030NCS8 .. | COMCAST CORP ... B 12 .. |1FE ... . 1,038,714 . 1,133,958 | ....... 1,040,000 (....... . 42,221 (10/04/2018| 10/15/2025
200340AT4 ... | COMERICAINC ......... I 2. |IFE L . 2,988,750 . 3,259,998 | ....... 3,000,000....... . 60,000 {02/01/2019| 02/01/2029
20268JACT ...| COMMONSPIRIT HEALTH .... N P L2 |2FE L ... 150,000 149877 | 150,000 [ L 150,000 [ e e e [ [ 48T 48T [AO | 2268 08/07/2019 10/01/2049
20338QAB9 .. | COMMSCOPE FINANCELLC ........ Y L1200 |4FE L . 1,225,281 1,277,083 | ....... 1,225000 | ....... . 35,933 02/19/2019| 03/01/2024
20369EAAO . ..| COMMUNITY HEALTH NETWORK INC I o IFE . 1,019,376 . 1,072,964 | ....... 1,000,000 ....... ... 42,370 |02/12/2018| 05/01/2025
21036PBC1 ...| CONSTELLATION BRANDSINC ........ N L1200 |2FE L . 1,505,625 . 1,684,019 ....... 1,500,000 | ....... ... 72,850 |12/13/2018| 11/15/2028
22160KAL9 .. .| COSTCO WHOLESALE CORP ... I L2 [IFE L ... 756,473 L TT3799 | 750,000 ......... . 20,625 |08/02/2017| 05/18/2024
22160KAM7 .. [ COSTCO WHOLESALE CORP ... B PO |12 000 [MFE L ... 234,333 ...258726 | ... 245000 ......... .. 7,350 [04/20/2018| 05/18/2027
225401AMO .. .| CREDIT SUISSEGROUPAG ................... [..... C|...125.. |2FE...... ... 340,000 ... 340,701 ... 340,000 .........340,000 | ..........cooon [ e [ [ 2593 L 2593 (MS L L2694 L 09/04/2019( 09/11/2025
225433AF8 ... | CREDIT SUISSE GROUP FUNDING (GUERNSEY)L | ..... c|... L|2FE L . 2,288,595 . 2,957,207 | ....... 2,350,000 ....... .. 114,563 |11/26/2018| 05/15/2045
22546QAP2 .. | CREDIT SUISSE AG (NEW YORKBRANCH) ...... [..... . 1FE ...... ... 495,545 ...531,083 | ... 500,000 ......... ... 18,125 (04/20/2018| 09/09/2024
22822VAG6 .. | CROWN CASTLE INTERNATIONALCORP ........[..... 12 ... |2FE...... ... 333,431 ...360,483 | ... 350,000 ......... . 11,200 (04/20/2018| 09/01/2024
22822VAKT ...| CROWN CASTLE INTERNATIONALCORP ........[..... .12 ... |2FE...... ... 104,231 ... 116,966 | ... 110,000 | ......... .. 4,180 (09/20/2018| 02/15/2028
233851DL5 .. . | DAIMLER FINANCE NORTH AMERICALLC .......|..... o IFE L ...998,100 . 1,040,807 | ....... 1,000,000 | ......... ... 37,000 |05/01/2018 | 05/04/2023
25156PBBS .. .| DEUTSCHE TELEKOM INTERNATIONAL FINANCEH ..... c L1200 |2FE L . 2,024,620 . 2,216,806 | ....... 2,000,000 ....... ... 87,500 |08/29/2018| 06/21/2028
25272KAK9 .. .| DIAMOND 1 FINANCE CORP ..........vvvevn [ eunnn L1200 |2FE L ... 187,143 ...201,536 | ......... 175000 | ......... ... 10,535 |04/20/2018| 06/15/2026
26078JAD2 ...| DOWDUPONTINC ........ I L1200 |2FE L . 1,950,000 2,213,798 | ....... 1,950,000 ....... ... 88,810 |11/14/2018| 11/15/2028
26078JAF7 ... | DOWDUPONTINC .... I L1200 |2FE L . 2,067,340 . 2,541,082 ....... 2,060,000 ....... .. 107,600 |01/23/2019| 11/15/2048
26441CAT2 ...| DUKE ENERGY CORP ....... B 12 |2FE L ... 863,060 . 1,023,373 ....... 1,000,000 | ......... .. 37,500 [12/12/2018| 09/01/2046
26442CAN4 .. | DUKE ENERGY CAROLINAS LLC S v 120 JIFE L ... 193,029 ...204,115......... 185000 | ......... .. 3,700 |05/31/2019| 09/30/2042
26442TAC1 ...| DUKE UNIVERSITY ............ R D co e T IFE L . 1,085,580 141197 | . 20,385 04/01/2019| 10/01/2048
268648AQ5 ...| EMC CORP .. B P O P L -I . 1,001,013 . 1,000,000 | ... . 26,500 (02/12/2018| 06/01/2020
278062AE4 ... | EATON CORP .. N P o1 |2FE L. ... 156,071 ... 166,743 | ... .. 3,113 (05/31/2019| 11/02/2042
278642AL7 ... [EBAYINC ..... R I o120 |2FE ... ... 748,553 ... 781730 | ... . . 25,875 [07/24/2014| 08/01/2024
278865BD1 ... ECOLABINC ............. R 12 .. |MFE ... .. 996,965 . . 1,053,399 |....... 1,000,000 (......... , ........ 32,500 (02/12/2018| 12/01/2027
291011BG8 ...| EMERSONELECTRICCO ..................... [..... .12 ... |1FE...... 752,393 | ..... 1046547 |......... 784910 ......... 750,000 |......... 751387 | 228) s e [ 850 L 32D L 1989 L 23,625 |05/21/2015| 06/01/2025
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29273RBK4 ...| ENERGY TRANSFER PARTNERSLP ............ [..... 2 2FE 531,922 ..... 104.6665 [ ......... 575,666 [ ......... 550,000 09/20/2018 | 04/15/2027
29364DAU4 .. | ENTERGY ARKANSASINC ................. B P |12 000 [MFE L . . 1,083,405 ..... 105.1924 | . . 1,115,039 | ... 1,060,000 05/09/2017 | 04/01/2026
29379VBAO ....| ENTERPRISE PRODUCTS OPERATING LLC ......|[..... L1200 |2FE L ... 108,759 L121704 | . 105,000 04/20/2018| 03/15/2044
30231GAR3 .. | EXXONMOBILCORP ..............vueene. O L1200 [IFE L ... 754,403 ... 768,056 | ... . 750,000 05/11/2017 | 03/01/2023
31428XAV8 .. .| FEDEXCORP ........ I St |2FE L ... 734,903 ... 761,266 | ... . 750,000 05/22/2013| 04/15/2023
31428XBB1 ...| FEDEXCORP ...... I 1 |2FE L ... 229,499 ...236,048 | ... . 245,000 04/20/2018| 02/01/2045
31620MAK2 .. | FIDELITY NATIONAL INFORMATION SERVICES | .| ... . 12 ... |2FE...... ... 508,387 ...536,258 | ... . 515,000 06/08/2018| 04/15/2023
337738AQ1 ... | FISERVINC ..o e 12 ... |2FE...... ... 279,871 ...295296 | ... . 280,000 09/20/2018 10/01/2023
337738AR9 ...| FISERVINC ............ N PO 12 ... |2FE...... . 1,678,988 . 1,875,391 | ... 1,700,000 11/26/2018| 10/01/2028
337932AF4 ... | FIRSTENERGYCORP ..o v 12... |2FE ...... ... 259,457 ...268,920 | ... . 255,000 06/08/2018| 03/15/2023
345397WW9 . .| FORD MOTOR CREDIT COMPANY LLC ..........[..... |... |...oooiet. 2FE ...... ... 478,890 ...500,569 | ... . 500,000 04/20/2018| 09/08/2024
345397ZB2 ... | FORD MOTOR CREDIT COMPANY LLC .. B P oo 20000 |2FE L ... 493,676 ...514770 | ... .500,000 09/12/2018| 02/15/2023
354613AK7 ... | FRANKLIN RESOURCESINC ........ B U P O P = . 1,065,766 1,091,741 ... 1,060,000 04/07/2016| 03/30/2025
361448AW3 .. [ GATXCORP ....... T e 12000 |2FE L . 264,186 .287,888 | ... 280,000 04/20/2018| 03/30/2025
361448BA0 ... [GATXCORP ... [ 12 2FE ... ... 169,952 ...188,49% | ... 185,000 09/20/2018| 03/15/2028
37045XBQ8 .. | GENERAL MOTORS FINANCIAL COMPANY INC ... ..... v 120 2FE L ... 336,567 ...366,241 ... 350,000 04/20/2018 10/06/2026
37045XBT2 ...| GENERAL MOTORS FINANCIAL COMPANY INC ... ..... v 120 2FE L ... 215,620 ... 237,045 ... 225,000 09/20/2018| 01/17/2027
375558AZ6 ... | GILEAD SCIENCESINC ..........ooovvviennns [ennns v e 120 JIFE L . 1,005,040 . 1,061,248 | ... 1,000,000 11/13/2014| 02/01/2025
375558BA0 .. . | GILEAD SCIENCES INC ... N 12 ... |FE...... . T1,047 ....80,937 ... ..70,000 04/20/2018| 02/01/2045
375558BB8 ... | GILEAD SCIENCESINC ..........o.ovvveeenns [ennnn 1. [IFE ..., ... 519,950 ...527,133 | ... 525,000 03/20/2018| 09/01/2020
m 378272AN8 ...| GLENCORE FUNDINGLLC .........oeovvvns [ennns 12 |2FE L . 1,648,973 1,821,138 | ... 1,750,000 08/29/2018| 03/27/2027
- 378272AT5 ... | GLENCORE FUNDINGLLC ....................|..... .12 ... |2FE...... .. 696,689 L. 731107 | L .700,000 03/12/2019( 03/12/2024
o 38141GWZ3 .. | GOLDMAN SACHS GROUPINC ................ [..... 125 .. [1FE ...... . 1137815 ... 1,035,000 04/18/2018| 05/01/2029
© 38141GXD1 .. | GOLDMAN SACHS GROUP INC .. .. e U A I =S ...785925] ... 775,000 05/14/2018| 05/15/2026
404280BB4 ... [ HSBC HOLDINGSPLC ....... . B [ 1FE ...... ...559,301] ... 525,000 04/20/2018| 05/25/2026
404280BS7 ... [ HSBC HOLDINGS PLC ... B C 25... |1FE...... ...209830 ... 200,000 05/10/2018| 05/18/2024
410345AJ1 ... [HANESBRANDSINC ......................... ... oo 12000 [SFE L ...211250 | ... . 200,000 11/01/2018| 05/15/2024
432833AF8 ... | HILTON DOMESTIC OPERATING COMPANY INC . .| ..... oo 12000 [SFE L . 2,332,000 ... 2,200,000 11/13/2019| 01/15/2030
436440AK7 ... |HOLOGICINC ... ..o e v 120 [BFE L ... 154875 ... 150,000 11/01/2018| 10/15/2025
437076BH4 ...| HOMEDEPOTINC .......voviienieeae | e 12 ... |FE...... L.247.843 ... 210,000 04/20/2018| 04/01/2046
437076BW1 .. | HOME DEPOTINC ... . I 12 ... |FE...... .2,233212 ... 2,000,000 12/10/2018| 12/06/2028
443510AG7 ...|HUBBELLINC ..................... I 12 ... |2FE...... ... 767,585 ... 750,000 11/09/2016| 03/01/2026
446150AJ3 ... | HUNTINGTON BANCSHARESINC .............. [..... 2. |2FE ... ...808,446 | ... 800,000 03/09/2016| 03/14/2021
446150AKO0 .. . | HUNTINGTON BANCSHARESINC .............. [..... 2 FE ... . 1,064,141 | ....... 1,060,000 08/04/2016| 01/14/2022
446438RQ8 .. | HUNTINGTON NATIONAL BANK ... B 2 1FE ... . 1,005,000 | ....... 1,000,000 08/17/2015| 08/20/2020
44962LAF4 ... [ IHSMARKITLTD .............. A C 12 2FE ...... . 1,668,750 | ....... 1,500,000 08/29/2018| 08/01/2028
452308AT6 ... [ ILLINOIS TOOL WORKS INC .. R P o200 [MFE L . 1,058,933 | ....... 1,000,000 02/12/2018| 03/01/2024
458140BH2 ... [INTELCORP ........................ A o200 JIFE L . 2,462,625 | ....... 2,475,000 12/05/2019| 11/15/2029
45866FAF1 ... | INTERCONTINENTAL EXCHANGEINC .......... [..... oo 12000 JIFE L ...838,262|.........800,000 08/18/2017| 09/15/2027
459506AK7 ... | INTERNATIONAL FLAVORS & FRAGRANCES INC . | ..... e 12000 2FE L . 1,858,880 | ....... 1,700,000 11/26/2018| 09/26/2028
46132FABG ... | INVESCOFINANCEPLC ... e C|....1.... [fFE...... . 1,059,570 | ....... 1,000,000 02/12/2018| 01/30/2024
46266TAAG ... | IQVIAINC ...t [ 12 |3FE L . 1,057,500 | ....... 1,000,000 05/10/2019 05/15/2027
46625HRL6 .. .| JPMORGAN CHASE & CO ... ... [enenn 2. |IFE L . 1,528,350 | ....... 1,500,000 03/19/2018| 05/18/2023
46625HRY8 .. | JPMORGAN CHASE & CO ... ... [ennnn v 12500 [FE L ...698,608 |.........650,000 11/17/2017| 02/01/2028
46647PALO ... | JPMORGAN CHASE & CO ... ... [enenn v 12500 [MFE L . 1,235,957 | ....... 1,100,000 12/12/2018| 11/15/2048
46647PART ...| JPMORGAN CHASE & CO ... ... [enens S125.. |1FE ... 1495220 | ....... 1,365,000 04/16/2018| 04/23/2029
478366AU1 ... JOHNSON CONTROLS INC . R P Cl.... 1 1FE ...... . 1,006,963 | ....... 1,000,000 02/12/2018| 03/30/2020
482480AG5 ... KLA-TENCORCORP ............. B e 12 2FE ...... ...200,501.........183,000 03/20/2019{ 03/15/2029
48305QAA1 .. | KAISER FOUNDATION HOSPITALS . N co e T IFE L . 1,549,872 ....... 1,500,000 04/12/2017 | 04/01/2022
49271VAD2 ...| KEURIG DR PEPPERINC ......... Y e 120 2FE L . 2,115414 | ....... 1,750,000 11/26/2018| 05/25/2048
49327M2U7 .. [ KEYBANKNA ........... R R 1FE ...... . 6,758,947 | ....... 6,500,000 02/28/2018| 03/07/2023
49456BAP6 . ..[ KINDERMORGANINC ......... A oo 12000 |2FE L ...304,915|.........280,000 04/20/2018| 03/01/2028
50247VAB5 ...| LYB INTERNATIONAL FINANCE BV ....... N C|....1....|2FE...... . 2,029,257 | ... 1,725,000 11/26/2018| 07/15/2043
526057BZ6 ... | LENNARCORP .................. N v e 120 [BFE L ... 158438 | ... 150,000 11/01/2018| 04/30/2024
539830BB4 .. . | LOCKHEED MARTIN CORP ... S v e T IFE L ....85964 ... .. 75,000 01/23/2019| 12/15/2042
548661CT2 ... | LOWESCOINC ...\ i [enas v 120 2FE L 1,017,309 | ... 1,000,000 02/12/2018| 04/15/2021
55279HAKS ...| MANUFACTURERS AND TRADERS TRUSTCO ... | ..... v e 2 JIFE L L TT013 750,000 04/20/2018| 02/06/2025
552953CC3 .. .| MGM RESORTS INTERNATIONAL ............o. [.oens v e T [BFE L ...225244 | ... 205,000 11/01/2018| 03/15/2023
55336VAKE .. .| MPLXLP ...t [ 1,2 FE ... ...392646 | ... 375,000 09/20/2018 03/01/2027
55336VANO .. .[MPLXLP ... [ 12 2FE ...... . 1,767,392 | ....... 1,750,000 08/29/2018| 04/15/2048
55342UAJ3 ... | MPT OPERATING PARTNERSHIP LP .. U oo | 12000 [SFE L . 2,638,038 | ....... 2,555,000 07/18/2019( 08/01/2029
571676AB1 ... [MARSINC ........................ U o200 JIFE L . 2427977 ....... 2,300,000 12/05/2019| 04/01/2030
575385AD1 ...| MASONITE INTERNATIONAL CORP U D s 120 [BFE L ... 740,250 | ... 700,000 07/11/2019 02/01/2028
57636QAJ3 ... [ MASTERCARDINC .............. B 12 1FE ... ..265248 | ... . 245,000 04/20/2018 | 02/26/2028
58013MFA7 .. | MCDONALD'SCORP ..........................[..... 12 2FE ...... 422846 |......... 350,000 04/20/2018| 12/09/2045
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582839AJ5 ... | MEAD JOHNSON NUTRITIONCO ...............|..... oo T IFE 767,048 | ..... 100.8803 | ......... 756,602 | ......... 750,000 | ......... 754,247 04/05/2017 | 11/15/2020
585055BU9 ...| MEDTRONICINC ................ Y c e T IFE L 148756 | ... . ... 175,636 | ... 140,000 ......... 148,454 | ... 04/20/2018| 03/15/2045
58933YAF2 ...| MERCK&COINC ... P v e T IFE L ... 752,408 ..... L. T73,189 | .. 750,000 ......... 750,898 | ... 05/15/2013| 05/18/2023
58933YAQ8 .. | MERCK&COINC . ... e 1. |1FE ..., ... 754185 ... ... 759,391 | ... 750,000 ......... 751,540 | ... 02/09/2016| 02/10/2022
594918BD5 ... | MICROSOFT CORP ........vuvniianiiain e 120 [MFE L ...271,006 | ..... ...318,338 ... .280,000|......... 271,349 | ... 04/20/2018| 02/12/2045
594918BY9 ... | MICROSOFT CORP .........cuveiiininain e 12 ... |FE...... ...567,408 |..... ...587,534 ... .550,000|......... 563,696 | ... 11/17/2017| 02/06/2027
606822BA1 ... | MITSUBISHI UFJ FINANGIAL GROUP INC .| ... Cloveininnn 1FE ...... . 1,031,607 | ..... . 1,082,427 | ... 1,030,000 | ....... 1,031,216 | ... 09/04/2018| 07/26/2023
615369AK1 ... | MOODY'SCORP ...........coivinennnns N 120 |2FE L ... 355367 |..... ...375610 ... .370,000|......... 360,081 | ... 06/08/2018| 01/15/2023
615394AM5 ... MOOGINC ...... O 12 |SFE ... ...395,000..... ... 401,913 ... .395,000(......... 395,000 | ... 12/06/2019| 12/15/2027
6174468G7 ... | MORGAN STANLEY ... B oo 1250 [MFE L . 2488750 | ..... . 2484475|.......2200,000]....... 2,487,248 | ... 12/05/2019| 01/23/2030
61744YAH1 ...| MORGAN STANLEY ..... I U O 1FE ... . 1,460,100 | ..... . 1,526,555 | ....... 1,500,000 ....... 1476529 | ... 03/19/2018| 05/19/2022
61744YAR9 .. .| MORGAN STANLEY ... B oo 12500 [MFE L ...620,000]..... ...730,703 | ... .620,000(......... 620,000 | ... 04/19/2018| 04/22/2039
61945CAA1 ... MOSAICCO ..... R e 12000 |2FE L L9774 ...952,010] ... 930,000 ......... 939,202 | ... 02/02/2012| 11/15/2021
61945CAG8 .. [MOSAICCO ................ .. R oo 12000 J2FE L L2111447 )L . 2,255,160 | ... 2,175,000 ....... 2,119,279 | ... 08/28/2018 11/15/2027
620076BB4 . .. [ MOTOROLA SOLUTIONS INC . A 1.0 [2FE ...... ... 876,997 | ..... ...920,402 | ... .891,000|......... 886,835 | ... 02/12/2018| 05/15/2022
62947QAZ1 ... |NXPBV ........oooviinn.n. S P ¢ 120 |2FE L ...369,893|..... ... 401,913 ... .370,000|......... 369,901 | ... 12/03/2018| 03/01/2024
62954HAB4 ...|NXPBV ......... U I C|....12... |2FE ...... ..284,014 ... ...307,800 ... .285,000|......... 284,057 | ... 06/11/2019| 06/18/2029
63938CAF5 ...| NAVIENT CORP ...... Y v e T |BFE L ...225256|..... ...238,700 ... .220,000|......... 223681 ... 11/01/2018| 06/15/2022
641062AF1 ... | NESTLEHOLDINGS INC ... e 12 ... |FE...... ... 797616 ..... ...876,305 ... .800,000......... 797,864 | ... 12/12/2018| 09/24/2028
651639AN6 ...| NEWMONTMINING CORP .........c.ovveenn | onnns 12 ... |2FE...... ...988,710..... . 1,026,579 | ... 1,000,000 [ ......... 996,732 | ... 02/12/2018| 03/15/2022
m 655844BM9 . ..| NORFOLK SOUTHERN CORP ...........oeovnn [ onnnn 12 ... |2FE...... ... 185574 ... ...196,268 | ... 185,000 ......... 185,572 | ... 05/31/2019 10/01/2042
- 664397AK2 ... | EVERSOURCEENERGY .............ccoooinn [onnne 12 ... |2FE ...... ..851,964 | ..... ... 861764 | ... 850,000 ......... 850,722 05/09/2013| 05/01/2023
I 665859AP9 ... | NORTHERN TRUST CORP ... || 1FE ...... ...969,374 | ... 900,000 ......... 919,320 09/24/2014 | 10/30/2025
-_ 666807BP6 ... | NORTHROP GRUMMAN CORP ................|. ... 12 2FE ...... . 1,932,256 | ... 1,735,000 | ....... 1,606,683 05/31/2019( 10/15/2047
o 667274AC8 .. .| NORTHWELL HEALTHCAREINC ............... |..... 12 1FE ...... . 1,071,640 | ... 1,000,000 | ......... 984,962 04/17/2018| 11/01/2047
67066GAE4 .. [NVIDIACORP ................. R oo 12000 [MFE L ... 366,178 | ... 350,000 ......... 337,148 04/20/2018| 09/16/2026
67080LAA3 ... [NUVEENLLC .................... R oo 12000 JMFE L . 2220510 ... 2,000,000 ....... 2,032,645 12/10/2018| 11/01/2028
674599CG8 .. | OCCIDENTAL PETROLEUM CORP . B P 12... |2FE ...... . 1,031,438 | ... 1,000,000 | ....... 1,023,618 08/24/2017| 06/15/2025
680665AL0 ... | OLINCORP ................... I 12 ... |3FE...... 2,112,500 | ... 2,000,000 ....... 2,000,000 07/11/2019 08/01/2029
68389XAWS5 .. | ORACLE CORP .............ceevneenes I O 1200 [MFE L ...248,086 | ... 210,000 [ ......... 219,720 04/20/2018| 07/08/2044
693475AW5 .. | PNC FINANCIAL SERVICES GROUPINC .........[..... 2. |MFE L . 2445815 ... 2,300,000 ....... 2,455,773 12/05/2019| 04/23/2029
69353RFJ2 ... |PNCBANKNA ............ccoeeninn I O 2. |FE L ... 787,991 ... 750,000 [ ......... 721,162 04/20/2018| 01/22/2028
701094AN4 . ..| PARKER-HANNIFINCORP ............oooveuin | ouens 12 ... |2FE...... ... 145565 | ... 140,000 | ......... 139,582 06/05/2019| 06/14/2029
703481AB7 ... | PATTERSON-UTIENERGY INC ..o [ eeenn 12 ... |2FE...... . 1,931,836 | ... 2,000,000 ....... 1,892,010 08/29/2018| 02/01/2028
709599BB9 . .. | PENSKE TRUCK LEASING CO LP U P .12 ... |2FE...... . 1,051,950 | ... 1,000,000 | ......... 998,546 05/07/2018| 02/01/2024
713448CG1 .. [PEPSICOINC ................... A 1 |MFE L . 1438290 | ... 1,400,000 | ....... 1,397,959 01/07/2015| 03/01/2023
717081EA7 ... | PFIZERINC .... I 1 1FE ... . 2,439,504 | ... 2,325,000 ....... 2,455,544 12/05/2019| 12/15/2026
718172CE7 ... | PHILIP MORRIS INTERNATIONAL INC . A 12 1FE ...... ... 359,086 | ... 350,000 ......... 333,301 04/20/2018| 03/02/2028
718546AC8 ... PHILLIPS66 ..................... R P .1 2FE ...... . 1,049,100 | ... 1,000,000 | ....... 1,008,994 02/12/2018| 04/01/2022
74005PBA1 .. .| PRAXAIR INCPXYUSUS ...... O s 120 JIFE L ... 758,931 750,000 [ ......... 749,144 02/07/2013| 02/15/2022
74005PBQ6 .. | PRAXAIRING ................. I P v 120 JIFE L ... 786,411 750,000 [ ......... 763,932 07/28/2017 | 01/30/2026
740189AM7 .| PRECISION CASTPARTS CORP ................ [..... v e 120 JIFE L . 1,054,001 | ... 1,000,000 [ ......... 993,082 07/17/2015| 06/15/2025
74166MAB2 .. | PRIME SECURITY SERVICES BORROWERLLC ...|..... v e T [BFE L 3,172,500 | ... 3,000,000 ....... 3,000,000 04/04/2019| 04/15/2024
74166MACO .. | PRIME SECURITY SERVICES BORROWERLLC ...|..... 1 3FE ... 2,709,375 | ... 2,500,000 ....... 2,548,255 09/13/2019 04/15/2026
743820AA0 .. . | PROVIDENCE ST JOSEPHHEALTH .............[..... v e 120 JIFE L . 3,331,028 ... 3,400,000 ....... 3,400,000 09/24/2019 10/01/2029
74736KAF8 ...| QORVOINC .........covevinnin O v e 120 [BFE L . 1,939,083 | ... 1,825,000 [ ....... 1,849,967 03/05/2019 07/15/2026
747525AU7 ...[ QUALCOMMINC .............. R R oo 12000 [MFE L ... 366,726 | ... 350,000 ......... 329,462 04/20/2018| 05/20/2027
754730AE9 . .. | RAYMOND JAMES FINANCIAL INC . BN 1.... [2FE ...... . 1,120129 | ... 1,060,000 | ....... 1,064,943 07/08/2016| 09/15/2026
755111BX8 ... [ RAYTHEONCO .................. A 12,0 |1FE...... . 1,530,366 | ... 1,500,000 | ....... 1,476,675 03/19/2018| 12/15/2022
760759AM2 .. .| REPUBLIC SERVICESINC . ... B 12... |2FE ...... ...398,585 | ... 370,000 ......... 382,624 06/08/2018| 05/15/2023
761713AY2 ... | REYNOLDS AMERICANINC ....................|..... 1.... [2FE ...... ...530,651] ... 490,000 (......... 505,927 06/08/2018| 09/15/2023
771196BK7 ... | ROCHEHOLDINGSINC ...................... | ... 12 ... |1FE...... ...409222 | ... 400,000 (......... 378,878 04/20/2018| 05/15/2026
778296AA1 ... |ROSSSTORESINC .............cccooiiiiiiiii] e 12... [1FE...... ...781610 ... 750,000 | ......... 747,505 09/16/2014| 09/15/2024
78012KC62 ... | ROYAL BANK OF CANADA . I C oo 1FE ...... . 1,060,282 | ... 1,080,000 [ ....... 1,059,958 02/28/2017 | 03/02/2020
78355HKG3 .. | RYDERSYSTEMINC ............... I 12 |2FE L ...505,262 ... 490,000 | ......... 487,114 04/20/2018| 03/01/2023
785592AV8 .. . | SABINE PASS LIQUEFACTIONLLC ..... I 12 ... |2FE...... ...321850 | ... 280,000 [ ......... 300,507 04/20/2018| 06/30/2026
822582BD3 ... | SHELL INTERNATIONAL FINANCE BV . I c 1. [IFE ..., ...296,008 | ... 280,000 [ ......... 276,575 04/20/2018| 05/11/2025
824348AX4 ... | SHERWIN-WILLIAMS CO .........veennan [enins 12 ... |2FE...... 1,137,424 | 1,000,000 [ ......... 968,583 08/29/2018| 06/01/2047
82481LAD1 ... | SHIRE ACQUISITIONS INVESTMENTS IRELANDD | ..... c 12 ... |2FE...... ...360,528 | ... 350,000 [ ......... 327,599 04/20/2018| 09/23/2026
82967NAU2 .. [ SIRIUSXMRADIOINC ... e 12... |SFE...... ... 206,500 | ... 200,000 ......... 199,123 11/01/2018| 04/15/2025
844895AV4 ... [ SOUTHWEST GAS CORP .. B P 12... [1FE...... . 1,032,877 | ... 1,000,000 | ......... 999,945 02/12/2018| 04/01/2022
855244AD1 .. .| STARBUCKS CORP ..... .. N 12 ... |2FE ...... ... 794861 ... 750,000 | ......... 749,056 09/18/2013| 10/01/2023
855244AS8 ... | STARBUCKSCORP ...........................|..... 12 ... |2FE ...... . 2,013,044 | ... 1,750,000 | ....... 1,748,746 08/29/2018| 11/15/2048
857477ATO ... [ STATE STREET CORP . A R 1FE ...... ...376,334 | ... 350,000 ......... 348,816 04/20/2018| 08/18/2025
863667AF8 ... [ STRYKERCORP .......................ooooo e I R o =R 1,467,502 1,400,000 | ....... 1,416,284 04/08/2015| 05/15/2024
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86562MAY6 .. | SUMITOMO MITSUI FINANCIAL GROUPINC ......|..... [ MFE ... 338818 ..... 105.6424 | ......... 369,748 | ......... 350,000 ......... 340479 ... L P PP 7. I X+ 721 (VN I I X1 I 12,404 {04/20/2018| 01/17/2028
86964WAH5 .. | SUZANO AUSTRIAGMBH ............... R C|....12... |2FE...... ...394132|..... 104.9854 | . .. 419042 .. 400,000 ......... 394454 | ... 225 e 05/21/2019{ 01/15/2030
871503AK4 ...| SYMANTECCORP ........ . I v e 120 [BFE L . 1,023,980 . . 1,017,500 ....... 1,000,000 | ......... 972,145 | ... 10,438 . 39,500 |05/29/2013| 06/15/2022
87161CAM7 .. | SYNOVUS FINANCIAL CORP . I L 2. |SFE ... . 2,000,000 . 2,137,500 | ....... 2,000,000 ....... 2,000,000 | .. [ ... 59,000 |02/07/2019| 02/07/2029
871829BF3 ... | SYSCOCORP ............... e 12 ... |2FE...... . 1,698,491 1,909,715 ....... 1,825000 | ....... 1,712,195 ... 12,511 ... 59,313 |11/26/2018| 07/15/2027
872539AA9 ... | TIX COMPANIESINC ... O 12 ... |FE...... ... 770,100 ... 759,269 | ... 750,000 ......... 755,404 | ... (4,093) ... 20,625 |02/04/2016| 06/15/2021
874060AWS .. | TAKEDA PHARMACEUTICAL COLTD . P C|....12... |2FE...... . 2,415,932 2,794,637 | ....... 2,400,000 ....... 2,414,662 ... (1,225) .. 120,000 |12/12/2018| 11/26/2028
87938WAWS3 . .| TELEFONICA EMISIONES SAU ................. [..... C|....1.... |2FE...... . 1,408,830 1,720,824 |....... 1,500,000 | ....... 1,410,684 | ... 1,467 ... 73,425 |09/14/2018| 03/06/2048
88167AALS ... | TEVA PHARMACEUTICAL FINANCE NETHERLANDSY ... .. c 12 ... |3FE...... ... 303,495 ...302625] ... .300,000......... 302,625 | ... (571) . 18,000 |11/01/2018| 04/15/2024
882508BC7 ... TEXAS INSTRUMENTSINC ....................|..... 12... [1FE...... ... 231,520 ...256,046 | ... 245000 ......... 233,606 | ... 1,248 .. 7,105 (04/20/2018| 11/03/2027
883556BM3 .. .| THERMO FISHER SCIENTIFIC INC . R 12 ... |2FE ...... ... 345118 ... 374,097 | ... 350,000 ......... 346,086 | ... [ 581 . 12,775 (04/20/2018| 12/15/2025
883556BY7 ... | THERMO FISHER SCIENTIFICINC ..............|..... 12 ... |2FE ...... . 1,668,871 .2,049216|....... 1,825000(....... 1,671,900 | ... 2,773 . 74,825 11/26/2018| 08/15/2047
88579YAY7 .. [3MCO ... e 12 ... [1FE...... . 2,474,275 . 2475078 ....... 2375000 (....... 2,473,553 | ... (722) . o [ 2875000 2200 (A0 L L 14415 12/05/2019| 10/15/2027
88947EANO .. .| TOLL BROTHERS FINANCE CORP . [T P s 120 [BFE L ... 145,499 ... 156,750 | ... 150,000 ......... 146,591 | ..o [ 943 .. 6,563 (11/01/2018| 04/15/2023
89114QC48 .. | TORONTO-DOMINIONBANK ........ B Cloiiiiin. 1FE ...... . 1,997,280 . 2,106,638 | ... 2,000,000 ....... 1,998,050 [ ... [ 536 . 70,000 (07/12/2018| 07/19/2023
89153VABS ...| TOTAL CAPITAL INTERNATIONAL SA ... N C|....1.... [fFE...... ... 755,511 ... 765410 ... 750,000 ......... 751,315 | ... (578) . 21,563 02/23/2012| 02/17/2022
89153VAUS3 ...| TOTAL CAPITAL INTERNATIONAL SA ... N c 12 ... |FE...... ...500,000 ...526,859 ... .500,000|......... 500,000 [ .. e | e [ 36T 3461 | | 8220 07/08/2019| 07/12/2049
89190BAE9 ... | TOTAL SYSTEM SERVICESINC ...... O 12 ... |2FE...... ... 449,622 ...473862 ... 450,000 ......... 9748 | .o 81 . 18,000 |05/09/2018| 06/01/2023
89352HAWS .. | TRANSCANADA PIPELINES LTD . I c 12 ... |2FE...... ...605,978 ...680,830 ... .615,000|......... 606,956 | ...t e 807 . 26,138 {10/10/2018| 05/15/2028
89417EAK5 . ..| TRAVELERS COMPANIESINC ... e 120 [MFE L ... 179,905 ...205,163 ... 175,000 ... 179736 | oo o (98) . .. 7,525 |04/20/2018| 08/25/2045
m 898384AX0 ... | TRUSTEES OF UNION COLLEGE I P 1 [FE L . 1,367,160 1,398,513 | ....... 1,375,000 ....... 1,369,756 [ ..o e 622 .. . 49,844 102/12/2018| 07/01/2025
- 902494BD4 ... TYSONFOODSINC ...........................|..... o120 |2FE ... . 1,701,684 .2,044289|....... 1,800,000 ....... L1707 ... 81,900 (08/29/2018| 06/02/2047
I 90352JAC7 ... | UBS GROUP FUNDING SWITZERLAND AG . R P C 2. 1FE ...... . 2,274,750 . 2,455,538 | ... .o (2294) ] .. ... 95,693 (02/04/2019| 03/23/2028
- 904764AM9 ...| UNILEVER CAPITALCORP .............. e o IFE L ... 752,234 L T18701 . (13873) . ... 29,750 |04/27/2017| 02/10/2021
- 907818EW4 .. [ UNIONPACIFICCORP ..................oooii | e 12 .0 |2FE ... ... 183,738 ...215957 | ... 185,000 ......... 183779 . ... [ ... 10,453 [01/23/2019| 09/10/2048
911312AM8 .. .| UNITED PARCEL SERVICEINC .................|..... ST 1FE ...... ... 975,499 . 1,012,849 | ... .3,279 ... 31,250 [02/12/2018| 01/15/2021
91159HHC7 .. [US.BANCORP ... e 2.... |1FE...... . 1,041,400 . 1,022,970 | ... (4,955) ... 30,000 {04/04/2013| 03/15/2022
91159HHR4 .. [US.BANCORP ..................ooooo] e 2.... |1FE...... ... 498,288 ...549,692 | ... .2,626 | . ... 16,538 [04/20/2018| 04/27/2027
913017DB2 ... | UNITED TECHNOLOGIES CORP ................|.. .. 12 |2FE L . 1,499,865 . 1,580,900 | ....... 1,500,000 [ ....... 1499937 [ .......coovirs |tiriiiiiinnn. 63]. ... 54,750 |08/13/2018| 08/16/2023
91324PBZ4 ...| UNITEDHEALTH GROUPINC ........oovvvinn [onens 12 ... |FE...... . 956,950 . 1,019,081 | ... 5,000 ... 27,500 |04/11/2014| 02/15/2023
91324PCV2 .. .| UNITEDHEALTH GROUP INC . . R 1. |1FE ... ... 762,998 .. T82755 | ... (1,222) . 23,250 |03/24/2016| 03/15/2026
91324PCX8 ...| UNITEDHEALTH GROUPINC .......... R 120 [MFE L ... 174,060 ...200,907 | ... 175,000 [ 174093 L e 20 .. 7,350 |04/20/2018| 01/15/2047
92340LAC3 ... | VEREIT OPERATING PARTNERSHIPLP ......... [..... 120 |2FE L . 1,427,790 1,574,390 | ... 6,843 ... 59,250 |08/29/2018| 08/15/2027
92343VCXO0 . ..| VERIZON COMMUNICATIONS INC .. I P v e T 2FE L . 2,399,484 . 3,032,704 | ... 2,257 .. 114,633 |01/23/2019| 09/15/2048
92343VEPS .. .| VERIZON COMMUNICATIONS ING ... ... | ... e 20 2FE L ...515,000 ...525937 | ... ... 515000 [ ... 515,000 L ... 18,758 |05/08/2018| 05/15/2025
92343VER1 .. .| VERIZON COMMUNICATIONSINC ..............[..... P O P I I . 1,262,125 . 1,417,990 | ... (831) ... 67,641 (08/29/2018| 09/21/2028
92343VEU4 . . .| VERIZON COMMUNICATIONSINC ..............[..... e 12000 J2FE L ... 707,133 L7957 714000 L 707,720 587 ... 21,904 (02/28/2019| 12/03/2029
925524BG4 ... VIACOMINC (NEW) ................ N U O P I I ... 994,041 . 1,026,927 | ... 1977 . . 45,000 [02/12/2018| 03/01/2021
927804FL3 ... | VIRGINIA ELECTRIC AND POWER CO Y 12 [FE L ... 190,104 ..201,459 | ... 185,000 [ ...t 190,030 [ e (74)|. .. 3,700 |05/31/2019| 01/15/2043
92826CAF9 ... [VISAINC ... e e 12000 [MFE L ... 256,177 ...302,255 | ... (236) | . . 10535 04/20/2018| 12/14/2045
928668BB7 .. .| VOLKSWAGEN GROUP OF AMERICA FINANCE LLC] ... v e T 2FE L ... 449,721 461,181 | L. 450,000 (L. 449731 L 10| e | 3200 (L. 3210 (MS L [l 3800 09/19/2019| 09/26/2026
931009AD6 ... | WAKE FOREST UNIVERSITY .........ooovovvnnn|onnns 1. |1FE ..., ... 947,336 ...910,045| ... (2,864) | .. . 28,402 |06/16/2016| 01/15/2027
931142DWO .. | WAL-MART STORESINC ......... v 12 ... |FE...... ... 231,927 CL2TATRT | 245000 (L 282342 L 250 .. 8,881(04/20/2018| 12/15/2047
931427AC2 ...| WALGREENS BOOTS ALLIANCE INC . I 12 ... |2FE...... .. AT1,467 178,353 | 175,000 [ ATBOT L 78] . .. 8,400 |04/20/2018| 11/18/2044
94106LBC2 ...| WASTE MANAGEMENTINC ......... I v 120 2FE L ... 194,454 ...207,940 ... (122) .. 3,793 105/31/2019| 03/01/2045
94974BGKO .. | WELLS FARGO &CO ...... N P U PO FE ... ... 321,765 ...398,127 | ......... 350,000 | .........328552 | ....iiiiiiiiiis i 478 . 13,650 |04/20/2018| 05/01/2045
95709TAD2 ... WESTARENERGY,INC. .......................|..... 1 |MFE L ... 815,085 ... 751,583 | ... (22,239) ... 38,250 (08/01/2017| 07/15/2020
96949LAD7 ... WILLIAMS PARTNERSLP ......................|..... 12 ... |2FE ...... ... 375,053 ...410,710| ... .1,908 ... 14,813 (09/20/2018| 06/15/2027
96949LAES . .. | WILLIAMS PARTNERSLP .. .. B P 12 ... |2FE ...... . 1,715,280 . 1,922,786 | ....... 1,750,000 | ....... 1,716,119 | ............... [ 661 ... 84,875 (08/29/2018| 03/01/2048
96950FALS ... [ WILLIAMS PARTNERSLP ............. B P .12 ... |2FE...... ... 264,872 ... 277,623 | ... (872) ... 11,700 (06/08/2018| 11/15/2023
MOR52WAA1 . | ABU DHABI CRUDE OIL PIPELINE LLC .. . D 1. |1FE L . 1,924,720 . . 2,102,178 | ... . 2,492 ... 71,540 |02/11/2019| 11/02/2029
MOR52WAB9 . | ABU DHABI CRUDE OIL PIPELINE LLC .. . D 1L [IFE L .3,992430..... X . . 4,780,706 | ... L 24910 .. 190,440 |03/05/2019| 11/02/2047
P6629MACS .. | MEXICO CITY AIRPORTTRUST ................ [..... Cl....12... . . 1,158,036 | ..... 102.4260 | . . 1,352,023 ... 11,602 .. ....... 51,150 (03/04/2019| 04/30/2028
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations ..................ccooviiiii | oo, 299,026,683 (... XXX ... |..... 322,889,298 183566 | ..o e XXX XXX XXX | 2931194 L 9,797,570 | . XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage B acked Securities
12553HAAG ...[ CIM177A-CMO/RMBS .......................|..... 4. 1FE ...... 2,451,329 2,469,242 | ....... 2455447 | .. ... 2451275|............... 05/28/2019| 04/25/2057
12667GL84 .. .| CWALT 0527 1A2 - CMO/RMBS .. A L4 5FE ...... ... 897,005 ...888,639 ... ... (6552)]... 11/06/2018| 08/25/2035
12669WAE6 .. [ CWLO782A3-RMBS ......................... | ... L4 5FE ...... .2,759,680 . 2,688,352 | ... ... (73452) ... 09/17/2018| 12/25/2033
23245PAA9 .. .[ CWALT 060A22 A1-RMBS ... P L4 5FE ...... . 3,724,920 . 3,701,560 | ... . (16,900) | ... 02/04/2019| 02/25/2047
3137G0AY5 .. [ STACR 14DN2M3-CMO ....... A P L4 1FE ...... . 3,004,172 . 2,867,250 | ... 09/05/2018 | 04/25/2024
3137GOEWS .. [ STACR 15DNA1 M3 - CDO/CMO . P L4 1FE ...... . 1,208,324 L 1172,745 | ... 12/06/2018| 10/25/2027
3137GOHJ1 ...| STACR 15HQA2M3-CMO ...... Y 4L FE L . 3,721,966 3415443 | ... 09/18/2018| 05/25/2028
59981HAA9 ...| MCMLT 171 A1 - CMO/RMBS I P 4L FE L . . 2,035,670 . . . 2,074,458 | ... 08/05/2019 11/25/2058
86359UAA7 ...| SASC 060PT1 A1-RMBS ................c.co.|. .. 4L IFE L 550,325 6179 |......... 535,923 10/31/2018| 04/25/2036




ANNUAL STATEMENT FOR THE YEAR 2019 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F NAIC Current
0 Desig- Year's
R nation Rate Other- Total
E and Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| Admin- Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G Bond istrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of |When| Due and During Maturity
Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/ACV. of Interest | Paid Accrued Year Acquired Date
89169EAA7 ... TPMT175A1-CMORMBS .....................|..... L4 MFE ... ... 1,748,116 | ...... 99.7824 | ....... 1,754,042 1,757,866 | ....... 1,734,038 (14,078) [ ... o 2392..... 2461 |MON .f......... 701 |........ 51,151 |01/22/2019| 02/26/2057
89172PAC3 ... TPMT 162 M1 - CMO/RMBS . N L4 1FE ...... . . 1,562,074 | ...... 95.9669 | . . 1,631,438 ....... 1,700,000 ....... 1,576,449 | ... L1393 3.000]..... 4117 | MON .| .. . . 51,000 11/26/2018| 08/25/2055
89172YAC4 ...| TPMT 163 M1-CMO/RMBS ..........ccovvnven [euenn 4L FE L ...513,308 | ..... 101.4610 | . ...507,305.........500,000 | ......... 512,513 | ... (88 [ e 3500..... 3.039 [MON . |.. .. 7,292 |07/17/2019| 04/25/2056
89173HAB2 ...| TPMT 172A2-RMBS .........cooviniiiiinns [ennn 4L FE L . 5,862,341 ...... 98.8400 | . . 5643762 ... 5,710,000 ....... 5,858,203 |....... e @B8) | e 3250 (..... 2.763 [MON .| .. . 30,929 10/25/2019| 04/25/2057
89175JAA8 ... | TPMT 176 A1-CMO/RMBS ..........o.ovvveveifcnnns 4L FE L ...682,154..... 100.6765 | . ...683,351.........678760|......... 682,135 | ....... e (9] [ 2750 ..... 2437 [MON .| .. ... 1,556 |11/25/2019| 10/25/2057
89175JAB6 ... | TPMT 176 A2 - CMO/RMBS . . I 4L FE L . 4,678,906 | ...... 98.6974 | . . 4,934,870 ....... 5,000,000 ....... 4,706,455 | ....... e 2mBA9 | 3.000..... 3.904 [MON . |.. .. 125,000 |02/22/2019| 10/25/2057
89175VAA1 ...| TPMT 182A1-RMBS ........ e 2. |MFE L 2,020,715 ..... 102.1354 | . 2,032,375 ....... 1,989,882 ....... 2,020,103 ... 012 | [ . . ... 13,643 |11/25/2019| 03/25/2058
93362YABS ...| WAMU 06AR5 12A-CMO/RMBS ................ [..... 4. 4FE ...... . 3,387,313 ...... 99.0545 | . 3445738 |....... 3478628 ....... 3,390,118 ... 3348 e 3220 .......... MON .|.. ...... 117,037 |11/26/2018| 06/25/2046
3399999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage- Backed Securmes .................. 40,808,408 ... XXX ... [...... 40,446,493 40,554,601 | ...... 40,502,540 (174 062) XXX [ XXX XXX | 73556 L 1,150,007 | . XXX |[.. XXX.
Industrlal & Miscellaneous (Unaf'flllated) Cor1merc‘|al Mortgage E curities
05359AAAT ...| AVMT 18AVMA-CMBS ...........cvveeinnns [cunns ... 494,612 ...530875] ... 480,000 ......... 492,050 | ... 28 4249 (... 3.849 [MON .| .. ... 20,013 |06/01/2018| 07/09/2040
05491UBC1 .. | BBCMS 18C2 A4 - CMBS . I . 4. . 5,428,347 . 5,870,898 | ... 5,375,000 | ....... 5422303 |....... e (B38| e 4.047 ... 3.936 [MON .| .. . 217,526 (12/04/2018| 12/15/2051
056054AA7 ... | BX19XLA-CMBS ....... Y L4 ... 481,000 ...481,255 | ... 481,000 ......... 481,000 ....... e e e 2685(..... 2.725 |MON .| .. .. 1,909 {10/09/2019| 10/15/2036
05606FAL7 ... | BX190C11D-CMBS ........o.ovvvereraeinns [enns L4 ... 142,384 L 141446 | 140,000 ......... 142,381 ....... e B e | 4075 ..... 3959 [NIA .. [ .o 475 12/06/2019| 12/11/2041
05608FAA9 ...| BX19CALMA-CMBS ........oveenireeane e 45 . 1,461,726 1,461,997 | ....... 1,462,000 ....... 1,461,695 (....... R TR B [ 2626 (..... 2667 [NAA .. [ ... 2133 11/22/2019| 11/15/2032
08036FBC4 ...| BANK 18BK15A4 -CMBS ... ...\ [enens 4 . 2,059,884 2,273,260 | ....... 2,000,000 ....... 2,053,136 | ....... e B283) | e 4407 ... 4.057 [MON . | .. . 88,140 |11/16/2018| 11/18/2061
065404BBO ... | BANK 18BK10A5-CMBS .........vovveviens [ enenn 4 . 2,390,438 . 2,593,672 ....... 2405000 ....... 2,392,104 |....... e 996 [ .o e 3688 (..... 3.774 [MON .| .. ... 88,696 |04/23/2018| 02/17/2061
06540AAD3 ...  BANK19BN20A3-CMBS ................oooi| e L4 . 3,138,867 . 3,087,870 .......3,000,000]....... 3,133,734 | ... (5A33) [ e 3.011..... 2.168 | MON .| .. ... 22,583 [10/09/2019| 09/15/2062
06540BBDO .. .| BANK 19BN21A5-CMBS ..................oo|.onne L4 . 5,664,863 . 5586460 |....... 5500,000(....... 5,661,982 | ... (2881) [ e 2851 ..... 2.508 | MON .| .. ... 26,134 (09/27/2019| 10/18/2052
T 06540WBD4 .. | BANK 19BN19A3-CMBS ................oooi|.nnne L4 . 6,179,796 . 6,261,660 |....... 6,000,000]....... 6,173,247 | ... (L) N (P [P [ 3183 |..... 2.838 | MON .| .. ... 63,660 [07/23/2019| 08/17/2061
o 08162TBAQ ... BMARK18B7A3-CMBS .......................|..... L4 . 5,554,770 . 6,168,140 | ....... 5500,000....... 5548039 |....... A Lo(BA3B) | e 4241 ... 4133 | MON ... .. 233,255 11/09/2018| 05/16/2053
- 12515DARS5 .. | CD 17CD4 A4-CMBS . ... R P L4 . 1,031,119 . 1,097,214 | ....... 1,035000....... 1,031,417 ....... N I 200 3514 ..... 3.581 | MON ... ... 33,339 (01/31/2019| 05/12/2050
3 12528YAF0 ...| CF19CF2A5-CMBS ................... B L4 . 4,119,978 . 4,020,160 | ....... 4,000,000 ]....... 4117698 (....... A L2280) | e 2874 ..... 2531 | MON ... . 19,163 [10/17/2019| 11/15/2052
12528YAJ2 ... | CF 2019-CF2 MORTGAGE TRUST - CMBS . B 4 . 5,085,742 . 5,067,650 | ....... 5,000,000 ....... 5085253 |....... e @B9) | e 3416 ..... 2918 MON .|....... 12985 . ............. 12/05/2019| 11/15/2052
12532CBA2 ...| CFCRE 17C8 A4-CMBS .............. I 4 . 4,091,352 . 4,353,872 ....... 4,100,000 ....... 4,091,619 ....... e 268 (. [ 3572 ..... 3.609 [MON . |.. .. 109,836 |03/07/2019| 06/17/2050
12591KAD7 ...| COMM 13CR12 A3 - CMBS .. Y 4 ... 505,996 ...514,355 | ... .500,000|......... 503,664 | ... (1218) [ oo i | 3765(..... 3513 [MON .| .. ... 18,825 |05/09/2018| 10/15/2046
12596GAZ2 .. .| CSAIL18C14 A4-CMBS ..........ccvvrieenin|vnnns 4 . 5,561,995 . 6,065,928 | ....... 5,400,000 ....... 5546,099 | ....... e (14,589) | oo o 4422 ... 4.064 [MON .| .. . 238,766 [11/20/2018| 11/17/2051
12653VAA4 ...[ CSMC 19ICE4A-CMBS ........coovvevinenn|vnnes 4 . 2,004,063 .2,000,840 | ....... 2,000,000 ....... 2,004,012 ....... e BN e [ 2720 ..... 2.744 [MON .| .. ... 4,577 11/21/2019| 05/15/2036
36252TAS4 ...| GSMS 16GS2AAB-CMBS ...........oevvverens | enens 4 . 2,142,336 2,252,690 ....... 2,200,000 ....... 2,158,131 ....... e 10018 | e [ 2922(..... 3474 [MON .| .. . 64,284 105/04/2018| 05/12/2049
39152TAA8 ... GWT19WOLFA-CMBS ... v L4 . 3,992,500 . 3,988,800 |.......4,000,000]....... 3992502 |....... N 2 e 001 NA [ 12/18/2019| 12/15/2036
61691JAS3 ... [MSC17H1ASB-CMBS ... e L4 . 1,970,859 . 2074740 | ....... 2,000,000 ....... 1,980,893 | ....... A LBOT9 e 3304 1..... 3.686 | MON . | .. . 66,080 [05/09/2018| 06/17/2050
61691NAES .. .| MSC 17HR2 A4 - CMBS .. R P L4 . 1,819,504 . 1,981,387 |....... 1,850,000 (....... 1,825,100 | ... 2363 (... e 3587 |..... 3792 | MON .| .. ... 66,360 [04/23/2018| 12/16/2050
61691QAE8 .. [ MSC 18L1A4-CMBS ...... B .4 ... 422,273 ... 4614710 ... 410000 ......... 420,748 | ... (1,086) ... o 4407 |..... 4.058 | MON . | .. ... 18,069 (10/12/2018| 10/17/2051
61763MAEO .. [ MSBAM 14C16 A4 - CMBS .. .. B L4 . 1,998,084 . 2,074,655 | ... 1,990,000 | ....... 1,994,753 | ... (1,957) [ oo [ 3600 ..... 3512 | MON .| .. ... 71,640 (05/10/2018| 06/17/2047
61767CAU2 .. | MSBAM 17C33A4-CMBS ............ccvvvvnn [ onnns L4 ... 716,557 ... 767,299 | .........740,000......... 719,782 ... 2334 . e 3337 ..... 3.786 | MON .| .. ... 24,694 (04/23/2018| 05/17/2050
61767EAE4 ...| MSBAM 17C34 A4 - CMBS .. . B 4 . 5,423,864 5,746,817 | ....... 5415191 ....... 5422486 | ... (1378) [ e e | 3536 (..... 3521 [MON .| .. .. 159,568 |02/25/2019| 11/15/2052
61768HAVS ...| MSC 19L2A3-CMBS ...... B 4 . 6,716,332 7,181,269 ....... 6,650,000 ....... 6,711,029 ... (5,303) [« e | 3806 (..... 3.694 [MON .| .. .. 189,824 |03/12/2019| 03/15/2052
903442AA9 ... | US18USDCA-CMBS ... ..o | o L4 . ... 514,983 . ...550,650 |.........500,000|......... 510,467 | ... (A3 [ | 4106 | ..... 3.824 [MON .| .. ........ 20,530 |05/31/2018| 05/14/2038
3499999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Commercial Mongage Backed Securmes ...... 81114224 | ... XXX ... [...... 84,657,330 | ...... 80,133,191 ...... 81,077,324 (39,151) XXX [ XXX XXX [ 220,254 L 1,867,471 . XXX |[.. XXX.
Industrlal & Miscellaneous (Unaffiliated) - Other Loan Backed and d Securities
00162LCS4 ... ALM16R2A2R-CDO ...............cooveeiii e B 1,505,000 1,488,766 1,505,000 | ....... 1,505,000 [ ... s [ e 3501..... 3.522 | JAJO . 06/20/2018| 07/15/2027
00163EBSO .. .| ALM6RRR A2-CDO .. B P D L4 ... 275,000 ...271360 | ... 275000 ......... 275,000 ....... N I [ [ 3401..... 3421 |JAJO .|.. 05/30/2018| 07/15/2026
00175MBF6 .. [ AMMC 15RRARR-CDO .......................|..... L4 . 6,000,000 . 5,979,667 | ... 6,000,000 ....... 6,000,000 ....... N I [ [ 3261..... 3274 | JAJO .|.. 11/26/2018| 01/15/2032
00190YAT2 ...| ARES27RBR-CDO .......c.ovivrerininnenan e 4 ... 730,000 .. 721503 ... 730,000 [ ......... 730,000 ....... e e 3956 |..... 3.652 [ JAJO .| .. 08/10/2018| 07/30/2029
02014PDN1 .. | ALMA7TRA2R-CDO ... [ e 4 . 1,500,000 1,488,447 | ... 1,500,000 [ ....... 1,500,000 [ .. e | [ 3601 (..... 3621 [JAJO .|.. 07/02/2018| 01/15/2028
02378MAA9 .. | AAL19TA-ABS ...t e 4 ... 560,000 ...576,583 | ... 560,000 [ ......... 560,000 [ .. e | [ 3500 ..... 3500 [FA ...|.. 08/01/2019| 08/15/2033
03328QAQ4 .. | ANCHC 6R BIR-CDO ... N P ¢ 4 . 1,112,220 . 1,103,855 | ... 1,110,000 | ....... 1,108,636 (4583) [ .o e | 3751 (... 3794 [ JAJO | .. 05/01/2018| 07/15/2030
03330AAA0 ...| ANCHC 3RRA-CDO ...... . N P ¢ 4 . 2,682,680 . 2,663,533 | ... 2,680,000 ....... 2,673,403 (10,959) | v o e 2986 (..... 3.085 [ JAJO .| .. 05/04/2018| 01/28/2031
03330AAC6 ...| ANCHC 3RRB-CDO .. N P c L4 ... 533,930 ...528311 ... 535,000 [ ......... 532,617 @ABT) [ | | 3436 (..... 3.556 [ JAJO .| .. 06/07/2018| 01/28/2031
03765WBE7 .. | APCFARA2R-CDO .. ... [ e 45 . 1,500,000 1,481,203 | ... 1,500,000 | ....... 1,500,000 [ .. e | [ 3600 ..... 3.550 [ JAJO .| .. 06/12/2018| 07/15/2030
04942VAC8 ...[ATCLOM3AIN-CDO .............coovieiiein e C L4 . 2,497,500 . 2,503,203 | ... 2,500,000 ....... 2,491,407 (6,093) ... e 3920 ..... 3483 | JAJO .|.. 03/26/2019| 04/22/2031
12481XAS9 ...| CBAM 186R B1R - CDO .. N U .45 .. . 1,600,000 . 1,599,349 | ... 1,600,000 | ....... 1,600,000 [ ... e [ e 3846 |..... 3.902 | JAJO .|.. 11/27/2019| 01/15/2031
12554AAA0 .. .[ CIFC192A-CDO ..... B C L4 . 2,396,880 . 2401816 | ... 2,400,000 | ....... 2392681 ... | @199 | 3252|..... 3.358 | JAJO .| .. 04/12/2019( 04/17/2030
14686AAAT7 ...| CARVL2AN-CDO . .. R P L4 . 8,000,000 . 8,011,936 | ... 8,000,000 ....... 8,000,000 | ... | e e [ 3758 |..... 3429 | JAJO .|.. 03/05/2019| 04/20/2032
197361AC2 ...[ CECLO28A1-CDO ...............cooiiiiiiia | onnnn L4 . 5,500,000 . 5,506,663 | ... 5,500,000 ....... 5500000 | ... | e e 3454 ..... 3.166 | FMAN 11/01/2018| 11/07/2030
197361AJ7 ... [ CECLO28B-CDO ..o | aennn L4 ... 900,000 .. 875411 ... 900,000 ......... 900,000 .....coooeeeees | e e 4194 ..... 4216 | FMAN | .. 11/01/2018| 11/07/2030
26244RAB7 ...| DRSLF54B-CDO ....vvvviiienineane | e ¢ L4 . 1,111,388 . 1,103,038 | ... 1,110,000 | ....... 1,108,282 (5,022) [ .o e | 3616 (..... 3.662 [ JAJO .| .. 05/01/2018| 10/19/2029
26252WAAT7 .. | DRSLF 76 A1-CDO ......ovviineienineeei| e c 45 . 3,000,000 . 3,003,009 ... 3,000,000 ....... 3,000,000 | ..o [ [ [ 3.264|..... 3.303 [JAJO .| .. 09/27/2019 10/20/2032
36321HAC2 .. | GALXY29B-CDO ... .ovvieniiieninaan| e 4 . 1,110,000 1,105,935 | ... 1,110,000 | ....... 1,110,000 [ oo e | [ 3310(..... 3.319 | FMAN 05/07/2018 11/16/2026
40436KACY ...| HLM 156R AR =CDO ... [ e ¢ L4 ... 498,750 ... 496,387 | ... 500,000 [ ......... 497,473 AN e 2890 ..... 3.030 [ FMAN | .. 04/25/2018| 02/05/2031
44330QAC5 .. | HLM 1812A2-CDO .......eovieeniieiae | e c 45 . 1,500,000 1,482,749 | ... 1,500,000 [ ....... 1,500,000 [ .. e | [ 3503 (..... 3517 [JAJO .| .. 05/16/2018| 07/18/2031
44932BAA4 .. .| ICG 183A1-CDO ......... . N L4 . . 8,000,000 . 7,959,987 | ... 8,000,000 ....... 8,000,000 | ... [ [ [ 3186 (..... 3.223 [JAJO .|.. 11/06/2018| 01/26/2032
55819DAGT .. [MDPK31B-CDO ............................ [..... 4L |MFE L) 3,000,000 2,976,444 3,000,000 ....... 3000000 ............. | s e [ 3634|..... 3.653 | JAJO . 11/08/2018| 01/23/2031
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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 Change in Book Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F NAIC Current

0 Desig- Year's

R nation Rate Other- Total

E and Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| Admin- Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUSIP G Bond istrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of |When| Due and During Maturity

Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest | Paid Accrued Year Acquired Date
55821TAA5 ... MDPK30A-CDO ... e C L4 1FE ...... 4528480 (...... 99.1523 4,561,006 4,600,000 ....... 4532874 . ... | 4394 ... e e 27510 3328 JAJO | L 27T | 115,489 [02/12/2019| 04/15/2029
55954PAC8 .. .| MAGNE 21 A-CDO . B L4 1FE ...... .2,000,000..... . . 2,001,017 | ....... 2,000,000 ....... 2,000,000 | ... ... 43,609 (03/26/2019| 04/20/2030
62481WAA5 .. | MP8BRAR-CDO .......oovvviiiiiaiiee [ C 2. 1FE ...... . 1,110,000 | ...... . . . 1,106,712 ....... 1,110,000 | ....... 1,110,000 | .ooevee [ ... 38,586 |05/01/2018| 10/28/2027
63170MAAT .. |NCC181A-CDO ......ovviiiiii i e L4 1FE ...... . 3,148,000 ...... E . . 3,132,199 ....... 3,200,000 |....... 3,145,759 (2,241) ... 90,046 |102/11/2019| 07/15/2031
64132MAE8 .. | NEUB30B1-CDO .......ovvviiiiiiiief e C L4 1FE ...... . 1,900,000 . . 1,901,236 |....... 1,900,000 | ....... 1,900,000 | ..o ... 63,040 |12/07/2018| 01/20/2031
67108FAQY ...| OZLMF4RA2R-CDO ........cvvvviiiiean e L4 1FE ...... ... 740,740 L. 728159 ... .740,000 | ......... 739,010 (3479 (.. ... 31,687 |05/01/2018 10/22/2030
67110DAN7 .. | OCP 1611R1AR-CDO .........ovvviiiiie [ e C L4 1FE ...... . 1,113,330 . 1,109,972 ....... 1,110,000 | ....... 1,109,016 (5,255) | .. ... 42,968 |05/01/2018| 10/26/2030
67110HAWS .. | OZLM 14RA2R-CDO .........vvviiiiiaen o C L4 1FE ...... . 1,035,000 . 1,035,004 |....... 1,035000|....... 1,035000 | ... . . 44,382 06/05/2018| 01/15/2029
67590GBG3 .. | OCT17 17RRR A1R - CDO P P L4 1FE ...... . 1,696,475 . . . 1,693,070 ....... 1,705,000 | ....... 1,696,480 | ... [ Sl e [ 2940 ... 3.067 | JAJO | L 9467 | 12/26/2019| 01/27/2031
69700GAAQ .. [ PLMRS 191 A1-CDO ...... .. B C L4 1FE ...... . 4,500,000 ...... . . . 4493079 .......4500000]....... 4,500,000 f..........oooo oo oo e | ... 3275 ... 3288 | FMAN | ... 27,834 | Ll 09/27/2019( 11/14/2032
69700GACS6 .. | PLMRS 191 A2-CDO .. B C L4 1FE ...... . 2,500,000 . . 2,485,955 .......2500,000]....... 25500000 ... | e e . 8785 3803 | FMAN [ L. 17872 09/27/2019( 11/14/2032
69916DAC3 .. [PARL182A2-CDO .........oovvviiiiii | L4 1FE ...... . 3,450,000 . 3,406,687 | ....... 3,450,000 (....... 3,450,000 | ... | . .. 132,879 (11/02/2018| 10/20/2031
72133JAA5 ... [PIPK2A-CDO ... e C L4 1FE ...... . 3,493,000 . 3489374 .......3500000]....... 3,479,792 . (13,322) | .. .. 114,065 [11/16/2018| 01/18/2032
T7341DAE7 ...|ROCKT173B-CDO .................coooiiii e C L4 1FE ...... . 1,478,250 . 1,455,632 ....... 1,500,000 (....... 1,476,648 .. (3598)] .. ... 60,575 [07/16/2018| 10/21/2030
83610CAN1 .. [ SNDPT 12RAR - CDO . B L4 1FE ...... . 5,900,000 . 5902,461|.......5900,000]....... 5900000 | ... | . .. 143,798 (03/01/2019| 10/20/2028
83610JAA4 ... | SNDPT19A-CDO ...... B L4 1FE ...... . 6,810,300 . 6,796,714 |....... 6,900,000 |....... 6,803,209 (11,017) .. 246,908 |11/27/2018| 04/15/2031
87154EAWO .. | SYMP 15RRB1R-CDO .. . B L4 1FE ...... . 2,000,000 . 2,001,056 |....... 2,000,000 (....... 2,000,000 [ ..ovoiiiii ... 75,037 |12/07/2018| 01/17/2032
87241EACY ...| TCW191A-CDO ....... .. A C L4 1FE ...... . 3,700,000 . 3,699,843 |.......3700,000(....... 3,700,000 [ ..ovvinii .. 105,140 |02/28/2019| 02/15/2029
89531MAC6 .. | TREST 182AA2-CDO ......covviviiiiiaenn [ C L4 1FE ...... . 1,000,000 ...979,969....... 1,000,000 (....... 1,000,000 | ..o ... 57,062 |105/15/2018| 07/25/2031
90932NAA1 .. .| UNITED AIRLINES CLASS B PASS THROUGH CER | ..... 1 2FE ...... ... 551,299 ...568842(.........551,299 | ......... 551,299 | ..o ... 25,360 |05/09/2018| 09/01/2027
92330EAP2 ...| VENTR19RRARR-CDO .........coovvviinan [ e L4 1FE ...... . 3,500,000 . 3,458,538 |.......3500,000(....... 3,500,000 [ ....oviiiii .. 113,948 |11/16/2018| 01/15/2032
92330EAR8 ... VENTR19RRBRR-CDO ......................[..... L4 . 3,961,404 | ... 4,000,000 | ....... 4,000,000 ... .. 152,129 (11/16/2018| 01/15/2032
92913UAS5 ... VOYA153RA3R-CDO ... | e L4 . 2,980,885 ... 3,000,000 ....... 3,000,000 | ... . 119,559 (11/02/2018| 10/20/2031
92917JAA5 ... | VOYA182A1-CDO ..... B L4 . . . 1,693,069 | ... 1,705,000 | ....... 1,696,486 | ............oo0 [ Ml [ [ 03001 [ Ll 3444 [ JAJO L)Ll 11086 12/26/2019| 07/15/2031
98887YAE7 ...|ZAIS11B-CDO ...........................o ... 4 ... |1FE......|....... 4000000]..... . . . 4,002,045 4,000,000 ....... 4,000,000 e . . 164,053 [11/16/2018| 01/20/2032
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securmes .............. 124,364,697 [ ... XXX ... |..... 123,979,083 | ..... 124,621,299 | ..... 124310072 ... |t (69,836) [ .....ovvvis e | XXX XXX XXX ] 842,793 3 707,026 | . XXX XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) . ... 545314,012| ... XXX ... |[..... 571,972,204 | .. ... 546,302,091 | ... .. 544,868,878 | ........ (97,107)|........ (99,283) [ ..o s | XXX [ XXX XXX | 4,087,797 | 16,522,074 [ . XXX . XXX
Hybrid Securities - Issuer Obligations
89356BAES ...| TRANSCANADATRUST .......................[..... Cl|....25 ... |2FE...... |......... 340,000 ..... 104.1068 | ......... 353,963 |.........340,000|.........340,000 | ............... [.....ooo [ [ oo 5500]..... 5500 |MS .. [........ 5662|.............. 09/10/2019| 09/15/2079
4299999 Subtotal - Hybrid Securities - Issuer Obligations ........... ... ..o 340,000 | ... XXX ... |.ooiiiin 353,963 |.........340,000 [ .........340,000 | .......ociiin | e e XXX XXX XXX .o, 5662 (.............. CXXX ] XXX
4899999 Subtotal - Hybrid SECUMHES . ... . ...ttt [ 340,000 ... XXX ... |....oo.. 353,963 |.........340,000|.........340,000 | .........oooiie | e XXX XXX XXX | .o 5662 (.......c...... XXX L XXX
7699999 Subtotals - Issuer Obligations . ...............oiuiii i | 580,213,785 ... XXX ... |..... 614,344,829 (630,766) [ ........ovvii | XXX XXX XXX . 5,793,863 |..... 18,967,936 | . XXX |.. XXX.
7799999 Subtotals - Residential Mortgage-Backed Securities . ........ ... | 65,697,887 | ... XXX ... |...... 66,284,907 (208294) [ ... XXX XXX XXX |.ooone 135,053 [ ...... 1,884,567 | . XXX |.. XXX .
7899999 Subtotals - Commercial Mortgage-Backed Securities . ................coveiviiieiiiiiiniiiiiiaee| . 82,824,678 (... XXX ... [...... 86,507,388 (29,547) XXX XXX XXX | 224568 | ...... 1,919,960 | . XXX |[.. XXX .
7999999 Subtotals - Other Loan-Backed and Structured Securities sl 0124964697 [ .. XXX ... |..... 124,579,827 .. (69,636) | .. XXX XXX XXX |.ooone 843,393 [......3,720,526 | . XXX |.. XXX .
8399999 Grand Total -Bonds ........... ... | 853,701,047 [ ... XXX ... [..... 891,716,951 (938,243) XXX XXX XXX . 6,996,877 | ..... 26,492,989 [ . XXX . XXX
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 | 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total Total NAIC
Nonadmitted Unrealized Current Other-Than- Change Foreign Designation
Par Value Rate Per Share Amount Declared Valuation Year's Temporary in Exchange and
CUsIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Changein |Administrative|  Date
Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.CV. Symbol Acquired
Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
425500208 .... |[HENKELANDADR .................... ... | C r 35,890.000 [ ......ovvvvie e [ 924,006 ....... 25745 ...... 924,006 ...... 900,965 | .....ovvvieen | [ 23041 . e 23,041 2FE ......... 12/20/2019
48128BAF8 .... | JPMORGAN CHASE&CO ............ ... |.... |.615000.000 o 642,521 ...... 104475|...... 642,521 ...... 615,000 ...........oo | [ 27521 (.o 27,521 2FE ......... 07/24/2019
8499999 Subtotal - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred .. e 1,566,527 | ... XXX ... |..... 1,566,527 | ..... 1,515,965 | ... [ 50,562 | ..o [ 50,562 XXX XXX
8999999 Total Preferred StOCKS .......... ..o 1,566,527 |... XXX ... |..... 1,566,527 | ..... 1,515,965 | ... | [ 50,562 | ... | 50,562 XXX . XXX
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SCHEDULE D - PART 2 - SECTION 2

Showmg AII COMMON STOCKS Owned December 31 of Current Year
1 2 Codes Fair Value Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign

Share Used Amount Nonadmitted Valuation Temporary Change in Exchange NAIC

CUsIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment BJ/AC.V. Change in Date Desig-
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00130H105 ....... THE AES CORPORATION ... [ [ | 12,665.000 | ........ 252,034 ...... 19.900|........ 252,034 |........ 144,666 | .........o.oo e 8915 68898 68,898 04/11/2018
00206R102 ....... ATETORD ... e | e 76,210.000 | ...... 2978287 ...... 39.080...... 2978287 |...... 2411230 ... ..604,836 .. 06/28/2019
002824100 ....... ABBOTT LABORATORIESORD .........coovvviiiiii | | | 18,105.000 | ...... 1,572,600 ...... 86.860 |...... 1,572,600 ...... 1,077,380 ... 260,665 03/12/2019
00507V109 ....... ACTIVISION BLIZZARD ORD .........ovovoeoeiieee | e | o 5505.000 |........ 327,107 ...... 59.420 327,107 .. 271,356 | ... 55,751 09/17/2019
00846U101 ....... AGILENT TECHNOLOGIESORD .......covvvveiiveee] e | o 2945000 (........ 251,238 ...... 85.310 251,238 .. 185460 | ... 52,568 06/22/2018
00847X104 ....... AGIOS PHARMACEUTICALS ORD ........ovviiiieiaei] oo | e e 340.000(......... 16,235|...... 47.750 . 16,235 .. 126911 ... .. 3,544 09/17/2019
009158106 ....... AIR PRODUCTS AND CHEMICALSORD ........oovoeoa| o | [ 3,190.000 |........ 7496181 ..... 234.990 . 749,618 . 544 7411 ... 202,559 03/12/2019
015271109 ....... ALEXANDRIA REAL ESTATEEQREITORD .......oooovvva | oo | e [ 1,850.000........ 298,923 ..... 161.580 . 298,923 ..224,0211 ... 85,729 04/11/2018
02043Q107 ....... ALNYLAM PHARMACEUTICALSORD ........ UUTTURTU P FUU 380.000(......... 43765]..... 115170 . 43,765 ... 336091 ... . 10,156 | .. 11/07/2019
02209S103 ....... ALTRIAGROUPORD .......viviiiiiiiiiiiieiea | | e 74,082.000 | ...... 3697433 ...... 49.910 3,697,433 |......3,727,057 |... 197 206 .. 11/07/2019
025932104 ....... AMERICAN FINANCIAL GROUPORD ..........coovioei]oan e o 5440.000 |........ 596,496 | ..... 109.650 ....596,496 |........593,677|... .2819].. 11/07/2019
026657306 ....... AMERICAN HOMES 4 RENTCLAREITORD .........oooo oo | e [ 5990.000|........ 156,998 | ...... 26.210 ... 156,998 |........ 132,899 ... 29 625 .. 09/17/2019
026874784 ....... AMERICAN INTERNATIONAL GROUP ORD ..........ovve | vovene | e | e 86,705.000 | ...... 4450568 | ...... 51.330 .. 4,450,568 | ... 4 453,439 758 049 .. 12/19/2019
03076C106 ....... AMERIPRISE FINANCE ORD ........ooovvviiiiiieae | | o 1,270.000........ 211,557 |..... 166.580 L 211,657 ... 148,142 .63414] .. 01/22/2019
031162100 ....... AMGENORD ... | | e 865.000|........ 208,526 ..... 241.070 .. 208526 | ... 151,808 42473 .. 06/28/2019
032654105 ....... ANALOGDEVICESORD ..o | | o 3,395.000 |........ 403462 |..... 118.840 ..403462........310,662 ... 92,8001 .. 11/07/2019
035710409 ....... ANNALY CAPITAL MANAGEMENTREITORD ........cooooi|vvves |oeen oo 6,005.000|......... 56,567 | ....... 9420(......... 56,567 |......... 52,167 ... . 44001 .. 09/17/2019
036752103 ....... ANTHEMORD ..........ooooviiiiiiiiin e e e 16,585.000 | ...... 5,009,168 | ..... 302.030]...... 5,009,168 |...... 4 076 7141 ... 538 089 .. 12/20/2019
03748R754 ....... APARTMENT INVSTMGT CLAREITORD .......oovvviei oo | e 940.000 .. 48,551 ... L1749 .. 06/28/2019
038222105 ....... APPLIEDMATERIALORD ..o e e e 2,880.000 175,795 . 40 607 .. 09/17/2019
039483102 ....... ARCHER DANIELS MIDLAND ORD ..o | e | [ 1,295.000 60,023 L7184 .. 06/28/2019
046353108 ....... ASTRAZENECAADRREP1.50RD ........covvvviiiina| e, . Co 62,932.000 3,137,790 503 026 .. 07/19/2019
052769106 ....... AUTODESKORD .....vvviiiiieiiieieieeeeae | e e [ 1,564.000 286,931 L72,753 ] .. 10/14/2019
053484101 ....... AVALONBAY COMMUNITIESREITORD ........ocoovveoi o | oo 2,180.000 457,146 27,078 .. 09/17/2019
054561105 ....... AXAEQUITABLEHOLDINGSORD ..o oo | e | 74,485.000 1,845,738 .. 553 350 .. 07/19/2019
05523R107 ....... BAE SYSTEMSADR ..o [ . C.|....101,813.000 3,082,898 ...420,580 | .. 12/03/2019
05534B760 ....... BCEORD ...t [ . Co 4,420.000 204,867 ....30,083].. 07/19/2019
055622104 ....... BP ADR EACHREPSTNG SIXORD ...........ccovvvieian e . C.|....106,632.000 ,024, . 4,024,292 561, . (637,294) | .. 04/01/2019
05722G100 ....... BAKER HUGHES CLAORD .......... v 76,420.000 | ...... 1,958,645 ...... 25630]...... 1,958,645 ...... 1,776,261 | ... ... 182,792 .. 09/12/2019
060505104 ....... BANK OF AMERICAORD ..........oovovviiiiiiieef o [ ..220,085.000...... 7,751,394 | ...... 35220 ...... 7,751,394 |...... 6,664,886 11/07/2019
071813109 ....... BAXTER INTERNATIONALORD .........ccovvviieiae [ [ |, 270000 ......... 22,577 SIT .o 18,633 01/22/2019
072730302 ....... BAYER AKTIENGESELLSCHAFTEACHREADR ...........[...... . C.[....119,889.000]...... 2,431,349 , 2112852 .. 08/07/2019
075887109 ....... BECTON DICKINSONORD .........ccovvviiiiiieiee [ [ [ 1,375.000 | ........ 373,959 959 (... 335277 ... 09/17/2019
084670702 ....... BERKSHIRE HATHWAY CLBORD ..........cooovvveeen [ e 4462277 1(...... 4,199,132 ... 12/18/2019
086516101 ....... BESTBUYORD ........oviiiiiiiiiiiieiieieeee [ [ 216,866 |........ 164,167 | ... 09/17/2019
09062X103 ....... BIOGENORD .......coovviiiiiiiiiieee [ e 102,372 ... 85180 ... 11/07/2019
09247X101 ....... BLACKROCKORD .........oovviiiiiiiiiiiieeee [ [ . 344,350 ..311,602 ... 11/07/2019
093671105 ....... H&RBLOCKORD .........oeiviiiiiiiiiiiiieiie [ [ 112,469 . 121234 ... 11/07/2019
101121101 ....... BOSTON PROPERTIESREITORD ..........ocovvveien [ e . 99,259 ...92,8821... 06/28/2019
110122108 ....... BRISTOLMYERS SQUIBBORD ..o [ o 2,505,336 1,862,178 | ... 09/17/2019
125269100 ....... CF INDUSTRIESHOLDINGS ORD ... [ e . 155,155 .. 136425 ... 11/07/2019
12541W209 ....... CH ROBINSON WORLDWIDE ORD ... [ e 65,297 ...66,189 ... 11/07/2019
125523100 ....... CIGNAORD ... e e I 107,357 ... 86,094 ... 11/07/2019
12572Q105 ....... CMEGROUPCLAORD ..o [ [ | 2 042.000|........ 409,870 . 409,870 .. 3533811 ... 11/07/2019
12626K203 ....... CRHADRREPSG1ORD .......c.ovviiiiiiiiiiee [ . C 16,800.000 | ........ 677,544 ..B77544 |........526,952 ... 02/28/2019
126408103 ....... CSXORD ...t [ [ 2,950.000 |........ 213,462 ....213462........196,909 | ... 11/07/2019
126650100 ....... CVSHEALTHORD ... [ [ | 54,271.000 | ...... 4,031,793 4,031,793 (...... 3,931470 ... 09/17/2019
133131102 ....... CAMDEN PROPERTY REITORD ... U PUTURURS PUDRUR BURRI 915000 ......... 97,082 e 97,082 ..., 86419 ... 10/09/2018
134429109 ....... CAMPBELLSOUPORD ........oovvviiiiiiiieiee [ [ | 1,035.000......... 51,150 |...... 49420 |......... 51150 |......... 37,046 03/12/2019
14149Y108 ....... CARDINALHEALTHORD ......ovvviiiieieeeieaf e [ | 4,010.000........ 202,826 |...... 50580 |........ 202,826 |........ 196,111 09/17/2019
143658300 ....... CARNIVALORD ... [ [ | 10,365.000 | ........ 526,853 526,853 482,510 11/07/2019
149123101 ....... CATERPILLARORD ........oooviiiiiiiie e [ | 6,360.000 |........ 939,245 . 939,245 . 864,686 09/17/2019
150870103 ....... CELANESEORD .......cooviviiiiiiiiiiiieiee [ [ | 1,065.000........ 131,123 131,123 114,810 . 06/28/2019
15189T107 ....... CENTERPOINT ENERGY ORD .. e e e 28,110.000........ 766,560 766,560 813,355 . (46,795) .. 11/07/2019
15677J108 ....... CERIDIAN HCMHOLDINGORD ... [ | 310.000......... 21,043 21,043 15,771 o [ e ..5272].. 11/07/2019
16119P108 ....... CHARTER COMMUNICATIONS CLAORD .........ooovoe e [ | 40.000]......... 19,403 19,403 16,943 ..2460].. 10/14/2019
163851108 ....... CHEMOURSORD .........c.ccovvviiiiiane [UUTE PUTUUURS PO R 1,355.000 | ......... 24,512 . 24512 . 32,523 .(8,011)].. 06/28/2019
166764100 ....... CHEVRONORD ........cooveviiiiiiiiiiiiiiinie i [ [ 19,275.000 | ...... 2,322,830 2,322,830 2,290,997 162,432 11/07/2019
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172062101 ....... CINCINNATIFINANCIALORD .......o.ovoeiiiiee [ | e 280.000]......... 294421 ..... 105150 | ......... 29442 |......... 30830 ..o 5T e e (1388) | (1,388) 11/07/2019
17275R102 ........ CISCOSYSTEMSORD ... [ [ | 41,070.000...... 1,969,717 ...... 47.960|...... 1,969,717 ...... 1,954,852 .. 14865 .. 11/14/2019
172967424 ....... CITIGROUPORD .........ccoviennnn v e ....107,566.000 | ...... 8593448 |...... 79.890|...... 8593448 ...... 7,444,620 .2,700,427 | .. 09/17/2019
174610105 ....... CITIZENS FINANCIAL GROUP ORD .. e e 2,510.000 |........ 101,931 ...... 40610........101,931 | ......... 88,760 L 13T 06/28/2019
191216100 ....... COCA-COLAORD ... [ | 11,805.000 | ........ 653,407 ...... 55350 |........653,407|........ 551,197 ...102,210] .. 11/07/2019
192446102 ....... COGNIZANT TECHNOLOGY SOLUTNCLAORD .......oouf e [eee | onnnn 56,454.000 | ...... 3501,277 |...... 62.020]......3,501,277|...... 3,911,108 . (247,228) | .. 09/17/2019
20030N101 ....... COMCASTCLAORD ...t U PO I ....116,118.000 | ...... 5221826 |...... 449701......5221826|...... 4,062,929 | ... . 1,124,184 | .. 12/04/2019
200340107 ....... COMERICAORD ......... . v 3415000 |........ 245026 | ...... 71750 ........ 245026 |........ 245787 | ... 2288 | e (T (761) | .. 11/07/2019
205887102 ....... CONAGRA BRANDS ORD .. U FUTUUUE U 43,172.000...... 14782091 ...... 34240]...... 1478209 ...... 1,016,748 | ... 461,461 .. 08/07/2019
20825C104 ....... CONOCOPHILLIPSORD .......... U DUTUURS PO I 22,010.000...... 14313101 ...... 65.030]...... 14313101 ...... 1,303,821]... 127,490 .. 11/05/2019
209115104 ....... CONSOLIDATED EDISONORD ... e [ | 2,030.000|........ 183,654 |...... 90470........ 183,654 |........ 178530 | ... ..5124]. 11/07/2019
21036P108 ....... CONSTELLATIONBRANDS CLAORD ........ovvvvecif o [ |, 9,630.000 |...... 1,827,293 |..... 189.750 | ...... 1,827,293 | ...... 1,730,382 | ..o | 12884 [ 98910 96,910 12/03/2019
21037X100 ....... CONSTELLATION SOFTWAREORD ...........ccovvenifonnnnn CC 818.000|........ 796,797 |..... 974.080 |........ 796,797 |........ 689,749 | ........... 81821 [ 107,049 L 107,049 03/04/2019
21870Q105 ....... CORESITE REALTYREITORD ........ U FUTTUE FUUU 880.000(......... 98,666 veeee... 102,290 (3,624) 11/07/2019
219350105 ....... CORNINGORD ............c.een e e 12,230.000 | ........ 356,015 344,074 (12,578) 01/22/2019
220521104 ....... CORTEVAORD ... B FETRTORN PUTUROR PO 37,998997 | ...... 1,123,250 1,146,624 (23,374) 09/17/2019
222070203 ....... COTYCLAORD ... [ [ | 9,666.000 |........ 108,743 87,167 21,576 11/07/2019
229663109 ....... CUBESMARTREITORD ...... - v e 3,690.000|........ 116,161 112,988 2,781 11/07/2019
231021106 ....... CUMMINSORD ........covvviiiinnn, [UUT PUTURURN FUURR I 2,110.000|........ 377,606 315,543 72,526 11/07/2019
232806109 ....... CYPRESS SEMICONDUCTOR ORD ...... o e 7,270.000 |........ 169,609 . 104,051 69,774 03/12/2019
m 23283R100 ....... CYRUSONEREITORD ............... e v 2,865.000|........ 187,457 149,966 30,719 11/07/2019
= 23331A109 ....... DRHORTONORD ....... e e 710.000......... 37,453 36,537 .. 916]. 11/07/2019
g 233331107 ....... DTEENERGY ORD ........ccovivviiiiiiiiiiiies [ [ ... 785.000........ 101,948 97,016 4,932 11/07/2019
- 23355106 ....... DXC TECHNOLOGY ORD ... .. O O FTUTU DT 550.000......... 20,675 17,840 2,835 09/17/2019
235851102 ....... DANAHERORD ............ e v 1,405.000........ 215,639 196,090 19,549 10/14/2019
244199105 ....... DEEREORD .......ooviiiiiiiiiiiiiiiee [ [ [ 2,010.000|........ 348,253 . 327,266 20,986 09/17/2019
247361702 ....... Delta AirLines, InC. .........ooooeiiviiiii [ [ 985.000......... 57,603 . 58,535 (932) 09/17/2019
253868103 ....... DIGITAL REALTY REITORD .. v e 2,045.000|........ 244,868 227,585 21,797 11/07/2019
254687106 ....... WALTDISNEYORD ..........coceienes v e 10,590.000 | ...... 1,531,632 1,501,227 30,405 . 12/04/2019
254709108 ....... DISCOVER FINANCIAL SERVICES ORD ... e [ 590.000......... 50,044 |......84.820(.........50,044......... 49,041 ....103]. 11/07/2019
256677105 ....... DOLLARGENERALORD .........ovvvviiviiniieieie [ [ [ 16,797.000 | ...... 2,619,996 |..... 155.980|...... 2,619,996 | ...... 1,896,444 694,187 08/08/2019
25746U109 ....... DOMINION ENERGY ORD .. v 19,850.000 | ...... 1,643,977 |...... 82.820|...... 1,643977 |...... 1,436,141 156,622 11/07/2019
257559203 ....... DOMTARORD .............cccovueenn IR DU RN P 4,860.000........ 185,846 169,365 16,482 09/17/2019
25960P109 ....... DOUGLAS EMMETTREITORD ....... v e 535.000......... 23,487 19,010 5227 04/11/2018
260003108 ....... DOVERORD .........c.ovoviviinnn, v e 425000 ......... 48,986 46,980 2,006 11/07/2019
260557103 ....... DOWORD ............... U PUTU FUTTTUR P 13,370.000 | ........ 731,740 ..6736741... 58,066 11/07/2019
264411505 ....... DUKE REALTY REIT ORD v 1,960.000 | ......... 67,953 X e ceeo..... 55144 . . 16,0511 .. 01/22/2019
26441C204 ....... DUKE ENERGYORD ............ T v 17,475.000 | ...... 15938951 ...... 91210]...... 1593895 ]...... 1,553,748 | ... ... 40,147 .. 11/07/2019
26614N102 ....... DUPONT DE NEMOURSORD ....... v e 18,777.997 | ...... 1,205,547 | ...... 64.200]...... 1,205,547 | ...... 1,371,838 ... . (166,290) | .. 07/19/2019
277432100 ....... EASTMAN CHEMICALORD ............. JUUT ORI I e TTBT5| .. 80414 .. L (2739) . 11/07/2019
278265103 ....... EATON VANCE COMNONVTGORD ........ v [ .. 107,620 ......... 99420 ... .. 8,200 06/28/2019
291011104 ....... EMERSON ELECTRICORD .......... IR PO I ..336,307 |........294,246 | ... 42,060 06/28/2019
29261A100 ....... ENCOMPASS HEALTHORD ..... v oo, 32557 .........30,081 ... 2,525 09/17/2019
29272W109 ....... ENERGIZER HOLDINGS ORD ..o [ [ 220|......... 20841......... 16,037 | oo e 249 4805 4,805 06/28/2019
293792107 ....... ENTERPRISE PRODUCTS PARTNERS UNT ... oo [ e, 99,908.000 | ...... 2,813409(...... 28.160]...... 2,813,409 835,608 |........oooen [ TABA L [ 316307 [ 316,307 07/19/2019
29446M102 ....... EQUINORASA ... v . C 39,700.000 . 699,777 .90,650 | .. 09/16/2019
29476L107 ....... EQUITY RESIDENTIAL REITORD ... PO PUTUUR I 310,031 39,3371 .. 09/17/2019
29530P102 ....... ERIE INDEMNITY CLAORD ............ JUUTY PUTUURRS DU . 44,549 . 12,005 .. 06/22/2018
297178105 ....... ESSEX PROPERTY REIT ORD .. U PR P . 278,526 . 11,3291 .. 09/17/2019
29977A105 ....... EVERCORECLAORD .......... U PO . 61,449 .(3510)| .. 11/07/2019
30161N101 ....... EXELONORD ....... T v e 6,545.000 289,682 .. 5067].. 11/07/2019
30231G102 ....... EXXON MOBIL ORD . U PUPUIR PO I 46,040.000 3,498,699 (20,178) | .. 11/07/2019
302491303 ....... FMCORD ........... v e 600.000 54,393 .. 5499 .. 09/17/2019
302520101 ....... FNBORD ......ccoviiiiiiiiiiiiiiiiiiieee [ [ [ 11,525.000 146,454 ... (86)].. 11/07/2019
311900104 ....... FASTENAL ORD .. U FUTOUIE U 8,365.000 |........ 309,087 |...... 36.950........ 309,087 |........ 272,825 ....36,262] .. 09/17/2019
31428X106 ....... FEDEXORD ........ T [UUTE FUTOUEN EUUU B 13,130.000|...... 1,985,387 | ..... 151.210...... 1,985,387 | ...... 2,147,649 (... . (162,262) | .. 11/07/2019
31502A303 ....... FERGUSONADR .........ccoiviiiiiiiiiin U I . C.[....159,680.000...... 1,462,669 |....... 9.160|...... 1,462,669 |...... 1,178,831 ... .283,838 .. 09/10/2019
31620M106 ....... FIDELITY NATIONAL INFORMATN SVCS ORD .. v 1,925.000 .. 258,467 | ... ..9281].. 11/07/2019
31620R303 ....... FIDELITY NATIONAL FINANCIALORD ...................o oo [ oo 6,380.000 223,035| ... | 08089 L 66298 L 66,298 03/12/2019
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316773100 ....... FIFTHTHIRDBANCORPORD ...........oovoveveeeee [ [ [ 7,225000(........ 222,097 |...... 30.740........ 222,097 |........ 192288 (.......... 1,734 03/12/2019
31847R102 ....... FIRST AMERICAN FINANCIALORD .........coovvveveone [ [ [ 2,030.000|........ 118390 | ...... 58.320(........118390|........ 111,579 ... 11/07/2019
320517105 ........ FIRST HORIZON NATIONAL ORD ........oovvvvienienas [ [ [ 2,305.000 |......... 3BATT...... 16.560 38,171 40,050 11/07/2019
32051X108 ....... FIRSTHAWAIANORD .........ccovvviiiiiiieiee [ [ [ 6,050.000 |........ 174543 | ...... 28.850 174,543 173,072 11/07/2019
337932107 ....... FIRSTENERGYORD .......ovvviiiiiiiee [ [ [ 65,501.000 | ...... 3183349 ...... 48.600 3,183,349 2,323,576 07/19/2019
343498101 ....... FLOWERS FOODSORD ........ovvviviiiieniniaeene o [ [ 9,840.000 |........ 213922 ...... 21.740 213,922 204,277 11/07/2019
344849104 ....... FOOTLOCKERORD ........ooovvviioiiiiiiieiiees [ [ [ 1,525.000(......... 59,460 |...... 38.990 ...59,460 ... . 63,932 06/28/2019
345370860 ....... FORDMOTORORD .......cooviviiiiiiiiiiiieee [ [ [ 93,760.000 | ........ 871,968 ....... 9.300 ..871,968 | ........ 834,440 09/17/2019
34959J108 ....... FORTIVEORD .......cooovviiiiiiiiiiieiee [ [ [ 7,150.000 |........ 546,189 ...... 76.390 ....546,189........513,103 12/06/2019
35137L105 ....... FOXCLAORD ..o e [ [ 58,810.000 | ...... 2,180,087 |...... 37.070(...... 2,180,087 | ...... 1,945,004 12/03/2019
35671D857 ....... FREEPORT MCMORANORD ......... v e 7,345.000 | ......... 96,366 | ...... 13120 ......... 96,366 |......... 79,230 11/07/2019
363576109 ....... ARTHUR J GALLAGHERORD .........cooovvoiiiii e | e | 24,185.000 | ...... 2,303,138 |...... 95230]...... 2,303,138 |...... 1,765,207 11/07/2019
36467J108 ....... GAMING AND LEISURE PROPERTIESREITORD ..........f.ccove | oo |eienns 515.000|.........22171|...... 43.050 |......... 22171 |......... 17,408 04/11/2018
364760108 ....... GAPORD ... L e 1,990.000 . 35,765 06/28/2019
369550108 ....... GENERALDYNAMICSORD ... [ [ | 2,755.000 460,197 09/17/2019
369604103 ....... GENERAL ELECTRICORD ........cooviiiiiiiiiiei [ | ....228,200.000 2,258,742 09/04/2019
370334104 ....... GENERALMILLSORD ... [ [ | 15,610.000|........836,072...... 53.560 |........ 836,072 |........ 723,127 03/12/2019
37045V100 ....... GENERALMOTORS ORD ... [ [ | 84,965.000 3,258,697 12/05/2019
372460105 ....... GENUINEPARTS ORD ... e | e 695.000 . 70,708 11/07/2019
375558103 ....... GILEAD SCIENCESORD ... [ [ | 12,365.000 . 804,638 11/07/2019
40412C101 ....... HCAHEALTHCAREORD ..o [ [ | 585.000 . 56,273 04/11/2018
404341105 ....... HPORD ............ceeues v e [ 15,155.000 292,337 11/07/2019
410345102 ....... HANESBRANDS ORD ... [ [ [ 8,455.000 138,959 11/07/2019
416515104 ....... HARTFORD FINANCIAL SERVICES GRUPORD ........... [..ooou oo ot 1,955.000 119,550 11/07/2019
42225P501 ....... HEALTHCAR TRSTOF AMCLAREITORD .......cooovoi oo [ o 3,150.000 84,288 11/29/2018
42250P103 ....... HCPREITORD ..o [ [ [ 3,380.000 97,389 11/29/2018
42809H107 ....... HESSORD ... [ | 632.000 . 34,424 11/29/2018
42824C109 ....... HEWLETT PACKARD ENTERPRISEORD ...........ccooooi|vveen [ooen [onnn 13,880.000 226,033 11/07/2019
436106108 ....... HOLLYFRONTIERORD ........ovviiiiiiieiees [ [ |, 240.000 . 11,108 06/28/2019
437076102 ....... HOME DEPOTORD .......oooviveiiieieeeee [ [ [ 3,895.000 .902,775 11/07/2019
438516106 ....... HONEYWELL INTERNATIONALORD ........cooovvvvveon [ [ [ 1,605.000 271,976 11/07/2019
444097109 ....... HUDSON PACIFIC PROPERTIESREITORD .........ccooou|veveen foveen [onnnn 1,100.000 . 36,600 06/28/2019
444859102 ....... HUMANAORD ..o [ [ [ 8,854.000 2,578,042 09/17/2019
446150104 ....... HUNTINGTON BANCSHARES ORD ...........ccooevvee| e [ v, 47,485.000 716,758 11/07/2019
446413106 ....... HUNTINGTON INGALLS INDUSTRIES ORD ..........cooov|vveon [oein [oiiins 95.000 23,349 11/07/2019
447011107 ....... HUNTSMANORD ... [ [ [ 3,225.000 63,683 11/29/2018
44980X109 ....... IPGPHOTONICSORD ........oooviiiiiiieiiieee [ e 345.000 42,512 08/13/2019
45262P102 ....... IMPERIALBRANDS ADR ... [ CC e 2210 08/07/2019
458140100 ....... INTELORD ..o [ [ [ 33,875.000 1,592,677 06/28/2019
459200101 ....... INTERNATIONAL BUSINESS MACHINESORD ...........o.|.eveen [oveen [onnnnn 6,065.000 799,770 06/28/2019
459506101 ....... INTERNATIONAL FLAVORS & FRAGRANSORD .........oof oo e |, 180.000 . 21,767 09/17/2019
460146103 ....... INTERNATIONAL PAPERORD ..o [ [ [ 9,880.000 . 443,743 11/07/2019
460690100 ....... INTERPUBLIC GROUP OF COMPANIES ORD .. U PUTUIR PO I 19,760.000 437,437 11/07/2019
46187W107 ....... INVITATIONHOMES ORD ... [ [ | 430.000|.........12,887|...... 29.970|......... 12,887 |.......... 8917 01/22/2019
46590V100 ....... JBG SMITHPROPERTIESORD .........cooiiiiiiiines [ [ | 1,930.000.........76,988|...... 39.890 |......... 76,988 |......... 68,550 08/16/2018
46625H100 ....... JPMORGAN CHASEORD ..o [ [ | 90,385.000 10,024,218 |............... 09/17/2019
47233W109 ....... JEFFERIES FINANCIAL GROUP ORD ........oovvvinieeecnf e [ | 5115.000........109,308 | ...... 21.370|........ 109,308 | ......... 98374 ... 06/28/2019
478160104 ....... JOHNSON & JOHNSONORD ... [ [ | 25,370.000 .. 3,364,556 ... . . . 12/05/2019
48203R104 ....... JUNIPERNETWORKS ORD ... [ [ | 5610.000 |........ 138174 |...... 24630 |........ 138174 |........ 138525 (.......ooeues (12,791) | ... (12791 .. 04/11/2018
487836108 ....... KELLOGGORD .......cvvvviiiiiiiiiiiee [ [ [ 21,034.000 c 1315335 L 2304281 ... ...230428 | .. 11/07/2019
493267108 ....... KEYCORPORD .......ccoviviiiiiiiiiiiiiiieiee [ [ [ 25,965.000 .. 493365 (............... ... 32,166 ... . 11/07/2019
494368103 ....... KIMBERLY CLARKORD .........ovivvviiiiiieie [ [ [ 3,665.000 483,006 3,775 L2115 11/07/2019
49456B101 ....... KINDERMORGANCLPORD .......coovvviiiiiiie e [ o 36,100.000 676,721 . 09/17/2019
500255104 ....... KOHL'SORD ... [ [ [ 5,950.000 325766 |............... 11/07/2019
500472303 ....... KONINKLIJKE PHILIPSADR ... [ . Co 91,555.000 3671028 ... . . . 11/05/2019
500688106 ....... KOSMOS ENERGY ORD .......vvviiiiiiiiiiieieee [ [ [ 11,180.000 L9163 | (15,437) | ... .. (15437)] .. 11/07/2019
500754106 ....... KRAFTHEINZORD .........oovoeiiiiiee [ [ [ 9,185.000 223 L.22701 1. .. 22,7011 .. 11/07/2019
501044101 ....... KROGERORD ..................... .. IR DU RN P 5,265.000 125961 ... ... 26671]... .26671].. 11/07/2019
502431109 ....... L3HARRIS TECHNOLOGIESORD .................c.oooo [ [ [ 1,580.000|........312,635|.....197.870|........312,635|........ 316,543 |............... (3,908) (3,908) 11/07/2019
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512807108 ....... LAMRESEARCHORD .......ccoovviiiiiiiiiii [ [ [ 1,205.000........ 352,342 |.....292400(........352,342|........ 270,087 | .......... 1,386 09/17/2019
517834107 ....... LASVEGAS SANDS ORD .......ouvvveviiiiinineiaenen [ [ [ 7,320.000 |........ 505,373 11/07/2019
524660107 ....... LEGGETT &PLATTORD ......covvviiinieiiiieienee [ [ | 270000 ......... 13,724 11/07/2019
524901105 ....... LEGGMASONORD .........ovvvvviiiiiiiiieie [ [ [ 20,790.000........ 746,569 03/12/2019
525327102 ....... LEIDOSHOLDINGSORD .........coovvviiiiiiieieee o [ [ 1,195.000........ 116,979 11/07/2019
531172104 ....... LIBERTY PROPERTYREITORD .........coovvviiienona| e [ |, 255000 ......... 15,313 08/16/2018
539830109 ....... LOCKHEED MARTINORD .......ovvviiiiiiiieeee o [ [ 3,450.000 | ...... 1,343,361 07/19/2019
548661107 ....... LOWE'S COMPANIESORD ..........coovvviieiiie e [ o 16,314.000 | ...... 1,953,765 09/10/2019
552953101 ....... MGM RESORTS INTERNATIONALORD ........cooovvvee oo [ o 1,175.000 | ......... 39,092 05/03/2019
553530106 ....... MSC INDUSTRIALCLAORD .......oovviiiieeneee [ [ [ 5785.000|........ 453,949 09/17/2019
56418H100 ....... MANPOWERGROUP ORD ... [PUTRTUUNY PUDUURN PUTTIR PR 805.000......... 78,166 11/07/2019
565849106 ....... MARATHONOILORD .........ooovoeiiiieiee [ [ [ 98,942.000 | ...... 1,343,632 07/19/2019
56585A102 ........ MARATHON PETROLEUMORD .........c.ooovvvieieae [ [ o 61,579.000 | ...... 3,710,135 08/21/2019
57772K101 ....... MAXIM INTEGRATED PRODUCTSORD ..........oovveeeen e [ [oinnn 6,100.000 |........ 375,211 11/07/2019
580135101 ....... MCDONALD'SORD ... [ [ [ 5,600.000 | ...... 1,106,616 11/07/2019
58155Q103 ....... MCKESSONORD ..o [ [ [ 4397.000(........ 608,193 11/07/2019
58463J304 ....... MEDICAL PROPERTIESREITORD .........oovvvveeo [ [ [ 3,470.000|......... 73,252 11/07/2019
58933Y105 ....... MERCK&COORD .......covvviviiiiiiiiiieie [ [ [ 3728000 ........ 339,062 11/07/2019
589400100 ....... MERCURY GENERALORD .........ooovvvviiiiiieie o [ [ 9,460.000 |........ 460,986 11/07/2019
59156R108 ....... METLIFEORD .........ooooiiiieiieeee [ [ [ 70,892.000 | ...... 3,613,365 \ .. ... 699, . 07/19/2019
594918104 ....... MICROSOFTORD ... [ [ 21,372.000 | ...... 3,370,364 | ..... 157.700|...... 3,370,364 | ...... 2,068,527 |............... |......... 39888 . [ 1,181,620 ... . 1,181,620 .. 07/19/2019
595017104 ....... MICROCHIP TECHNOLOGY ORD .......ovvveviiieeea e [ | 595.000 [ ......... 62,308 |..... 104720 |......... 62,308 |......... 51,588 |.........co.oo. | 436 , ...10,720| .. 06/28/2019
595112103 ....... MICRON TECHNOLOGY ORD ... [ [ [ 7,280.000|........ 391,518 .. 110,565 ... 110,565 | .. 06/28/2019
59522J103 ....... MID AMERICA APT COMMUNITIREITORD ..........oooof oo o |, 845000 ........ 111,422 . 104, L TT66 L1766 .. 09/17/2019
60871R209 ....... MOLSON COORS BEVERAGE CLBORD ...........ccooooi|vveen [oeen [onitn 3535.000|........ 190,537 e \ , ...(2,606) ... .(2,606) | .. 11/07/2019
617446448 ....... MORGAN STANLEYORD ......oovvviiiiiiiieee [ [ [ 69,641.000(...... 3,560,048 |...... 51.120...... 3 560,048 543, 693,305 ... ...693,305] .. 11/05/2019
620076307 ....... MOTOROLA SOLUTIONS ORD ... [ [ [ 11,789.000 1,899,679 ...... 1,381,116 .. 546,000 .. 07/19/2019
626717102 ....... MURPHY OILORD ... [ [ [ 9,430.000 11/07/2019
637417106 ....... NATIONAL RETAIL PROPERTIESREITORD ..........ooooif oo o |, 870.000 01/22/2019
63938C108 ....... NAVIENTORD ..o [ [ [ 17,215.000 11/07/2019
640268108 ....... NEKTAR THERAPEUTICS ORD .. e e 910.000 11/07/2019
641069406 ....... NESTLEADR .....oiiiiiiiii e [ . Co 23,214.000 03/11/2019
648287201 ....... NEW RESIDENTIAL INVESTMENT REITORD ..........ooo | [oeen ot 9,095.000 11/07/2019
651229106 ....... NEWELLBRANDSORD .........oovvviiiiiiiieiea [ [ [ 94,452.000 09/05/2019
651639106 ....... NEWMONT GOLDCORPORD .........oeeviviiinineane [ [ [ 5,970.000 ... 61, . 05/03/2019
65339F101 ....... NEXTERAENERGY ORD .........cooovvvvineiinieinee| o [ [ 7,193.000 1324723 | ..o 30809 | .. 413817 .. 11/07/2019
655844108 ....... NORFOLK SOUTHERNORD ...........cooovvvviiiaas [ [ [ 2,935.000 0384639 | ... [ 10566 [ [ ...130,872] .. 04/11/2018
666807102 ....... NORTHROP GRUMMANORD ..........cooovvviioiee [ [ [ 2,904.000 L766,017 | .o [ 14959 .. 286918 .. 07/19/2019
668771108 ....... NORTONLIFELOCKORD ........ e e 2,795.000 55,264 01/22/2019
670346105 ....... NUCORORD ... [ [ | 245.000 2878 | 9998 09/17/2019
680223104 ....... OLD REPUBLIC INTERNATIONALORD ........oovivoa [ [ o 22,375.000 . 490,685 11/07/2019
680665205 ....... OLINORD ...t [ [ | 8,035.000 170,374 | oo 2839 11/07/2019
681919106 ....... OMNICOM GROUPORD ............. - PO DUTUUURE PR R 2,525.000 197,721 oo B4 B 09/17/2019
681936100 ....... OMEGA HEALTHCARE REITORD .........ovvvvviiea [ [ | 1,315.000......... 55,690 |...... 42350 |......... 55690 |......... 48330 ..o | TA e TBBT 06/28/2019
682680103 ....... ONEOKORD ... [ [ | 7,305.000 |........552,769 |...... 75670]........ 552,769 |........ 518211 | oo [ 004 U BABR9 09/17/2019
68268W103 ....... ONEMAINHOLDINGS ORD ... [ e [ | 2,105.000 . 83,479 08/13/2019
68389X105 ....... ORACLEORD .......oviviiiiiiiiiiiiiiie e [ | 16,493.000 789,462 11/27/12018
69007J106 ....... OUTFRONT MEDIA ORD ... e e e 1,355.000 34,030 11/07/2019
69318G106 ....... PBFENERGY CLAORD ........cooovviiiiiioee [ [ [ 1,865.000 ... 58, . 59,838 , 06/28/2019
693475105 ....... PNC FINANCIAL SERVICES GROUPORD ........coovovvc v [ o 1,275.000 ....203528 ... 176,498 , . 09/17/2019
693517106 ....... PPLORD ...t [ [ [ 30,700.000 1,101,516 | ... 977,430 |......... 12,664 [ ........ 18779 . ........oo | 123,306 123 306 .. 11/07/2019
695156109 ....... PACKAGING CORP OF AMERICAORD ...........ooovvei oo [ |, 635.000 | ......... 71,114 ..... 111990 |......... 71,114 CT1A58 | B02 L e (B4d) | oo [ (344) | .. 11/07/2019
695263103 ....... PACW PACWEST BANCORPORD ..........cooovvvviee [ [ o 22,485.000 . 860,501 872525 ATB22 (12,024) (12,024) | .. 06/28/2019
712704105 ....... PEOPLES UNITED FINANCIALORD ........coooovveoia [ [ [ 5,645.000 . 95,401 90,933 ..o | 1002 BT X . 09/17/2019
713448108 ....... PEPSICOORD ...........ccvvinnnn. e e 7,280.000 . 995,394 614,485|..........6952|.........26337 | ...........ooi |, 184 191 ... 184,191 .. 11/07/2019
717081103 ....... PFIZERORD ......oviviiiiiiiiieiiieciee [ [ ....111,097.000 4 352,780 |...... 4,209,675 |..........oo | 151895 L (394,208) | ... . (394,208) | .. 09/17/2019
718172109 ....... PHILIP MORRIS INTERNATIONALORD .........oooovovvi|vveon [ onnn 14,635.000 1,245292 | ...... 1,060,351 | ......... 17123 | ........ 17423 ... | 184,941 ... ...184,941 ] .. 09/17/2019
718546104 ....... PHILLIPS66 ORD .................eoe. RS DU TN P 3,835.000 oo 427257 ........359463 ... .. 67,7941 ... LB7,794 | .. 06/28/2019
731068102 ....... POLARIS INDUSTRIESORD .............oooeeonieo [ [ |, 220.000.........22374|.....101.700 |......... 22374 |......... 22,714 (340) | ..o (340) 11/07/2019
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741447108 ....... TROWEPRICEGROUPORD .......ccvvviiiiiiieas [ [ | 3,000.000........ 365,520 |..... 121840 (........ 365,520 |........322982 ... e BB L 42838 42,538 11/07/2019
74251102 ....... PRINCIPAL FINANCIAL GROUPORD .........oovvevenee oo [ [ 8,665.000 |........ 476,142 ...... 54.950 ... 476,142 ... . 58,618 11/07/2019
742718109 ....... PROCTER& GAMBLEORD ...........ovovivviiniieinen [ [ [ 20,520.000 | ...... 2,562,948 |..... 124.900 .. 2,562,948 | ... 625,574 09/17/2019
74340W103 ....... PROLOGISREIT ..o [ [ [ 8,332.000|........ 7427141 ... 89.140 L1424 253,459 08/21/2018
744320102 ....... PRUDENTIAL FINANCIALORD ..o [ [ [ 8,055.000 |........ 755,076 | ...... 93.740 . 755,076 (171) 11/07/2019
744573106 ....... PUBLIC SERVICE ENTERPRISE GROUPORD .............|ceoen [oevnen [ onnnn 12,989.000 | ........ 767,000 ...... 59.050 767,000 64,509 11/07/2019
74460D109 ....... PUBLIC STORAGEREITORD ..........oovvviniiiinea [ [ |, 575.000(........ 122,452 ..... 212.960 122,452 (12,662) 11/07/2019
748341100 ....... QUESTDIAGNOSTICSORD ... e [ | 6,630.000 |........ 708,018 |..... 106.790 .. 708,018 ... 137,001 04/22/2019
749685103 ....... RPMORD ..o e [ [ 2,010.000|........ 154,288 |...... 76.760 .... 154288 | ... 37,737 03/12/2019
754730109 ....... RAYMOND JAMES ORD ........ovvveiiiiiiieiene e [ [ 15,810.000 | ...... 363 ... . 1414363 | ... 78,739 12/06/2019
755111507 ....... RAYTHEONORD ............. UTUTRRRITE PUTUDRN FUTUIN FR 3,545.000 .. 778978 ... 81,923 09/17/2019
756109104 ....... REALTY INCOMEREITORD .........ooovieoiiiees [ [ [ 2,230.000 164,195 (....... 143519 (. ...........507 |......... 5728 | ..o | 21221 21,221 01/22/2019
7591EP100 ....... REGIONS FINANCIALORD .......ooovviveiiieee e [ o 23,570.000 404,461 ........ 407,591 [ ..........036853 | ... e e BB0) | (3,130) 11/07/2019
780287108 ....... ROYALGOLDORD ... [ [ | 415.000 . 50,734 .... 15189 .. 11/29/2018
783549108 ....... RYDER SYSTEMORD ........ e e e 8,400.000 456,204 .. (21,266) | .. 11/07/2019
80105N105 ....... SANOFIADRREP 11/20RD ...........cocoovviiiiii [ . C 44,500.000 2,233,455 .. 1346311 .. 12/16/2019
80283M101 ....... SANTANDER CONSUMER USAHOLDINGSORD ........o.feeeen [een | onnenn 8,030.000 187,661 L. 425121 . 42512 .. 01/22/2019
806857108 ....... SCHLUMBERGERORD ........o.ovoviiiiiiiieeeen [ [ | 30,290.000 1,217,658 .. 86,375] ... .86,375] .. 11/07/2019
808513105 ....... CHARLES SCHWABORD ........c.oviviiiiiiiiieenes [ [ | 35,609.000 1,693,564 . ...284,845] .. 11/05/2019
816851109 ....... SEMPRAENERGY ORD .......oooovvviiiiiiii o [ | 3,890.000 589,257 |........ 502,820 ... ... 86438 .. 09/17/2019
826197501 ....... SIEMENSADR ... . C 37,762.000 2,453,397 2,054,024 | ... 399,373 .. 09/04/2019
829226109 ....... SINCLAIR BROADCAST GROUP CLAORD .........coooovfvven | onnnnn 24,838 ...286491... L(3811)].. 11/07/2019
83088M102 ....... SKYWORKS SOLUTIONS ORD ... [ | 179,507 114750 ... . 64,757 | .. 06/28/2019
831865200 ....... AOSMITHORD ... | o 5479 L B4 B3 B 55(. 06/28/2019
832696405 ....... JMSMUCKERORD ... [ e .. 142658 | ........146912]... . (4,254) 11/07/2019
835699307 ....... SONYADRREP1ORD ......oviviiiiiiiiee [ . C. 3 006,280 2,352,391 (... 653,889 07/19/2019
842587107 ....... SOUTHERNORD ........... e e [ 1,322,094 1,075,746 | ... 248,847 11/07/2019
84265V105 ....... SOUTHERN COPPERORD ..........cvvvoviiiiiiienee e | . 121,493 111,118 . 10,375 06/28/2019
84790A105 ....... SPECTRUM BRANDS HOLDINGS ORD ..........cooovvvii v o, 8,229 6,211 2,019 10/11/2019
84860W300 ....... SPIRIT REALTY CAPITALREITORD .........cooovvviiei [ |, 5,898 4,348 1,668 | . 04/11/2018
854502101 ....... STANLEY BLACKAND DECKERORD .........ovvvveviens [ e, 133,421 128,768 4,653 11/07/2019
85571B105 ....... STARWOOD PROPERTYRREIT .......coooviiiiii [ |, . 47,110 . 39,897 . 7,213 01/22/2019
857477103 ....... STATESTREETORD ... [ | 1,444,445 1,289,233 269,359 09/17/2019
862121100 ....... STORE CAPITALORD ........cooevioviiiiiieiieeees [ oo |20, 5,490,000 | ... 204,448 139,577 49,026 05/16/2018
866674104 ....... SUN COMMUNITIESREITORD ........ooovoveieeeea o [ |20 2,740,000 | ... 411,274 256,653 132,589 10/09/2018
87165B103 ....... SYNCHRONY FINANCIALORD ............oooveveevveei oo [eeeenn |20 5,440,000 | ........ 195,894 142,699 53,195 01/22/2019
872307103 ....... TCFFINANCIALORD .........ocoiiiiiiiiieeee [ | | v ... 840,000 | ..o . 39,312 . 36,246 3,066 11/07/2019
87240R107 ....... TFSFINANCIALORD .....ovoiveiieie e e e |21, 48,795.000 | .. . 960,286 . 768,179 163,726 05/03/2019
876030107 ....... TAPESTRYORD ........oovioiiiiiiiiiiiiiiiieiecee e [ | 4671000 | .o 125,790 132,946 (7,156) 09/17/2019
87612E106 ....... TARGETORD ......cooiiiiiiiiiiiiiiieieeeee e [ |20 3220000 | .. 412,836 218,601 194,235 01/22/2019
883556102 ....... THERMO FISHER SCIENTIFICORD ..........ocooevoeoe feeees [ | ooen . 795,000 | .o . 258,272 197,334 71,360 10/14/2019
88579Y101 ....... BMORD ... L e 0 1,965,000 L . 346,665 341,107 5,558 11/07/2019
886547108 ....... TIFFANYORD ........ooovviiiieeieiieciieeeeee [ | oo | 200,685,000 | ... 91,550 | ... 133650 |......... 91,550 . 65,215 26,335 09/17/2019
89151E109 ....... TOTALADRREP1ORD ..o . C.[.....21,659.000]...... 1,197,743 1279371 | oo 30549 L [ ATAB0 47,430 07/19/2019
89417E109 ....... TRAVELERS COMPANIESORD ...........oovovvveie [ [ | 2,100,676 2,039,287 244,876 11/07/2019
896522109 ....... TRINITY INDUSTRIESORD ........coovvvieeiiieiees [ oo |20, 5,360,000 | ... 118,724 109,869 8,855 09/17/2019
90214J101 ....... 2UORD ....viiiieii e e | | e, 845000 | L 20,272 17,462 2,810 11/07/2019
902494103 ....... TYSONFOODS CLAORD .......ceoveviveienieneeeene [ | eveee | e 315000 | Lo 28,678 26,532 2,146 | . 11/07/2019
902653104 ....... UDRREITORD ..o [ [ [ 2,170.000 |........ 101,339 101,339 104,728 (3,389) 11/07/2019
902973304 ....... USBANCORPORD .......ccvvviiiiiiiiiieeee [ [ [ 3510.000|........ 208,108 . 208,108 177,655 30,452 03/12/2019
904214103 ....... UMPQUAHOLDINGSORD .......oovvieiiiieieeee [ [ [ 2,600.000|......... 46,020 . 46,020 . 43,482 2,538 09/17/2019
904784709 ....... UNILEVERADRREP1ORD .......oovvvviiiiiiiee [ . Co 43,144.000...... 2,479,054 2,479,054 2,471,009 38,534 12/19/2019
907818108 ....... UNIONPACIFICORD ... [ [ [ 5161.000|........ 933,057 933,057 . 759,065 219,652 11/27/2018
913017109 ....... UNITED TECHNOLOGIESORD ........coovvviiiiiea o [ [ 6,225.000|........ 932,256 932,256 . 807,045 125,211 11/07/2019
91324P102 ....... UNITEDHEALTHGRPORD .........ovvvvviiiiieeee o [ [ 3,585.000...... 1,053,918 1,053,918 809,139 131,971 01/22/2019
91913Y100 ....... VALEROENERGY ORD .......ovvvviiiiiiiiiiiiiaie e e [ 7,685.000|........ 719,700 719,700 634,354 85,346 09/17/2019
92339v100 ....... VEREITORD ......oovvviiiiiiiiiiiiiiee e e o 1,5635.000(......... 14,183 . 14,183 . 11,843 .. 2,340 01/22/2019
92343V104 ....... VERIZON COMMUNICATIONS ORD .. JUU FUTURTEN I ....174,016.000 | ..... 10,684,582 0,684,582 8,961,663 892,837 07/19/2019
92556H206 ....... CBSCLBORD ..........oovvvinieiiii i | | 5196.009|........ 218,128 ...... 41980 |........ 218,128 ........ 199,047 19,081 11/07/2019
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928254101 ....... VIRTU FINANCIALCLAORD ..o e | | 11,895.000 | ........ 190,201 ) 190,201 , 2,855 L550) [ (10,550) 11/07/2019
931142103 ....... WALMARTORD ..o, v e 9,705.000 | ...... 1,153,342 X s 11533420 .. 19,843 . v | 244046 | .. 03/12/2019
931427108 ....... WALGREEN BOOTS ALLIANCE ORD . v e 6,075.000 |........ 358,182 6,521 ... 24076 .. 11/07/2019
942622200 ....... WATSCOORD ... i e 3,605.000|........ 649,441 15,000 117,740 | .. 09/17/2019
947890109 ....... WEBSTER FINANCIAL ORD ... e e 5625.000|........ 300,150 4,500 ... 31430 .. 06/28/2019
949746101 ....... WELLS FARGOORD ........... IETTUUTRUITY PETUTTIN DU ....166,893.000...... 8,978,843 283,697 R 221 974 | .. 07/19/2019
95040Q104 ....... WELLTOWERORD ......... v 4,910.000........ 401,540 14,129 ... 35697 .. 09/17/2019
958102105 ....... WESTERN DIGITALORD ... e e 5405000 |........ 343,055 4,748 . 36 053] .. 09/17/2019
959802109 ....... WESTERN UNIONORD ... U PUTUURS FUSURURN IR 4,020.000........ 107,656 1,647 . 10,563 | .. 11/07/2019
96145D105 ....... WESTROCKORD ............. v e 3,765.000|........ 161,556 3,464 24,237 06/28/2019
962166104 ....... WEYERHAEUSERREIT ... e e 5665.000 |........ 171,083 4,507 25,638 06/28/2019
963320106 ....... WHIRLPOOLORD ... e | e e 835.000|........ 123,188 2,780 9,726 11/07/2019
969457100 ....... WILLIAMS ORD ... e e ....134,991.000...... 3,201,987 170,025 189,590 11/11/2019
969904101 ....... WILLIAMS SONOMAORD .......... PO FUTTUE FUUU 795.000(......... 58,385 1,487 16,381 01/22/2019
98310W108 ....... WYNDHAM DESTINATIONS ORD .. [UUTTRUTY PUDRUR PUTUTNS DU 4,095.000........ 211,671 1,843 9,589 11/07/2019
983134107 ....... WYNNRESORTSORD ............. [FUTUTTUTY DUDRUIEN PRI FUTTR 605.000......... 84,016 1,075 8,613 11/07/2019
98421M106 ....... XEROXHOLDINGS ORD ..o [ [ | 3950.000|........ 145,637 3,950 67,585 11/29/2018
98954M200 ....... ZILLOWGROUP CLCORD ... e | o 1,145.000 | ......... 52,601 (...... 45940 |......... 52601 |......... 37047 [..........ooo oo 15,554 09/17/2019
G0177J108 ....... ALLERGAN ORD . I L Cl 2,005.000|........ 383,296 4,174 74,176 11/07/2019
G16962105 .......[BUNGEORD ........ v e e 1,505.000(......... 86,613 1,020 .. 2,59 11/07/2019
m G29183103 .......[EATONORD ............ccooeinnn. U IR . Cl 10,100.000 | ........ 956,672 25,180 228,199 09/17/2019
= G4474Y214 JANUS HENDERSON GROUP ORD ..........ovvveeieiaif e D 18,900.000 | ........ 462,105 13,608 57,598 06/28/2019
g G4863A108 INTERNATIONAL GAME TECHNOLOGY ORD ..............|...... Do 11,485.000 | ........ 171,930 3,885 21,070 11/07/2019
o G491BT108 INVESCOORD ... [ [ [ 63,665.000 | ...... 1,144,697 59,101 89,514) 11/07/2019
G51502105 ........ | JOHNSON CONTROLS INTERNATIONALORD .............[...... D 6,580.000 |........ 267,872 5,490 41,683 03/12/2019
(G5494J103 LINDEORD .........coiiiiiiiiii U PO Do 2525000 |........ 537,573 T T . ... 4104 77,621 09/17/2019
G5876H105 MARVELL TECHNOLOGY GROUP ORD ... U P . Co 3945000 (........ 104,779 . e 28T | 560 .... 18,102 09/17/2019
G5960L103 .......[MEDTRONICORD ..........o.ovvviiinnnn U PN . Co 59,780.000 | ...... 6,782,041 e e 108,340 . 1,315,957 09/17/2019
G6518L108 ....... | NIELSEN HOLDINGS ORD .. e e e 28,955.000(........ 587,787 . e , o......588, 1,737 .. (432) 11/07/2019
G6700G107 ...... NVENT ELECTRICORD ....... T T D 1,630.000(......... 41,695 . e A ) P 285 .. 5912 09/17/2019
G7S00T104 ...... PENTAIRORD ........... U I . Cl 29,114.000...... 1,335,459 12,960 249,210 08/20/2019
G8473T100 ....... STERISORD .........ccovvviinnnnn. U DU D 1,045.000........ 159,227 1,667 . 44,816 01/22/2019
(96629103 ....... WILLIS TOWERS WATSON ORD ... [P P D 13,040.000 | ...... 2,633,298 . .. 24,076 ... 459,163 04/22/2019
HO01301128 ....... ALCONORD ........cccevvininn. U U D 26,004.000...... 1,471,046 . 471, 492, s 21,072) 12/02/2019
H1467J104 ....... CHUBB ORD ... I I D 1,010.000........ 157,217 I e e e TB8 758 (2,613) 09/17/2019
H2906T109 ....... GARMIN ORD [ . Cof 1,190.000........ 116,096 e e e ... 2,666 40,746 05/16/2018
L0223L101 ....... ARDAGH GROUPCLAORD ................. U U D 2445000 |......... 47873 1,164 19,808 01/22/2019
N53745100 ....... LYONDELLBASELL INDUSTRIES CLAORD .. U PO Do 6,380.000 |........ 602,782 11,729 . 20,868 11/07/2019
N6596X109 ....... NXP SEMICONDUCTORSORD .............. U T . Cof 7,650.000 |........ 973,539 2,438 208,566 | . 08/15/2019
P31076105 ....... COPAHOLDINGSCLAORD .............. U DU CCl 480.000......... 51,878 (..... 108.080|......... 51,878 |.........51246 [ ............... | 312 ....633].. 11/07/2019
V77807103 ....... ROYAL CARIBBEAN CRUISESORD ..............coooovo oo [ ......2430000]........ 324,429 . 3,712 ... . o 60 965 .. 09/17/2019
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) Publicly Traded .............................oo .. ....303,739,123 | ... .. |....303,739,123 ““267,860,201 I 6,102,281 |............... |..... 42,010,631 |............... [ 42,010,631 XXX XXX
Industrial and Miscellaneous (Unaffiliated) Other
796050888 ....... SAMSUNG ELECTRONICS 1 GDSREP250RD ............[...... . CL 3,059.000|...... 3,649,387 | ... 1,193.000]...... 3,649,387 |...... 2,821,351 | ..o 59737 | 905,950 ..o i 905,950 | ............... 07/22/2019
9199999 Subtotal - Industrial and Miscellaneous (Unaffiliated) Other ... 3,649,387 |... XXX .. |...... 3,649,387 |...... 2,821,351 ... 5,737 | ... 905,950 | ........oois i 905,950 | ............... XXX XXX
Parent, Subsidiaries and Affiliates Other
01644@108 ...... ALL AMERICA INSURANCE COMPANY INC .........ccooo oo | e |oenen 15,000.000 | .... 163,053,422 | .. 10,734.951 | .... 163,053,422 | ..... 11,702,000 | .o e [ 3251982 ..o |oiins 3,251,982 11/14/1986
81415*109 ........ SECURITY CENTRAL CORP., OHIO 21,000.000 | ...... 2142563 |..... 102.027 | ...... 2,142,563 |...... 2,100,000 | ... o 91186 | [ (166,544) [ ............... ... (166,544) | .. 08/01/2019
9399999 Subtotal - Parent, Subsidiaries and Affiliates Other ............................oo i ... 165195985 ... XXX .. |....165195985]..... 13,802,000 ... | 91166 | 3,085438|............... |...... 3,085,438 XXX ] XXX
Mutual Funds
922040100 ....... VANGUARD INSTLINDXINST ... e | ....220,229.004 | ..... 63,917,064 | ..... 290.230]..... 63,917,064 |..... 22,560,134 ... [ 1222337 | ..o | 13,803,954 | ............... |..... 13,803,954 |............... 05/17/2016 |.... 1....
9499999 Subtotal - Mutual Funds ...................... T T T T T T T TTOrl RTTT 63,917,064 ... XXX .. |..... 63,917,064 |..... 22560134 ... [ 1222337 | oo | 13,803,954 ... | 13,803,954 | .. XXX XXX
9799999 Total Common Stocks .............. ....536,501,559 ... XXX .. |....536,501,559 |....307,043,686|........337,630]...... TA75521 | oo | 59,805973| ... |l 59,805,973 | .. XXX XXX
9899999 Total Preferred and Common Stocks ..538,068,086 ... XXX .. |....538,068,086 |....308559,651 337,630 (...... TA75521 ... | 59,856,535 | ............... |..... 59,856,535 XXX XXX
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Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
912810SA7 ... |UNITED STATES TREASURY ... . 03/28/2019 . | JPMORGAN CHASE INTL ... XXX 14,460,967 |......... 14,460,000 (.............. 28,944
0599999 SUbtotal - BONAS = U.S. GOVEIMMENS ... .....oo oot 14,460,967 |......... 14,460,000 .............. 28,944
Bonds - All Other Governments
168863BN7 ... | CHILE, REPUBLIC OF (GOVERNMENT) ... ..o . C ... 12106/2019 . [VARIOUS ... XXX 3,476,870 |........... 3,530,000 .............. 13,471
195325BK0 ... | COLOMBIA (REPUBLIC OF) ...\ it o C ] 03/05/2019 . [ UNKNOWN ..o XXX 580,051 |............. 460,000 |.............. 15,737
195325BQ7 ... | COLOMBIA, REPUBLIC OF (GOVERNMENT) ... .. C...|. 01/18/2019 . |CITIGROUP GLOBAL MARKETS INC/SALOMON .............|....... XXX 2,222,155|........... 2,210,000 .............. 34,869
80413TAL3 ....| SAUDI ARABIA, KINGDOM OF (GOVERNMENT) ..o G| 04/17/12019 . [UNKNOWN ..o XXX [ 431,000 (............. 400,000 (................ 5,308
MO152WAF8 .. | ABU DHABI, EMIRATE OF ... e .. D...|. 12/06/2019 . | JP MORGAN SECURITIESLIMITED ...........cooooviiiiii | XXX [ 3,536,688 |........... 3,550,000.............. 14,668
MO0153CAC8 .. | ABU DHABI, EMIRATE OF ... . D] 0211172019 . [UNKNOWN L. XXX 2,975,081 |........... 3,030,000 .............. 25,250
MO153CAE4 .. | ABU DHABI, EMIRATE OF ... o oo D] 03/05/2019 . [ UNKNOWN ..o XXX [, 583,363 |............. 590,000 ................ 6,248
M6417JAAG ...| KUWAIT, STATE OF (GOVERNMENT) ... .o D] 03/05/2019 . [UnKNOWN ... XXX 5,820,252 |........... 5,810,000 .............. 74,891
M6417JAB4 ...| KUWAIT, STATE OF (GOVERNMENT) ... .. D...|. 12/06/2019 . [BANKOFAMERICA ... XXX o 2,136,750 | ........... 2,100,000 .............. 12,833
MB8489SAF4 ...| QATAR, STATE OF (GOVERNMENT) ..ot ~oD ] 0172212019 L [ UNKNOWN . XXX 2,167,275 |........... 2,130,000 .............. 20,405
M8489SAG2 .. | QATAR, STATE OF (GOVERNMENT) ... D] 03/06/2019 . {UnKnOWN .o XXX 862,967 |............. 800,000|.............. 15,082
1099999 Subtotal - Bonds = All Other GOVEIMMENTS ...........ooet e 24,792,450....... . 24,610,000 ............. 238,764
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
13063A5E0Q ... | CALIFORNIA ST ... . 09/25/2019 . | CITIGROUP GLOBAL MARKETSINC. ... | XXX 4971,850(........... 3,250,000 ............. 119,167
20772GF45 ... [CONNECTICUT ST ... . 01/31/2019 . JUnknown ... XXX 1,092,949 ............. 945,000|.............. 20,885
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ............. ... 6,064,799 (........... 4,195,000(............. 140,051
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
167486C98 ... .| CHICAGO ILL ... 02/11/2019 . [Unknown ... XXX oo 2,554562|........... 2,025,000 .............. 16,017
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and GUAIANEEET) .......... ...t [ 2,554,562|........... 2,025,000].............. 16,017
Bonds - U.S. Special Revenue, Special Assessment
30711XEP5 ... |CAS17CO0T IM2-CMO ... . 03/04/2019 . |VARIOUS ... ..o XXX [ 808,848 |............. 750,000 (...t 881
30711XUX0 ... | CAS17C07 1M2-CMO ... . 10/02/2019 . |VARIOUS ... XXX o 5,062,031 |........... 5,000,000 |................ 4,541
3138WHNF5 .. [FN AS7589-RMBS .. ... o L . 01/08/2019 . [ JPMORGAN CHASE INTL ... [ XXX [ 5472,402|........... 5434193 |................ 3,698
3140J86V0 ... |FNBM4483 -RMBS ... ..o . 03/13/2019 . | JPMORGAN CHASE INTL ..o XXX 1,073,632........... 1,041,097 [ ................ 1,388
3140J9MES ... [FNBM4856 - RMBS ... .o . 03/13/2019 . [JPMORGAN CHASE INTL ... [ XXX [ 1,656,554 |........... 1,606,843 (................ 2,142
36005FDV4 ... | FULTON CNTY GADEV AUTHREV ... [ . 08/16/2019 . | JP MORGAN SECS INC., -FIXEDINCOME ................... | ... XXX [ 300,000(............. 300,000 ...
41978CBJ3 ....| HAWAII ST ARPTS SYS CUSTOMERFACCHARGE ... . 08/15/2019 . | Bank of America Securities ....................cooo | XXX [ 600,000 |............. 600,000 ..o
45506D4A0 ... | INDIANASTFINAUTHREV ... . 08/28/2019 . [PERSHINGLLC ........coooiiii [ XXX [ 20,000 .............. 20,000 ......coii
59333P5J3 ....| MIAMI-DADE CNTY FLAAVIATIONREV ... [ . 08/23/2019 . | BARCLAYS CAPITALINCFIXEDINC ... XXX [ 600,000 |............. 600,000 ..o
645913BW3 ...| NEW JERSEY ECONOMIC DEV AUTH STPENSION ..o e . 09/13/2019 . | Bank of America Securities ...................cocoon [ XXX [ 4,560,658 |........... 3,400,000|.............. 22,358
64972EGM5 ... NEW YORK N 'Y CITY HSG DEV CORP MULTIFAMI ... . 07/08/2019 . |VARIOUS ... ... XXX 1,090,867 |........... 1,080,000 (.................. 645
79467BANS ... [ SALES TAX SECURITIZATION CORPILL ... [ . 09/26/2019 . |RBC CAPITALMARKETS ........oooiii [ XXX [ 4223640(........... 4,000,000 (.............. 33,840
9151158F9 ....|UNIVERSITY TEXPERMUNIV FD ... [ . 03/11/2019 . [RAYMOND JAMES/FI ... XXX [ 1,037,928 |........... 1,110,000 ................ 7,287
917567EX3 ... |UTAH TRAN AUTH SALESTAXREV ... . 11/07/2019 . | WELLS FARGO,N.AJSIG ... XXX 220,000|............. 220,000 ...
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENT ... ... .o 26,726,560 ......... 25,162,133 .............. 76,780
Bonds - Industrial and Miscellaneous (Unaffiliated)
002824BN9 ... | ABBOTT LABORATORIES ..o [ . 01/23/2019 . | INVESTMENT TECHNOLOGY GROUP ...............oooii| it XXX [ 155,667 |............. 150,000 |................ 1,940
00388WAH4 .. | ABU DHABI NATIONAL ENERGY COMPANY PJSC ..o . C...|. 09/26/2019 . | JPMORGAN CHASE BANK/RBS SECURITIES ................[....... XXX [, 200,000 (............. 200,000 ...
020002BG5 ... [ALLSTATE CORP ...\ it L . 06/05/2019 . | MERRILL LYNCH PIERCE FENNER ...................ooooo [, XXX [, 139,024 (............. 140,000 (..........ooovii
02376RAC6 ...| AMERICAN AIRLINES GROUP INC ..o [ . 05/16/2019 . | JP MORGAN SECS INC., -FIXEDINCOME ................... | ... XXX [ 255,000 ............. 255,000 ...
02378MAAY .. [ AAIT 19T A-ABS ..o . 08/01/2019 . | CITIGROUP GLOBAL MARKETSINC. ..o, XXX 560,000 |............. 560,000 (...,
036752AK9 ... |ANTHEM INC ... ... . 09/04/2019 . | Bank of America Securities ....................cco | XXX [ 129,206 | ............. 130,000 [ .....cooooiii
037833DQ0 ... [APPLE INC ... . 09/04/2019 . | GOLDMAN ... XXX 451679|............. 455,000 ...
04942VAC8 ... | ATCLO 13 AIN-CDO ... . C...|. 03/26/2019 . |JEFFRIES&CO ..o XXX [ 2,497,500|........... 2,500,000 ...
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056054AAT7 ... [BX19XLA-CMBS ... i . 10/09/2019 . | CITIGROUP GLOBAL MARKETSINC. ............ooooi [, XXX [, 481,000(............. 481,000 (............ocoo
05606FAL7 ....|BX190C11D-CMBS ... ..o L . 12/06/2019 . |MORGAN STANLEY CO ..o XXX [ 142,384 | ............ 140,000 |.................. 174
05608FAA9 ... [BX19CALM A -CMBS ... e L . 11/22/2019 . |BARCLAYS CAPITALINCFIXEDINC .........oooovi XXX [ 1,461,726 |........... 1,462,000 (...............o
06540AAD3 ... | BANK19BN20 A3 -CMBS ... .o . 10/09/2019 . | Bank of America Securities ....................coco | XXX 3,138,867 |........... 3,000,000|................ 7,277
06540BBDO ... [ BANK 19BN21 A5 - CMBS ... ..o [ . 09/27/2019 . | Bank of America Securities ...................cocoon [ XXX 5,664,863 |........... 5,500,000 ................ 9,583
06540WBD4 .. |BANK19BN19A3-CMBS ... ..o . 07/23/2019 . | WELLS FARGO SECURITIES ..o | XXX 6,179,796 |........... 6,000,000|................ 3,714
07274NAY9 ...|BAYERUS FINANCE IILLC ... . 10/25/2019 . | BNP PARIBAS SECURITIESBOND ............cooooiiii| XXX [ 85,725|.............. 77,000 ... 871
09659W2F0 ... [ BNP PARIBAS SA ... e ... C...[. 02/04/2019 . | Merril Lynch Pierce Fenner Smith ............................o | XXX 1,107,568 |........... 1,100,000 (.............. 22,856
12189LAG6 ... | BURLINGTON NORTHERN SANTAFELLC ... . 01/23/2019 . | Merril Lynch Pierce Fenner Smith ............................. | XXX [ 202,055|............. 185,000 ................ 3,256
12481XAS9 ... | CBAM 186R BTR - CDO ... ..ot e . 1112712019 . |MORGAN STANLEY CO .....ooooiiii [ XXX o 1,600,000(........... 1,600,000 (..........cooevn.
12515DAR5 ...|CD17CD4 A4-CMBS ... ..o - 01/3172019 . | GOLDMAN ... XXX 1,031,119 ........... 1,035000(................ 3,031
12528YAFQ ... |CF19CF2A5-CMBS .. ... .o . 10/17/2019 . | CANTOR FITZGERALD & CO.INC. ... | XXX o 4119,978(........... 4,000,000 ................ 5,110
12528YAJ2 ....| CF 2019-CF2 MORTGAGE TRUST-CMBS ..o [ . 12/05/2019 . | DEUTSCHE BANK SECURITIES, INC. .............cooooo o XXX 5,085,742|........... 5,000,000 |................ 3,463
12532CBA2 ... |CFCRE17C8 A4-CMBS ... ... ..o . 03/07/2019 . | CANTOR FITZGERALD DEBT CAPMKTS .............ocooooi |t XXX 4,091,352 ........... 4,100,000 (................ 2,441
12553HAAG ... [CIM 177 A-CMORMBS ... . 05/28/2019 . | CREDIT SUISSE SECURITIES (USA) ........coooviii XXX [ 2,885494|........... 2,890,342 ... 6,503
12554AAA0 ... [CIFC 192 A-CDO ... ... C...|. 04/12/2019 . | DEUTSCHE BANK SECURITIES, INC. .............oooiii | XXX 2,396,880 |........... 2,400,000 ...
12653VAA4 ... | CSMC 19ICE4 A-CMBS ... ..ot e . 11/21/2019 . |MORGAN STANLEY CO ..o [ XXX o 2,004,083 ]........... 2,000,000 |................ 1,525
133131AX0 ... | CAMDEN PROPERTY TRUST ...t [ . 11/12/12019 . | BNY/SUNTRUST CAPITALMARKETS ...........cooov | XXX [ 3,220125|........... 3,100,000 .............. 39,874
133434AA8 ... |CAMERONLNGLLC ... ..o . 12/05/2019 . | JP MORGAN SECS INC., -FIXEDINCOME ................... | ... XXX 1,700,000 ........... 1,700,000 | ..........coooiiit
133434AD2 ... [CAMERONLNGLLC ... . 12/05/2019 . | JP MORGAN SECS INC., - FIXED INCOME ................... [....... XXX [ 55,000 (.............. 55,000 [......covviiiii
T 14042RNWT .. | CAPITALONE NA ... o . 09/03/2019 . |MORGAN STANLEY CO ......ooooiiii XXX [ 249885|............. 250,000 ...
w 14686AAAT7 ... [CARVL2AN-CDO . ..ot . 03/05/2019 . | JP MORGAN SECS INC.,-FIXED INCOME ................... [....... XXX 8,000,000 ........... 8,000,000 ...
- 14913Q3B3 ... | CATERPILLAR FINANCIAL SERVICES CORP ... . 11/04/2019 . | CITIGROUP GLOBAL MARKETSINC. .............ocoooii | XXX o 6,793,608|........... 6,800,000 ...
15135BAQ4 ... |CENTENE CORP ... ..o . 11/21/2019 . | BARCLAYS CAPITALINCFIXEDINC ............ooooiii] XXX 2,046,581 |........... 2,060,000 ........oiiii
15723RAA2 ... |CFXESCROW CORP ... . 02/05/2019 . | JP MORGAN SECS INC., -FIXED INCOME ................... [....... XXX [, 500,000 (............. 500,000 |........oovoiii
20030NBZ3 ... [COMCAST CORP ... . 01/23/2019 . | CITIGROUP GLOBAL MARKETS INC/SALOMON .............|....... XXX [ 138,024 |............. 150,000 |................ 2,633
200340AT4 ... [ COMERICAINC ... .o [ . 02/01/2019 . |MORGAN STANLEY & COLLC ..o XXX o 2,988,750 |........... 3,000,000 |.......coiiiiiii
20268JACT ...l COMMONSPIRIT HEALTH ... . 08/07/2019 . | CITIGROUP GLOBAL MARKETSINC. .............ocooooii | XXX [ 150,000 (............. 150,000 [ ........ooviii
20338QAB9 ... COMMSCOPE FINANCE LLC ... - 0211972019 . |VARIOUS ... XXX 1,225281........... 1,225,000 (...t
225401AMO ... | CREDIT SUISSE GROUP AG ... .o ... C...|. 09/04/2019 . | CREDIT SUISSE SECURITIES (USA) .........cooeveviii] . XXX o [, 340,000 (............. 340,000 ...
23245PAA9 ... [CWALT 060A22 A1-RMBS ... ..o . 02/04/2019 . | MORGAN STANLEY & COLLC .......cooovviiiii XXX 4274971 ........... 4572162|................ 3,391
26078JAF7 ....| DOWDUPONT INC ... . 01/23/2019 . | CITIGROUP GLOBAL MARKETS INC/SALOMON .............[....... XXX o [, 17,340 ............. 110,000 (... 911
26252WAAT .. .[DRSLF 76 AT1-CDO ... i ... C...|. 09/27/2019 . | BNP PARIBAS SECURITIESBOND ...........cooooiiii e XXX 3,000,000]........... 3,000,000 ..o
26442CAN4 .| DUKE ENERGY CAROLINASLLC ... . 05/31/2019 . | CITIGROUP GLOBAL MARKETSINC. ...........oocoooi [, XXX [, 193,029 (............. 185,000 ................ 1,316
26442TACT ... | DUKE UNIVERSITY ... o . 04/01/2019 . [GOLDMAN ... XXX [ 1,085,580 |........... 1,000,000 |........c.ooeiiin
278062AE4 ... [EATONCORP ... .o . 05/31/2019 . | GOLDMAN ... XXX [ 156,071 (............. 150,000 | ...............oe. 553
378272AT5 ....| GLENCORE FUNDING LLC ... L . 03/12/2019 . | JP MORGAN SECS INC., - FIXED INCOME ................... [....... XXX [, 696,689 |............. 700,000 (...
39152TAA8 ... |GWT 19WOLF A-CMBS ... .o L . 12/18/2019 . | JP MORGAN SECS INC., -FIXEDINCOME ................... | ... XXX o 3,992,500 ........... 4,000,000 (........ccoiiiiinnn
432833AF8 ....| HILTON DOMESTIC OPERATING COMPANY INC ..o [ S AMM3/2019 . JUNKNOWN . [ XXX o 2,332,000|........... 2,200,000 |.............. 42,602
458140BH2 ... [INTELCORP ... . 12/05/2019 . | WELLS FARGO SECURITIES ..o | XXX 2,479,703 |........... 2,475,000 ................ 3,032
46266TAAG ... [IQVIAINC ... . 05/10/2019 . |BarclaysBank .................ccocoiiii XXX o 1,000,000 ........... 1,000,000 | ..........coooiiiints
482480AG5 ... | KLA-TENCOR CORP ...t . 03/20/2019 . | JP MORGAN SECS INC.,-FIXED INCOME ................... [....... XXX o [, 182,125(............. 183,000 (........cooeii
539830BB4 ... |LOCKHEED MARTIN CORP ..o L . 01/23/2019 . | INVESTMENT TECHNOLOGY GROUP ...............oooii| it XXX [ 7723 75000 ... 322
55342UAJ3 ....| MPT OPERATING PARTNERSHIPLP ..o [ . 07/18/2019 . [VARIOUS ... L XXX [ 2544995|........... 2,555,000 ...
55821TAAS ... IMDPK 30 A -CDO ... o Co 0021212019 L [VARIOUS ..o XXX 4528480(........... 4,600,000 (.............. 10,867
55954PAC8 ... |MAGNE 21 A-CDO ... ..o . 03/26/2019 . | CITIGROUP GLOBAL MARKETS INC/SALOMON .............|....... XXX 2,000,000]........... 2,000,000 .....ccoooiii
571676ABT ... [MARSINC .. .o L . 12/05/2019 . | BARCLAYS CAPITALINCFIXEDINC ..........oooovii | XXX [ 2,462,541 ........... 2,300,000|.............. 13,902
575385AD1 ... | MASONITE INTERNATIONAL CORP ... . 07/11/2019 . | MERRILLLYNCH PIERCE FENNER ...................ocoo | XXX [ 700,000 (............. 700,000 ...
59981HAA9 ... |MCMLT 171 A1-CMO/RMBS ... . 08/05/2019 . |VARIOUS ... [ XXX o 2,692,118|........... 2,738,561 ... 655
615394AMS ... [MOOGINC ... i . 12/06/2019 . | JP MORGAN SECS INC., -FIXEDINCOME ................... | ... XXX [ 395,000 (............. 395,000 ...
6174468G7 ... |MORGAN STANLEY ... .o . 12/05/2019 . [MORGAN STANLEY CO .......ooooiviiii [ XXX [ 2,488,750 |........... 2,200,000 .............. 36,827
61767EAE4 ... |[MSBAM 17C34 A4-CMBS ... ... . 02/25/2019 . | MERRILL LYNCH PIERCE FENNER & SMITHINC. ...........[....... XXX [ 5423,864|........... 5415191 .............. 12,765
61768HAVS ... [MSC 19L2 A3-CMBS ... . o . 03/12/2019 . | MORGAN STANLEY & COLLC .......coooviiiiii XXX 6,716,332 ........... 6,650,000|................ 7,734
62954HAB4 .. [ NXP BV ... ... C...[. 06/11/2019 . | MERRILL LYNCHPIERCEFENNER ........................... | XXX o [, 284,014|............. 285,000 ...
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63170MAAT .. [NCC 18T A-CDO ..o . 02/11/2019 . | DEUTSCHE BANK SECURITIES, INC. ............coooo o, XXX 3,148,000 |........... 3,200,000 ... 9,450
655844BM9 ... [NORFOLK SOUTHERN CORP ... ..o . 05/31/2019 . |PERSHINGLLC ... XXX [ 185,574 |............ 185,000 ................ 1,279
666807BP6 ... | NORTHROP GRUMMAN CORP ...t | . 05/31/2019 . [PERSHINGLLC ........cooiiii [ XXX o 187,644 (............. 185,000 ................ 1,015
67590GBG3 ...[OCT17 17TRRRATR-CDO ... . 12/26/2019 . |RBC CAPITALMARKETS ... ..o XXX 1,696,475 ........... 1,705,000 ................ 9,189
680665AL0 ....[OLINCORP ... .\ . 07/11/2019 . | JP MORGAN SECS INC., -FIXED INCOME ................... [....... XXX 2,000,000 ........... 2,000,000 ...
693475AWS5 ...[ PNC FINANCIAL SERVICES GROUP INC ... . 12/05/2019 . | WELLS FARGO SECURITIES ..o | XXX 2,456,699 |........... 2,300,000 .............. 10,139
69700GAAD ... [PLMRS AT -CDO .. .o ... C...|. 09/27/2019 . | CREDIT SUISSE SECURITIES (USA) .......ccoooiiiii e XXX 4,500,000 (........... 4,500,000 (...t
69700GACE ... | PLMRS A2-CDO ... ... C...[. 09/27/2019 . | CREDIT SUISSE SECURITIES (USA) .........oooviiiin] . XXX 2,500,000 ........... 2,500,000 ...
701094AN4 ... | PARKER-HANNIFIN CORP ... . 06/05/2019 . | BARCLAYS CAPITALINCFIXEDINC ... XXX [ 139,562 (............. 140,000 [..........coooiiiil
TATO81EAT ... [PFIZERINC ... o . 12/05/2019 . | US BANCORP INVESTMENTSINC. ...........ocoooi XXX 2,456,642|........... 2,325,000 .............. 33,713
74166MAB2 ...| PRIME SECURITY SERVICES BORROWERLLC ..........cooooi . 04/04/2019 . | DEUTSCHE BANK SECURITIES, INC. ... XXX 3,000,000]........... 3,000,000 ..o
74166MACO ...| PRIME SECURITY SERVICES BORROWERLLC ..........cooooi . 09/13/2019 . | DEUTSCHE BANK SECURITIES, INC. ... XXX o 2,550,000 ........... 2,500,000 .............. 3,194
743820AA0 ... [ PROVIDENCE ST JOSEPHHEALTH ..o . 09/24/12019 . [MORGAN STANLEY CO ..ot [ XXX 3,400,000 ........... 3,400,000 ...
T4736KAET ... |QORVOINC ... . 03/05/2019 . | MERRILL LYNCH PIERCE FENNER & SMITHINC. ...........|....... XXX 1,852,375 ........... 1,825,000(.............. 13,941
83610CANT ... [ SNDPT 12RAR-CDO ... oot [ . 03/01/2019 . | Credit Suisse Securities (Europe) LT .............oocooove [ XXX 5,900,000 ........... 5,900,000 ...
86964WAHS5 .. | SUZANO AUSTRIAGMBH ... ... C...|. 08/14/2019 . |[MERRILL LYNCHPIERCE FENNER ..................oooo o XXX [ 394229 ............. 400,000 (................ 4,167
87161CAM7 ... SYNOVUS FINANCIAL CORP ..o [ . 02/07/2019 . | JP MORGAN SECS INC., - FIXED INCOME ................... [....... XXX [ 2,000,000 ........... 2,000,000 ...
87241EACY ... [TCWCLO 191 A= CDO ... e ... C...|. 02/28/2019 . | MUFG SECURITIES AMERICAS INC. ............oocooeviii] . XXX [ 3,700,000 |........... 3,700,000 ...
885TAYAYT ... |BMCO ..o . 12/05/2019 . | CREDIT SUISSE SECURITIES (USA) ........coooiiii XXX 2474275|........... 2,375,000 .............. 10,242
89153VAU3 ... [ TOTAL CAPITAL INTERNATIONAL SA ... ... C...[. 07/08/2019 . | JP> MORGAN SECS INC., - FIXED INCOME ................... | ... XXX o [, 500,000 (............. 500,000 |........oovoiii
89169EAAT7 ... | TPMT 175 A1-CMO/RMBS ... ... L . 01/22/2019 . | JP MORGAN SECS INC., -FIXEDINCOME ................... | ... XXX 2,595,155 ........... 2,609630|................ 6,080
89172YAC4 ... [ TPMT 163 M1-CMO/RMBS ... .. o . 07/17/2019 . [MORGAN STANLEY CO ..o [ XXX 513,398 |............. 500,000 ... 875
89173HAB2 ... | TPMT 172 A2-RMBS ... .. . 10/25/2019 . | WELLS FARGO SECURITIES ..o | XXX o 5,862,341 |........... 5,710,000 .............. 14,434
89175JAA8 ....| TPMT 176 A1-CMO/RMBS ... .. ... L . 11/25/2019 . |MORGAN STANLEY CO ..o XXX [ 689,054 |............. 685,626 |.................. 681
89175JAB6 ....[ TPMT 176 A2 - CMO/RMBS ... ... L . 02/22/12019 . [PERSHINGLLC ..o [ XXX 4,678,906 |........... 5,000,000 |................ 8,750
89175VAAT ... | TPMT182A1-RMBS ... 117252019 . |VARIOUS .o XXX 2,115,653 |........... 2,083,907 |.............. 3,312
90352JACY7 ....| UBS GROUP FUNDING SWITZERLAND AG ... ..ot ... C...[. 02/04/2019 . | Merril Lynch Pierce Fenner Smith ...........................co | XXX [ 2274750 |........... 2,250,000 .............. 34,821
907818EW4 ...|UNIONPACIFIC CORP ..o . 01/23/2019 . | CITIGROUP GLOBAL MARKETS INC/SALOMON .............|....... XXX [ 183,738 |............. 185,000 ................ 5,203
92343VCXO0 ... | VERIZON COMMUNICATIONS INC ... [ . 01/23/2019 . | INVESTMENT TECHNOLOGY GROUP ...............oooii| it XXX [ 178,523 (............. 185,000 |................ 2,974
92343VET7 ... | VERIZON COMMUNICATIONS INC ... [ - 02/28/2019 . [UNKNOWN ... XXX o [, 707,570 |............. T14441 ... ... 7,963
927804FL3 ....| VIRGINIAELECTRICAND POWER CO ..o [ . 05/31/2019 . | WELLS FARGO SECURITIES ..o | XXX [ 190,104 |............. 185,000 ................ 2,857
928668BB7 ... | VOLKSWAGEN GROUP OF AMERICA FINANCELLC ..........oooiio [ . 09/19/2019 . | Bank of America Securities ...................cocoon [ XXX o [, 4497211 ... 450,000 (...........cocoii
92917JAAS ... |VOYA 182 AT-CDO ... . 12/26/2019 . |MORGAN STANLEY CO ......coooiii XXX 1,696,475 ........... 1,705,000 .............. 10,802
94106LBC2 ... [ WASTE MANAGEMENT INC ... L . 05/31/2019 . | JP MORGAN SECS INC., - FIXED INCOME ................... [....... XXX [, 194,454 1. ............ 185,000 ................ 1,959
MOR52WAA1 . | ABU DHABI CRUDE OIL PIPELINE LLC ... oD 00211172019 L [ UnKnown L XXX [ 1,924,720 ........... 1,960,000 (................ 8,148
MOR52WAB9 . | ABU DHABI CRUDE OIL PIPELINELLC ... oD [0 03/05/2019 . [UNKNOWN ... XXX 1,153,680 (........... 1,140,000 (................ 9,468
P6629MACE .. | MEXICO CITY AIRPORT TRUST ...t ... C...|. 03/04/2019 . | 000486000 ...............cevviviiiiiiiiiiiaiiiiiiie XXX 1,158,036 |........... 1,320,000 .............. 17,618
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .......... ... e | 194,899,518 ........ 193,687,859 (............. 481,398
Bonds - Hybrid Securities
89356BAES ... | TRANSCANADA TRUST ... i ... C...[. 09/10/2019 . | JP> MORGAN SECS INC., - FIXED INCOME ................... | ....... XXX [ 340,000(............. 340,000 ...
4899999 SUBLOLAl - BONAS = HYDIIA SECUMHES . ... ... .\ee e e 340,000]............. 340,000 ...
8399997 SUDLOtAl - BONAS - PAIt 3 ... ... e [ 269,838,857 |........ 264,479,992 |............. 981,955
8399998 Summary item from Part 5 fOr BONAS .. ... ... e [ 4,190,247 |........... 4195716 |................ 1,472
8399999 SUDLOLAl = BONAS . ... ... e | 274,029,104 |........ 268,675,708 |............. 983,426
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
425500208 ....|HENKEL AND ADR ... ... C...|. 12/120/2019 . | Not Available ...................ocoiii 31,800.000............. TO4319| . [
48128BAF8 ... | JPMORGAN CHASE & CO ..o | . 07/24/12019 . | JP MORGAN SECSINC.,-FIXEDINCOME ................... [........ 615,000.000............. 615,000 ...
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Prefermed .. .. . .. oo e e e e [ 1,409,319 ....... XXX o [
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred
425500208 ... | HENKEL AND ADR .......oooiiiiiiiii e . C...|. 10/17/2019 . [NotAvailable .......................ccoooiiii 4,090.000............. 106,646 ... L
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8599999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred ....... ... ... 106,646 |....... XXX
8999997 Subtotal - Preferred StOCKS - Part 3 ... .. .. 1,515,965(....... XXX
8999998 Summary ltem from Part 5 for Preferred STOCKS ... | | XXX o[
8999999 Subtotal - Preferred STOCKS ... ... 1,515965(....... XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R102 ... [ AT&T ORD ... . 06/28/2019 . [UBSSECURITIESLLC ... 56,090.000........... 1,799,226 | ....... XXX o
002824100 .... [ ABBOTT LABORATORIES ORD ........o.oivieiiiiee e . 03/12/2019 . [UBSSECURITIESLLC ... 620.000(.............. 47,2451 ....... XXX oo
00507V109 ....[ACTIVISION BLIZZARD ORD ..o - 09/17/2019 . [VARIOUS ... 5,505.000|............. 271,356 |....... XXX o
00847X104 ....| AGIOS PHARMACEUTICALS ORD ........oooiiiiiie e . 09/17/2019 . [ JPMORGAN SECURITIESLLC ... 530.000(.............. 19,783]....... XXX oo
009158106 ... | AIRPRODUCTS AND CHEMICALS ORD ..........ocooiiiiiii . 03/12/2019 . [UBSSECURITIESLLC ... 1,830.000(............. 329,391 ....... XXX o
02043Q107 ... | ALNYLAM PHARMACEUTICALS ORD ... C1107/2019 . [VARIOUS ... 380.000(.............. 33,609(....... XXX o
022098103 ....[ALTRIAGROUP ORD .........cooiiiiie e C11007/2019 . [VARIOUS ... 44,675.000]........... 2,047,814|....... XXX oo
025932104 .... | AMERICAN FINANCIAL GROUP ORD ...........coooii oo . 11/07/2019 . | Bank of America Securities .................................... . 5440.000|............. 593,677 1....... XXX o
026657306 ....| AMERICAN HOMES 4 RENT CLAREITORD ..........ooooiiiii . 09/17/2019 . [VARIOUS ... 1,815.000(.............. 44,4991 ....... XXX oo
026874784 ....| AMERICAN INTERNATIONAL GROUP ORD ..o C12/19/2019 . [VARIOUS ... 42,864.000(........... 1,981,760 (....... XXX o
03076C106 ....| AMERIPRISE FINANCE ORD ...........oooiiiiii e - 01/22/12019 . [UNKNOWN ... 1,755.000(............. 204,717 ....... XXX o
031162100 ... [AMGENORD ...t . 06/28/2019 . [UBSSECURITIESLLC ..........oooooi 225.000(.............. 41464 |....... XXX oo
032654105 .... [ ANALOG DEVICES ORD ... C11/07/2019 . [VARIOUS ... 3,395.000............. 310,662]....... XXX o
m 035710409 ... | ANNALY CAPITAL MANAGEMENTREITORD ..........oooooiiiiii . 09/17/2019 . | JPMORGAN SECURITIESLLC ... 6,005.000|.............. 52,167 |....... XXX oo
Py 036752103 ... .[ANTHEM ORD ... . ... S 122012019 . [VARIOUS ... 5,790.000|........... 1,635,988 ....... XXX o
PR 03748R754 ....| APARTMENT INVSTMGT CLAREITORD ..o . 06/28/2019 . [VARIOUS ... 1,075.000(.............. 53474 (....... XXX o
038222105 .... [ APPLIED MATERIAL ORD ..ot e . 09/17/2019 . [VARIOUS ... ... 2,880.000|............. 135,188 (....... XXX oo
039483102 .... | ARCHER DANIELS MIDLAND ORD ..........coooiiiiii i . 06/28/2019 . [UBSSECURITIESLLC ... 4,755.000(............. 194,016 ....... XXX o
046353108 .... | ASTRAZENECAADRREP 1.50RD ..o o CL 0071972019 . |VARIOUS ..o 88,469.000(........... 3,710,525]....... XXX o
052769106 .... [ AUTODESK ORD ..ottt S 10/14/2019 . [VARIOUS ... 405.000(.............. 65,1191 ....... XXX o
053484101 .... | AVALONBAY COMMUNITIES REITORD ........oovoiiiei e L . 09/17/2019 . [VARIOUS ... 1,470.000(............. 306,492 ....... XXX oo
054561105 .... | AXAEQUITABLE HOLDINGS ORD ..o S 07/19/2019 . [VARIOUS ... 27,576.000|............. 531,597 |....... XXX o
05523R107 ....[BAE SYSTEMS ADR ... i o C. |0 12003/2019 . |VARIOUS ... 101,813.000........... 2,662,317 |....... XXX o
05534B760 ....[BCEORD . ...t ... C...[. 07/19/2019 . | JEFFERIES & COMPANY,INC. ................ooooii 10.000|.................. 457 (... XXX oo
055622104 ....|BPADREACHREPSTNG SIXORD ... . C ... |. 04/01/2019 . |VARIOUS ... ... 106,632.000........... 4,561,586 |....... XXX o
05722G100 ... [BAKERHUGHES CLAORD ..o e . 09/12/12019 . [VARIOUS ... 60,370.000]........... 1,430,778 |....... XXX oo
060505104 ....[BANKOF AMERICAORD ....... ... S 11/07/2019 . [VARIOUS ... 21,535.000(............. 691,416 |....... XXX o
071813109 .... [ BAXTER INTERNATIONAL ORD .........oooiii i 2 01/22/12019 . [UNKNOWN ... 690.000(.............. 476171 ....... XXX o
072730302 .... | BAYER AKTIENGESELLSCHAFT EACHREADR .............oooooiiii . C. [ 08/07/2019 . |VARIOUS ... 146,159.000........... 2,635,378 ....... XXX oo
075887109 .... [BECTONDICKINSON ORD ...........oooiii i - 09/17/2019 . [VARIOUS ... 1,375.000|............. 335,277 ....... XXX o
084670702 .... | BERKSHIRE HATHWAY CLBORD .............ooiiiiii e e S 12/18/2019 . [VARIOUS ... 11,865.000(........... 2,659,494 |....... XXX oo
086516101 ... [BESTBUY ORD ... ..ot - 09/17/2019 . [VARIOUS ... 1,695.000(............. 114,113 ... XXX o
09062X103 ....[BIOGEN ORD ..........ccoiiii e C11007/2019 . [VARIOUS ... 345.000(.............. 85,180 ....... XXX oo
09247X101 ....| BLACKROCK ORD ..ot . 11/07/2019 . | Bank of America Securities ........................coooi | 315.000(............. 155412(....... XXX
093671105 ... [H&RBLOCK ORD ..o C11/07/2019 . [VARIOUS ... 4,790.000(............. 121,234 ....... XXX o
101121101 ... |BOSTON PROPERTIES REITORD .........cooiiiiiiieeee . 06/28/2019 . [UBSSECURITIESLLC .........ooooi 1,430.000(............. 1844741 ....... XXX oo
110122108 .... | BRISTOLMYERS SQUIBBORD ............cooooeiiiiii - 09/17/2019 . [VARIOUS ... 40,830.000]........... 1,951,743 ... XXX o
124857202 ....|CBSCLBORD .......cooiiiiii e . 12/04/2019 . | Bank of America Securities ......................occoco [ 5196.319|............. 199,059 (....... XXX
125269100 .... | CF INDUSTRIES HOLDINGS ORD ...........oovoiiiiiiiiiee . 11/07/2019 . | Bank of America Securities .................................... . 1,570.000(.............. 73572(....... XXX o
12541W209 ... | CH ROBINSON WORLDWIDE ORD ...........ooooieiiiieiei e . 11/07/2019 . | Bank of America Securities .................................. | 835.000(.............. 66,189 ....... XXX o
125523100 ....[CIGNAORD ..o C11007/2019 . [VARIOUS ... 525.000(.............. 86,094 |....... XXX o
12572Q105 ... [CME GROUP CLAORD ... C1107/2019 . [VARIOUS ..o 695.000(............. 139,042(....... XXX o
12626K203 ....|CRHADRREPSG 1ORD .........oiiitiii e o C | 02/28/2019 . |VARIOUS ... 36,228.000(........... 1,133,526 |....... XXX o
126408103 ... |CSXORD ... C11/07/2019 . [VARIOUS ... 2,950.000............. 196,909 (....... XXX o
126650100 ....|CVSHEALTHORD ... - 09/17/2019 . [VARIOUS ... 30,620.000(........... 1,743970(....... XXX o
134429109 ... |CAMPBELL SOUP ORD ..o . 03/12/2019 . [UBSSECURITIESLLC ... 5,225.000|............. 187,018 ....... XXX oo
14149Y108 ....| CARDINAL HEALTHORD ... . 09/17/2019 . | JPMORGAN SECURITIESLLC ... 7,270.000|............. 355,543 ....... XXX |
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143658300 ....| CARNIVAL ORD ... S A1007/2019 . |VARIOUS ... 10,365.000|............. 482,510 ....... XXX o
149123101 ... [CATERPILLARORD ... . 09/17/2019 . |[VARIOUS ... 6,380.000(............. 867,412|....... XXX oo
150870103 ....| CELANESE ORD ..........ooioiiiii e . 06/28/2019 . |UBSSECURITIESLLC ... 1,065.000(............. 114,810 ....... XXX o
151897107 ....| CENTERPOINTENERGY ORD ............oooooii e 110772019 . [VARIOUS ..o 38,870.000]........... 1,131,147 (... XXX oo
15677J108 .... | CERIDIAN HCM HOLDING ORD .........coviiiiiiieiieeeieeeieee | e . 11/07/2019 . | Bank of America Securities ........................cocoi | 310.000|.............. 15,7711....... XXX
16119P108 ....| CHARTER COMMUNICATIONS CLAORD ..........coooooii . 10/14/2019 . | CITIGROUP GLOBAL MARKETSINC. .............oooooiii | 70.000|.............. 29,6511|....... XXX oo
163851108 ....[CHEMOURS ORD .........ooiii e . 06/28/2019 . |NotAvailable ........................c 4,920.000(............. 118,092 ....... XXX oo
166764100 ....|CHEVRONORD ..ot S A1007/2019 . |VARIOUS ..o 8,795.000|........... 1,020,280 ....... XXX o
172062101 .... [ CINCINNATI FINANCIALORD ... . 11/07/2019 . | Bank of America Securities ... 280.000].............. 30,830....... XXX oo
17275R102 ....| CISCOSYSTEMS ORD ... ... CMM4/2019 . |VARIOUS oo 41,070.000|........... 1,954,852 ....... XXX o
172967424 ... [CITIGROUP ORD ... . 09/17/2019 . [VARIOUS ... 23,155.000(........... 1,511,817(....... XXX oo
174610105 .... [ CITIZENS FINANCIALGROUP ORD ...........coooiiiiiiiieeee . 06/28/2019 . |UBSSECURITIESLLC ... 10,820.000(............. 382,622]....... XXX oo
191216100 ....| COCA-COLA ORD ... ...t S A1007/2019 . |VARIOUS ..o 13,295.000|............. 617,908 |....... XXX o
192446102 .... | COGNIZANT TECHNOLOGY SOLUTNCLAORD ..o o . 09/17/2019 . [VARIOUS ... 39,390.000]........... 2,665,341 ....... XXX oo
20030N101 ....[COMCAST CLAORD ..ot . 12004/2019 . |VARIOUS ... 15,960.000|............. 687,263 |....... XXX o
200340107 ....]COMERICA ORD ... . 11/07/2019 . | Bank of America Securities .......................ocooc [ 3,415.000(............. 245787....... XXX oo
205887102 ... [ CONAGRABRANDS ORD ..o . 08/07/2019 . |VARIOUS ... 44,511.000........... 1,045,483 ....... XXX
20825C104 ....| CONOCOPHILLIPS ORD ..........ccooiiii S 11/05/2019 . |VARIOUS ... 25,855.000........... 1,540,692(....... XXX o
209115104 ....| CONSOLIDATED EDISONORD .........cooiiiiiiieci . 11/07/2019 . | Bank of America Securities ......................cococc [ 2,030.000(............. 178,530 ....... XXX oo
21036P108 ....| CONSTELLATION BRANDS CLAORD ..........ccoooiiiiio e . 12003/2019 . |VARIOUS ... 11,982.000........... 2,116,906 | ....... XXX o
T 21037X100 ....| CONSTELLATION SOFTWARE ORD ... ... .o C 010012019 . [VARIOUS ..o 1,096.000(............. 924,005]....... XXX oo
w 21870Q105 ... [CORESITEREALTY REITORD ..o e 1100772019 . |VARIOUS .o 880.000|............. 102,290 ....... XXX
'S 219350105 ....]CORNING ORD .........cooii e . 01/22/2019 . {UNKNOWN ... 3,465.000(............. 103,803 (....... XXX oo
22052L104 ....]CORTEVAORD .......cooii e . 09/17/2019 . [VARIOUS ... 39,993.000]........... 1,205,592 ....... XXX oo
222070203 ....[COTY CLAORD .. ... S A1007/2019 . |VARIOUS ..o 10,606.770|.............. 93,990 ....... XXX o
229663109 ....|CUBESMART REITORD ...........oooiii e e . 11/07/2019 . | Bank of America Securities .......................ocooc [ 2,930.000|.............. 91,576 ....... XXX oo
231021106 ... [CUMMINS ORD ..ot S A1007/2019 . |VARIOUS ..o 655.000............. 110,633 ] ....... XXX o
232806109 ....| CYPRESS SEMICONDUCTORORD .........oovoioiiiiieeeec e . 03/12/2019 . |UBSSECURITIESLLC ... 3,630.000|.............. 53,535(....... XXX oo
23283R100 ....|CYRUSONEREITORD ........ooviiie . 11/07/2019 . | Bank of America Securities ... 345.000].............. 23481|....... XXX oo
23331A109 ....[DRHORTON ORD ..ot e . 11/07/2019 . | Bank of America Securities .......................ccooo | 710.000|.............. 36,537 |....... XXX
233331107 ....|DTEENERGY ORD ..o . 11/07/2019 . | Bank of America Securities ... 785.000|.............. 97,016....... XXX oo
23355L106 ... [ DXC TECHNOLOGY ORD .......ooviiiiii e e . 09/17/2019 . | JP MORGAN SECURITIESLLC ... e 550.000|.............. 17,8401....... XXX
235851102 ....|DANAHER ORD ....... ... . 10/14/2019 . [VARIOUS ... 1,405.000(............. 196,090 (....... XXX oo
244199105 ... [DEEREORD ... . 09/17/2019 . | JP MORGAN SECURITIESLLC ..o 2,010.000|............. 327,266 |....... XXX o
247361702 ... [Delta AirLines, INC. ..o . 09/17/2019 . | JP MORGAN SECURITIESLLC ... [ 3,535.000(............. 210,072 ....... XXX
253868103 ....| DIGITALREALTYREITORD ..o 110772019 . [VARIOUS ..o 920.000|............. 103,202 ....... XXX oo
254687106 ... [WALTDISNEY ORD ..o e . 1200472019 . |VARIOUS ... 11,995.000(........... 1,697,425(....... XXX o
254709108 ....| DISCOVER FINANCIAL SERVICESORD ...........oooooioi e . 11/07/2019 . | Bank of America Securities .....................ooo 590.000|.............. 499411 ... XXX oo
256677105 .... | DOLLAR GENERAL ORD ..o . 08/08/2019 . |VARIOUS ... ... 8,820.000|........... 1,063,655(....... XXX o
25746U109 ... | DOMINIONENERGY ORD ..o e 110772019 . [VARIOUS ..o 11,045.000............. 858,1501....... XXX oo
257559203 ....|DOMTARORD ... . 09/17/2019 . | JP MORGAN SECURITIESLLC ... 7,455.000(............. 259,797 ... XXX oo
260003108 ... [DOVERORD ..ot . 11/07/2019 . | Bank of America Securities .......................ccooo | 425.000(.............. 46,980 1....... XXX
260557103 ....|DOW ORD ... ..o 110772019 . [VARIOUS ..o 13,370.000(............. 673,674]....... XXX oo
264411505 ... [DUKE REALTY REITORD .......cooi e e 20172212019 . |UNKNOWN ... 515.000|.............. 144771 ....... XXX
26441C204 ... |DUKEENERGY ORD ..........ccooiiiiiii i 110772019 . [VARIOUS ..o 20,540.000........... 1,815,338 ....... XXX oo
26614N102 ....|DUPONT DENEMOURSORD ..........ccoooiiiiiiieiieec e . 07/19/2019 . [VARIOUS ... 29,963.000(........... 2,264,054 |....... XXX oo
277432100 ... [ EASTMAN CHEMICAL ORD ..ot e . 11/07/2019 . | Bank of America Securities .......................ccoooi [ 980.000|.............. 80,414|....... XXX
278265103 ....| EATON VANCE COMNONVTGORD ........o.oooiiiiiiiiieec e . 06/28/2019 . |UBSSECURITIESLLC ... 2,485.000(............. 107,184 |....... XXX oo
291011104 ... [EMERSON ELECTRIC ORD ..ot e . 06/28/2019 . |UBS SECURITIESLLC ..o [ 6,985.000|............. 466,057 |....... XXX
29261A100 ....| ENCOMPASS HEALTHORD ... e . 09/17/2019 . |JP MORGAN SECURITIESLLC ... 470.000(.............. 30,031]....... XXX oo
29272W109 ... [ENERGIZER HOLDINGS ORD .........ooiiiii e | e . 06/28/2019 . |UBS SECURITIESLLC .........ooooii [ 2,270.000|.............. 87,7118|....... XXX o
293792107 .... | ENTERPRISE PRODUCTS PARTNERS UNT ... o S 07M19/2019 . |VARIOUS ... 14,430.000(............. 395,1991....... XXX o
29446M102 ... |EQUINOR ASA ... ... C...[. 09/16/2019 . [NotAvailable ....................ococo 39,700.000............. 699,777....... XXX oo
29476L107 ... | EQUITY RESIDENTIALREITORD ..................oco i . 09/17/2019 . | JP MORGAN SECURITIESLLC .....................oo | 1,200.000(............. 102,944 (... XXX oo
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297178105 ... |[ESSEXPROPERTY REITORD .........c0oiviiiiiiie e e 0911772019 . |VARIOUS ... 525.000(............. 169,996 |....... XXX
29977A105 ....|EVERCORE CLAORD ..........ooiiii e . 11/07/2019 . | Bank of America Securities ... 775.000).............. 61,449|....... XXX oo
30161N101 ... |EXELONORD ... L . 11/07/2019 . | Bank of America Securities ........................ooco [ 6,015.000|............. 269,286 ....... XXX
30231G102 ... [EXXONMOBILORD ... 110772019 . [VARIOUS ..o 20,865.000........... 1,516,166 | ....... XXX oo
302491303 ... |FMC ORD ... . 09/17/2019 . | JP MORGAN SECURITIESLLC .............oooo [ 600.000|.............. 54,393 ....... XXX o
302520101 ... [FNB ORD ... .. i . 11/07/2019 . | Bank of America Securities ........................cooo 11,525.000............. 146,454 | ....... XXX oo
311900104 ... [ FASTENAL ORD ... ..o . 09/17/2019 . [VARIOUS ... 10,300.000(............. 335,8911....... XXX oo
31428X106 ....|FEDEXORD ..o S A1007/2019 . |VARIOUS ..o 13,210.000(........... 2,160,784 ....... XXX o
31502A303 ....[|FERGUSON ADR .. ... . ... C...[. 09/10/2019 . [NotAvailable ......................ooo 159,680.000(........... 1,178,831|....... XXX oo
31620M106 ... | FIDELITY NATIONAL INFORMATN SVCSORD .........ocooviiiieiiieeie [ 1100772019 . |VARIOUS .o 1,925.000(............. 258,467 ....... XXX
31620R303 ....| FIDELITY NATIONAL FINANCIALORD ..........oooiii e . 03/12/2019 . |UBSSECURITIESLLC ... 6,500.000(............. 227,230 ....... XXX oo
316773100 ... | FIFTH THIRDBANCORP ORD ...t . 03/12/2019 . |UBSSECURITIESLLC ... 7,250.000(............. 192,954 (... .. XXX oo
31847R102 ....| FIRST AMERICAN FINANCIALORD ...........coviiiiiieieeeie L . 11/07/2019 . | Bank of America Securities .......................ccoooi [ 920.000|.............. 57,796 |....... XXX
320517105 .... | FIRST HORIZON NATIONAL ORD ..o . 11/07/2019 . | Bank of America Securities .......................ococc [ 2,305.000|.............. 40,0501 ....... XXX oo
32051X108 ....| FIRSTHAWAIAN ORD ........ocooiiiii e L . 11/07/2019 . | Bank of America Securities ........................ooco [ 6,050.000|............. 173,072(....... XXX
337932107 ... |FIRSTENERGY ORD ...t . 07/19/2019 . |[VARIOUS ... 4,690.000(............. 181,438(....... XXX oo
343498101 ....| FLOWERS FOODS ORD .........cooiiiiie i L . 11/07/2019 . | Bank of America Securities ........................ooco [ 9,840.000|............. 2042771 ....... XXX
344849104 ....|FOOTLOCKER ORD .........ccoviiiiiii e L . 06/28/2019 . |UBS SECURITIESLLC ..o [ 3,555.000|............. 149,034 (....... XXX
345370860 ... [FORDMOTOR ORD ..ot . 09/17/2019 . [VARIOUS ... 95,060.000............. 845188 1....... XXX oo
349590108 ... |FORTIVEORD ...........oooiiiii e . 12006/2019 . |VARIOUS ... 7,150.000|............. 513,103 |....... XXX o
T 351370105 ... [FOXCLAORD ... . 12/03/2019 . [VARIOUS ... 58,810.000]........... 1,945,004 |....... XXX oo
w 35671D857 ....| FREEPORT MCMORANORD ...........coiiiiiiiiieeeee 1100772019 . |VARIOUS ..o 7,345.000|.............. 79,2301....... XXX
o 363576109 .... | ARTHUR J GALLAGHER ORD ............ooiiiii i C11/07/2019 . [VARIOUS ... 5,075.000(............. 400,323 ....... XXX oo
364760108 ... | GAP ORD .. ... i . 06/28/2019 . |UBSSECURITIESLLC ... 22,425.000(............. 403,033 |....... XXX oo
369550108 ....| GENERALDYNAMICS ORD .........ccoovviiiiiiiiiieeeeeeeeee L 0911772019 . |VARIOUS ... 2,755.000|............. 460,197 (....... XXX
369604103 ....| GENERAL ELECTRIC ORD ..o . 09/04/2019 . [VARIOUS ... . ... 170,690.000(........... 1,582,518 ....... XXX oo
370334104 ....| GENERALMILLS ORD ..ot L . 03/12/2019 . |UBSSECURITIESLLC .........oooii 18,475.000(............. 855,847 |....... XXX o
37045V100 ....| GENERAL MOTORS ORD .........cooiii e . 12/05/2019 . [VARIOUS ... 85,740.000]........... 3,288,001 ....... XXX oo
372460105 .... | GENUINE PARTS ORD ... 110772019 . [VARIOUS ..o 695.000].............. 70,708 1....... XXX oo
375558103 ....| GILEAD SCIENCES ORD .............oooiii i S A1007/2019 . |VARIOUS ..o 12,065.000|............. 783,841|....... XXX o
40434L105 ... .|HPORD ... ... 110772019 . [VARIOUS ..o 15,155.000............. 292,3371....... XXX oo
410345102 ... [HANESBRANDS ORD ..ot e 1100772019 . |VARIOUS ..o 17,675.000(............. 297,750 ....... XXX
416515104 ....| HARTFORD FINANCIAL SERVICESGRUPORD ............o.oooooii e . 11/07/2019 . | Bank of America Securities .......................ocooc [ 1,955.000(............. 119,550 ....... XXX oo
42824C109 ....|HEWLETT PACKARD ENTERPRISEORD ............oooiiiieiiiee e 1100772019 . |VARIOUS ..o 15,090.000(............. 244939|....... XXX o
436106108 ... [HOLLYFRONTIER ORD ..ot e . 06/28/2019 . |UBS SECURITIESLLC ... 490.000(.............. 22,678(....... XXX
437076102 ....|HOME DEPOTORD ........c.oooiiiii i C11/07/2019 . [VARIOUS ... 3,895.000(............. 902,775 ....... XXX oo
438516106 .... | HONEYWELL INTERNATIONAL ORD ..........ooooiiiie e o 1100772019 . |VARIOUS ..o 2,485.000|............. 393,876 ....... XXX o
444097109 ....| HUDSON PACIFIC PROPERTIESREITORD ..........ocooovoic e . 06/28/2019 . |UBSSECURITIESLLC ... 1,740.000(.............. 57,894 ....... XXX oo
444859102 ... [HUMANA ORD ... e 0911772019 . |VARIOUS ... 4,775.000(........... 1,331,064 | ....... XXX
446150104 ....| HUNTINGTON BANCSHARES ORD ...........coooiiiiii e . 11/07/2019 . | Bank of America Securities ........................cocc 47,485.000(............. 716,758 ....... XXX oo
446413106 ....| HUNTINGTON INGALLS INDUSTRIESORD ..........oooooiii e . 11/07/2019 . | Bank of America Securities .....................o.ococ 95.000|.............. 23,3491|....... XXX oo
44980X109 ....[IPGPHOTONICS ORD ..o . 08/13/2019 . |UBSSECURITIESLLC ... 600.000(.............. 73,934 (... XXX o
45262P102 ....| IMPERIAL BRANDS ADR ... oo ... C...[. 08/07/2019 . [NotAvailable ....................c.oco 23,140.000(............. 584,3011....... XXX oo
458140100 ... [INTELORD ..ot e . 06/28/2019 . |VARIOUS ... ..o 8,755.000|............. 424791 (... XXX
459200101 ....| INTERNATIONAL BUSINESS MACHINES ORD .............cooovoii e . 06/28/2019 . |VARIOUS ... 8,515.000|........... 1,097,164 |....... XXX oo
459506101 ....| INTERNATIONAL FLAVORS & FRAGRANSORD ..........cooooiiii e . 09/17/2019 . |JP MORGAN SECURITIESLLC ... 180.000(.............. 21,767 |....... XXX oo
460146103 ... [ INTERNATIONAL PAPERORD ...........cooiiiiiii e e 1100772019 . |VARIOUS ..o 9,880.000|............. 443743 | ....... XXX
460690100 ....| INTERPUBLIC GROUP OF COMPANIESORD ............ccooooviiiii e 110772019 . [VARIOUS ..o 19,760.000............. 437437 |....... XXX oo
46187W107 ... [INVITATIONHOMES ORD .........cooiiiii e e 20172212019 . |UNKNOWN ... 430.000(................ 8917(....... XXX
46625H100 ....| JPMORGAN CHASE ORD ..o e . 09/17/2019 . [VARIOUS ... 16,890.000(........... 1,860,296 | ....... XXX oo
47233W109 ... [ JEFFERIES FINANCIAL GROUP ORD ..........ccoiiiiiieieeeeee e . 06/28/2019 . |UBS SECURITIESLLC .........ooooii [ 7,945.000|............. 152,802{....... XXX o
478160104 ... [ JOHNSON & JOHNSON ORD ..o . 12005/2019 . |VARIOUS ... 13,045.000(........... 1,757,147 (... XXX o
487836108 ....|KELLOGG ORD ..o C11/07/2019 . [VARIOUS ... 4550.000(............. 284,531]....... XXX oo
493267108 ....|KEYCORP ORD ...\ ... - 11/07/2019 . |VARIOUS ... 26,165.000|............. 496,889 ....... XXX o
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494368103 ... [KIMBERLY CLARK ORD ........cooiiiiiiii e e 1100772019 . |VARIOUS ..o 3,665.000|............. 483,006 ....... XXX
49456B101 ....| KINDERMORGANCLPORD ...........oooiiiii e . 09/17/2019 . [VARIOUS ... ... 19,965.000............. 393,2911....... XXX oo
500255104 ... |KOHL'SORD ..........cooiii i S A1007/2019 . |VARIOUS ..o 5,950.000|............. 325,766 |....... XXX o
500472303 .... | KONINKLIJKE PHILIPS ADR ... ..o o C o 11/05/2019 . [VARIOUS Lo 108,975.000(........... 4,358,522 ....... XXX oo
500688106 ....| KOSMOS ENERGY ORD .........ccooviiiiiiiie e L . 11/07/2019 . | Bank of America Securities .......................cooo | 11,180.000.............. 79,163 |....... XXX
500754106 ... |KRAFTHEINZ ORD ...... ... C11/07/2019 . [VARIOUS ... 9,185.000(............. 272,413 ... XXX oo
501044101 ....|KROGER ORD ....... ... C11/07/2019 . [VARIOUS ... 6,975.000(............. 163,089 (....... XXX oo
502431109 ....| L3HARRIS TECHNOLOGIESORD ..............oooiiiiiiii i S A1007/2019 . |VARIOUS ..o 1,580.000(............. 316,543 |....... XXX o
512807108 ....|LAMRESEARCH ORD ..........c.ooiiiiii i . 09/17/2019 . [VARIOUS ... 1,205.000(............. 270,087 ....... XXX oo
517834107 ....|LASVEGAS SANDS ORD ..........cooiiiiiii i 1100772019 . |VARIOUS .o 6,455.000|............. 388,501 ....... XXX
524660107 ... |LEGGETT & PLATTORD ... . 11/07/2019 . | Bank of America Securities ... 270.000].............. 14726 (....... XXX oo
524901105 ....|LEGGMASON ORD ...t . 03/12/2019 . |UBSSECURITIESLLC ... 20,750.000(............. 573,582 ....... XXX oo
525327102 ....| LEIDOS HOLDINGS ORD ...........ooiiiiiiieeie e L . 11/07/2019 . | Bank of America Securities .......................ccoooi [ 960.000|.............. 82,185|....... XXX
539830109 ....|LOCKHEED MARTINORD ..........coiiiiiiii i . 07/19/2019 . [VARIOUS ... ... 620.000|............. 180,759 | ....... XXX oo
548661107 ....| LOWE'S COMPANIES ORD .........coviiiiiiiieie e L . 09/10/2019 . |VARIOUS ... 5,940.000|............. 572,727 ....... XXX
552953101 ....| MGM RESORTS INTERNATIONAL ORD ..........coooiiiiiiii e . 05/03/2019 . {UnKnown ... 1,845.000(.............. 49524 | ....... XXX oo
553530106 ....| MSC INDUSTRIALCLAORD .........cooviiiiiieeiee e 0911772019 . |VARIOUS ... 6,245.000|............. 456,445 ....... XXX
56418H100 ....| MANPOWERGROUP ORD ............cooiiiiiie e L . 11/07/2019 . | Bank of America Securities .......................ccoooi [ 805.000|.............. 75,959 ....... XXX
565849106 .... [MARATHON OILORD ... ..o . 07/19/2019 . [VARIOUS ... 63,640.000(............. 907,057]....... XXX oo
56585A102 ....| MARATHON PETROLEUM ORD ..........cccoooiiie e . 08/2172019 . |VARIOUS ... 42,814.000]........... 2,300,655]....... XXX
T 57772K101 ....| MAXIM INTEGRATED PRODUCTS ORD ..o C11/07/2019 . [VARIOUS ... 6,100.000(............. 362,439]....... XXX oo
w 580135101 ....|MCDONALD'S ORD ............oooiiiiii i S A1007/2019 . |VARIOUS ..o 1,505.000(............. 287,703 |....... XXX o
o 58155Q103 ... [MCKESSON ORD ..o 110772019 . [VARIOUS ..o 180.000(.............. 25,0911....... XXX oo
58463J304 .... | MEDICAL PROPERTIESREITORD ..........coooiiiii C11/07/2019 . [VARIOUS ... 3,470.000|.............. 66,5831 ....... XXX oo
58933Y105 ....|MERCK & COORD ...........coooiiiiii i S A1007/2019 . |VARIOUS ..o 4,085.000(............. 336,302....... XXX o
589400100 ....|MERCURY GENERAL ORD ...t C11/07/2019 . [VARIOUS ... 5,085.000(............. 258,0101....... XXX oo
59156R108 ....|METLIFEORD ..ottt . 07/19/2019 . | JEFFERIES & COMPANY, INC. ............ocoovi e 370.000|.............. 18,583 1....... XXX o
594918104 ....[MICROSOFT ORD ..ot . 07/19/2019 . [VARIOUS ... ... 957.000|............. 115,193 ....... XXX oo
595017104 .... | MICROCHIP TECHNOLOGY ORD ..........cooiiiiii e . 06/28/2019 . |UBSSECURITIESLLC ... 2,425.000(............. 210,254 ....... XXX oo
595112103 ....|MICRON TECHNOLOGY ORD ...........ooiiiiieiie e . 06/28/2019 . |UBSSECURITIESLLC ... 7,945.000|............. 306,617 |....... XXX o
59522J103 .... | MID AMERICA APT COMMUNITIREITORD ...........ooooi e . 09/17/2019 . |JP MORGAN SECURITIESLLC ... 680.000].............. 87,866 ....... XXX oo
60871R209 ... MOLSON COORS BREWING ORD .........ccoiviiiiiieieieeee e | e . 11/07/2019 . | Bank of America Securities ........................ooco [ 3,535.000|............. 193,143 (....... XXX
617446448 ....|MORGAN STANLEYORD ..o e . 11/05/2019 . [VARIOUS ... 21,305.000(............. 970,789 ....... XXX oo
620076307 .... | MOTOROLA SOLUTIONS ORD ..o S 07M19/2019 . |VARIOUS ... 6,460.000|............. 740,632(....... XXX o
626717102 ... [MURPHY OIL ORD ...t S A1007/2019 . |VARIOUS .. 9,575.000|............. 236,285(....... XXX o
637417106 ....| NATIONAL RETAIL PROPERTIESREITORD ..........oooooiii e . 01/22/2019 . [UnKNOWN ... 255.000].............. 12,780 ....... XXX oo
63938C108 ... [NAVIENTORD ..o S A1007/2019 . |VARIOUS ... 11,400.000|............. 151,602 ....... XXX o
640268108 ....| NEKTAR THERAPEUTICSORD ............oooiiiiiiiec e . 11/07/2019 . | Bank of America Securities .....................ooo 910.000].............. 17,924 |(....... XXX oo
641069406 ... [NESTLE ADR ... o o CL | 031172019 . [VARIOUS ..o 25,939.000........... 2,356,607 |....... XXX o
648287201 ....| NEW RESIDENTIAL INVESTMENTREITORD ............ooooiii e C11/07/2019 . [VARIOUS ... 9,095.000(............. 141,858 |....... XXX oo
651229106 ....|NEWELLBRANDS ORD ...........ooooiiiii . 09/05/2019 . |VARIOUS ... 68,995.000(........... 1,075,201 |....... XXX oo
651639106 .... [ NEWMONT GOLDCORP ORD ..........oooiiiii oo - 05/03/2019 . |UNKNOWN ... 2,380.000(.............. 73,283 ....... XXX o
65339F101 ....|NEXTERAENERGYORD ............oooiii e C11/07/2019 . [VARIOUS ... 1,915.000(............. 410,651 |....... XXX oo
666807102 ... [NORTHROP GRUMMAN ORD ...........oiiiii e e . 07/19/2019 . | JEFFERIES & COMPANY, INC. ............ocooii e 10.000|................ 3231(....... XXX
670346105 ....|NUCOR ORD .........oooiiiiii e . 09/17/2019 . |JP MORGAN SECURITIESLLC ... 855.000].............. 449411 ... XXX oo
680223104 ....| OLD REPUBLIC INTERNATIONALORD ..........coooiiiiiie e 110772019 . [VARIOUS ..o 12,740.000............. 289,140 ....... XXX oo
680665205 .... [OLINORD ... S A1007/2019 . |VARIOUS ... 10,955.000|............. 234,358 |....... XXX o
681919106 ....| OMNICOM GROUP ORD ..ot e . 09/17/2019 . | JP MORGAN SECURITIESLLC ... 4,105.000(............. 321,443]....... XXX oo
681936100 .... | OMEGA HEALTHCAREREITORD ..o e . 06/28/2019 . |UBS SECURITIESLLC ..o [ 1,475.000(.............. 54,210|....... XXX
682680103 ....|ONEOK ORD ..ot . 09/17/2019 . [VARIOUS ... 10,025.000(............. 701,996 |....... XXX oo
68268W103 ... [ ONEMAIN HOLDINGS ORD ..o e . 08/13/2019 . |UBSSECURITIESLLC ... [ 8,540.000|............. 338,675]....... XXX o
69007J106 .... [OUTFRONT MEDIAORD ........cooiiiii e e . 11/07/2019 . | Bank of America Securities ........................ooco [ 1,355.000(.............. 34,030]....... XXX
69318G106 ... |PBFENERGY CLAORD ..o . 06/28/2019 . |VARIOUS ... 2,665.000|.............. 87,761....... XXX oo
693475105 ... | PNC FINANCIAL SERVICES GROUP ORD ....................ocoo . 09/17/2019 . | JP MORGAN SECURITIESLLC .....................oo | 4515.000(............. 625,010]....... XXX oo
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69351T106 ... [PPLORD ... i 1100772019 . |VARIOUS ..o 29,975.000|............. 957,671|....... XXX
695156109 ....| PACKAGING CORP OF AMERICAORD ...........ocoooiiii e . 11/07/2019 . | Bank of America Securities ... 635.000].............. 71458 ... XXX oo
695263103 .... | PACW PACWEST BANCORP ORD ...........ooviiiiiiiieieieeee e e . 06/28/2019 . |VARIOUS ... ... 28,010.000]........... 1,082,600 ....... XXX
712704105 .... | PEOPLES UNITED FINANCIALORD ..........oooiiiiiiii e . 09/17/2019 . |JP MORGAN SECURITIESLLC ..............oooo | 11,670.000............. 187,987 (....... XXX oo
713448108 ....|PEPSICOORD ..ot L 1100772019 . |VARIOUS .o 300.000|.............. 40,053 (....... XXX
717081103 ... |PFIZERORD ... ... . 09/17/2019 . [VARIOUS ... 21,130.000(............. 819,9291....... XXX oo
718172109 .... | PHILIP MORRIS INTERNATIONALORD ..o . 09/17/2019 . |JP MORGAN SECURITIESLLC .............ooooi | 15,245.000(........... 1,104,548 |....... XXX oo
718546104 ... | PHILLIPS 66 ORD ..o . 06/28/2019 . |VARIOUS ... ..o 4,405.000(............. 412,579 (....... XXX
731068102 .... | POLARIS INDUSTRIES ORD ........coii e . 11/07/2019 . | Bank of America Securities ... 220.000].............. 22,714 ... XXX oo
741447108 ....| TROWE PRICE GROUP ORD ..........ooviiiiiiieiieeeeeeeeee L 1100772019 . |VARIOUS .o 6,585.000|............. 667,993|....... XXX
74251V102 ....| PRINCIPAL FINANCIALGROUP ORD .........coiio e . 11/07/2019 . | Bank of America Securities .......................ocooc [ 2,745.000(............. 156,037 |....... XXX oo
742718109 ....|PROCTER & GAMBLE ORD ..o . 09/17/2019 . |[VARIOUS ... 4595.000(............. 473,548 |....... XXX oo
744320102 ....| PRUDENTIAL FINANCIALORD .........oooiiiiiee e 1100772019 . |VARIOUS ..o 10,035.000(............. 933,175|....... XXX
744573106 .... | PUBLIC SERVICE ENTERPRISE GROUPORD ..o C11/07/2019 . [VARIOUS ... 2,750.000(............. 169,552 ....... XXX oo
74460D109 ....| PUBLIC STORAGEREITORD ..........coiiiiiie e L 1100772019 . |VARIOUS ..o 575.000|............. 135114 (... XXX
74834L100 ... | QUEST DIAGNOSTICS ORD ... . 04/22/2019 . [VARIOUS ... 6,737.000(............. 580,239 ....... XXX oo
749685103 ... |RPMORD ..o . 03/12/2019 . |UBSSECURITIESLLC ... 745.000|.............. 42194 (... XXX
754730109 ....|RAYMOND JAMES ORD ........oooiiiiiiiiiie e L . 1200672019 . |VARIOUS ... 15,810.000(........... 1,335,624 |....... XXX
755111507 ... |RAYTHEON ORD ... ..o . 09/17/2019 . |[VARIOUS ... 3,545.000(............. 697,056 ....... XXX oo
756109104 ....|REALTY INCOMEREITORD .......coooiiiiiiieee e L 0172212019 . JUNKNOWN ..o 1,430.000(.............. 92,542|....... XXX
T 7591EP100 ... | REGIONS FINANCIAL ORD ... . 11/07/2019 . | Bank of America Securities ........................cooo 23,570.000(............. 407,591 |....... XXX oo
w 783549108 ....|RYDER SYSTEM ORD ..ot 1100772019 . |VARIOUS ..o 9,620.000|............. 541,773 |....... XXX
~ 80105N105 ....[| SANOFIADRREP 1 1/20RD ..o ... C...|. 12116/2019 . [NotAvailable .....................coo 44,500.000........... 2,098,824 |....... XXX oo
80283M101 ... | SANTANDER CONSUMER USAHOLDINGSORD ............ooooiiiii . 01/22/2019 . {UNKNOWN ... 2,920.000|.............. 55,264 |....... XXX oo
806857108 ....| SCHLUMBERGER ORD ...........c0oiiiiiie e L 1100772019 . |VARIOUS ..o 30,290.000........... 1,131,283 ....... XXX
808513105 .... | CHARLES SCHWAB ORD ..........cooiiii e . 11/05/2019 . [VARIOUS ... 27,870.000........... 1,087,319 ....... XXX oo
816851109 ....| SEMPRAENERGY ORD .........ccoiviiiiiieeee e L 0911772019 . |VARIOUS ... 4,715.000(............. 603,004 |....... XXX o
826197501 ... [ SIEMENS ADR ... ... .o C o ].09/04/2019 . [VARIOUS ..o 37,762.000]........... 2,054,024 |....... XXX oo
829226109 ....| SINCLAIR BROADCAST GROUP CLAORD ..........oooiiiiii . 11/07/2019 . | Bank of America Securities ... 745.000).............. 28,649|....... XXX oo
83088M102 ... | SKYWORKS SOLUTIONS ORD .........ooiviiiieieeeee e . 06/28/2019 . |UBS SECURITIESLLC ... [ 1,585.000(............. 122477 1(....... XXX
831865209 .... |[AOSMITHORD ... ..o . 06/28/2019 . |UBSSECURITIESLLC ... 735.000].............. 34,664 |....... XXX oo
832696405 ....| IMSMUCKER ORD ..........ccooiiii e . 11/07/2019 . | Bank of America Securities ........................ooco [ 1,370.000(............. 146,912(....... XXX
835699307 ....|SONY ADRREP 1 ORD ...ttt ... C...[. 07/19/2019 . [NotAvailable ....................oooooi 51,279.000]........... 2,713617|....... XXX oo
842587107 ....| SOUTHERN ORD ..ot 1100772019 . |VARIOUS ..o 15,100.000(............. 824.879|....... XXX o
84265V105 ....| SOUTHERN COPPER ORD ....... ..ot ... C...[. 06/28/2019 . [UBSSECURITIESLLC .........ooviiiiie [ 9,135.000|............. 354918|....... XXX
84790A105 ....| SPECTRUM BRANDS HOLDINGS ORD ..........ccoooiiiiiiiiaieiee . 10/1172019 . [UnKnown ... 128.000(................ 6,211]....... XXX oo
854502101 ....| STANLEY BLACKAND DECKER ORD ............ocooiiiiiiieeeie . 11/07/2019 . | Bank of America Securities ........................cococ [ 805.000(............. 128,768 (....... XXX o
85571B105 ....| STARWOOD PROPERTY REIT ... . 01/22/2019 . {UNKNOWN ... 2,170.000|.............. 456861 ....... XXX oo
857477103 ....|STATESTREETORD .........ooiiiii e 0911772019 . |VARIOUS ... 6,375.000|............. 425437 (....... XXX
871503108 .... [ SYMANTEC ORD ... ..o . 01/22/2019 . {UNKNOWN ... 2,940.000|.............. 58,1311....... XXX oo
871658103 ....| SYNCHRONY FINANCIALORD ..........cooiiiiii e . 01/22/2019 . {UNKNOWN ... 5,440.000(............. 142,699 (....... XXX oo
872307103 ....| TCF FINANCIAL ORD ..ot . 11/07/2019 . | NotAvailable .....................ccco 840.000|.............. 36,246 ....... XXX
87240R107 ....| TFSFINANCIALORD ... ... ..o . 05/03/2019 . [VARIOUS ... 17,015.000............. 283,948 ... XXX oo
876030107 ....| TAPESTRY ORD ........oooiiiii e L 0911772019 . |VARIOUS ... 6,725.000|............. 201,631....... XXX
87612E106 ... | TARGET ORD ... . 01/22/2019 . {UNKNOWN ... 6,680.000(............. 453495|....... XXX oo
883556102 ....| THERMO FISHER SCIENTIFICORD ... . 10/14/2019 . [VARIOUS ... 375.000].............. 92,920]....... XXX oo
88579Y101 ....|BMORD ... 1100772019 . |VARIOUS ..o 1,965.000(............. 341,107 ....... XXX
886547108 ... [ TIFFANY ORD ... ... i . 09/17/2019 . |JP MORGAN SECURITIESLLC ... 685.000].............. 65,215|....... XXX oo
89151E109 ....| TOTALADRREP 1ORD ... ..ot ... C...[. 07/19/2019 . [NotAvailable ....................oooci 9,020.000|............. 490,810 1....... XXX
89417E109 ....| TRAVELERS COMPANIES ORD ..ot C11/07/2019 . [VARIOUS ... 1,395.000(............. 186,006 |....... XXX oo
896522109 ....| TRINITY INDUSTRIES ORD ...........ooviiiiiiie e 0911772019 . |VARIOUS ... 6,365.000|............. 130,726 |....... XXX
902144101 ... J2UORD ...t . 11/07/2019 . | Bank of America Securities ........................coooi | 845.000|.............. 17462 ....... XXX
902494103 ....| TYSON FOODS CLAORD ...t . 11/07/2019 . | Bank of America Securities ... 315.000].............. 26,532 ....... XXX oo
902653104 ....|UDRREITORD ..............ooooii . 11/07/2019 . |VARIOUS ... 2,170.000|............. 104,728 (....... XXX
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902973304 .... [USBANCORP ORD ... ..ottt [ . 03/12/2019 . [UBS SECURITIESLLC ..o L 12,420.000............. 628,627 ....... XXX [
904214103 ....|UMPQUAHOLDINGS ORD ..ottt [ . 09/17/2019 . | JP MORGAN SECURITIESLLC ........cooooii | 27,085.000|............. 452,627 |....... XXX [
904784709 .... [ UNILEVER ADRREP 1ORD ......o0oiiiiii e oG 01211972019 . | VARIOUS oo 23,160.000]........... 1,365,381 (....... XXX [
913017109 ....| UNITED TECHNOLOGIES ORD .........cooiiiiiiiiiii [ S 11/07/2019 . |VARIOUS .o 6,990.000|............. 891,590]....... XXX [
91324P102 ....|UNITEDHEALTH GRP ORD ...ttt [ . 01/22/12019 . | Credit Suisse Securities (Europe) LT .............ooooovi [ 3,010.000]............. 778,704 ....... XXX [
91913Y100 ....| VALEROENERGY ORD ........oooiiiiiiii e 0911772019 . |VARIOUS ..o 7,685.000|............. 634,354 |....... XXX [
92339V100 ....| VEREITORD ..o L 2 01/22/2019 . JUnKnOWN ..o 1,635.000(.............. 11,843 ... XXX [
92343V104 ....| VERIZON COMMUNICATIONS ORD .........oiiiiiiiieii e [ - 0771912019 . [VARIOUS ... L 17,260.000|............. 978,923 |....... XXX [
928254101 ....| VIRTU FINANCIAL CLAORD .......ooiiiiii e 1100772019 . |VARIOUS .o 11,895.000 | ............. 200,751 ....... XXX [
931142103 ... [WALMART ORD ..ot L . 03/12/2019 . [UBS SECURITIESLLC ..o [ 1,220.000(............. 118,919(....... XXX [
931427108 ....| WALGREEN BOOTS ALLIANCEORD ...........cooiiiiiiii 1100772019 . |VARIOUS .o 6,480.000|............. 355,927 ....... XXX [
942622200 ....|WATSCO ORD ..ot L 0911772019 . |VARIOUS ... 3,605.000|............. 531,701 ....... XXX [
947890109 .... [WEBSTER FINANCIAL ORD ..ot L . 06/28/2019 . [UBS SECURITIESLLC .......coooiii [ 6,675.000|............. 318,881 ....... XXX [
949746101 ....|WELLS FARGO ORD .........cooiiiiiiiiii e L 0711972019 . |VARIOUS ... 58,065.000(........... 2,769,025 ....... XXX [
95040Q104 ... [WELLTOWER ORD ..ottt [ . 09/17/12019 . [VARIOUS ... L 2,935.000|............. 228,758 ....... XXX [
958102105 ....|WESTERN DIGITALORD ........ooiiiiiiii e [ 0911772019 . |VARIOUS ... 6,150.000|............. 341,943|....... XXX [
959802109 .... [WESTERNUNION ORD .........oiiiiiiiiii e [ - 11/07/2019 . [VARIOUS ... L 34,520.000(............. 638,654 |....... XXX [
96145D105 ... WESTROCK ORD ..ottt [ . 06/28/2019 . [UBS SECURITIESLLC ........ooooiii L 4,660.000(............. 169,962 ....... XXX [
962166104 ....| WEYERHAEUSER REIT ... . 06/28/2019 . |UBS SECURITIESLLC ..o [ 6,525.000|............. 166,408 ....... XXX [
963320106 .... [WHIRLPOOL ORD ......oooiiiiiiie e [ - 11/07/2019 . [VARIOUS ... 795.000(............. 109,187 (....... XXX [
T 969457100 ... |WILLIAMS ORD .......ooiii e L S TM172019 . |VARIOUS oo 38,390.000|............. 882,344 ....... XXX [
w 969904101 .... [ WILLIAMS SONOMA ORD .. ... oottt [ - 01/22/2019 . [UNKNOWN ... L 1,125.000(.............. 59,439 (....... XXX [
o 98310W108 ...| WYNDHAM DESTINATIONS ORD ..ot . 11/07/2019 . | NotAvailable ... 4,095.000(............. 202,082]....... XXX [
983134107 ....|WYNN RESORTS ORD .........oooiiiiiiiiiii e 1100772019 . |VARIOUS .o 605.000|.............. 75403|....... XXX [
98954M200 ... [ ZILLOW GROUP CLC ORD ...\t L . 09/17/2019 . | JP MORGAN SECURITIESLLC ........ooooiii [ 1,145.000(.............. 37,047 (....... XXX [
G0177J108 ....| ALLERGAN ORD ... ..o o Co [0 1/07/2019 L [VARIOUS o 2,750.000|............. 423,086 ....... XXX [
G16962105 ... [BUNGE ORD ..ottt [ - 11/07/2019 . [VARIOUS ... L 2,695.000]............. 150,315(....... XXX [
G29183103 ... |EATONORD ... 0911772019 . |VARIOUS ..o 5145.000|............. 388,263 ....... XXX [
G4474Y214 ... | JANUS HENDERSON GROUP ORD ... ..ot ... D...|. 06/28/2019 . [NotAvailable ....................coo 30,415.000|............. 650,957 |....... XXX [
G4863A108 ... | INTERNATIONAL GAME TECHNOLOGY ORD ........oviiiiiiieiie oD 1100772019 . | VARIOUS o 15,655.000 | ............. 204,956 ....... XXX [
G491BT108 ... | INVESCO ORD ...t L 1100772019 . |VARIOUS .o 64,575.000........... 1,250,861 1....... XXX [
G51502105 ... | JOHNSON CONTROLS INTERNATIONAL ORD .........oovviiiiiiiiiii ... D . 03/12/2019 . [UBS SECURITIESLLC ..o [ 5,205.000|............. 185,420 (....... XXX [
G5494J103 ... .| LINDE ORD ...t oD [0 09/17/2019 L [VARIOUS o 2,135.000|............. 399,096 |....... XXX [
G5876H105 ... | MARVELL TECHNOLOGY GROUP ORD .........ovviiiiiiiiiiiie e oG [0 0911772019 0 | VARIOUS o 2,790.000|.............. 67,978 ....... XXX o [
G5960L103 ... [MEDTRONIC ORD ..ottt oG [0 091772019 . | VARIOUS o 19,515.000........... 1,803,579 (....... XXX [
G6518L108 ... | NIELSEN HOLDINGS ORD ..o [ 1100772019 . |VARIOUS .o 28,955.000|............. 588,219|....... XXX [
G6700G107 ... [NVENTELECTRIC ORD .......o0oiiiie e ... D...[. 09/17/2019 . | JP MORGAN SECURITIESLLC ........coooviii [, 3,250.000|.............. 71,347 (... XXX [
G7S00T104 ... | PENTAIR ORD ... o C [0 08/20/2019 . [VARIOUS ..o 23,730.000|............. 882,841|....... XXX [
G84720104 ... [ STERIS ORD .. ..ot oD 0172272019 L JURKNOWN L 590.000.............. 65,794 ....... XXX [
(G96629103 ... | WILLIS TOWERS WATSON ORD ..ot oD |0 04/22/2019 L [VARIOUS .o 13,040.000(........... 2174,135]....... XXX [
HO1301128 ... .| ALCON ORD ...t LoD [0 12/02/2019 0 [VARIOUS Lo 30,140.000(........... 1,733,237 ....... XXX [
H1467J104 ... .| CHUBB ORD ... ..ot ... D...[. 09/17/2019 . | JP MORGAN SECURITIESLLC ........oooovii [ 2,450.000|............. 387,706 ....... XXX [
L0223L101 ....| ARDAGH GROUP CLA ORD ..ot oD 0172212019 L [ UNKNOWN L 3,380.000|.............. 38,798 |....... XXX [
N53745100 ....| LYONDELLBASELL INDUSTRIES CLAORD .......ooooiiiiiiiiiie oD [ 110772019 | VARIOUS o 7,845.000)............. 71977 ... XXX [
N6596X109 ... | NXP SEMICONDUCTORS ORD ..ot ... C...[. 08/15/2019 . [NotAvailable .................oooi 7,650.000|............. 764,973|....... XXX [
P31076105 ....| COPAHOLDINGS CLAORD .......oiiiiiiii e ... C...|. 11/07/2019 . | Bank of America Securities ....................coooiiii | 480.000(.............. 51,246|....... XXX [
V77807103 ....| ROYAL CARIBBEAN CRUISES ORD ...........ooovviiiiiiiii | . 09/17/2019 . | JP MORGAN SECURITIESLLC ...........ooooiiii [ 1,565.000(............. 178,876 |....... XXX [
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded ......... ... | 173,047,761 ....... XXX o[
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
21037X100 ....| CONSTELLATION SOFTWARE ORD ........coooiiiiiiieiiiiiee e | - 10/01/2019 . [UNKNOWN ... L (250.000) |........... (192,723)....... XXX [
796050888 ....| SAMSUNG ELECTRONICS 1 GDSREP 250RD ..........ooiiiiiiiii o C [0 07/22/2019 L [VARIOUS o 1,624.000(........... 1,499,292 ....... XXX [
81415109 .... | SECURITY CENTRAL CORP.,OHIO .....................oooo . 08/01/2019 . |Unknown ................ooo 2,500.000|............. 250,000]....... XXX
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9199999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other ........... ... 1,556,569 |....... XXX oo
9799997 Subtotal - CommMON StOCKS - Part 3 ... .. 174,604,330 ....... XXX
9799998 Summary ltem from Part 5 for COMMON SEOCKS ... ... ...\ e 49,181,462 ....... XXX o[
9799999 SUbtotal - COMMON StOCKS .. ... 223,785,792 ....... XXX oo
9899999 Subtotal - Preferred and CommoOn StOCKS . ... . 225,301,757 | ....... XXX oo
9999999 TOMAIS ... ... ... 499,330,861 ....... XXX .o 983,426
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Bonds - U.S. Governments
31331JAW3 | FEDERAL FARM CREDITBANKS ............. . |01/01/2019| Reclassification .......... XXX .o | 250,0311..... (250,000) |...... 251649(...... 250,031 | ..o e 250,031 [ ..o 01/07/2019
0599999 Subtotal - Bonds - U.S. GOVEMMENES ......... ..o 250,0311..... (250,000) |...... 251649(...... 250,031 | ..o e 250,031 | ..o . XXX
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
546415F88 | LOUISIANAST ... ... |07/15/2019| Maturity @ 100.00 ....... XXX oo | 750,000 ...... 750,000 ...... 750,000 ...... 750,000 ..o [ e e e 750,000 (..o [ e 15,668 | 07/15/2019
882722FH9 | TEXASST ... ... ... |07/29/2019| Call @ 100.00 ........... XXX . 1,000,000 ..... 1,000,000 ..... 1,061,140 | ..... 1,005,339 ............. |...... (5339) ... | (5339) [ ........... | 1,000,000 | ............ 50,000 | 08/01/2023
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ................................| ... 1,750,000 ..... 1,750,000 |..... 1,811,140 ..... 1755339 [ ............. ... (5339) ..o [ (5339) ... | 1,750,000 ... 65,668 |. XXX .
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
052403FS6 | AUSTIN TEX CMNTY COLLEGEDIST ......... . |02/19/2019| STERNE, AGEE &
LEACH,INC. ............ s XXX |0 1,034500 ... 1,000,000 |..... 1,090,400 ..... 1,070,379 ... [ (M) (MR 1,069,267 [ ... .. (B4T67) | ... (34,767) ... 19,250 | 08/01/2031
05914FDZ0 | BALTIMORECNTYMD ..........coovviveenn .. [10/29/2019 Call @ 100.00 ... s XXX oo ], 1,000,000 .. 1,000,000 |..... 1,015,160 | ..... 1,001,935 (... [ (1938) e (1938) 1,000,000 [ ... [ e 49,500 | 11/01/2022
07539PBMO | BEAVERCREEK OHIO CITY SCH DIST ... |06/01/2019| Call @ 100.00 ........... . XXX ... |...1,000000]..... 1,000,000 |..... 1,039,055 ..... 1,002,529 (..o [ (2529 | (2529) 1,000,000 [ ... [ e 25,000 | 12/01/2022
15987EFW9 | CHARLES STEWART MOTT CMNTY COLLEGE National Fin. Services
MICH ... . 102/19/2019| Corp. ... o XXX 678,0411...... 650,000 ...... 678,763 |...... 671,622 ... (BB (BB e 671,260 (.............[.......6781|.........6781|....... 5,850 | 05/01/2026
231871HB3 | CUSTER SD SCHDISTNO 16-1 .............. ... [12/127/2019| Call @ 100.00 ... o XXX 550,000 ...... 550,000 ...... 550,000 ...... 550,000 [ ....ooooeo [ e e e 550,000 [ ....oooeo [ e 30,250 | 01/01/2024
248775220 | DENTONCNTY TEX ..o ... |02/05/2019| PERSHING LLC ......... CXXX 810,375 ...... 750,000 ...... 824,753 ...... 812196 ... [ BAR) B4R 811,353 [ ... [ (O78) L (978) ] 16,667 | 07/15/2030
2487753A4 | DENTONCNTY TEX ..., . |02/06/2019] MORGAN STANLEY &
COLLC ..o, CXXX 772,253 ...... 750,000 ...... 788,078 ...... 777,835 .o BB BB 777453 (... | (B201) [ ... (B201) . ... .. 14,656 | 07/15/2031
283734RA1 [ELPASOTEX ... . |02/06/2019| STERNE, AGEE &
LEACH,INC. ............ o XXX 967,850 ...... 915,000 ...... 972,663 |...... 943575 ... e I T 942,865 ............. [...... 24986 (....... 24986 |...... 17,385 | 08/15/2028
288713GGY [ ELLISCNTY TEX ..o ... |02/13/2019| PERSHING LLC . s XXX o], 1,071,660 ... 1,060,000 |..... 1,089,712 ..... 1083428 (... B3 (B3 1,083,097 [ ... L (11437) | (11437) | 18,373 | 02/01/2031
338158PG7 | FITCHBURG WIS ... ... |03/01/2019| VARIOUS ....... s XXX 1,229664 | ... 1,230,000 ..... 1,229,966 | ..... 1229979 (... 2B 2B 1,230,007 [ ..o [ (B43) L (343) ] 17,950 | 03/01/2026
338423PK6 | FLAGSTAFF ARIZ ... ... |03/01/2019| Unknown ................ CXXX 503415(...... 450,000 |...... 485582 ...... 470642 ... | (BB | (BB | 470,083 |............. |...... 33332|....... 33332]...... 13,500 | 07/01/2028
3494256A1 | FORTWORTHTEX .......coooviiiiiis . |02/06/2019| RBC CAPITAL MARKETS,
LLC .o XXX ] 1,189,331 L 1,100,000 | ..... 1,181,983 ..... 1155463 ... B B 1,154,652 (... ... 34679 ....... 34679]...... 18,944 | 03/01/2029
354730WB5 | FRANKLINTENN ... e 06/11/2019| Call @ 100.00 ... S XXX...|...1,000000]..... 1,000,000 |..... 1,014,416 ..... 1,000411 .o @I @I 1,000,000 [ ... [ e 38,913 | 03/01/2022
416489RX2 | HARTFORD CNTY CONN MET DIST ... [02/05/2019| PERSHING LLC ......... XXX | 1,374,204 . 1,300,000 |..... 14181181 ..... 1,379,501 ..o [ (1223) e (1223) 1378279 ... | (4075) | ... (4075) ... 12,729 | 11/01/2028
444197LG0O | HUDSON WIS SCHDIST ... . 103/11/2019| MERRILL LYNCH
CANADAINC ............|... XXX ... |...1,039430]..... 1,000,000 |..... 1,080,810 ..... 1,061,238 ..o [ (1A [ (149 1,059,747 (... | (20,317) | ...... (20,317) | ...... 18,472 | 03/01/2031
46723MANO | JACKSON COLLEGEMICH .................... . 102/12/2019] PNC CAPITALMKTS ... [... XXX ... |..... 703,034 1(...... 650,000 ...... 701,903 (...... 679,990 | ............ .o (B00) [ e (B00) [ 679,389 (... | 23644 (....... 23644 1....... 7,294 | 05/01/2027
478164GZ3 | JOHNSON & MIAMI CNTYS KANS UNI SCH
DIST o .. |03/04/2019| PERSHINGLLC ......... XXX 780,330 (...... 750,000 ...... 798,780 (...... 787,284 ... (TAE) [ (TAE) 786,538 (... | 6,208) | ....... (6,208) | ...... 13,344 | 09/01/2030
483270GR9 | KALAMAZOO MICHPUBSCHS .......... ... |02/26/2019| Barclays Bank ........... XXX .| 1225692 ... 1,200,000 | ..... 1,263,264 | ..... 1248730 (... B9 (939 ] 1247791 ... | (22,099) | ...... (22,099) | ...... 11,500 | 05/01/2029
495116JH9 | KING CNTY WASH SCH DIST NO 406 . |03/11/2019] MORGAN STANLEY &
COLLC ..o XXX ...|...1,043860]..... 1,000,000 |..... 1,086,020 | ..... 1,065,634 ... [ (1535) [ (1B3E) 1,064,099 12/01/2031
495224279 | KING CNTY WASH SCH DIST NO 411
ISSAQUAH ... ... |03/11/2019| PERSHING LLC .... s XXX 1427356 1,400,000 |..... 1,483,300 ..... 1464271 ... (1) (13 1,462,759 | ... 12/01/2030
510281FK9 | LAKE OHIO LOC SCH DIST STARK CNTY ..... .. 102/12/2019| PERSHING LLC .... o XXX 813900 (...... 750,000 ...... 819120 ...... 788816 ... [ (1084) [ (1,084) [ 787,733 ... 12/01/2030
539107QA3 | LIVINGSTON TEX INDPT SCHDIST ........... .. [02/13/2019] PERSHING LLC .... s XXX 1157562 1,060,000 |..... 1,139,458 | ..... 112701 .o (T4 (T84 1,126,337 | ... 08/15/2031
581535DG3 | MCKENZIE CNTY ND PUB SCHDISTNO 1 ....|... [02/12/2019] PERSHING LLC .... o XXX 761,250 ...... 750,000 ...... 745710 ...... 746,900 ... [ A A 746,944 | ... 08/01/2028
605128TE7 [MISSIONTEX ..o . |03/11/2019| SWS Group ......... s XXX [0 1,034930 ... 1,000,000 |..... 1,074,490 ..... 1,054,928 ... (1552 (1852 1,053,377 | ... 02/15/2029
6095586E6 | MONMOUTHCNTYNJ ........ ... [10/29/2019| Call @ 100.00 ...... oo XXX...|...1,000000]..... 1,000,000 |..... 1,003,768 | ..... 1,000,481 [ ... [ @B @B 1,000,000 | ... 11/01/2021
6136643N9 | MONTGOMERY CNTY TENN .. ... |04/01/2019| Maturity @ 100.00 o XXX 255,000...... 255,000 ]...... 2575411...... 255569 ... [ (BB [ (BB [ 255,000 04/01/2019
616142FX8 | MOORHEADMINN ... . 102/12/2019| RBC CAPITAL MARKETS,
LLC .o XXX 560,082 ...... 550,000 ...... 543125(...... BAS217 | ..o BB B8 545,285 02/01/2027
655867HZ5 | NORFOLKVA ... .. .. ..., .. {03/01/2019| Maturity @ 100.00 ....... .o XXX...[...1,000,000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o [ e 1,000,000 | ... 03/01/2019
662523WX3 | NORTH SLOPE BOROALASKA ............... . |06/30/2019| Maturity @ 100.00 ....... . XXX ... |...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o [ e e e 1,000,000 06/30/2019
716090VL6 | PETERS TWP PA SCH DIST WASHINGTON
CNTY . 102/12/2019| Unknown ................ XXX o] 1135451 1,060,000 |..... 1,154,944 | ... 1,143,664 [ ... (984 (98 1,142,680 09/01/2033
748233NH2 | QUEEN ANNESCNTYMD ........oooeeeennne. ... |10/01/2019| Call @ 100.00 ........... Lo XXX ..., 1,485,000 . ... 1,485,000 ..... 1,510,537 ..... 1491142 o B4 B 1,485,000 10/01/2020
829596LP8 | SIOUX FALLS SD SCHDISTNO49-5 ......... ... [07/01/2019| VARIOUS o XXX 990,000 ...... 990,000 ...... 990,000 ...... 990,000 [ ... [ e e e 990,000 ... 07/01/2019
830235GU5 | SKAGIT CNTY WASH PUB HOSP DIST NO 002 | ... [03/07/2019] VARIOUS XXX 1,231,290 1,205,000 |..... 1,185,632 ..... 1,190,794 [ .o 222 222 1,191,016 12/01/2026
833068MR7 | SNOHOMISH & ISLAND CNTYS WASH SCH National Fin. Services
DISTN oo . 102/12/2019| Corp. ..o o XXX 810,000 ...... 750,000 ...... 809,183 |...... 800,814 ... [ B13) o B13) 800,202 12/15/2032
874091CJ8 | TALAWANDA OHIO CITY SCHDIST ........... 12/30/2019| Call @ 100.00 ........... . XXX ... |...1,000000]..... 1,000,000 |..... 1,012,833 |..... 1,001,828 |............. [......(1,828) | ............. [....... (1,828)|........... |..... 1,000,000 12/01/2022
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889855E73 | TOMBALL TEX INDPT SCHDIST .............. ... |03/11/2019| STERNE, AGEE &
LEACH,INC. ............ XXX 779,085 ...... 750,000 ...... 807,683 |...... 795115 ..o [ (079 | [ (079 [ 794036 (... |oennn (14,951) | ...... (14,951) | ...... 15,021 | 02/15/2031
896858AX5 | TRIVIEW COLOMETDIST ........c.ovvee. ... |11/01/2019| VARIOUS ....... o XXX o]0 1011468 ... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L L 1,000,000 [ .....c.ovevn | eennnn 11468....... 11468 |...... 20,000 | 11/01/2019
921356DZ1 | VAN WERT OHIO CITY SCHDIST ............. . [03/11/2019] PERSHING LLC . e XXX ] 1113618 1,100,000 |..... 1,141,030 ..... 1182770 .o | (08 e | (T08) 1132061 )............. | (18,443) | ...... (18,443) [ ....... 9,167 | 12/01/2030
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (D|rect and Guaranteed) ... .. 36,539,629 | ... 35,460,000 |... 36,987,776 |... 36,521,781 . 36,488,309 ............. |l 51,321 ....... 51,321]..... 787,167 [. XXX .
Bonds - U.S. Special Revenue, Special Assessment
010609DB8 | ALABAMA ST PUB SCH & COLLEGE AUTH ....|... |03/11/2019] SWS Group ............. s XXX ]...1,029540 ... 1,000,000 |..... 1,070,050 | ..... 1,053,861 |......cccooe e (1,262) [ e (1262) 1,052,599 ... | (23,099) |...... (23,059) | ....... 9,028 | 06/01/2030
015086MC2 | ALEXANDRIALAUTILSREV .................. ... |03/01/2019 Unknown ................ XXX 807,585(...... 750,000 ...... 772,013]...... 760924 (... e BTO) e BTO) e 760,554 ... | 470311....... 47,0311 ...... 10,000 | 05/01/2025
037777QQ5 | APPALACHIAN STUNIVNCREV ............. ... |03/05/2019] RBC CAPITAL MARKETS,
LLC .o XXX 793290 ...... 750,000 ...... 743498 ...... TA6AT2| ... 288 e 238 T46,710 ..o e 46,580 ....... 46,580 | ...... 12,833 | 10/01/2025
047059GR5 | ATHENS-CLARKE CNTY GA UNI GOVT DEV
AUTH ... .| ... 0311172019 s XXX 13,083 L 1,060,000 |..... 11474821 ..... 1129503 ... | (5T e (BT 1127932 ... | (14,879) | ...... (14,879) | ...... 19,581 | 09/01/2030
047093AL3 | ATHENS GA HSG AUTH REV . 06/12/2019 XXX L] 1,212,757 1,205,000 |..... 1,274,597 | ... 1210043 ..o | (2818 [ e (2818) e 1,207,225 (... | e 5532 |......... 5532|...... 18,276 | 06/15/2021
04785RAV5 | ATLANTA GA URBAN RESIDENTIAL FIN AUTH
... |12/01/2019| Maturity @ 100.00 ....... XXX 750,000 ...... 750,000 ...... 750,000 ...... 750,000 (..o o [ [ e [ 750,000 12/01/2019
071239CS4 . [01/15/2019{ VARIOUS ............... oo XXX ]...1,000000]...... 500,000 |..... 1,000,000 ..... 1,000,000 [ ... | [ L e 1,000,000 | ... 01/15/2019
083422AM7 11/01/2019| Maturity @ 100.00 ....... o XXX ]...1620,000]..... 1,620,000 |..... 1,699,063 | ..... 1,620,000 [ ..o | [ L L 1,620,000 11/01/2019
134041EA6
T ... 09/16/2019| Call @ 100.00 ........... s XXX .o ]... 1465000 ..... 1,465,000 |..... 1,478,626 | ..... 1466324 [ ............ | (1324) [ (0324) 1,465,000 08/01/2021
| 14320NDX9 | CARMEL IND REDEV AUTH LEASE RENT REV | ... |08/01/2019| Maturity @ 100.00 ....... XXX 750,000 ...... 750,000 ...... 748545(...... 749861 ... e 139 139 750,000 08/01/2019
= | 186406HK3 | CLEVELAND OHIO ST UNIV GENRCPT ....... ... |03/04/2019| National Fin. Services
COMp. o o XXX ] 1,317,188 1,250,000 |..... 1,345,650 | ..... 1319699 | ..o e (BB e (BB [ 1,318,138 06/01/2030
187145GX9 | CLIFTON TEX HIGHER ED FIN CORP EDREV .| ... |02/26/2019| PERSHING LLC . e XXX 818,025|...... 750,000 ...... 825675(...... 816,522 (... o (1,025) | (1025) [ [ 815,497 | ... 08/15/2030
19648ADB8 | COLORADO HEALTH FACS AUTHREV ....... ... |08/16/2019| Call @ 100.00 ........... o XXX...[...1,000000]..... 1,000,000 |..... 1,057,130 ..... 1,000,000 [ ..o | [ e L 1,000,000 09/01/2021
196558SF8 | COLORADO RIVER TEX MUN WTR DIST WTR Merril Lynch Pierce Fenner
REV L ... |02/05/2019] Smith ................... XXX 582,300 ...... 500,000 ...... 600,495 |...... 585,551 | .....ooooeone e (1,308) [ e (1,308) [ [ 584,245 01/01/2025
199098CS1 | COLUMBUS-FRANKLIN CNTY OHIO FIN AUTH
RES . o ... |08/15/2019] VARIOUS ............... S XXX...[...1,000000]..... 1,000,000 ...... 999810(...... 999,979 (... [ T T 999,996 08/15/2019
236572EB5 | DANVILLE IND MULTI-SCH BLDG CORP ...... ... |06/11/2019| Call @ 100.00 ........... XXX 400,000 ...... 400,000 |...... 400,000 ...... 400,000 | ..o [ e e e 400,000 01/15/2020
312665AM4 | FAYETTEVILLE ARK HOTEL MOTEL &
RESTAURAN ..., ... |03/07/2019] RAYMOND JAMES/FI ... [... XXX ... |..... 3277231 ...... 305,000 ...... 320,982]...... 319,060 ..o [ B B 318,666 | ... 11/01/2029
31266WAL7 | FAYETTEVILLE ARKLIBRIMPT ............... ... |03/07/2019] VARIOUS ............... o XXX o]0 1,072,235 1,000,000 |..... 1,077,977 | ... 1,067,838 ... | (1012) o (1012 1,066,826 | ... 01/01/2032
3130A7D44 | FEDERAL HOME LOANBANKS ............... ... |11/29/2019 Call @ 100.00 . co e XXX 800,000 ...... 800,000 ...... 800,000 ...... 800,000 [ .....ovvven e [ [ e 800,000 03/09/2026
3130A7RS6 | FEDERAL HOME LOANBANKS ............... ... |12/23/2019| VARIOUS ....... e XXX 800,000 ...... 800,000 ...... 800,000 ...... 800,000 [ ....vvvvee e [ [ e [ 800,000 04/27/2026
3130AAR75 | FEDERAL HOME LOANBANKS ............... ... |12/02/2019| Call @ 100.00 ... co e XXX 800,000 ...... 800,000 ...... 800,000 ...... 800,000 [ ... e [ [ e [ 800,000 02/14/2024
3130ABGG5| FEDERAL HOME LOAN BANKS ... ... |08/26/2019| Call @ 100.00 ...... e XXX 800,000...... 800,000 ...... 800,000 ...... 800,000 [ ... e [ [ [ [ 800,000 ... 06/07/2024
31331JAW3 | FEDERAL FARM CREDIT BANKS ... ... | ... |01/07/2019| Maturity @ 100.00 ....... |... XXX ... |..... 750,000 ...... 750,000 ...... 788,738 |...... 750,093 (..o e (93 | [ O3 e 750,000 ... 01/07/2019
31335BQL3 | FH G61359-RMBS ...........ccvviviiinnnn ... |12/01/2019| Paydown ................ XXX 213,5311...... 213,531]...... 212,997 ...... 213,007 ..o e B23 e 23 213,531 03/01/2048
3133EFCZ8 | FEDERAL FARM CREDIT BANKS FUNDING
CORP ... ... |08/21/2019| Call @ 100.00 ........... XXX 750,000 ...... 750,000 ...... 750,000 ...... 750,000 (..o oo [ [ e 750,000 09/14/2022
3133EGDB8| FEDERAL FARM CREDIT BANKS FUNDING
CORP ... ... |09/10/2019| Call @ 100.00 ........... XXX 800,000 ...... 800,000 ...... 800,000 ...... 800,000 [ ....vvvvee e [ [ e 800,000 06/02/2025
3133EHCN1 | FEDERAL FARM CREDIT BANKS FUNDING
CORP ...t ... |08/30/2019| Call @ 100.00 ........... XXX 750,000 ...... 750,000 ...... 750,000 ...... 750,000 (..o oo [ [ e 750,000 03/16/2021
3136B1UG7 | FNR 1826B DH - CMO/RMBS .o.|... [12/01/2019| Paydown .......... e XXX 164,816 ...... 164,816 |...... 165641 ...... 165489 (... | BT [ BT) [ 164,816 06/25/2046
3137GOGW3| FHR 15DNA3 M3 - CMO ...|... |05/16/2019) NOMURA SECS Lo XXX...]...4,007500]..... 3,500,000 |..... 4135879 ..... 4,126,159 ... | (B8882) i e (B8882) | | 4,067,277 04/25/2028
3138ERYX2 | FN AL9725 - RMBS 12/01/2019| Paydown ................ XXX 3453441 ... 345344 |...... 343887 (...... 343874 (... WATO e ATO 345,344 01/01/2047
3138WHNF5| FN AS7589 - RMBS ... 12/01/2019| Paydown ................ XXX 721375]...... 721375]...... 732489 ... e B B 727,375 07/01/2046
3140J76B6 | FN BM3565 - RMBS ... 12/01/2019| Paydown ................ XXX 268,260 |...... 268,260 |...... 260,265 ...... 260,191 ...........oo [ 8069 i [ 8069 L 268,260 10/01/2047
3140J86V0 | FN BM4483-RMBS .... 12/01/2019| Paydown ................ XXX 94,853 |....... 94,853 |....... 97817 | e | [ 2984) | (2984) [ 94,853 09/01/2048
3140J9ME8 | FN BM4856 - RMBS ... 12/01/2019| Paydown ................ XXX 192533 ...... 192,533 ...... 198,490 ... | [ (BOBT) | [ (BOBT) e 192,533 04/01/2047
3140Q94H3 | FN CA2623 - RMBS ... |12/01/2019| Paydown ........ e XXX 406,448 | ...... 406,448 |...... 415085]...... 415131 o (8883) | (8BB3) | 406,448 11/01/2048
33803TCP9 | FISHERS IND REDEV AUTH LEASE RENTREV | ... |12/18/2019| Call @ 100.00 ... e XXX 635,000]...... 635,000 ]...... 649,994 ...... 637344 ... 344 R34 635,000 07/15/2020
348761DK0 | FORT SMITH ARK SALES & USE TAX ......... ... |11/01/2019| Call @ 100.00 ........... XXX 20,000 ....... 20,000 ....... 19937]....... 19944 | T e T 19,951 05/01/2025
387883TE1 | GRANT CNTY WASH PUB UTIL DIST NO 2
PRIES ... ... |03/05/2019 Unknown ................ XXX 594,6491...... 550,000 ...... 563,574 |...... 556,997 ... o @) @) 556,746 01/01/2026
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397337CQ7 | GREENWOOD S C MET DIST SWR SYSREV ..| ... [02/19/2019| Unknown ................ XXX 979,988 |...... 930,000 |..... 1,014,602 ...... 994736 ... [ (1,020 .o | (1,020 .o | 993,715 ..o | (13,728) | ...... (13,728) | ...... 12,478 | 10/01/2029
40785EVQ6 | HAMILTON SOUTHEASTERN IND CONS SCH
BLDG ... ... |01/15/2019] VARIOUS ............... XXX 870,104 |...... 330,000]...... 920829 1...... 870337 | ....cooovie | (232) | oo e (232) | oo e 870,104 | ... [ e 15,000 | 07/15/2022
41422EGE7 | HARRIS CNTY TEX MET TRAN AUTH SALES & National Fin. Services
US ... 10211972019 Corp. .......oviiinnn co XXX ] 1,249,956 .. 1,200,000 |..... 1,310,316 | ..... 1,284,663 (............. |...... (1327 .o | 1327 .o | 1,283,336 11/01/2030
41981CJB7 | HAWAIISTHWYREV ... ... |01/01/2019] VARIOUS ............... XXX 999,820 ...... 500,000 ...... 998,307 |...... 999279 ..o [ e [ e 999,279 01/01/2023
44352TAA6 | HUBER HEIGHTS OHIO CITY SCH DIST CTFS
PA ... |11/26/2019| Call @ 100.00 ........... XXX 360,000 ...... 360,000 ...... 360,000 ...... 360,000 (... e [ [ e [ 360,000 12/01/2024
45129WJD3 | IDAHOHSG & FINASSN .........ccoooviint ... |07/10/2019| Call @ 100.00 ........... .. XXX...[...1,000000]..... 1,000,000 |..... 1,029,983 | ..... 1002415 (..o | @A) [ e RAIB) 1,000,000 07/15/2022
4546248D2 | INDIANABDBKREV ....................c..e. ... |01/15/2019] VARIOUS ............... oo XXX...o]...1,000000]...... 500,000 |..... 1,000,000 ..... 1,000,000 [ ... | [ e L 1,000,000 01/15/2019
4552858J8 | INDIANAPOLIS IND LOC PUB IMPTBDBK .... | ... |03/05/2019] PERSHING LLC . XXX 793,200 ...... 750,000 ...... 804,405(...... 763320 (... o (1,088) | e (1,036) [ [ 762,284 | ... 08/01/2023
45528UDJ7 | INDIANAPOLIS IND LOC PUB IMPTBDBK ... | ... |03/05/2019 PERSHING LLC CXXX 939,654 |...... 900,000 ...... 920,835(...... 906,167 | .....covvv e (B20) | e @20) [ 905,747 06/01/2023
458934BH8 | INTERMEDIATE SCH DIST 287 MINN CTFS MORGAN STANLEY &
PART .o ... [03/11/2019 COLLC ................. XXX 560,516 |...... 550,000 ...... 580,404 |...... 572715 ... [ (B38) | e (B3B) [ [ 572,079 05/01/2028
462590LA6 | IOWA STUDENT LN LIQUIDITY CORP
STUDENTL ... cevveeed| ... [12/01/2019) Maturity @ 100.00 ....... [... XXX ... [... 1,060,000]..... 1,060,000 |..... 1,061,495 |..... 1,080,541 | ..o e BAN [ BA 1,060,000 | ... 12/01/2019
46263RHC2 | IPS MULTI-SCH BLDG CORP IND ... |07/10/2019| Call @ 100.00 ........... .. XXX...[...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L e 1,000,000 07/15/2022
470572AMO | JAMESTOWN N D PK DIST SALES TAXREV .. | ... |03/01/2019] MORGAN STANLEY &
COLLC .....coiinnns XXX 901,918|...... 850,000 ...... 9249191...... 902,690 |......c.ooov e (1456) [ oo [ (1486 [ [ 901,234 07/01/2029
T 485247AM2 | KANSAS DEV FIN AUTH SALES TAXREV ..... ... |09/16/2019| Call @ 100.00 ... .. XXX...[...1,000000]..... 1,000,000 |...... 998,780 ...... 999344 | ... e B B 999,490 ... 09/01/2024
I | 48542KQ69 | KANSAS STDEV FINAUTHREV .............. ... |03/01/2019] PERSHING LLC . XXX 758,393 |...... 750,000 ...... 736,470(...... TA3762 (..o e T e T 743,933 | ... 11/01/2024
o | 574295DT5 | MARYLAND ST STAD AUTHLEASEREV ...... ... |06/15/2019] VARIOUS ....... CXXX 890,0411...... 890,000 ...... 879,242 ...... 888,758 ... e 1092 1092 889,850 | ... 06/15/2019
574847AL3 | MASON CITY IOWA CMNTY SCH DIST SCH
INFRA ... ... |06/26/2019] VARIOUS ............... XXX 905,259 | ...... 900,000 ...... 900,000 ...... 900,000 [ ... e [ [ [ [ 900,000 07/01/2023
586108AK8 | MEMPHIS-SHELBY CNTY TENN INDL DEV
BRDEC ..o ... |11/01/2019| Maturity @ 100.00 ....... XXX 750,000 ...... 750,000 ...... 750,000 ...... 750,000 (..o oo [ [ e 750,000 11/01/2019
586123CE9 | MEMPHIS-SHELBY CNTY TENN SPORTS
AUTHINC ... ... |11/01/2019] VARIOUS ............... o XXX ..o ]... 1016545 ... 1,000,000 |..... 1,080,931 1..... 1008434 ... | (3328) [ e (B328) e 1,005,106 11/01/2019
586123DG3 | MEMPHIS-SHELBY CNTY TENN SPORTS
AUTHINC ... ... |10/29/2019| Call @ 100.00 ........... o XXX...[...1,000000]..... 1,000,000 ...... 981,9711...... 992,432 (... e BTB BT 994,010 11/01/2022
590545WD7 | MESA ARIZUTILSYSREV .................e. ... |02/26/2019] MORGAN STANLEY &
COLLC ....ovvinnns o XXX o]0 1,081,230 ... 1,000,000 |..... 1,092,630 ..... 1,078,388 | .....oooooe | (1463) [ | (1463) | 1,076,926 07/01/2032
591840AQ6 | METROPOLITAN CMNTY COLLEGE AREA NEB National Fin. Services
CTFS L ... |03/1172019 Corp. ............ovenne. XXX 895,770 (...... 900,000 ...... 930815(...... 925138 (... oo (BO3) [ e (BO3) [ [ 924,535 03/01/2031
59455TWV0 | MICHIGAN MUN BD AUTH REV ... |05/01/2019| Maturity @ 100.00 o XXX ..o ]...1,640,000]..... 1,640,000 |..... 1680478 |..... 1642141 ..o @A @A) 1,640,000 | ... 05/01/2019
596232DV7 | MIDDLEBURY IND SCHS BLDG CORP ... ... |02/05/2019| PERSHINGLLC ......... XXX 408,768 | ...... 400,000 ...... 428136 ...... A1824 (@) e (@B | 421570] ... 01/15/2030
596232EG9 | MIDDLEBURY IND SCHS BLDGCORP ........ |... [02/19/2019| Unknown ........ XXX 774,953 ...... 750,000 ...... 806,190 |...... 793,560 ..o [ (T3 | [ (TR e 792,846 | ... 07/15/2029
597163BB9 | MIDDLETOWN OHIO NON TAXREV ........... ... |11/04/2019| Call @ 100.00 ... XXX 55,000 ....... 55,000....... 55,000 ....... 55,000 [ .....oovvei | [ e 55,000 ... 12/01/2025
60416HQF4 | MINNESOTA ST HIGHER ED FACS AUTHREV | ... [10/01/2019| Call @ 100.00 ... o XXX...]...1,000000]..... 1,000,000 |..... 1,012612..... 1,001,453 ... | (14B3) [ (1B 1,000,000 | ... 10/01/2023
60534PMU4 | MISSISSIPPI DEV BK SPLOBLIG ............. ... |03/01/2019| Call @ 100.00 ... vl XXX ], 1,260,000 ... 1,260,000 |..... 1,344,738 | ..... 1,261,936 | .....oovee e (1,936) [ oo e (1936) [ 1,260,000 | ... 03/01/2019
60534RBQ1 | MISSISSIPPI DEVBK SPLOBLIG ............. ... |10/01/2019| Call @ 100.00 ........... .o XXX...[...1,070000]..... 1,070,000 |..... 1,110,786 | ..... 1074671 ..o | BT [ GBT) 1,070,000 10/01/2022
60534RRD3 | MISSISSIPPI DEVBK SPLOBLIG ............. ... |06/26/2019| Call @ 100.00 ........... o XXX...[...1,000000]..... 1,000,000 |..... 1,050,030 ..... 1003123 | ..o | B e B3 1,000,000 07/01/2020
60534WHS0| MISSISSIPPI DEVBK SPLOBLIG ............. ... |02/13/2019] MORGAN STANLEY &
COLLC .....coeinnns o XXX ] 1,136,861 .. 1,060,000 |..... 1,122,985 ..... 1112590 | ..o e BT e e BBT) | 1,111,933 03/01/2029
60534WLP1 | MISSISSIPPI DEVBK SPLOBLIG ............. ... |02/26/2019] GOLDMAN ...... XXX 797,625(...... 750,000 ...... 808,575 ...... 800,486 |........ooov oo (B18) | [ BI8)  [ 799,667 | ... 07/01/2029
606341GM1 | MISSOURI ST BRD PUB BLDGS SPL OBLIG ... | ... 03/01/2019 PERSHINGLLC ......... [... XXX ... [..... 7237221...... 675,000 ...... 733,428 |...... 703471 oo [ (ATO) e (ATO) 702,301 ... 10/01/2026
606341JX4 | MISSOURI ST BRD PUB BLDGS SPL OBLIG ... |... |02/05/2019 PERSHINGLLC ......... o XXX ] 1,077,744 1,060,000 |..... 1,086,882 ..... 1,078,550 | ..o e 1) e e BI) 1,078,238 04/01/2029
621587KD5 | MT HOOD ORE CMNTY COLLEGEDIST ....... ... |02/05/2019] STERNE, AGEE &
LEACH,INC. ............ XXX 784,058 |...... 750,000 ...... 817,313 ...... 802,922 (... e (B29) o [ (B2 e [ 802,293 06/01/2030
626207YMO MUNICIPAL ELEC AUTH GA IAM COML PAPER
............................................ ... |01/22/2019] RAYMOND JAMES/FI ... |... XXX ... |... 1,121,720 .....1,000,000 |..... 1,239,910 |..... 1,234,768 | ............. [...cooee i (90) | oo [ oo (90) | o |10 1,234,678 04/01/2057
655164GH8 NOBLESVILLE IND REDEV AUTH LEASE RENT
RE ... |03/01/2019] PERSHINGLLC ......... XXX 800,430 ...... 750,000 ...... 771,053 (...... 764124 (... BI7) | e [ BI7) e [ 763,807 08/01/2030
65887PNP6 | NORTH DAKOTA PUB FIN AUTH ... ....|... |02/12/2019) National Fin. Services
Corp. .o XXX 814,845 ...... 750,000 ...... 809,520 (...... 784074 ... (670) | ..o [ 670) | ..o [ 783,403 06/01/2026
659011CC2 | NORTH DAKOTASTUNIVREV ............... ... |02/12/2019| PERSHING LLC ......... XXX 405,064 | ...... 400,000 |...... 394,988 |...... 396,166 | ............. oot A3 a3 396,209 04/01/2029
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66328RCBO | NORTH WEST HENDRICKS MULTI-SCH BLDG
CORP ...t . 02/05/2019| Barclays Bank ........... CXXX 913,393 |...... 850,000 ...... 934,7111...... 910,763 | .....ocoeie e (824) .o [ (824) .o o 909,939 01/15/2027
668204CU2 | NORTHWESTERN OHIO WTR & SWR DIST
WTRRES ... .. [11/04/2019] Call @ 100.00 XXX 100,000 ...... 100,000 ...... 100,000 ...... 100,000 [ ..o | [ e [ 100,000 12/01/2020
677555Q23 | OHIO ST ECONOMIC DEV REV .. ... |04/26/2019| Call @ 100.00 ... XXX 70,000 ....... 70,000 ....... 70,000 ....... 70,000 (... | [ e e 70,000 ... 06/01/2027
677561GLO | OHIO STHOSPFACREV ..................... . [01/01/2019{ VARIOUS ............... . XXX [...1500000]...... 620,000 |..... 1,500,744 | ..... 1,500,000 [ ..o e [ e e 1,500,000 01/01/2025
67868UBY8 | OKLAHOMA CNTY OKLA FIN AUTH EDL FACS
LEA Lo . 109/01/2019| Maturity @ 100.00 ....... CXXX 990,000 ...... 990,000 ...... 990,000 ...... 990,000 [ ... e [ [ e [ 990,000 09/01/2019
682852CT3 | ONSLOW N C WTR & SWR AUTH COMBINED
ENTER ... ... |02/26/2019| Barclays Bank ........... XXX | 13775068 1,300,000 |..... 1,419,015(..... 1,391,600 ..o | e (1819 [ oo e (1B19) e 1,389,981 12/01/2029
68285TCR8 | ONSLOW CNTYNCLTD OBLIG ......... ... |03/11/2019(UBS ............... XXX 786,4131...... 750,000 ...... 815565 |...... 802,183 ... [ (1B8) [ [ (BB [ [ 801,024 | ... 10/01/2030
708292GL5 | PENNINGTON CNTY S D CTFS PARTN .. . 102/13/2019| PERSHING LLC CXXX 902,360 | ...... 850,000 ...... 907,630 (...... 886,253 ... oo (B12) [ B12) 885,442 12/01/2030
708292JH1 | PENNINGTON CNTY SDCTFSPARTN ....... | ... 02/13/2019| National Fin. Services
Corp. oo o XXX o], 1,080,290 ... 1,000,000 |..... 1,074,930 ..... 1,061,970 ..o | (1043) [ (1043) [ 1,060,927 06/01/2032
70917RXJ9 | PENNSYLVANIA ST HIGHER EDL FACS AUTH
REV L .. |02/01/2019| VARIOUS ............... Lo XXX ..o ... 1,000,159 (...... 500,000 |..... 1,046,376 | ..... 1,000,637 ..o | T8 e e AT 1,000,159 08/01/2021
745392JB7 | PULASKI CNTY ARK HOSP REV . . 102/19/2019| Unknown ... S XXX ]... 1,030,360 ..... 1,000,000 |..... 1,087,380 ..... 1,088,078 ... | (W) [ (I 1,066,967 | ... 03/01/2028
753387BQ1 | RAPID CITY SDWTRREV ....... ... |10/29/2019| Call @ 100.00 ... o XXX ]...1505000]..... 1,505,000 |..... 1,528,672 ..... 1508149 ... | B9 L B 1,505,000 | ... 11/01/2023
753387CHO | RAPIDCITY SDWTRREV ............ ... |02/13/2019] PERSHINGLLC ......... XXX 819,030 (...... 750,000 ...... 808,838 ...... 79247 ..o e (BBT) | e (BBT) [ [ 791,490 ... 11/01/2029
756872GJ0 | RED RIV ED FIN CORP TEXEDREV .......... . 03/05/2019| D. A.DAVIDSON & CO .. |... XXX ... |..... T74705(...... 750,000 ...... 800,288 |...... 757130 .o [ Q9 | Q) 756,136 03/15/2026
79165TRS2 | ST LOUIS MO MUN FIN CORP LEASEHOLD
REV . . 05/07/2019| Call @ 100.00 ........... CXXX 160,000 ...... 160,000 ...... 160,000 ...... 160,000 [ ... | [ e [ 160,000 [ ... | [ 3,381 | 04/15/2031
800051AX2 | SANDOVAL CNTY N MEX INCENTIVE
PAYMENTRE ........oooiiiiiii, ... |06/01/2019| Maturity @ 100.00 ....... XXX 750,000 ...... 750,000 ...... 761,678 |...... 751614 ..o [ (B (1B 750,000 (..o e [ 8,711 06/01/2019
837151FP9 | SOUTH CAROLINA ST PUB SVC AUTHREV .. .[... |10/17/2019| Call @ 105.57 ........... CXXX 147,795 ...... 140,000 ...... 142625 ...... 141,078 o | (205) [ (205) [ 140873 (... | 6922 (......... 6,922(....... 2,850 | 12/01/2022
837542CC1 | SOUTH DAKOTA BRD REGTS HSG &
AUXILIARY F ..o . |04/01/2019| Maturity @ 100.00 ....... . XXX...|...1,000000]..... 1,000,000 |..... 1,011,398 | ..... 1,000,466 | .........oooo | eee  (466) [ | (46B) [ 1,000,000 [ ..o | [ 26,250 | 04/01/2019
837549MF8 | SOUTH DAKOTA ECONOMIC DEV FIN AUTH
ECONO ... .. |04/01/2019| Call @ 100.00 ........... XXX 395,000 ...... 395,000 ...... 395,000 ...... 395,000 (... e [ [ e [ 395000 (..o e [ 6,172 | 04/01/2020
83755LZX7 | SOUTH DAKOTA STBLDGAUTHREV ........ . [02/12/2019| PERSHING LLC ......... . XXX [...1005330]...... 930,000 |..... 1,001,405 ...... NG| (T3 e (T3 990,379 | ....oi [ 14,952)....... 14,952)....... 7,337 | 06/01/2031
83755VUH5 | SOUTH DAKOTA ST HEALTH & EDL FACS Merril Lynch Pierce Fenner
AUTHR ... . |04/02/2019| Smith ................... CXXX 251,323 1...... 250,000 ...... 2541941 ...... 251531 [ [ TTO) e (TTO) e 250,761 ... [ 561 ... 561|....... 7,528 | 07/01/2019
83755VXR0 | SOUTH DAKOTA ST HEALTH & EDL FACS National Fin. Services
AUTHR ... .. |02/26/2019 Corp. ... XXX 956,286 | ...... 900,000 ...... 972,981(...... 948,091 ... oo (100 [ (100 947,090 | ........ocou [ 9196 9196 L 19,219 | 08/01/2029
875139AL1 | TAMPA FLA NON-AD VALOREMREV ......... ... |02/19/2019| Unknown ........ s XXX 1,172,093 | ..... 1,130,000 |..... 1,234,740 ..... 1,213,032 (.o | (313 e e (313 1210719 .o ] (39827) | ... (39,627) ... 15,161 | 10/01/2031
89556GEL5 | TRI-CREEK 2002 HIGH SCH BLDG CORP IND . | ... |02/05/2019| PERSHING LLC . Lo XXX 1,045,170 ..... 1,000,000 |..... 1,078,790 ..... 1,059,304 | ...oooov e (TAN e (T 1,058,564 | ............. |.....(13,394) | ...... (13,394)|...... 19,444 | 01/15/2029
91336TCR9 | UNIV SOUTHERN MISS EDL BLDG CORP REV | ... |08/28/2019| VARIOUS .......... o XXX o). 1,077,285] .. 1,065,000 |..... 1122916 | ..... 1,070,885 ... | (2802) [ (2802) [ 1,068,082 (............. |....... 9203 |.........9203]...... 34,917 | 09/01/2021
914026FJ3 .| UNIVERSITY ALAGENREV ................... . 107/01/2019| Maturity @ 100.00 .. S XXX...[...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ... | [ e e 1,000,000 ... | [ 46,400 | 07/01/2019
9140846L7 .| UNIVERSITY ARKUNIVREVS ................ ... |10/29/2019| Call @ 100.00 ........... XXX 250,000 ...... 250,000 ...... 253,925(...... 251,933 ..o [ (1933) | e (1933 [ [ 250,000 | ..o e e 11,250 | 11/01/2020
914805EQ5 | UNIVERSITY PITTSBURGH PA HIGHERED ... | ... |09/15/2019 Maturity @ 100.00 ....... . XXX...|...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L L 1,000,000 [ ..o | [ 18,290 | 09/15/2019
940093734 | WASHINGTONSTUNIVREVS ................ . [10/01/2019| Call @ 100.00 ........... . XXX...[...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L e 1,000,000 ... | [ 52,830 | 10/01/2021
94216PDX2 | WATERTOWN S D SALES TAXREV ...........| ... 02/05/2019| National Fin. Services
COMP. v XXX 670,573 |...... 650,000 ...... 687,700 ...... 676524 | ............. | (B28) ] [ (B28) [ [ 675896 ... i (5324) | ....... (5324) | ....... 3,756 | 12/01/2026
971697DX2 | WILMINGTONN CLTD OBLIGREV ............ .. |03/11/2019| UBS o XXX ]...1,300688]..... 1,250,000 |..... 1,351,238 | ..... 1,326,657 [ .....oove | e (1788 [ e (LT8B) [ 1324870 ........cooo | e (24,182) | ...... (24,182) 12,153 | 06/01/2031
975680CR8 | WINSTON-SALEMNCLTDOBLIG ............ . [03/01/2019| PERSHING LLC ......... CXXX 653,532|...... 600,000 ...... 645228 | ...... 614,634 ............ | (B53) ] [ (BB [ [ 613,980 ..o e 39,552 ....... 39,552 ....... 6,750 | 06/01/2022
985724BY8 | YELLOWSTONE CNTY MONT HEALTH CARE
LEASE ..o 10/01/2019| Maturity @ 100.00 ....... XXX ..o ... 355,000 ...... 355,000]...... 355,000 ...... 355000 ......cocoove e [ L L 355000 ......cocoov e [ 7,100 | 10/01/2019
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... .. 92,881,474 ... 86,773,160 | ... 94,458,905 ... 91,963,615|............. (144,038) | ............. |..... (144,038) | ........... . 92848373 (... | 33,101(....... 33,101 2,249,912 XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
035240AL4 | ANHEUSER-BUSCH INBEV WORLDWIDE INC .| ... |03/01/2019| CITIGROUP GLOBAL
MARKETS INC/SALOMON] ... XXX ... |..... 487,697 ...... 490,000 ...... 490,980 | ...... 490922 ... [ Of oo [ Of oo i 490,921 04/13/2028
035242AL0 | ANHEUSER-BUSCH INBEV FINANCE INC ..... .. |04/25/2019) Redemption @ 102.32 ... |... XXX ... |..... 155,520 | ...... 152,000 (...... 151,489 ...... 151,566 ..o | 3 PR 73 PO 151,600 02/01/2023
037411BE4 | APACHECORP ... . 103/06/2019| INVESTMENT
TECHNOLOGY GROUP . [... XXX ... |..... 182971 ...... 185,000 (...... 181,159 ...... 181244 (.o 700 i o T0 .o o 181,314 10/15/2028
040555CR3 | ARIZONA PUBLIC SERVICECO ............... .. [11/29/2019) Call @ 100.00 ........... XXX 300,000 ...... 300,000 ...... 301,923 (...... 300,778 . (T78)] ... T8 300,000 ... 01/15/2020
046353AF5 | ASTRAZENECA PLC C |09/18/2019] Maturity @ 100.00 .. XXX 750,000 ...... 750,000]...... 762,825|...... 751,466 . (1,466) | ... L (1466) | [ 750,000 ... 09/18/2019
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06741RHL8 | BARCLAYSBANKPLC ...........cvviiennn C |09/25/2019| Call @ 100.00 ........... . XXX...|...1,060,000]..... 1,060,000 |..... 1,060,000 ..... 1,060,000 [ ... | [ L e 1,060,000 09/30/2022
12189LAH4 | BURLINGTON NORTHERN SANTAFELLC ....|... [01/07/2019| PERSHINGLLC .........|... XXX ... |..... 249865(...... 250,000 ...... 2497221 ...... 200779 ..o 2 [ 2 2497811 ... 03/15/2022
12189TBC7 | BURLINGTON NORTHERN SANTA FE CORP ..| ... [10/01/2019| Maturity @ 100.00 ....... o XXX...[...1,000000]..... 1,000,000 ...... 998,601 ...... 999839 (... e 1B BT 1,000,000 | ... 10/01/2019
12481XAEQ | CBAM 186 B1-CDO ..........oevviviiiinnn 12/05/2019| Call @ 100.00 ...... sl XXX ]... 1,600,000 ..... 1,600,000 |..... 1,600,000 ..... 1,600,000 [ ... | [ e L 1,600,000 | ... 07/15/2031
12553HAA6 | CIM 177 A-CMO/RMBS ... 12/01/2019| Paydown ........ XXX 434895]...... 434895 |...... 434,166 | .o [ e T2 T2 434,895 04/25/2057
12667GL84 | CWALT 0527 1A2 - CMO/RMBS .. 12/01/2019| Paydown ................ XXX 182,631 ...... 182,6311...... 181,718 ...... 181,720 oo | 910 90 182,631 08/25/2035
12669WAE6| CWL 078 2A3-RMBS ...............ccoeeene. 12/26/2019| Paydown ................ XXX 8775171 ...... 8775171 ...... 868,742(...... 869213 ... o 8304 8304 877,517 12/25/2033
219350AU9 [ CORNINGINC .........ooviniiiiiiiienn 12/18/2019| VARIOUS ............... XXX 1,117,125( ... 1,100,000 |..... 1,126,052 ..... 1,106,807 ... | BT e e BITR) e 1,102,834 08/15/2020
23245PAA9 | CWALT 060A22 A1-RMBS ................... 12/26/2019| Paydown ................ XXX 588,290 ...... 588,290 |...... 550,051 ..o | [0 38239 38239 588,290 02/25/2047
25278XAE9 | DIAMONDBACK ENERGY INC .................| ... 12/17/2019| Call @ 103.56 ........... XXX 2174823 2,100,000 |..... 2,108,900 ..... 2108322 ..o | (23) [ (23) ] 2,107,198 11/01/2024
291011BA1 | EMERSON ELECTRICCO .......... ... |04/15/2019] Maturity @ 100.00 .. Lo XXX .o ]... 1,300,000 ..... 1,300,000 |..... 1,376,700 | ... 1311920 ..o | (11,920) o (119200 [ 1,300,000 04/15/2019
29157TAA4 | EMORY UNIVERSITY .............. ... |08/23/2019| Call @ 100.03 ...... o XXX ). 1,000,277 . 1,000,000 |..... 1,090,800 ..... 1025534 ... | @51 e e @B 1,000,417 09/01/2019
3137G0JU4 | STACR 16DNA2 M3 - CDO/CMO .. ... |05/16/2019| VARIOUS ..... s XXX ]...3339640]..... 3,000,000 |..... 3377344 ..... 3375565 ............. |.....(36,620)|............. | (36,620) ... | e 3,338,946 10/25/2028
31677QBF5 | FIFTH THIRD BANK (OHIO) ...... ... |03/15/2019 VARIOUS ..... XXX 999,874 1 ..... 1,000,000 ...... 999,799 (...... 999,984 | ... e BB 999,997 03/15/2019
32008DAA4 | FIRST DATACORP ................ ... |07/31/2019| Call @ 102.50 . XXX 112750 ...... 110,000 ...... 109175 ...... 109198 | ..o | BT [ BT 109,285 | ... 01/15/2024
446150AJ3 | HUNTINGTON BANCSHARES INC ... |01/07/2019| Unknown ................ XXX 198912 ...... 200,000 ...... 199,750 | ...... 199819 oo | 2 e 2 199,821 ... 03/14/2021
44644AAD9 | HUNTINGTON NATIONALBANK .............. ... |01/07/2019] GOLDMAN .............. CXXX 663,3111...... 665,000 |...... 663,497 |...... 663,807 .....ovveie e 9 [ 9 663,815 05/14/2021
459200HU8 | INTERNATIONAL BUSINESS MACHINES CORP| ... |01/07/2019| JP MORGAN SECS INC.,
-FIXED INCOME ........ XXX o] 1992580 ... 2,000,000 |..... 2,013,739 ..... 201,887 oo | @D [ @D 2,011,860 02/12/2024
585055BG0 | MEDTRONICINC .........vviiiiiiia 10/01/2019| CORPORATE
REORGANIZATIONS ....|... XXX ... |..... 750,000 ...... 750,000 ...... 760,583 |...... 753187 oo [ 99 | e 99 [ 752,688 03/15/2020
595620AJ4 | MIDAMERICAN ENERGY CO . 102/15/2019] Call @ 100.00 XXX 750,000 ...... 750,000 ...... 766,680 |...... 750679 ..o [ BT | [ BT e 750,000 ... 03/15/2019
59981HAA9 | MCMLT 171 A1 - CMO/RMBS .. ... |12/01/2019| Paydown ................ CXXX 668,072...... 668,072 ]...... 656,448 ... | [ B4 B4 668,072 11/25/2058
61945CAAT [MOSAICCO ... . |01/07/2019| Merril Lynch Pierce Fenner
Smith ... CXXX 370522 ...... 370,000 ...... 377678 ...... 375817 | ..o [ (BB) | e (BB | 375,782 11/15/2021
620076BB4 | MOTOROLA SOLUTIONSINC ................. . |05/24/2019] CORPORATE
REORGANIZATIONS ....|... XXX ... |..... 112519 ...... 109,000 ...... 108,112 ...... 108,285 |..........oo oo 83 [ BB 108,368 05/15/2022
64952WBT9 | NEW YORK LIFE GLOBAL FUNDING .......... .. |06/18/2019| Maturity @ 100.00 ....... XXX 750,000 ...... 750,000 ...... 754545 .. ... 750,632 ........cou [eeee o (B32) )i e (B32) | 750,000 06/18/2019
666807BA9 | NORTHROP GRUMMAN CORP ...... . |08/01/2019| Maturity @ 100.00 ....... XXX 750,000 ...... 750,000 ...... 820,470 ...... 762,273 | ......ooooen [oe (12273) | oo e (12273) | 750,000 08/01/2019
693506BH9 | PPG INDUSTRIESINC ........... 11/15/2019| Maturity @ 100.00 ....... XXX 750,000 ...... 750,000 ...... 756,218 | ...... 752,165 ............. .o (2165) | oo (2185) | 750,000 11/15/2019
749685AR4 | RPM INTERNATIONAL INC .. 10/15/2019| Maturity @ 100.00 ....... XXX 750,000 ...... 750,000 ...... TA9213 | ...  TA9919 | . B B 750,000 10/15/2019
86359UAAT7 | SASC 060PT1A1-RMBS .......... ... |12/26/2019| Paydown .......... e XXX 60,454 |....... 60,454 |....... 59,358 |....... 59,387 | ..........ooo oo 1067 | 0BT 60,454 04/25/2036
883556BC5 | THERMO FISHER SCIENTIFIC INC . . |09/24/2019| Call @ 104.32 ... XXX 782,385(...... 750,000 ...... 753120 (...... 751,406 | ........oooon [oeeee o (283) | e e (2B3) | 751,153 01/15/2023
89169EAAT7 | TPMT 175 A1 - CMO/RMBS 12/26/2019| Paydown ........ XXX 851,764 ...... 851,764 |...... 847,039 ... | [ AT AT 851,764 02/26/2057
89175JAA8 | TPMT 176 A1 - CMO/RMBS ... 12/01/2019| Paydown ................ XXX 6,866 |......... 6,866 |......... 6900 ... [ e B B 6,866 10/25/2057
89175VAA1 | TPMT 182A1-RMBS .......... ... |12/01/2019| Paydown ................ XXX 94,024 | ....... 94,024 |....... 94939 ... | O O 94,024 03/25/2058
904764AQ0 | UNILEVER CAPITAL CORP . |03/06/2019| Maturity @ 100.00 ....... CXXX 700,000 ...... 700,000 ...... 710,661 (...... 700,383 | .......coooon [eeeee (383) | e e (B83) | 700,000 03/06/2019
90932NAA1 | UNITED AIRLINES CLASS B PASS THROUGH
CER ..o ... |09/01/2019| Paydown XXX 48,7011 ....... 48,701 |....... 48,701 JOU| o O O 48,701 09/01/2027
911365BB9 | UNITED RENTALS (NORTH AMERICA) INC ....| ... |05/28/2019| VARIOUS .. XXX 190,319 ...... 185,000 (...... 185981 ...... 185,939 oo | @A) @) 185,89 | ... 11/15/2024
92343VCR3 | VERIZON COMMUNICATIONSINC .............. .. |02/28/2019) Unknown ................ CXXX 707,570 ...... 700,000 ...... 710227 |...... 708,667 ..o eI [ 19 708,448 11/01/2024
92343VET7 | VERIZON COMMUNICATIONSINC ............ . 102/28/2019] CORPORATE
REORGANIZATIONS ....|... XXX ... |......... YN a1 A7 e e e 437 12/03/2029
93362YAB8 | WAMU 06AR5 12A-CMO/RMBS .............. 12/01/2019| Paydown ................ XXX |..... 7598121...... 759812]...... 739,867 20064 | 759,812 ... 06/25/2046
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffllated) ...................................................... . 30,622,124 | ... 30,149,467 |... 30,804,307 |... 27,946,558 | ............. |..... (12949) [ ............. [...... (12 949) | ........... ... 30,523,588 . XXX
8399997 Subtotal - BONAS - Part 4 ... . 162,043,259 | .. 153,882,626 |.. 164,313,776 |.. 158437,324|............. . (195,798) ... | (195,798) | ........... .. 161,860,300 . XXX
8399998 Summary Item from Part 5for Bonds . ... .. 4189945 ... 4195716 |..... 4190247 ... B0 ..o (L) T P 4,189,945 . XXX
8399999 Subtotal - BONAS . ... ...\ . 166,233,204 | .. 158,078,342 | .. 168,504,023 | .. 158/437,324|............. (196,100) | ............. |..... (196,100) | ........... . 166,050,246 . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R102 [AT&TORD ........coovvviiiiiiiiiieee| 11/07/2019| VARIOUS ............... . 66,060.000 ... 2,086,205|... XXX ... |..... 2,007,729 ..... 1,885,352 ..... 212376 [ ..o e 212376 | ... | 2,097,729 . XXX
002824100 .| ABBOTT LABORATORIESORD ............... | ... 09/17/2019| JP MORGAN
SECURITIESLLC ....... |..... 1,555.000..... 130,003 ... XXX ... |....... 90,894 |...... 112473 |.....(21,580) | .......oovve [ereevniaie | e (21580) [ oo 90,894 . XXX
00846U101 | AGILENT TECHNOLOGIESORD .............. . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |..... 1,590.000..... 121,528 ... XXX ... |...... 100129 ...... 107,261 |...... (7132) | ....ocoovoei [ oo [ (132 o | 100,129 . XXX
00847X104 | AGIOS PHARMACEUTICALSORD ............ . [11/07/2019| Bank of America Securities| . ..... 190.000....... 6,001 ... XXX .o |ooorooo 7,092 o [ e e [ 7,092 . XXX
009158106 .| AR PRODUCTS AND CHEMICALSORD .......| ... 09/17/2019| VARIOUS ............... [..... 2,995.000..... 508,057 ... XXX ... [...... 474,199 ...... 479,350 |...... (5151)|............. | ..o [ (BB [ 474,199 . XXX
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015271109 .| ALEXANDRIA REAL ESTATE EQREIT ORD ... | ... |09/17/2019| JP MORGAN
SECURITIESLLC ....... |...... 115.000...... 17,691 ... XXX... |....... 13926....... 13253 |......... 673 o [ 673 . XXX
02079K305 | ALPHABETCLAORD .........ccoovvvinnnnns ... |02/28/2019] VARIOUS P P 1,600.000 ... 1,760,693 |... XXX ... |...... 629,298 |..... 1,671,936 | .. (1,042,638) | ... |... (1,042,638) . XXX
022098103 | ALTRIAGROUPORD .......... .| ... [12/05/2019 VARIOUS .. [ 5,880.000..... 2941941 ... XXX ... [...... 335520 (...... 200413 1...... 45107 ... 45,107 . XXX
025816109 .| AMERICAN EXPRESS ORD ... |01/22/2019| Unknown ... e 908.000...... 90,297 ... XXX ... [....... 84373 |....... 86,551 (...... (2178) | ... .. (2178) . XXX
026874784 .| AMERICAN INTERNATIONAL GROUP ORD ....|... |10/24/2019| VARIOUS .. |... 26195000 ... 1,322310 (... XXX... |..... 1,254,849 ...... 761,007 ..... 205489 ... v | 205,489 . XXX
03076C106 | AMERIPRISE FINANCEORD .................. ... |09/17/2019[ VARIOUS ............... |...... 485.000]...... 67,199 (... XXX ... [....... 56,574 | .o | [ . XXX
031162100 .| AMGEN ORD . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |...... 710.000]..... 138483 (... XXX ... |...... 122413 ...... 138216 | ..... B03) [ | [ . XXX
032511107 .| ANADARKO PETROLEUMORD ............... ... |08/08/2019] VARIOUS o.|... 18307.000 ... 1,184,750 (... XXX ... |..... 1,229.835(...... 802,579|..... , v . XXX
035710409 .| ANNALY CAPITAL MANAGEMENT REITORD . |... |06/28/2019| VARIOUS .. P P 8,775.000...... 81,738 (... XXX ... [....... 87,8011 ....... 86,171 . XXX
036752103 .| ANTHEMORD ..........cooiviiiiiiinns ... |09/17/2019| VARIOUS .. e 965.000..... 2543431 ... XXX ... [...... 213,8711...... 253438 . XXX
037411105 .| APACHEORD .............coovoiii ... |05/03/2019 Unknown ................|...... 330.000]...... 10,801 ... XXX... |....... 13,082|......... 8,663 . XXX
03748R754 | APARTMENT INVST MGT CLAREITORD ..... ... |09/17/2019] JP MORGAN
SECURITIESLLC ....... |...... 135.000....... 70130 XXX .o |oooiins 8672 .o e e e e e B72| . T 3 . XXX
037833100 .| APPLEORD ........c.ovviiiiiiiiiiiiiinnn, ... |05/22/2019] VARIOUS ............... ... 10,750.000 | ... 2,031,056 |... XXX ... |...... 405,636 ..... 1,695,705 | .. . . XXX
039483102 .| ARCHER DANIELS MIDLANDORD ............. ... |09/17/2019] JP MORGAN
SECURITIESLLC ....... |..... 3,460.000 | ..... 145535 (... XXX ... |...... 141,177 . XXX
03965L100 .| ARCONICORD ...........ceviniiiiiiniinns ... |03/12/2019] UBS SECURITIESLLC .. |...... 612.000]...... 11,323 ... XXX... |.ooons 10,609 | ... . XXX
T 046353108 .| ASTRAZENECAADRREP1.50RD ............ C |09/20/2019| VARIOUS ............... ... 25537.000(... 1,085,751 ... XXX... |..... 1,075,761 . XXX
> [ 05351TW103 [ AVANGRIDORD ...........cooveiiiiinnn, ... |01/22/2019 Unknown ................|..... 1,150.000...... 56,331 (... XXX... [....... 56,754 . XXX
o1 | 054561105 .| AXA EQUITABLE HOLDINGS ORD .. ... |... |03/12/2019| UBS SECURITIESLLC .. |..... 9,330.000..... 184174 (... XXX ... |...... 174,463 | ... . XXX
05534B760 [BCEORD ............cc.cvvvennn ....| C [09/20/2019| VARIOUS ...............|..... 6,150.000 | ..... 297,059 (... XXX... [...... 255,022 , . XXX
060505104 .| BANK OF AMERICAORD ........ ... |... |12/03/2019| VARIOUS .. ...|... 48475000 ... 1,406,353 ... XXX ... |..... 1,465,850 | ..... 1,194,424 . XXX
071813109 .| BAXTER INTERNATIONALORD ............... ... |09/17/2019] VARIOUS [ 2,575.000..... 195457 (... XXX ... \ 141,842 . XXX
072730302 .| BAYER AKTIENGESELLSCHAFT EACH RE ADR C |10/17/2019| Not Available ............ ... 26,270.000]..... 481,346 ... XXX... 526 (.. . XXX
075887109 .| BECTON DICKINSONORD .............. ... |06/28/2019| UBS SECURITIESLLC .. |..... 1,295.000..... 326,170|... XXX... 291,789 . XXX
084670702 .| BERKSHIRE HATHWAY CLBORD ...... o] ... [09M17/2019] VARIOUS ............... |...... 260.000...... 52470(... XXX ... . 53,087 . XXX
086516101 .| BESTBUYORD ...................... ... | ... |01/22/2019] Unknown ... O P 775000 ...... 439441 ... XXX ... .. 41,044 . XXX
09247X101 | BLACKROCKORD .......... ...|... |09/17/2019| VARIOUS .. e 1,650.000..... 678,650 (... XXX... 648,153 . XXX
093671105 .| H&R BLOCK ORD ....|... |05/03/2019] VARIOUS ...............|..... 4,635.000 | ..... 120,283 ... XXX... 117,590 . XXX
101121101 .| BOSTON PROPERTIESREITORD ............ ... |09/17/2019] JP MORGAN
SECURITIESLLC ....... |..... 1,140.000 ..... 149,767 ... XXX ... Lo A48397 ... 3062 . 3082 e [ . . XXX
110122108 .| BRISTOL MYERS SQUIBBORD ............... ... |11/07/2019] VARIOUS .......... [ 9,480.000 | ..... 466,587 ... XXX... 399,206 | ....... 7,069 |.......cooo oo [ T0B9 L [ 495840 | ............ | .. (29,253) |...... (29,253) .. 5607]. XXX.
11135F101 | BROADCOMORD ..........ccovviiiiinnnn, ... |06/28/2019| Not Available .. U P 2,320.000 | ..... 667,816(... XXX ... [...... 489,345 ..... 589,930... (100,585)|............. |.oeevevreona [0, (100,585) ..o | 489,345| ... | 178471 ...... 178471 ...... 12296 |. XXX .
11282X103 | BROOKFIELD PROPERTY REITCLAORD ....|... (01/22/2019| Unknown ..... U P 1,346.000 | ...... 23597 ... XXX .o | 27482 20871 BB [ BB 27182 . (3,585) | ....... (3,585) [....ovvnnn . XXX
12514G108 [CDWORD .........oovviviiiiiiie ... |01/25/2019| VARIOUS .. [ 4,730.000 | ..... 380,407 (... XXX ... [......423,081...... 383,367 |...... 39715 | ............. | [ 39TIB L 423081 ... | (42,674)|...... (42,674)[............. . XXX
125269100 .| CF INDUSTRIES HOLDINGS ORD .. o] ... [09/17/2019[ VARIOUS ...............|..... 2,670.000..... 133,853 ... XXX ... |....... 99891 |...... 116,172 (.....(16,280)|............. [.oeeereieie | e (16,280) oo et 99891 |......coei | 33,962 ....... 33,962 ....... 2301 |. XXX.
12572Q105 | CME GROUPCLAORD .............ccceennne. ... |03/12/2019] UBS SECURITIESLLC .. |...... 625.000]..... 107,036 ... XXX... |...... 100,789 |...... 117,575|.....(16,786) | .......cocovv [veeveereeena [ (16,786) [ .o | 100,789 . XXX,
12626K203 | CRHADRREPSG1ORD ............cevee. C |[10/17/2019 Not Available ............ ... 19,428.000]..... 669,272 (... XXX ... [.ooi i 806573 [ o | [ e [ e 606,573 . XXX
126408103 .| CSXORD ................... ....|... |03/12/2019| UBS SECURITIESLLC .. |..... 1,115.000...... 7914 (... XXX ... |....... 80258 |....... 69.275[...... 10984 | ............. | [ 10,984 80,258 . XXX
126650100 .| CVSHEALTHORD .......... ....| ... [11/07/2019) VARIOUS ... 11,625.000]..... 626,961 (... XXX ... [...... 786,697 ...... 761,539 |...... 250561 |............. |oeoeeeioa [ 25051 L | 786,697 . XXX
134429109 .| CAMPBELL SOUP ORD ..... ...|... |09/17/2019| VARIOUS .. e 7,435000]..... 303,827 (... XXX ... |......273226(...... 107,053 |...... 16201 |...........o. |ovevveerena [oe s 16201 o | 273,226 . XXX,
14149Y108 | CARDINAL HEALTHORD ... ... |... |11/07/2019| VARIOUS ... 11,475000]..... 570812(... XXX ... [...... 607,932 (...... 366,389 |...... 82111 | .........o.o. | [ B2 607,932 . XXX
143658300 .| CARNIVALORD ............... ... |... |03/12/2019| UBS SECURITIESLLC .. |..... 2,995.000..... 163,801 (... XXX ... |...... 178123 |...... 147,654 |...... 30470 |............. [..coooveeeia [ 0470 L | 178,123 . XXX
149123101 .| CATERPILLAR ORD evveein] ... [11/07/2019| VARIOUS .. e 2,335.000..... 3274741 ... XXX ... |...... 335551 (...... 294,167 |...... 38658 |............. |.oooeeiiia [ 38858 L [ 335,551 . XXX
151897107 | CENTERPOINTENERGYORD ................ ... |09/17/2019] VARIOUS ... 11,455.000]..... 343,086 (... XXX ... [...... 337,395 ....... 19620 |......... (1) | .ooeveeeii | [ (D) e 337,395 . XXX
16119P108 | CHARTER COMMUNICATIONS CLAORD ..... ... |11/07/2019| Bank of America Securities| ....... 30.000f...... 14,068 | ... XXX .o |ooooe o 12707 | oo [ e e 12,707 . XXX
163851108 .| CHEMOURSORD ............ccoevviiiiinnnes ... |11/07/2019| Not Available ............|..... 3,565.000...... 69,096 ... XXX ... [.oooi 85569 ..o [ [ e e e 85,569 . XXX
166764100 .| CHEVRONORD ............... oo | ... |09M17/2019| VARIOUS ...............|..... 5250.000..... 6414711... XXX ... |...... 626,076 (...... 571,148 |...... 54928 |............. |....ooooo o 54028 | 626,076 . XXX
17243V102 | CINEMARK HOLDINGS ORD .. ... |06/28/2019| UBS SECURITIESLLC .. |..... 6,110.000 | ..... 231501 (... XXX ... [......232005(...... 218,738 |...... 13267 | .........ocov |evevreninna [ 13267 [ | 232,005 . XXX
17275R102 | CISCO SYSTEMS ORD ... |... |06/28/2019| VARIOUS ... 54595000 ... 2,843421|... XXX ... |.....2329,794].....2,365,601.....(35807)|........oeove | vevreeveia |  (B5807) | oo | 2,329,794 . XXX
172967424 .| CITIGROUPORD ..................... .| ... |12/03/2019 VARIOUS ............... |..... 9,570.000 | ..... 605851 (... XXX ... [...... 675320 (...... 426,371 |..... 163,873 | ............. |.oooeeeieos [0 183873 | 675,320 . XXX
174610105 .| CITIZENS FINANCIAL GROUP ORD ... ...|... [11/07/2019| Bank of America Securities| . ... 8,310.000..... 318,064 ... XXX ..o ..o 298862 (..o | [ e [ e 293,862 . XXX
191216100 .| COCA-COLAORD .........coovoviiiiinnnn. ... |09/17/2019] JP MORGAN
SECURITIESLLC ....... |..... 1,490.000...... 81274 (... XXX . oo | BT [ [ e e e 66,711 (............. . XXX
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192446102 .| COGNIZANT TECHNOLOGY SOLUTN CL A
ORD ..o .. |11/07/2019) Bank of America Securities| .. ... 805.000...... 50,831 (... XXX ..o |ooooo 160 | oo [ e e . XXX
20030N101 | COMCAST CLAORD .. ... |09/17/2019] VARIOUS ... 16,015.000]..... 689,787 (... XXX... . XXX
200340107 .| COMERICAOQRD ......... . 101/22/2019| Unknown ... O P 3,345.000 | ..... 261,398 (... XXX... . XXX
205887102 .| CONAGRA BRANDS ORD 12/20/2019| VARIOUS .. e 1,340.000...... 36,402 (... XXX ... | 28820 ..o 21 B . XXX
20825C104 | CONOCOPHILLIPSORD ................ . [11/07/2019| VARIOUS .. ~o.|... 13,165.000]..... 823,952|... XXX... . XXX
21036P108 | CONSTELLATION BRANDS CLAORD ... ... |09/17/2019| VARIOUS .. e 2,352.000..... 485049 ... XXX ... |...... 886524 . ..o [ e e . XXX
21037X100 | CONSTELLATION SOFTWARE ORD .. C |12/01/2019) Adjustment .............. [...... 278.000]..... 271219 ... XXX oo [ Q47139 e e L . XXX
219350105 .| CORNINGORD ...........ccovoviiiiiiin . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |...... 960.000...... 26498 (... XXX... . XXX
220521104 .| CORTEVAORD .........oovviiiiiiiiannn .. [11/07/2019| Bank of America Securities| . ... 1,994.003|...... 52453 (... XXX ... . XXX
222070203 .| COTY CLAORD .......coiiiiiiiieiian .. |09/30/2019| VARIOUS ...............|..... 4935770 ...... 53,712(... XXX ... . XXX
22822V/101 | CROWN CASTLE INTERNATIONAL REIT ORD .| ... |06/28/2019| VARIOUS .. e 3,195.000..... 413151 ... XXX ... . XXX
229663109 .| CUBESMART REIT ORD . ... |01/22/2019 Unknown ................|..... 2,890.000...... 85246 (... XXX ... . XXX
231021106 .| CUMMINS ORD ........ooiviiiiiiiiiiaennn . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |...... 800.000..... 129,372 (... XXX... |...... 112,665 ...... 106,912 | ....... 5753 | ..o [ | BTB3 112,665 . XXX
232806109 .| CYPRESS SEMICONDUCTORORD ............ .. |09/17/2019| VARIOUS ............... ... 11,255000]..... 190,861 (... XXX ... |...... 156,199 ...... 143,164 | ...... 13,036 ... [ | 18086 . XXX
23283R100 | CYRUSONE REIT ORD ... |03/12/2019] UBS SECURITIESLLC .. |..... 1,220.000...... 60,967 [... XXX ... [....... 61,235(....... 64514 (... 8279 ..o [ BT , . XXX
233331107 .| DTEENERGY ORD ....... ... |01/22/2019| Unknown ................|..... 2,125.000..... 238298 ... XXX ... [...... 248209 ...... 234388 ...... 13821 ... | [ 13821 248,209 . XXX
235851102 .| DANAHERORD ..........coovvviiiiiiiine, . |01/22/2019| Merril Lynch Pierce Fenner
Smith ... ... 15837.000 ... 1,671,083 |... XXX ... |..... 1,300,284 | ..... 1,633,111(... (332827) | ..o [ (332,827) | ...ovei | 1,300,284 . XXX
237194105 .| DARDEN RESTAURANTSORD ................ . |06/28/2019| VARIOUS .. e 1,835.000..... 202,737 (... XXX ... [...... 203,822...... 183243 ...... 20,5791 ... 20579 (... | 203,822 ... . XXX
247361702 .| Delta Air Lines, Inc. ............... ... |11/07/2019] VARIOUS ............... |..... 7,915.000]..... 423273 ... XXX ... [...... 428417 ...... 2677141 ....... 9,166 9166 [ 428,417 . XXX
25179M103 | DEVON ENERGY ORD . . 103/12/2019| VARIOUS .. ...|... 38003.000 ... 1,124,137 ... XXX ... |..... 1,368,405 ...... 856,588 | ..... 511,818 ... 51818, | e 1,368,405 . XXX
254687106 .| WALT DISNEYORD ... 11/07/2019| VARIOUS .. [ 4,705.000 | ..... 570,343 |... XXX ... [...... 525063 |...... 361,845|..... (32,980) | ... (32,980) [........con [oeinnn 525,063 . XXX
256677105 .| DOLLAR GENERAL ORD ... ... |12/04/2019 VARIOUS .. [ 5,050.000 | ..... 788571(... XXX ... [...... 529,008 |...... 545804 | ..... (16,796) | ... (16,796) [ ........... [...... 529,008 | ... . XXX
25746U109 | DOMINION ENERGY ORD ...... . 109/17/2019| VARIOUS .. e 9,430.000 | ..... 667,839 (... XXX ... [...... 609,993 |...... 673,868 |..... (63,874) | ... (63,874) [.......ooo |oeinn 609,993 | ... . XXX
257559203 .| DOMTARORD ...............o.eee ... |11/07/2019] VARIOUS ...............|..... 9,180.000 | ..... 391,487 (... XXX ... [...... 387,881(...... 2313311...... 66,117 66,117 (..o e 387,881 . XXX
25960P109 | DOUGLAS EMMETTREITORD ............... . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |....... 60.000....... 2526 |... XXX ... |.ooooiins 2132 2,048 |.......... B4 84 . . 2432 394 ... 394 ... 47|. XXX.
26078J100 .| DUPONT DE NEMOURSORD ................. .. |04/02/2019| VARIOUS ............... . 43,189.000 | ... 2,440418|... XXX ... |..... 2,539,635]..... 2,309,748 ..... 229,888 229888 |........... |..... 2,539,635 . XXX
26441C204 | DUKEENERGYORD ...........ovovvviviennnn. . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |..... 5440.000..... 508,937 (... XXX ... [...... 456,936 ...... 204,963 (...... OB17) .o | [ QBT | 456,936 | ... . XXX
26614N102 | DUPONT DE NEMOURSORD ................. .. [11/07/2019) VARIOUS . 11,185.003 | ..... 824383 |... XXX... [...... 892216 ..o | [ e e 892,216 | ... . XXX
277432100 .| EASTMAN CHEMICALORD ........... . 105/03/2019| Unknown ................|..... 3,250.000..... 251,951 ... XXX... [...... 256,895 237,608 ...... 19,288 ..o [ [ 19288 L 256,895 . XXX,
278265103 .| EATON VANCE COMNON VTG ORD ... ... |11/07/2019| Bank of America Securities| . ..... 180.000....... 8674 ... XXX ... |.oooiiins TT64 | e e e e e 7,764 . XXX
281020107 .| EDISON INTERNATIONALORD ............... .. |05/03/2019| VARIOUS ...............|..... 7,913.000]..... 432910 ... XXX ... [...... 470,825]...... 4492211 ...... 21604 ... 21804 470,825 . XXX
291011104 .| EMERSON ELECTRIC ORD ... |09/17/2019] VARIOUS ...............|..... 6,135.000 | ..... 401424 ... XXX ... [...... 410,624 ...... 2127100...... 26104 (... [ 26104 410,624 . XXX
29272W109 | ENERGIZER HOLDINGSORD ................. . 109/17/2019| JP MORGAN
SECURITIESLLC ....... |..... 1,855.000...... 82,087 (... XXX... [....... TI682 (.o | e e 71,682 . XXX
29364G103 [ENTERGYORD .........ccoovviiiiiiiie . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |..... 1,495.000..... AT775 (... XXX .o | 17,286 ...... 1286751 ..... (11,388) [ ..o e e (11,388) [.....oove [ennnn M7286 (... | 544881 ....... 544881 ....... 4,081[. XXX.
293792107 .| ENTERPRISE PRODUCTS PARTNERS UNT ... ... |11/07/2019| VARIOUS ............... [..... 7,910.000]..... 209,688 (... XXX ... [...... 2248311...... 194,507 | ...... 30,324 | ..o e 30324 (... | 224,831 . XXX
30161N101 |EXELONORD ........ovvviiiiiiiieieine . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |..... 4,085.000..... 193,795 (... XXX ... |...... 157,201 ...... 184,234 | ..... (27,032) (27,032) [......cooo oo 157,201 . XXX
30231G102 | EXXONMOBILORD ....... ... |06/28/2019] UBS SECURITIESLLC .. |..... 7,825.000]..... 607,594 ... XXX... [...... 605909 ...... 533,587 |...... 72,323 | ... L7233 605,909 | ... . XXX
302520101 .| FNBORD ........... . 103/12/2019| UBS SECURITIES LLC .. |... 23,835.000 XXX 290,542 ...... 234536(...... 56,005 | ... 56,005 .. | 290,542 . XXX
311900104 .| FASTENAL ORD ... |11/07/2019| Bank of America Securities| . ... 1,935.000 XXX 83,066 [ .....o.ovoin | [ e . XXX
31428X106 | FEDEXORD ........cooiiiiiiiiiiie, . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |....... 80.000 XXX 13435 o . XXX
31620R303 | FIDELITY NATIONAL FINANCIALORD ......... .. |09/17/2019| VARIOUS ...............|..... 8,880.000 XXX 297,622 2754141 ...... 18,012 . XXX
316773100 .| FIFTH THIRD BANCORP ORD ............ ... |06/28/2019] UBS SECURITIESLLC .. |....... 25.000 XXX 665 ... [ . XXX
31847R102 | FIRST AMERICAN FINANCIAL ORD ... |09/17/2019] VARIOUS ...............|..... 3,290.000 XXX 167,189 146,866 | ...... 20,323 . XXX
337932107 .| FIRSTENERGY ORD . 03/12/2019| UBS SECURITIESLLC .. |..... 3,420.000 XXX 117,999 ...... 128421 1..... (10,422) . XXX
344849104 .| FOOT LOCKER ORD ... 11/07/2019[ VARIOUS ...............|..... 2,365.000 XXX 101,669 | ....... 17,822|...... (1,255) . XXX
345370860 .| FORD MOTOR ORD ... |11/07/2019| VARIOUS .. .|... 78,535.000 XXX 717,100 590,848 |..... 115,505 . XXX
354613101 .| FRANKLIN RESOURCESORD ................ . [01/22/2019 Unknown ................|..... 2,505.000 XXX 83,831|....... 7429 ....... 9,532 . XXX
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35671D857 | FREEPORT MCMORANORD ................. ... |06/28/2019] VARIOUS ...............|..... 7,750.000 ] ...... 91,013 (... XXX... |...... 103,201 | ....... 79,903 (...... 23299 . e 2329 ... | 103,201 | ..oveeeie e (12,188) | ...... (12,188) [ ......... 645|. XXX.
363576109 .| ARTHUR J GALLAGHERORD ................. . [01/22/2019| Unknown ................|..... 1,040.000...... 76381(... XXX... [....... 74813 ....... 76,648 |...... (1835) [ .o | e [ (1,835) [ .cvee | TAB13| ... 1568|......... 1568 |............. . XXX
36467J108 .| GAMING AND LEISURE PROPERTIES REIT
ORD ..o . 109/17/2019| Not Available ............|....... 55.000....... 2407 ... XXX.oo |oooiins 1859|......... ATTT o 82 82 1859 | . [ 248 . XXX
364760108 .| GAPORD ................... ... |11/07/2019] VARIOUS . 26,405.000..... 523129 |... XXX ... [...... 526,911 163,787 | ....... 5856 |........ocoou [ | 5858 [ 526911 ..o [ (3,782) . XXX,
369550108 .| GENERAL DYNAMICS ORD . ... |01/22/2019] Unknown ................|...... 575.000...... 93545(... XXX ... |...... 104,306 | ....... 90,396 | ...... 13910 ..o [ | 18910 104,306 ...t | (10,762) . XXX
369604103 .| GENERAL ELECTRIC ORD .. . [09/17/2019| VARIOUS .. ... 55789.000]..... 608,173 |... XXX ... [...... 811,485(...... 422,323 .....389,162 | ... | [ 389162 811,485 (203,311) . XXX
370334104 .| GENERAL MILLSORD ...... ... |11/07/2019| VARIOUS .. ... 29,300.000 (... 1,335402|... XXX... |..... 1,245,028 | ..... 1,029,379 | ...... 82929 | ... [ . 82929 1,245,028 (... |oenenn 90,374 . XXX
37045V100 | GENERALMOTORSORD ............euvenn .. |09/17/2019) VARIOUS ... 15,005.000]..... 564,009 (... XXX ... [...... 548,926 |...... 475994 | ... 43629 (... | [ 43829 548926 | ............. ... 15,083 . XXX,
372460105 .| GENUINE PARTSORD ...........coevinnn .. |03/12/2019| VARIOUS ...............|..... 3,065.000 | ..... 297515|... XXX ... [...... 2974791 ...... 294301 ... 3478 e [ BT 207479 ... 36 . XXX
375558103 .| GILEAD SCIENCESORD ......... . |03/12/2019| VARIOUS .. [ 5,850.000..... 391679 (... XXX ... [...... 393,986 |...... 365918 (...... 28068 |...........o. |.oeoveio [ 28088 (L [ 393,986 (... [einns (2,307) . XXX
38141G104 | GOLDMAN SACHS GROUP ORD .. ... |12/03/2019| VARIOUS .. e 8,432.000 ... 1,748,890 (... XXX ... |..... 2,029590 | ..... 1,408,566 | ..... 621,024 | ..o oo | 6821024 | 2,029,590 ... (280,700) . XXX
384313508 .| GRAFTECH INTERNATIONAL ORD . ... |03/12/2019] VARIOUS . 14,530.000 ..... 186,786 ... XXX ... |...... 2293441 ...... 166,223 | ...... 63,121 ... [ B312T 229344 (... (42,559) . XXX
40412C101 | HCAHEALTHCAREORD .............coevee . 109/17/2019| JP MORGAN
SECURITIESLLC ....... |..... 1,495.000..... 190452 (... XXX ... |...... 143,808 ...... 186,053 | .....(42245) | ........... || (@2245) [ 143808 (.............|...... 46644 ... X . XXX
404341105 .|HPORD .................. ... |05/03/2019 Unknown ................ . 15,260.000 ..... 306,034 (... XXX... [...... 334199(...... 312220 (...... 21,980 | ....ooee | [ 20980 [ 334199 (............. |.....(28,166) | ...... (28,166) . XXX
410345102 .| HANESBRANDS ORD . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |..... 9,220.000 | ..... 140,608 ... XXX ... |...... 188,791 [ oo | [ e e e 168,791 | ..o | (18184) [ (18,184) . XXX
412822108 .| HARLEY DAVIDSONORD ..................... ... |01/22/2019 Unknown ................|..... 1,945.000...... 71044 ... XXX ..o [ 80179 (....... 66,363 |...... 13816 | ............. | oo [ 13816 80,1791 ... . XXX
416515104 .| HARTFORD FINANCIAL SERVICES GRUP ORD| ... |03/12/2019| VARIOUS ............... [..... 4,200.000 | ..... 201,088|... XXX ... [...... 187,067 | ...... 186,690 |......... 377 |...cooooevi | oo [ BTT e 187,067 . XXX
418056107 .| HASBROORD .........covvviiiniiiiiiins .. |03/12/2019) UBS SECURITIESLLC .. |...... 175.000 15228 ... XXX ... |....... 15283 |....... 14219 ....... 1,064 | ... 1084 15,283 . XXX,
42225P501 | HEALTHCAR TRST OF AMCLAREITORD ....|... |01/22/2019] Unknown ................|....... 35.000(......... 931 ... XXX... [.......... 920 ..o 8883 B 920 . XXX
423452101 .| HELMERICH AND PAYNEORD ................| ... 03/12/2019| UBS SECURITIESLLC .. |..... 2,400.000 127,608 (... XXX ... |...... 174,267 | ...... 115,056 |...... 59211 ... | [ 8921 174267 ..o | (46 658) . XXX
42809H107 [HESSORD .........covoviiiiiiiiiiiiinn . 109/17/2019| VARIOUS ... 21945000 ... 1,224,065|... XXX ... |..... 1,274,118 (...... 888,773 |..... 385346 | ............. |.ocooevveen [0 385346 | 1274118 ... | (50,053) . XXX
42824C109 | HEWLETT PACKARD ENTERPRISEORD ......|... 06/28/2019| VARIOUS .. |... 17,910.000]..... 270,342 (... XXX ... [...... 283,236 (...... 220,607 |...... 43723 | .......oooo | e [ 43723 283236 (... |ennn (12,894) . XXX,
436106108 .| HOLLYFRONTIERORD ..................oe .. |09/17/2019| VARIOUS ...............|..... 2,215.000..... 108,027 ... XXX ... |...... 118,806 | ...... 100,451 |....... 6,784 | ... | [ BTBA 118,806 | .....coovovn | (10,779) . XXX
437076102 .| HOMEDEPOTORD ..o . |01/22/2019| Merril Lynch Pierce Fenner
Smith ... 3,008.000..... 523,046 (... XXX ... [...... 401,909 ...... 516,835 (... (114,926) |..........o | veevveviena [oe (114926) [ [ 401,909 ... | 121,137 . XXX
438516106 .| HONEYWELL INTERNATIONAL ORD ... . 109/17/2019| VARIOUS .. ... 13,163.000 ... 2,059,301 |... XXX ... |..... 1,958,99% | ..... 1,622,830 (..... 214263 | ..o oo | 214263 | L | 1,958,994 ... e \ . XXX
44107P104 | HOST HOTELS & RESORTS REIT ORD ... |11/07/2019] VARIOUS . 10,465.000 ..... 182,103 ... XXX ... |...... 193419 ...... 174,452 (... 18,968 |...........o. [ 18988 193419 ... | (11,316) . XXX
444097109 .| HUDSON PACIFIC PROPERTIES REIT ORD ... | ... |09/17/2019] JP MORGAN
SECURITIESLLC ....... |...... 640.000...... 21,939 (... XXX... . XXX
444859102 .| HUMANAORD .........ccooviviiiiiiiinnn .. |12/20/2019| VARIOUS ...............|..... 6,539.000 | ... 1,977,559 (... XXX... . XXX
446150104 .| HUNTINGTON BANCSHARES ORD . ... |05/03/2019| Unknown ... .|... 57,770.000..... 762,864 (... XXX... . XXX
447011107 .| HUNTSMANORD ...... ... |09/17/2019] VARIOUS ...............|..... 4,980.000 | ..... 107,764 ... XXX ... . XXX
44980X109 | IPG PHOTONICS ORD . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |...... 255.000...... 36419(... XXX... . XXX
45262P102 | IMPERIALBRANDSADR ..............oveeenes C [12/03/2019) Not Available ....... ... 23,140.000..... 545147 (... XXX ... . XXX
458140100 .[INTELORD ..........ocooiiiiiiiii ... |11/07/2019 VARIOUS ..... [ 4,260.000 | ..... 223435]... XXX... . XXX
459200101 .| INTERNATIONAL BUSINESS MACHINES ORD .| ... |09/17/2019| VARIOUS .. e 6,520.000 | ..... 894,801(... XXX... . XXX
460146103 .| INTERNATIONAL PAPERORD ................ .. [12/19/2019| VARIOUS ............... .. 17,615.000 | ..... 7844811... XXX... . XXX
460690100 .| INTERPUBLIC GROUP OF COMPANIES ORD . | ... |06/28/2019] UBS SECURITIESLLC .. |... 11,265.000..... 253278|... XXX... . XXX
46266C105 | IQVIAHOLDINGSORD ...........ccccovuvnn .. |09/17/2019) Not Available ............[...... 215000 ...... 32415(... XXX ... . XXX
46590V100 | JBG SMITH PROPERTIESORD ............... . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |..... 2,865.000..... 112629 (... XXX ... 99,731(...... (1,540) [ ..o | [ (1,540) 14438....... 14,438 . XXX,
46625H100 | JPMORGAN CHASEORD ..................... .. |06/28/2019| VARIOUS ............... . 16,595.000 | ... 1,783,062 |... XXX ... 1,620,004 | ..... 25776 ..o [ 215,776 (52,719) | ...... (52,719) . XXX
47233W109 | JEFFERIES FINANCIAL GROUPORD ........... . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |..... 2,830.000...... 54,096 (... XXX ... |....... 54428 ............. (3832 (332) . XXX
478160104 .| JOHNSON & JOHNSONORD ..................| ... 09/17/2019) VARIOUS ...............[.. ... 690.000...... 93,824 (... XXX ... 89,045 43781......... 4,378 . XXX,
48203R104 | JUNIPER NETWORKSORD ........ ... |03/12/2019| UBS SECURITIESLLC .. |..... 2,370.000...... 61,366 ... XXX ... 63,777 L 2845| ... 2,845 ... . XXX
482387109 | KAR AUCTION SERVICES ORD .. ... |01/22/2019] Unknown ................|...... 545000 ...... 27628(... XXX ... 26,007 (3 687)[....... (3,687) | ... . XXX
487836108 .| KELLOGGORD .................. ... |03/122019] VARIOUS ...............|..... 5855.000..... 319,322]... XXX... 333,794 (41,261) | ...... (41,261) . XXX
493267108 .| KEYCORPORD .........cvvviiiiiiiiiiinnn, . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |...... 200.000....... 3602(... XXX .o |oooooonn3823 i L e e e e e BB23 78| . 78 . XXX
494368103 .| KIMBERLY CLARKORD ...............ocoeeae 10/01/2019{ VARIOUS ...............|..... 4,660.000 | ..... 532,482|... XXX... . 530,960 (1,243) | ....... (1,243) . XXX
49456B101 | KINDER MORGAN CL P ORD .. . [11/07/2019| Bank of America Securities| . ... 5,880.000..... 119,143 ... XXX ... 90,434 19,948 ....... 19,948 . XXX
500255104 .| KOHL'SORD .................. ... |06/28/2019] VARIOUS ...............|..... 3426.000]..... 201,425]... XXX... . 227,281 (18,863) | ...... (18,863) . XXX
500472303 .| KONINKLIJKE PHILIPS ADR C |08/20/2019| Not Available ............ . 17,420.000..... T71322( ... XXX ... |...... 687494 ............. 83,828 |....... 83,828 . XXX
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500754106 .| KRAFTHEINZORD .............ccoivinnnn. ... |03/12/2019| UBS SECURITIESLLC .. |..... 1,480.000...... 47255|... XXX ... [....... 84,267 |....... 63,69 ...... 20,568 | ... | 20568 ...t |t 84267 |.............|..... (37,012) | ...... (37,012) | ......... 592|. XXX.
501044101 .| KROGERORD ..........cooovviiiiiiiiicn . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |..... 1,710.000...... 44204 ... XXX ... [....... STA8 | .o | e e BTA28 e  TOT6 7,076 . XXX
512816109 .| LAMAR ADVERTISING CLAREIT ............. ... |06/28/2019] UBS SECURITIESLLC .. |...... 585.000...... 47213 ... XXX ... [ 37,295 . 404701...... (3,175) .. (3,175) . XXX
517834107 .| LAS VEGAS SANDS ORD ... |09/17/2019] VARIOUS ...............|..... 8,775.000 | ..... 499677 |... XXX ... [...... 476,040 456,739 ...... 19,302 .. 19,302 . XXX,
524660107 .| LEGGETT & PLATTORD ... ... |05/03/2019| Unknown ... e 7445000 ..... 288,491 (... XXX ... [...... 287,993 (...... 266829 ...... 21,165 (. .. 21,165 . XXX
524901105 .| LEGG MASONORD ......... ... |09/17/2019| VARIOUS .. ... 22,190.000]..... 692,476 (... XXX ... [...... 641,056 |...... 566,067 |...... 74,989 . 74,989 . XXX
525327102 .| LEIDOS HOLDINGS ORD ... |01/22/2019| Unknown ................|..... 1,420.000...... 78978 (... XXX ... [....... A250 ... 862 (... 8262 e [ . XXX
531172104 .| LIBERTY PROPERTYREITORD .............. . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |...... 720000 ...... 37432 (... XXX .o [ 30717 o 3054 L BB [ . XXX
539830109 .| LOCKHEED MARTIN ORD ... |06/28/2019] VARIOUS ...............|..... 3,230.000..... 970,598 (... XXX ... [...... 996,588 ...... 845743 ]..... . XXX
541421109 .| LOGMEINORD ................ ... |03/12/2019] UBS SECURITIESLLC .. |...... 410.000]...... 32874 (... XXX ..o |00 33901 ... 33444 . 45T [ . XXX
548661107 .| LOWE'S COMPANIES ORD ... |05/212019] VARIOUS ............... |..... 3,430.000]..... 368,481(... XXX... . XXX
552953101 .| MGM RESORTS INTERNATIONALORD ........ . 109/17/2019| JP MORGAN
SECURITIESLLC ....... |...... 670.000]...... 19610 ... XXX .o | 17,984 e . XXX
553530106 .| MSC INDUSTRIAL CLAORD .. ... |11/07/2019| Bank of America Securities| ....... 460.000|...... 35141 (... XXX oo | 36T [ e e e . XXX
55616P104 | MACYSORD .................. ... |06/28/2019] VARIOUS ...............|..... 8,925.000..... 213420(... XXX... . XXX,
56418H100 | MANPOWERGROUPORD ....... . 101/22/2019| Unknown ... e 2,420.000 | ..... 174138 ... XXX ... |...... 194701 |...... 156,816|...... . XXX
56585A102 | MARATHON PETROLEUM ORD .. 11/07/2019| VARIOUS .. ... 14,565.000]..... 792,992|... XXX ... [...... 636401(...... . XXX
571748102 .| MARSH & MCLENNAN ORD ... ... |10/17/2019| VARIOUS .. ... 16,174.000 ... 1,596,195 ... XXX ... |.....1384,755|.....1,289,877|...... . XXX
574599106 .| MASCO ORD . |06/18/2019| VARIOUS .. ... 14,420.000]..... 545910 (... XXX ... |...... 427,932 ...... 421641 ]....... . XXX,
577081102 .| MATTEL ORD ... |12/19/2019| VARIOUS .. . 41.277.000 ..... 547568 (... XXX ... [...... 536,964 |...... 412,357 |..... . XXX
580135101 .| MCDONALD'SORD ... ... |09/17/2019| VARIOUS .. [ T 605.000..... 116,072 (... XXX ... |....... 99665|...... 107430]...... . XXX
58155Q103 | MCKESSON ORD ... ... |09/24/2019| VARIOUS .. e 6,800.000 | ..... 971,084 (... XXX ... [......987421|...... 751,196 ..... . XXX
58933Y105 | MERCK&COORD ............ ... |09/17/2019| VARIOUS .. ...|... 70125000 ... 5,538,032 (... XXX... |.....4,076247|..... . XXX,
589400100 .| MERCURY GENERAL ORD . ... |09/17/2019| VARIOUS .. e 7470000 ..... 405652 ... XXX ... |...... 352,193 ]|...... 386,274 |..... . XXX
59156R108 | METLIFEORD .............. ... |07/18/2019| VARIOUS .. ... 10,405.000]..... 508,902 (... XXX ... [...... 49299 ...... 427,229]...... . XXX
594918104 .| MICROSOFTORD ..........covviiiininnes ... |08/20/2019] VARIOUS . 19,125.000 ... 2,513,964 |... XXX ... |.....1,133,896]..... . XXX
595017104 .| MICROCHIP TECHNOLOGYORD ............. . 109/17/2019| JP MORGAN
SECURITIESLLC ....... |..... 1,830.000..... 170473 [ .. XXX oo | o 188,866 | oo e e [ . XXX
595112103 .| MICRON TECHNOLOGY ORD ................. ... |09/17/2019] JP MORGAN
SECURITIESLLC ....... |...... 665.000...... 33447 ... XXX oo | 25864 | e e e . XXX
609207105 .| MONDELEZ INTERNATIONAL CLAOCRD ...... ... |10/22/2019] VARIOUS o.|... 17,080.000]..... 881584 (... XXX ... [......737.842(...... 683,712]...... . XXX
617446448 .| MORGAN STANLEYORD ..................... .. [11/07/2019| VARIOUS .. [ 5,685.000..... 273685(... XXX ... |......251972|....... 36,082]....... . XXX
620076307 .| MOTOROLA SOLUTIONS ORD ... ... |02/15/2019| VARIOUS .. e 1,960.000..... 266,620 ... XXX ... [...... 216,660 ...... 225478]...... . XXX
626717102 .| MURPHY OILORD ............... ... |09/17/2019] VARIOUS ...............|..... 5405.000..... 145301 (... XXX... |...... 154339 |...... 123,031|...... . XXX
636518102 .| NATIONAL INSTRUMENTS ORD ... |03/12/2019| UBS SECURITIESLLC .. |....... 95.000....... 42231 ... XXX .o oo 4364 AT B3 e BB A3 () . XXX
637417106 .| NATIONAL RETAIL PROPERTIES REITORD .. |... |09/17/2019] JP MORGAN
SECURITIESLLC ....... |...... 3100001 ...... 16,881 ... XXX ... |....... 15351 ... 15088 |......... 313 | ... B3 1838 1830 1830 . XXX
63938C108 | NAVIENTORD .........ccvviiiiiiiieiinn ... |09/17/2019| VARIOUS .......... o.|... 29575.000]..... 343772(... XXX... . XXX
641069406 .| NESTLEADR .......coovvviiiiiiiienn C |[10/17/2019 Not Available ............|..... 2,725.000 | ..... 286,243 (... XXX... . XXX
648287201 | NEW RESIDENTIAL INVESTMENT REIT ORD .. ... |06/28/2019] UBS SECURITIESLLC .. |... 12,740.000..... 196,852 (... XXX... . XXX
651229106 .| NEWELLBRANDSORD .................cceees .. [10/29/2019] VARIOUS ... 23450.000]..... 444820 ... XXX... . XXX
65339F101 | NEXTERAENERGY ORD ...... . 109/20/2019| VARIOUS .. [ 2,845.000..... 553,048|... XXX... . XXX
666807102 .| NORTHROP GRUMMAN ORD ... ... |08/20/2019| VARIOUS .. e 1,561.000..... 467,103 ... XXX... . XXX,
66987V109 | NOVARTIS ADRREPSG 10RD ....... C |04/09/2019| VARIOUS .. ... 28325000]... 2505451 ... XXX... . XXX
670100205 .| NOVO NORDISK ADR REPSG 1 ORD . C [12/19/2019| VARIOUS .. ooo|... 28112000 ... 1,498,331 (... XXX ... . XXX
670346105 .| NUCORORD ............. ... |11/07/2019| VARIOUS .. e 6,165.000 | ..... 348,386 (... XXX... . XXX
670837103 .| OGE ENERGY ORD ooov| ... (0172212019 Unknown ............ooon ... 9,985.000..... 400,603 |... XXX... . XXX,
674599105 .| OCCIDENTAL PETROLEUMORD ........ ... |... |05/03/2019| Unknown ... ... 19,600.000 ... 1,212518 ... XXX ... . XXX
680223104 .| OLD REPUBLIC INTERNATIONALORD ........ ... |09/17/2019| VARIOUS .. | 17,565.000]..... 376,562 (... XXX... . XXX
680665205 .| OLINORD ...........cooviviiiiiiiien . [09/17/2019| VARIOUS .. [ 4,230.000...... 86,028 (... XXX ... . XXX
681919106 .| OMNICOM GROUPORD ...................... .. [11/07/2019| VARIOUS .. e 3,360.000..... 258,134 (... XXX... . XXX,
681936100 .| OMEGA HEALTHCARE REITORD ....... . [09/17/2019] VARIOUS ............... |...... 650.000...... 24,095 (... XXX... . XXX
682680103 .| ONEOKORD ...............cceene. 11/07/2019| VARIOUS ... 30,090.000|... 1,995848 ... XXX ... . XXX
68268W103 | ONEMAIN HOLDINGS ORD ... 11/07/2019| Bank of America Securities| . ... 6,435.000 | ..... 270,707 (... XXX... . XXX
68389X105 | ORACLEORD ................. ... |... |11/05/2019| VARIOUS ............... .. 97,949.000 ... 5,358,396 ... XXX... . XXX
69318G106 | PBF ENERGY CLAORD ...................... ... |11/07/2019] VARIOUS ...............|..... 3,670.000..... 110974 ... XXX... . XXX
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69331C108 |PGEEORD .........c.ovvieiiiiieiiiine, . |01/17/2019] Credit Suisse Securities
(Europe) LT . 39,644.000 ..... 238178 (... XXX ... [..... 1,825,836 |...... 941545|..... 884291 (... e [ 884291 |........... |..... 1825836 (............. ..(1,587,658) | ... (1,587,658) | ............. . XXX
693475105 .| PNC FINANCIAL SERVICES GROUP ORD ...... .. [11/07/2019| VARIOUS ...............|..... 6,995.000..... 952,827 (... XXX ... [...... 952,318 |...... 438997 ...... 64,808 (..........co | [ 64,808 (........... |...... 952,318 | ... . . XXX
693517106 [PPLORD ..........ccoviiiiiiiiiiiee .. |09/17/2019| VARIOUS .. ...|... 40,090.000 ... 1,208,774 ... XXX ... |..... 1,096,225 | ..... 1135750 | ..... (39,524) . (39524) | .. | 1,096,225 | ... . XXX
693718108 .| PACCARORD .............cooviviiiiinne. ... |09/17/2019| VARIOUS .. e 6,400.000 | ..... 433579 ... XXX ... [...... 377457(...... 365,69 |...... 76T 761 377,457 . XXX
695263103 .| PACW PACWEST BANCORPORD ............ . [09/17/2019{ VARIOUS ............... .. 12,770.000 | ..... 487,751 ... XXX ... [...... 560,120 (...... 2411141 ... 108,931 S 108,931 | [ 560,120 . XXX
712704105 .| PEOPLES UNITED FINANCIALORD ..... ... |11/07/2019| Bank of America Securities| . ... 6,025.000 | ..... 102,370 ... XXX ... |....... 97,054 ..o | e e e e 97,054 . XXX
713448108 .| PEPSICO ORD ... . |09/30/2019| VARIOUS .. ... 17575000 ... 2119469 |... XXX ... |..... 1,191,195 ... 1,941,686 ... (750491)|....ooven [eeeii e (750491) | ... | e 1,191,195 . XXX
717081103 .| PFIZERORD .............ccoeiiine. 12/05/2019| VARIOUS .. .. 107,564.000 | ... 4192111 ... XXX ... |..... 3,622,164 |..... 4,695,169 | .. (1,073,004) | ... . (1,073,004) | .o | 3,622,164 . XXX
718172109 .| PHILIP MORRIS INTERNATIONAL ORD .. ... |11/07/2019| VARIOUS .. . 13,315.000 (... 1,049,718 ... XXX ... |..... 1,089,128 | ...... 848,186 | ..... 196,746 ..o | [ 196,746 [ ........... |..... 1,089,128 . XXX
718546104 .| PHILLIPS66 ORD .................... ... |09/17/2019] VARIOUS ...............|..... 3,010.000..... 288,743 ... XXX ... [...... 306,843 |...... 210,206 | ...... 43,520 L A43520| .. 306,843 . XXX
741447108 | T ROWE PRICE GROUPORD ......... ... |09/17/2019| VARIOUS .. ... 10,265.000 | ... 1,072,648 ... XXX ... |..... 1,046,9111...... 616,698 |...... 85,202 85202 .. [ 1,046,911 ... . XXX
74251V102 | PRINCIPAL FINANCIAL GROUP ORD . . [09/17/2019| VARIOUS .. ... 15325000 ..... 795720 (... XXX ... [...... 816,129 ...... 676,905 ..... 139,224 C139224 | | 816,129 ............. |..... (20,409) |...... (20,409) |...... 12576 |. XXX.
742718109 .| PROCTER & GAMBLEORD ....... ... |11/15/2019] VARIOUS . 15,730.000 | ... 1,757,476 ... XXX ... |..... 1,461,739 | ..... 14450021 ...... 15837 | | [ 15837 ..o | 1461739 ... | 295738 ...... 295738 ...... 29,019|. XXX.
74340W103 | PROLOGISREIT ..o . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |..... 2,080.000 | ..... 178,893 (... XXX ... |...... 131,395 ...... 122438 (... 9257 | [ 9257 .ovii | 131,395 . XXX
744320102 .| PRUDENTIAL FINANCIALORD ................ ... |09/17/2019] VARIOUS .......... e 4,410.000 | ..... 411,030 ... XXX ... [...... 416,381 ...... 198,167 40286 |........... [...... 416,381 ... . XXX
744573106 .| PUBLIC SERVICE ENTERPRISE GROUP ORD .| ... [07/01/2019 VARIOUS .. ... 24,040.000 (... 1,308,503 |... XXX ... |..... 1244246 | ..... 1,251,282 (7,036) [.......ooov |onnnn 1,244,246 | . .. . XXX
747525103 .| QUALCOMMORD .........ovvvvoviieiiiaa] e 12/17/2019| VARIOUS .. .|... 57,890.000 ... 4,317,049 (... XXX ... |.....3130,205|.....3,294,520 | ... (164,315)|............. [ coreeieiian |oinn (164,315) | ... | e 3,130,205 . XXX
748341100 .| QUEST DIAGNOSTICSORD .................. ... |11/08/2019] VARIOUS ...............|..... 1,562.000..... 142226 ... XXX ... |...... 137,504 |...... 121168 [ ....... 7124 | ... | TA24 | 137,504 . XXX
749685103 |RPMORD .........cooiiiiiii . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |...... 375.000...... 25169 (... XXX ... |....... 18293 ....... 22043 |......(3749) ... | [ BTAY) L 18,293 . XXX
751212101 .| RALPHLAUREN CLAORD ................... ... |11/07/2019| Bank of America Securities| ....... 430.000]...... 48926 (... XXX ... [.......48103|....... 44,488|.......3616|............. |.oerreii [ BB16 e 48,103 . XXX
7591EP100 | REGIONS FINANCIAL ORD ... ... |03/12/2019] VARIOUS ............... . 41,275.000 ..... 631,359 (... XXX ... [......669712(...... 552,260 |..... 117452 | ............. |.oooeeereons [ 748200 | 669,712 . XXX
780287108 .| ROYALGOLDORD ......... ... |01/22/2019] Unknown ................|....... 35.000(....... 28910 XXX ..o |.ooon2590] 02998 o (408) | [ e (408) [ 2,590 . XXX
783549108 .| RYDERSYSTEMORD ............coveiee, . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |..... 1,220.000...... 64,406 (... XXX ... [....... 64,303 ... | [ e 64,303 | ... . XXX
78573M104 | SABREORD ........ovviieiiiiieiiiei . 101/22/2019| Unknown ................|..... 1,975.000...... 44616|... XXX... [....... 51,206 |....... 42,739 ....... 8467 |...........o | [ BABT 51,206 . XXX
80283M101 | SANTANDER CONSUMER USA HOLDINGS
ORD ... .. |03/12/2019) UBS SECURITIESLLC .. |...... 925.000...... 18870 ... XXX... |....... 18,050 | ....... 16271 [ ....... 1779 oo [ AT 18,050 . XXX
806857108 .| SCHLUMBERGER ORD ...... . |06/28/2019| VARIOUS ............... . 21,840.000 ..... 878,704 (... XXX ... [..... 1,044,398 | ...... 787,987 |..... 256411 | ......ooooi | e [ 286411 | 1,044,398 . XXX,
808513105 .| CHARLES SCHWAB ORD ... ... |12/05/2019| VARIOUS .. e 8,130.000 | ..... 397,194 ... XXX ... [...... 396,996 |...... 337,639 |...... 59357 [......cooooii | e [ B93ET | 396,996 . XXX
816851109 .| SEMPRAENERGY ORD ....... ... |05/03/2019| Unknown ................|..... 2,485.000 | ..... 201456 (... XXX ... [...... 288,233 (...... 179595 ....... 8453 | ............ | [ BAB3 288,233 . XXX
828806109 .| SIMON PROP GRPREITORD ................. . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |...... 215.000...... 33,059 (... XXX... [....... 33,027 (....... 36,118 ...... (3091) [ ..oooooii | [ B9 33,027 . XXX
83088M102 | SKYWORKS SOLUTIONSORD ................ . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |...... 100.000....... 8014 |... XXX ... |...oooons TT2T | o | e e e e 7,721 . XXX
831865209 .[AOSMITHORD ...........coviiiiiii, ... |11/07/2019| Bank of America Securities| ....... 620.000...... 32387 (... XXX... [....... 20241 e 292411 ... . XXX
835699307 .| SONY ADRREP1ORD ...........covvvvinnn C |11/07/2019| Not Available ............|..... 7,069.000 ] ..... 430,044 ... XXX ... [...... 361,226 ..o | [ e e 361,226 . XXX
842587107 .| SOUTHERNORD ...........o0oviviiiiinnn . 109/17/2019 JP MORGAN
SECURITIESLLC ....... .. 15,140.000 | ..... 915451 (... XXX ... [...... 6733141 ...... 664,949 ....... 8,365 | ..o | [ 8365 .....c.oeon e 673314 [............. | 242138 ...... 242138 ...... 27858 |. XXX.
84265V105 | SOUTHERN COPPERORD ................... ... |11/072019] VARIOUS ...............|..... 6,275.000 | ..... 233277 (... XXX ... [...... 243799 ..o e e e e 243799 ... (10,522) | ...... (10,522) | ....... 4660 (. XXX.
84860W300 | SPIRIT REALTY CAPITALREITORD .......... . 109/17/2019| JP MORGAN
SECURITIESLLC ....... |..... 1,530.000...... 72,700 (... XXX... . XXX
85571B105 | STARWOOD PROPERTYREIT ................ . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |..... 1,090.000...... 26502 (... XXX... . XXX
857477103 .| STATESTREETORD .........cooovivininnns . [12117/2019| VARIOUS ............... . 14,845.000 (... 1,085595|... XXX ... . XXX
858119100 .| STEEL DYNAMICS ORD .. ... |01/22/2019] Unknown ................|...... 965.000...... 32,095 (... XXX... . XXX
867224107 .| SUNCOR ENERGY ORD .. C |08/13/2019| VARIOUS .. .|..120,573.000 | ... 3,896,477 ... XXX ... . XXX
871503108 .| SYMANTECORD ............coeviiiiiinnnn .. |09/17/2019| VARIOUS ...............|..... 2,990.000...... 65,009 (... XXX... . XXX
87240R107 | TFSFINANCIALORD ........ooovvviiiinnnn. . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |..... 4,030.000...... 72570 (... XXX ... [....... 60,777 | ....... 65,004 |...... @4227) oo | @4227) .o | 60,777 | .o | 1M,792]....... 1M,792]....... 3103 |. XXX.
874039100 .| TAIWAN SEMICONDUCTOR MNFTG ADR 5
ORD ... C |08/13/2019) Not Available ............ . 28,243.000(... 1,141,295 ... XXX ... |..... 1,051,882 ..... 1,042,449 | ....... 9433 ... 9433 1,051,882 (..o | 89413 |....... 89,413 . XXX
874054109 .| TAKE TWO INTERACTIVE SOFTWARE ORD .. ... |03/12/2019| VARIOUS ..... P T 665.000...... 59,656 |... XXX ... [....... 76,294 |....... 68455|....... 7,838 ... [ TBBB 7629% (... | (16,637) | ...... (16,637) | ... . XXX
876030107 .| TAPESTRYORD ........cooviiiiiiiiiainn .. [11/07/2019| VARIOUS .. e 2,865.000...... 82,988 (... XXX ... |...... 105,388 | ....... 27,371 ....... 9331 | ..o | [ 933 105,388 | ..o (22,400) |...... (22,400) | ... . XXX
87612E106 | TARGETORD ..o, . [09/17/2019] VARIOUS ............... |..... 3,590.000..... 361,593 |... XXX... [...... 246,079 ......... 8592 |.......2593 . ... 2893 246079 (............. |..... 115514 |...... 115,514 . XXX
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883556102 .| THERMO FISHER SCIENTIFICORD ........... ... |09/17/2019] JP MORGAN
SECURITIESLLC ....... |..... 1,630.000..... 478841|... XXX... . XXX
88579Y101 [BMORD ...t ... |05/312019] VARIOUS ...............|..... 6,318.000 ... 1,109,656 (... XXX ... . XXX
89417E109 | TRAVELERS COMPANIES ORD .. . |08/07/2019| VARIOUS ...............|..... 1,310.000..... 189,262 (... XXX ... . XXX
896522109 .| TRINITY INDUSTRIESORD ................... ... |11072019] VARIOUS ...............|..... 2,050.000...... 44840|... XXX... . XXX
90130A101 | TWENTY FIRST CENTURY FOXCLAORD ....[... |03/19/2019| Unknown ................[...... 423.000]...... 21175 (... XXX ... . XXX
902973304 .| USBANCORPORD ............ovviiiinnn. ... |06/28/2019| VARIOUS .. ... 47,326,000 ... 2,380,298 | ... XXX ... . XXX
904214103 .| UMPQUA HOLDINGS ORD ... ... |11/07/2019] VARIOUS ... 55,665.000]..... 965825(... XXX... . XXX
907818108 .| UNION PACIFICORD ............ ... |06/28/2019] UBS SECURITIESLLC .. |..... 1,980.000..... 334826(... XXX... . XXX
913017109 .| UNITED TECHNOLOGIES ORD .. ... |09/17/2019] VARIOUS ...............|..... 5,110.000..... 666,869 (... XXX... . XXX
91324P102 | UNITEDHEALTHGRPORD ......... ... |07/242019] VARIOUS ...............|..... 7,300.000 1,844,120 (... XXX ... . XXX
91325V108 | UNITIGROUPORD ............ ... |03/12/2019| UBS SECURITIESLLC .. |..... 3,610.000...... 29259 (... XXX... . XXX
918204108 .(VFORD .................. ... |05/23/2019] VARIOUS ...............|..... 3,435.000..... 268919(... XXX... . XXX
91913Y100 | VALERO ENERGY ORD .. ... |05/03/2019 Unknown ................|..... 2,800.000..... 256,524 (... XXX... . XXX
92276F100 | VENTASREITORD ................... ... |05/03/2019 Unknown ................|..... 1,255.000...... 76,728 (... XXX ... . XXX
92343V104 | VERIZON COMMUNICATIONS ORD ... ... |07/22/2019| VARIOUS .. e 3,380.000..... 188,144 ... XXX ... . XXX
92553P201 | VIACOMCLBORD ................. ... |... |05/03/2019| VARIOUS ............... |..... 3,760.000 | ..... 109,304 ... XXX... . XXX
92556H206 | CBSCLBORD .........covvviiiiieiiee 12/05/2019] CORPORATE
REORGANIZATIONS ... |......... 0310 .......... 13)... XXX ... . XXX
925652109 .| VICIPPTYSORD .........ccoviviiiiinnn . 109/17/2019| JP MORGAN
SECURITIESLLC ....... |..... 9,610.000 | ..... 214,028|... XXX... . XXX
931142103 .| WALMARTORD .........oiiiiiiiiiins . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |...... 910.000..... 105,582 (... XXX... . XXX
931427108 .| WALGREEN BOOTS ALLIANCEORD .......... ... |09/17/2019] VARIOUS P P 5,400.000..... 323,467 (... XXX... . XXX
942622200 .| WATSCOORD ...........coceviivinnnn 11/07/2019| VARIOUS .. [ 4,820.000 | ..... 7317441 ... XXX ... . XXX
947890109 .| WEBSTER FINANCIAL ORD . 11/07/2019| VARIOUS .. e 1,050.000...... 50,747 (... XXX ... . XXX
949746101 .| WELLS FARGOORD ........ 11/07/2019| VARIOUS .. . 43,075.000 ... 2,138,166 ... XXX ... . XXX
958102105 .| WESTERN DIGITAL ORD ... ... |11/07/2019] VARIOUS ...............|..... 6,480.000 | ..... 292,948(... XXX... .. 56,317 . XXX
959802109 .| WESTERN UNIONORD ... . [09/17/2019| VARIOUS .. ...|... 67,655.000]... 1,382,002 ... XXX... .. 63,342 . XXX
96145D105 | WESTROCKORD ........ ... |11/07/2019| VARIOUS .. e 3,810.000..... 143,020 (... XXX... . 22,503 . XXX
962166104 .| WEYERHAEUSER REIT .. o] ... |09/17/2019| VARIOUS ...............|..... 3,840.000...... 98,945(... XXX ... . XXX
963320106 .| WHIRLPOOLORD ...........coviviiinnnn. . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |...... 290.0001...... 42662|... XXX... ....1015 . XXX
969457100 .| WILLIAMSORD ..........oiiiiiiiiiin ... |06/28/2019] VARIOUS . 18,025.000 ..... 474678 ... XXX ... . 77,668 . XXX
969904101 .| WILLIAMS SONOMA ORD ... ... |09/17/2019] VARIOUS ............... |...... 370.000]...... 24388 (... XXX ..o | 194422018 (1) e [ (12) . XXX,
984121608 .| XEROXORD ............. covveeeod| ... 0172212019 Unknown ..o | 2,540.000...... 58270 (... XXX ... |....... 67,070|....... 50,190 |...... 16,879 .......cccooo [veiriiii | et 16,879 . XXX
98421M106 | XEROXORD ..........coovviiiiiiiiiiiinnn ... |09/17/2019] JP MORGAN
SECURITIESLLC ....... |..... 2,620.000...... 79634 (... XXX ... | 69482 BT T A 17,411 . XXX
98954M200 | ZILLOW GROUPCLCORD ................... ... |03/12/2019| UBS SECURITIESLLC .. |....... 30.000f....... 1144 .0 XXX oo [ 1208 | 94T 289 e 259 . XXX,
D0712D163 | BAYERNORD ........ccoovviiiiiiiiiins B 02/28/2019| Unknown ................ ... 17,397.000 ... 1,378220 ... XXX ... |.....1758996].....1,206,906 |..... 495600 |............. [.cocoeerrii|oonen. 495,600 . XXX
D69671218 | SIEMENSNORD ...... B 02/28/2019| Unknown ................[..... 6,200.000 | ..... 679,144 ... XXX ... 32,507 . XXX
G0177J108 | ALLERGANORD ......... C |03/12/2019| UBS SECURITIESLLC .. |..... 1,505.000..... 216,753 ... XXX ... 31,624 . XXX
G0593M107 | ASTRAZENECAORD ............ B 02/28/2019| Unknown ... 43,142.000 ... 3,572,658 ... XXX ... 465,265) . XXX,
(G0692U109 | AXIS CAPITAL HOLDINGS ORD .. C |05/03/2019) Unknown ................|..... 1,175.000...... 65,052 (... XXX ... |.......63846|....... 60677 [....... 3169 |......ccooooi [vieiiiis [, 3,169 . XXX
(06940103 | BAESYSTEMSORD ............. B 02/28/2019 Unknown ... . 65,369.000..... 405261|... XXX... . 62,604 |.....10,043]...... 455676|....... 7463 ]|.....(57,878)|...... . XXX
G12793108 |BPORD ........ B 02/28/2019| Unknown .. 478,527.000 ... 3,370,820 ... XXX ... 372,153 ....229,194 | ..... 3,629,670 .....(95,641) ... (163,210)]..... . XXX
(16962105 | BUNGE ORD . 109/17/2019 JP MORGAN
SECURITIESLLC ....... |..... 1,190.000...... 67,925(... XXX ..o |.oon 86298 ..o [ e e e e e 66298 e 182 . XXX
25508105 |CRHORD ... B 02/28/2019| Unknown ................ ... 28125000 ..... 873,682|... XXX... . 667,246 ..... . .o 173393 .....29,321...... 869,959 (...... 82,696 ..... . XXX
(29183103 | EATON ORD .| C |11/07/2019| Bank of America Securities| ...... 780.000...... 71769 (... XXX ... |....... 59,824 |....... 53,555 | ....... 6,269 ... | [ 6,269 |........... |....... 59824 ... | 11945 . XXX
(42089113 | DIAGEO ORD .| B 102/28/2019| Unknown ................ ... 42,511,000 ... 1,634,504 ... XXX ... 1,516,146 ... (148,751)|.....oooes [eeeveiei e, (148,751) | ....109,671|..... 1,477,065 .....(60,009) | ..... 217,448 ...... . XXX
G4474Y214 | JANUS HENDERSON GROUP ORD . ....| D |11/07/2019| Not Available .. . 11,515.000 ..... 266,237 ... XXX ... [ 246450 (..o | [ e e [ 246450 | 19,78 . XXX
G47791101 | INGERSOLLRANDORD ...................... ... |01/22/2019] Unknown ................|...... 675.000]...... 63414 (... XXX ... 61,580 (....... 7,602 L 78020 | 69,183 | (BT68) | . XXX
G4863A108 | INTERNATIONAL GAME TECHNOLOGY ORD . | D [09/17/2019| VARIOUS .. ... 14,150.000]..... 200,016 (... XXX ... [...... 223698]...... 146,007 | ...... 23,59 23596 ... | 223698 | (23,682) ). . XXX
G491BT108 | INVESCOORD ... ... |09/17/2019| VARIOUS .. ... 23,355.000]..... 426599 |... XXX ... |...... 514353]|...... 375729|..... 121973 | oo 121973 ..o | 514353 L (BT T54) L . XXX
(51502105 | JOHNSON CONTROLS INTERNATIONAL ORD | D [12/17/2019| VARIOUS .. ...|... 55025.000]... 2210216 ... XXX ... 1,631,491(..... 367542 ..o [ 367,542 (... [....01,999,033 .| 211,183 . XXX
G5960L103 | MEDTRONICORD ..o, C |08/21/2019) VARIOUS ............... |..... 3,325.000]..... 325181 |... XXX ... |...... 260,394 ]|...... 302,442]..... (42,048) [...........o | (42,048) ........... |...... 260394 |............. |...... 64787 [....... . XXX
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G6359F103 | NABORS INDUSTRIESORD .................. C |01/22/2019) Unknown ................ ... 55245000 ..... 149,082 (... XXX ... |...... 273,757 ...... 110,490 163,267 ..o | 273,757 . (124,674) . XXX,
G6518L108 | NIELSEN HOLDINGS ORD ... |06/28/2019] UBS SECURITIESLLC .. |..... 9,770.000 | ..... 233900 (... XXX ... [...... 265,029 227,934 C37095 265,029 | ... . XXX
G6700G107 | NVENT ELECTRICORD ...... D [11/07/2019| VARIOUS ...............|..... 2,730.000...... 66,180 (... XXX ... [....... 65465 (....... 24931 ....... 4970 ........... | [ A9T0 65465 ... . XXX
G7S00T104 | PENTAIRORD ........... C |[12/20/2019| VARIOUS ...............|..... 4,680.000 | ..... 209,307 (... XXX ... [...... 210,136 176,810 (...... 33326 |........oooou [ oo | 33326 210,136 . XXX
G8473T100 | STERISORD ..., D |09/17/2019) JP MORGAN
SECURITIESLLC ....... |...... 495000 ...... 71,989 (... XXX ... |....... 46407 |....... 52891 |......(6483)|.............|oeiiiii [ (B483) L 46,407 . XXX
HO01301128 | ALCON ORD D |09/10/2019| VARIOUS ...............|..... 4,136.000 | ..... 246,731 (... XXX oo [ 2419 [ e e e 241,119 . XXX
H1467J104 | CHUBB ORD D |11/07/2019) Bank of America Securities| ... .. 1,440.000..... 219773 ... XXX oo [ s 227,876 oo e [ e e e 227,876 . XXX
H2906T109 | GARMINORD .........covviiiiiieiiiin, C |09/17/2019| VARIOUS ...............|..... 2,635.000..... 180,915 (... XXX ... |...... 156,155 ...... 166,848 .....(10,693)|..........oo [veeveveiera [ (10,893) [ | 156,155 . XXX,
H57312649 | NESTLENORD ..............ccoceiiiiiinnnn. B 02/28/2019| Unknown ................ . 16,890.000 | ... 1,529,118 ... XXX ... |.....1401,316|..... 1,370,662 |...... 44115| . ............ [....cooe |ooen 44115 0 (13462) ... 1,401,316 . XXX
L0223L101 .| ARDAGH GROUPCLAORD .................. D |09/17/2019) JP MORGAN
SECURITIESLLC ....... |...... 935.000...... 16,000 ... XXX ..o |ooeoen 10,733 o [ e e e 10,733 . XXX
N53745100 | LYONDELLBASELL INDUSTRIESCLAORD ...| D [06/28/2019[ VARIOUS ...............|..... 4,375.000 | ..... 372248 (... XXX ... |...... 456381 ...... 241,996 |...... 84322 | ............. |ooeoiinio [ 843220 | 456,381 . XXX,
N6596X109 | NXP SEMICONDUCTORSORD ................ C |06/28/2019) VARIOUS ...............[...... 270.000]...... 25276 (... XXX ... |..o.... 22612|....... 19786....... 2826 |.........oo | [ 2826 22,612 . XXX
N7637U112 | PHILIPSKONORD ............... B 02/28/2019| Unknown ... 77,262.000 3,045,043 ... XXX ... ... (156,068) | ... . XXX
P31076105 | COPA HOLDINGSCLAORD .......... C |05/03/2019) VARIOUS ...............[...... 690.000...... 56,787 (... XXX ... \ e . XXX
V77807103 | ROYAL CARIBBEAN CRUISESORD ........... 11/07/2019| VARIOUS ............... |...... 930.000..... 103,353 ... XXX... \ . XXX
9099999 Subtotal - Common Stocks - Industrial and Mlscellaneous (Unafflllated) Publicly Traded ............................. 168,910,045 ... XXX ... 158,787,200 | .. 134,897,924 | ... . (423,254) | .. . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
21037X100 | CONSTELLATION SOFTWAREORD .......... ... |10/01/2019| Unknown ... e o XXX e 160,113 | ...... 25461 | ............ [ | 25461 7149 . XXX
796050888 .| SAMSUNG ELECTRONICS 1 GDSREP 25 0RD | C [04/29/2019| VARIOUS ...............[...... 200.000{..... 195,937 ... XXX... |...... 194,903 |...... 173,400 ...... 21,503 |...........o [ | 21803 194,903 . XXX
9199999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other ...........................ooc |, 195937 ... XXX ... |...... 194,903 ...... 333513 (...... 46964 ... .......... .| 46964 ... 7149 ... 194,903 XXX
Common Stocks - Mutual Funds
922040100 . |VANGUARD INSTLINDXINST ... .o 12/23/2019 Unknown ............oo | | 598,825[... XXX ... oo Lo e L e e e L 598,825]...... 598,825 . XXX
9499999 Subtotal - Common Stocks - Mutual FUNds ...t 598,825[... XXX ... | Lo e L e e e L 598,825]...... 598,825 . XXX
9799997 Subtotal - Common Stocks - Part 4 . .......... ... .o . 169,704,807 | ... XXX ... |.. 158,982,104 |.. .. 158,269,222 | ... .. 11,858,839 (... 11,435585| ... . XXX
9799998 Summary Item from Part 5 for Common Stocks ............ ... . 50,453,106 ... XXX ... |... 49181462 |.............. |............ | ... 49,181,462 ... 1,266,511 ..... 1,271,643 . XXX
9799999 Subtotal - COMMON SEOCKS ... .. ...\ 220,157,912 |... XXX ... |.. 208,163,566 | .. 135,231,438 (... 5,177,072 |............. [........co.. | 5177,072|....788,678|.. 207,450,684 | ... (418,122)|.. 13,125,350 | ... 12,707,228 | ... 2,728 941 |. XXX
9899999 Subtotal - Preferred and COmMMON SOCKS .. .........uiu i .220,157,912|... XXX ... |.. 208,163,566 |.. 135231,438|... 5,177,072 | ............. | oo e 5177,072|....788,678|.. 207,450,684 | ... (418,122)|.. 13,125,350 | ... 12,707,228 | ... 2,728,941 |. XXX.
9999999 TOAIS .. .. ... . 386,391,117 ... XXX ... |.. 376,667,589 |.. 293,668,762 |... 5,177,072 |... (196,100)|............. |..... 4,980,972 |....788,678 .. 373,500,930 | ... (418,122)|.. 13,285,865 |... 12,867,743 |... 6,760,266 | . XXX .
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Bonds - Industrial and Miscellaneous (Unaffiliated)
432833AE1 ...| HILTON DOMESTIC MERRILL LYNCH
OPERATING COMPANY INC ... | .. [06/10/2019 | PIERCE FENNER ... [11/13/2019| Unknown ............ ...2,200,000|..... 2,200,000 ..... 2,200,000 ..... 2,200,000 [ ..o e e [ e e 42602|..............
67109BCC6 .. | OHALF 151RAR-CDO .........|.. 11/21/2019 | MORGAN STANLEY
CO .o, 12/06/2019 | Paydown ............ .. 1,695,716 | ..... 1,596,115 ..... 1,595,716 | ..... 1,595,716 ..o | (B99) | v (B99) | oo [ e e 3090 (......... 1,472
86964WAG?7 ..| SUZANO AUSTRIAGMBH ...... C | 05/21/2019 | MERRILL LYNCH
PIERCE FENNER ... [08/14/2019| Unknown ............[..... 400,000 | ...... 3941321 ...... 3942291 ...... 394229 .. ... 97| ..o 97| ..o [ e 4167 ...
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... ... 4195716 ..... 4,190,247 |..... 4,189945]..... 4189945 |. ... | (BO1) .o | BO1) .o [ 49859 |......... 1,472
8399998 SUDIOtAl = BOMAS . ... ..ot .. 4195716 |..... 4,190,247 |..... 4,189,945 ..... 4189945 | ... (BO1) .o | (B0 oo L L e L 49859 |......... 1472
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
018802108 ... | ALLIANT ENERGYORD ........ 09/17/2019 | JP MORGAN Bank of America
SECURITIESLLC ... [11/07/2019 | Securities ........... .. 6,925.000]...... 364,603 |...... 364,138 |...... 364,603 ... | [ e [ e (465)|......... (465)|......... 2458 (..............
020002101 ... | ALLSTATEORD ............... 01/22/2019 | Unknown ............. 09/17/2019| VARIOUS ........... .. 1,340.000...... 113,248 ...... 126,402 ...... MB248 | | e e [ 13154 ... 13154 ... 805|.. ..ot
02005N100 ... | ALLY FINANCIALORD ......... 01/22/2019 | Unknown ............ 03/12/2019 | UBS SECURITIES
LLC ... ... 1,655.000]....... 42,405]....... 42047 ....... 42405 ..o e L e [ e 543 .......... 543 ..., 281
022098103 ... | ALTRIAGROUPORD .......... 06/28/2019 | UBS SECURITIES JP MORGAN
LLC ... 09/17/2019| SECURITIES LLC ... |.. 14,100.000 | ...... 667,670(...... 588,329 |...... 867,670 [ ....ovvevven | [ e e L (79,342) | ...... (79,342) | ....... 11844 ..............
02376R102 ... | AMERICAN AIRLINES GROUP UBS SECURITIES
ORD ..o .. | 06/28/2019|LLC ................. 11/07/2019 [ VARIOUS ........... ... 3510000 |...... 114470 ...... 106,020 ...... TAAT0 o | e L [ (8450)|....... (8450) [ .......... 541 ...
025537101 ... | AMERICAN ELECTRIC POWER UBS SECURITIES
ORD ..o .. | 01/22/2019 | Unknown ............ 03/12/2019|LLC ..o e 935.000]....... 70979 ....... 76,163
025816109 ... | AMERICAN EXPRESS ORD ..... | .. |09/17/2019 | JP MORGAN Bank of America
SECURITIESLLC ... [11/07/2019 | Securities ...........|..... 840.000|....... 99,726 |...... 101,812
032511107 ... | ANADARKO PETROLEUM ORD 03/12/2019 | VARIOUS 08/08/2019 | VARIOUS ... .. 25,070.000 |..... 1,090,695 | ..... 1,775,247
037411105 ... | APACHEORD ................. 09/17/2019 | VARIOUS 11/07/2019 [ VARIOUS ........... . 16,550.000 | ...... 4799181 ...... 438,190
039483102 ... | ARCHER DANIELS MIDLAND
ORD ......ooovviii, . [05/03/2019 | Unknown ............ 09/17/2019| VARIOUS ........... ... 6,600.000|...... 286,672(...... 277,366
045487105 ... | ASSOCIATED BANCORP ORD . | .. |01/22/2019 | Unknown ............ 03/12/2019 | UBS SECURITIES
LLC ..o ...2,900.000]....... 60,756 | ....... 65,103
04621X108 ... | ASSURANTORD ...............[.. 01/22/2019 | Unknown ............. 03/12/2019 | UBS SECURITIES
...................... 575000 |....... 54,070|....... 57,312
053807103 ... | AVNETORD ................... 01/22/2019 | Unknown ............ 03/12/2019 | UBS SECURITIES
LLC ..o 510.000]....... 21,168 | ....... 21325(....... 29168 o | e L e 157 [ 157 [ |
054937107 ... |IBBANDTORD ................ .. | 06/28/2019| VARIOUS ........... 09/17/2019| VARIOUS ........... .. 18,105.000 | ...... 869,586 |...... 917,201...... 869,586 | ......viiie | L e [ e 47615|....... 47615|......... 7701
05722G100 ...| BAKER HUGHES CLAORD ....|.. |06/28/2019| VARIOUS ........... 11/07/2019 | Bank of America
Securities ........... ... 4740000 |...... 114,360 | ...... 104977 ...... 4360 [ oo | e L [ 9382)(....... (9382)[......... 2219 (...
062540109 ... | BANK OF HAWAIIORD .........|.. 01/22/2019 | Unknown ............. 03/12/2019 | UBS SECURITIES
LLC ..o 745000 ....... 55114 |....... 60,529 ....... B5MM4 | o [ e e e 5415|......... 5415(.......... 462 ...
064058100 ... | BANK OF NEW YORK MELLON
ORD ..., .. | 09/17/2019| VARIOUS ........... 11/07/2019 [ VARIOUS ........... .. 5,760.000...... 217416 ...... 290,609 ...... 07416 | e e [ e 13193 ]....... 13193 ......... 1695] ...t
09609G100 ...| BLUEBIRDBIOORD ........... 09/17/2019| VARIOUS ........... 11/07/2019 | Bank of America
Securities ........... [..... 350.000]....... 40,3801 ....... 27,686 ....... 40,380 | .o [ [ e e e (12,694) | ...... (12,694) [ ..o |
101137107 ... | BOSTON SCIENTIFICORD .....| .. 01/22/2019 | Unknown ............ 06/28/2019 | UBS SECURITIES
LLC ... ... 3370000 |...... 123536 |...... 140,283 | ...... 123536 ..o | [ L [ 16,747 ....... 8747 |
110122108 ... | BRISTOL MYERS SQUIBB ORD 06/11/2019 | UBS SECURITIES
LLC ... 06/28/2019| VARIOUS ........... .. 6455.000]...... 39,111 ...... 296,457 |...... MO e [ e e e (22,654) | ...... (22,654) [ ......... 1,956 ..ot
11135F101 ... |[BROADCOMORD ..............|.. 03/12/2019 | UBS SECURITIES
LLC ... 06/28/2019 | Not Available ........|..... 965.000 | ...... 2542701...... 207777 ... 254270 (..o e L e [ e 23507 |....... 23507 (......... 515 (...
116794108 ... [BRUKERORD ................. 01/22/2019 | Unknown ............ 06/28/2019 | UBS SECURITIES
LLC ..o 545000 |....... 18518]....... 27221 ....... 18518 | i [ e e e 8703|......... 8703 ............ L
117043109 ... [ BRUNSWICKORD ............. 06/28/2019 | UBS SECURITIES JP MORGAN
LLC ... 09/17/2019| SECURITIESLLC ... |... 1,455.000 |....... 66,774 |....... 78,005(....... 86,774 ..o | [ e e 11,232]....... 11232 306 ...t
125523100 ... [CIGNAORD ................... 06/11/2019| VARIOUS ........... 06/28/2019 | UBS SECURITIES
LLC ..o .. 2475.000]...... 446,096 | ...... 400,851...... 446,096 | ... [ | e e e (45,245) | ...... (45,245) | ............ T
125896100 ... [ CMSENERGYORD ............ 09/17/2019 | JP MORGAN Bank of America
SECURITIES LLC ... |11/07/2019 | Securities ........... .. 3,310.000]...... 205,957 [...... 201,255 |...... 205957 (..o | L e L L 4701 ....... (4701 |......... 1266]..............
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126117100 ... | CNAFINANCIALORD .......... .. | 01/22/2019 | Unknown ............ 03/12/2019 | UBS SECURITIES
LLC ..o 585.000]....... 26,572 ....... 25152 ....... 26,572
126650100 ... | CVSHEALTHORD ............. .. | 01/22/2019 | Unknown ............ 11/07/2019 | Bank of America
Securities ........... [..... 870.000]....... 55149 ....... 62,287 |....... 55,149
127055101 ... [CABOTORD ................... .. | 06/28/2019 | VARIOUS 09/17/2019| VARIOUS ... |...2350.000]...... 108,887 |...... 103418 ...... 108,887 | ...
14149Y108 ... | CARDINALHEALTHORD ...... |.. [03/12/2019 | VARIOUS ... 06/28/2019 | VARIOUS .. 25,740.000 | ..... 12414921 ... 12743921 ..... 1,241,492
143658300 ... [ CARNIVALORD ................ .. | 05/03/2019 | Unknown 06/28/2019 | UBS SECURITIES
LLC ..o .. 7,710.000...... 4133191 ...... 358,874 |...... 413,319
149123101 ... | CATERPILLARORD ............ .. | 03/12/2019 | UBS SECURITIES Bank of America
LLC ... 11/07/2019 | Securities ........... ... 1910000 |...... 249809 (...... 282,734 ...... 249809 (... | L e [ e 32924 |....... 32924 |......... X TA A TR
150870103 ... | CELANESEORD ............... .. | 01/22/2019 | Unknown ............ 11/07/2019 [ VARIOUS ...........|..... 890.000]....... 83,839 ....... 98,346 | ....... 83,839 (... | [ e e 14,5081 ....... 14508 |......... 178
172062101 ... [ CINCINNATI FINANCIAL ORD .. | .. | 03/12/2019 | UBS SECURITIES JP MORGAN
LLC ... 09/17/2019| SECURITIESLLC ... |..... 280.000]....... 23584 |....... 31,725 ....... 23584 .o [ e e e 8141 ......... 8141 .......... 470 ...l
17243V102 ... | CINEMARK HOLDINGS ORD ... | .. [05/03/2019 | Unknown 06/28/2019 | UBS SECURITIES
LLC ..o .. 2,905.000]...... 120,279 ...... 104,861 ...... 120279 (o | L e e [ (15,418) | ...... (15418) [ ......... 1425| ...
17275R102 ... [ CISCO SYSTEMSORD ......... 03/12/2019 | UBS SECURITIES UBS SECURITIES
LLC ... 06/28/2019|LLC ................. ... 3,035.000...... 154,395 ...... 166,095 | ...... 154,395 oo | [ L e [ 11,699 ....... 11,699 |......... 1,062 ...t
174610105 ... | CITIZENS FINANCIAL GROUP
ORD ..o . [01/22/2019 | Unknown ............ 11/07/2019 [ VARIOUS ........... .. 2,085.000]....... 70,155 ....... 78,659 (....... 70155 oo | [ e e e 8504 |......... 8504 |......... 2518 (...
189054109 ... [ CLOROXORD ................. .. | 09/17/2019| VARIOUS ........... 11/07/2019 [ VARIOUS ........... .. 1,255.000...... 193,947 ...... 188,748 | ...... 193947 [ oo | L e e [ (5,199 ....... (5,199 [......... 1456 ...
191216100 ... [ COCA-COLAORD ............. 01/22/2019 | Unknown ............ 09/17/2019 | JP MORGAN
SECURITIESLLC ... |.. 10,385.000 | ...... 488,013 ]...... 566,466 | ...... 488,013 ..o [ | [ e e 78453 |....... 78453 |....... 12462 ..............
194162103 ... | COLGATE PALMOLIVE ORD ... |.. [09/17/2019 [ VARIOUS ........... 11/07/2019 [ VARIOUS ........... . 7,050.000...... 463,028 ...... 465,771 ...... 463,028 | ..o [ e L L e e 2744 ... 2744 | ... 7725 ..
200340107 ... | COMERICAORD ............... .. | 03/12/2019 | UBS SECURITIES
LLC ... 05/03/2019 | Unknown ............ ... 3045000 (...... 2512441 ... 240110(...... 2512441 e e e (11,134) [ ...... (11,134) [ ......... 2040 (...
205887102 ... | CONAGRABRANDSORD ...... .. | 02/07/2019| VARIOUS ........... 12/20/2019 | Not Available . ....... ... 5830.000(...... 128847 ...... 196,301 |...... 128847 o | e e [ 67454 |....... 67454 (......... 3T
20825C104 ...| CONOCOPHILLIPSORD ....... .. | 06/28/2019 | UBS SECURITIES Bank of America
LLC ... 11/07/2019 | Securities ........... ...2,390.000 |...... 14579 | ...... 140,132 ...... 45,796 ..o | L e [ (5,664)|....... (5,664)[......... 1733
209115104 ... | CONSOLIDATED EDISON ORD 01/22/2019 | Unknown ............ 09/17/2019| VARIOUS ........... .. 3,460.000...... 2654721...... 304,6121...... 265472 (... e e e [ e 39,140 ....... 39,140 ......... 5757 [.....ccooiin.
21036P108 ... | CONSTELLATION BRANDS CL
AORD .......cccovviiiiin .. | 10/14/2019 | VARIOUS 11/07/2019 [ VARIOUS ...........|..... 583.000]....... 98,556 |...... 118,699 ....... 98,556 [ ... e [ L [ 20,143 | ....... 20,143 .......... 433 ...
220521104 ... | CORTEVAORD ................ .. | 06/03/2019 | Unknown ... 11/07/2019 [ VARIOUS ........... .. 2361667 |....... 87| 62,107 | ....... T8MT | | [ e e L (16,010) | ...... (16,010) [ .......... 307 .o
229899109 ... | CULLEN FROST BANKERS ORD] .. | 01/22/2019 | Unknown 03/12/2019 | UBS SECURITIES
LLC ..o 165.000(....... 16,054 |....... 16,570 ....... 16,054 | ..o [ e [ e 516 .......... 516 .......... M|
233331107 ... | DTEENERGYORD ............ .. | 03/12/2019 | UBS SECURITIES
LLC ..o 06/28/2019| VARIOUS ...........|..... 710.000]....... 87,139 ....... 90,252 ....... 87139 .o | [ e e e 3M2 ... 3M2| ... 1181
233551106 ... | DXC TECHNOLOGY ORD ...... .. | 08/13/2019| VARIOUS ... 11/07/2019 [ VARIOUS ........... .. 1,745.000....... 69,774 |....... 63,265 ....... BOTTA ..o | [ e e (6,509)|....... 6,509)[.......... 298| ...
235851102 ... | DANAHERORD ................ .. | 03/05/2019 | VARIOUS 03/12/2019 | UBS SECURITIES
AAAAAAAAAAAAAAAAA .. 1,795.000 [ ...... 213,842 ...... 222,649 | ...... 213842 ... | e e e B80T B80T |
237194105 ... | DARDEN RESTAURANTS ORD .| .. |03/12/2019 | UBS SECURITIES UBS SECURITIES
................. 06/28/2019 | LLC .................[..... 805.000 |....... 86,372 ....... 97,989 |....... 86,372 .......cccooov oo | [ e [ BT BT B04
247361702 ... | Delta Air Lines, Inc. ............. .. | 06/28/2019 | UBS SECURITIES Bank of America
AAAAAAAAAAAAAAAAA 11/07/2019 | Securities ........... [... 2,735.000 |...... 155218 ...... 169,244 | ...... 155218 |........ccoov |oeevoiine Lo | [ e 4026 40262202
25243Q205 ...| DIAGEOADRREP4ORD ...... C | 02/28/2019 | JP MORGAN
SECURITIES INC. ... [ 08/07/2019 | Not Available ........ ... 8598.000]..... 1,343298 | ..... 1,436,627 | ..... 1343298 ..o | [ e e [ 93,329 ....... 93,329(....... 11,642 ..............
25278X109 ... | DIAMONDBACK ENERGY ORD .| .. |01/22/2019 | Unknown ............ 03/12/2019 | UBS SECURITIES
LLC ..o 130.000....... 13637 ]....... 12,331 ....... 13637 | L e [ e (1,307) | ....... (1,307) ..o 6.
254687106 ... | WALTDISNEYORD ............ .. | 05/03/2019 | Unknown ............ 11/07/2019 | Bank of America
Securities ........... ... 1035583 |...... 135,039 ...... 136,850 | ...... 135,039 oo | e e e [ 1811 ... 1811 M|
254709108 ... | DISCOVER FINANCIAL UBS SECURITIES
SERVICES ORD 01/22/2019 | Unknown ............ 03/12/2019|LLC ................. .. 1,600.000...... 102626 ...... 111,341 ... 102,626 | ..o | L L e [ 8715 ......... 8715 .......... 640 ...l
257559203 ... | DOMTARORD .... 03/12/2019 | UBS SECURITIES UBS SECURITIES
LLC ... 06/28/2019|LLC ................. ... 1,090.000]....... 54232|....... 48534 1. ... 54,232
260003108 ... |DOVERORD ................... .. | 01/22/2019 | Unknown ............ 09/17/2019 | JP MORGAN
SECURITIESLLC ... |... 1,325.000...... 103,803 ...... 130224 | ...... 103,803
260557103 ... |[DOWORD .................ee .. | 07/19/2019| VARIOUS ........... 11/25/2019 [ VARIOUS ........... .. 26,771.333|..... 1481624 |..... 1,365,347 | ..... 1481624 |....
26078J100 ... | DUPONT DE NEMOURS ORD .. | .. | 05/20/2019| VARIOUS ........... 06/03/2019 | Unknown ............ .122,394.000 | ..... 4,978,890 ..... 4979747 ..... 4,978,890
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26614N102 ...| DUPONT DE NEMOURS ORD .. | .. |06/03/2019 | Unknown ............ 11/07/2019 [ VARIOUS ........... .. 2361667 |...... 187,081 ...... 168,271 ...... 187,081 [ v | L e e e (18,811)...... (18811) [ .......... L]
26875P101 ... | EOG RESOURCESORD ....... 09/17/2019 | JP MORGAN Bank of America
SECURITIESLLC ... [11/07/2019 | Securities ...........|..... 245,000
277432100 ... | EASTMAN CHEMICAL ORD ... |.. |03/12/2019 | UBS SECURITIES
AAAAAAAAAAAAAAAAA 06/28/2019| VARIOUS ...........|... 3,750.000
278642103 ... |EBAYORD .................... 03/12/2019 | UBS SECURITIES UBS SECURITIES
LLC ... 06/28/2019|LLC ............cooo|.nenn 570.000
281020107 ... | EDISON INTERNATIONAL ORD |.. |09/17/2019| VARIOUS ... 11/07/2019 [ VARIOUS ........... .. 7,380.000
28414H103 ... | ELANCO ANIMAL HEALTH ORD | .. |03/08/2019 | Unknown ............ 09/17/2019| VARIOUS ........... .. 1,625.090
291011104 ... | EMERSON ELECTRICORD ....|.. [01/22/2019 | Unknown ............ 09/17/2019 | JP MORGAN
SECURITIESLLC ... |... 3,045.000
29272W109 .. | ENERGIZER HOLDINGS ORD .. |.. |01/22/2019 | Unknown ............ 03/12/2019 | UBS SECURITIES
LLC ..o 780.000]....... 36,507 |....... 34,640 ....... 36,507 [ ..o e [ L e (1,867) | ....... (1,867) ... 24| .
29364G103 ...| ENTERGYORD ................ 01/22/2019 | Unknown ............ 09/17/2019 | JP MORGAN
SECURITIESLLC ... |... 4,440.000...... 383,426 (...... 510,154 ...... 383426 (... e [ e e e 126,728 | ...... 126,728
294600101 ... | EQUITRANS MIDSTREAM ORD 05/03/2019 | Unknown ............. 09/17/2019 | Not Available ........ .. 23520.000 |...... 492,949 ...... 373,140(...... 492949 | oo [ e L e e (119,809) | ..... (119,809)
30040W108 .. | EVERSOURCE ENERGY ORD . 09/17/2019 | JP MORGAN Bank of America
SECURITIESLLC ... [11/07/2019 | Securities ........... ... 4590.000|...... 3817241 ...... 369,247 | ...... U724 ..o e e e (12,476) | ...... (12,476)
302257102 ... | EXTRA SPACE STORAGE REIT JP MORGAN Bank of America
ORD ...ooviiiiiiiii .. | 09/17/2019 | SECURITIES LLC ... | 11/07/2019 | Securities ........... |..... 480.000 ....... 56,591 ....... 51,978 ....... 56,591 [ .o | [ e e 4613)|....... (AB13) .o |
302520101 ... [FNBORD ..........coovvennn. 05/03/2019 | Unknown ............ 06/28/2019 | UBS SECURITIES
LLC ... ... 5145000 ....... 61483 |....... 60,290 ....... 61483 [ ..o [ e e (1,193) | ....... (1193) ... 617 .
313747206 ... | FEDERALREITORD ........... 06/28/2019 | UBS SECURITIES JP MORGAN
LLC ... 09/17/2019| SECURITIESLLC ... |..... 205.000]....... 26,3% | ....... 21,740 ....... 26,39 [ ..o | [ e e e 13441 ... 1344
320517105 ... | FIRST HORIZON NATIONAL UBS SECURITIES UBS SECURITIES
ORD ..., 03/12/2019|LLC ................. 06/28/2019|LLC ................. . 15,575.000 | ...... 229865]...... 2324911...... 229,865
32051X108 ... | FIRST HAWAIIAN ORD . 01/22/2019 | Unknown ... 09/17/2019| VARIOUS ........... ... 5080.000...... 126,131 ...... 133,831 ...... 126,131 ...
337932107 ... | FIRSTENERGY ORD ....... 09/17/2019 | VARIOUS ... 11/07/2019 [ VARIOUS ........... . 11,970.000
343412102 ... | FLUORORD .............. 09/17/2019 | VARIOUS ... 11/07/2019 [ VARIOUS ........... ... 2,120.000
343498101 ... | FLOWERS FOODS ORD 01/22/2019 | Unknown ............ 03/12/2019 | UBS SECURITIES
LLC ... ... 2165000 ]....... 41885|....... 43,6511....... 4885 . [ e e e 1,766 ......... 1,766 .......... 390 ..
35137L105 ... |[FOXCLAORD ................ 03/19/2019 | Unknown ............ 05/03/2019 | Unknown ............ ..... 271.000]....... 10,932]....... 10,563 ....... 10,932 oo e e e e (369) | ......... (369) | .ovoveeie [
354613101 ... | FRANKLIN RESOURCES ORD . 09/17/2019| VARIOUS ........... 11/07/2019 | Bank of America
Securities ........... .10,825.000...... 332,186 |...... 314,053 ...... 332186 ... e [ e [ L (18,133) [ ...... (18,133) [ ......... 7482
364760108 ... |GAPORD ...............ceee 03/12/2019 | UBS SECURITIES
LLC ... 05/03/2019 | Unknown ............ ...2970000]....... TTA37|....... 762% | ....... TTAST [ | [ e e e (1,143) | ....... (1,143) ... 7200
38141G104 ...| GOLDMAN SACHS GROUP ORD| .. | 08/13/2019| VARIOUS ........... 12/03/2019 | MORGAN STANLEY
CO. v 530.000...... 108,208 | ...... 111934 ...... 108,208 | ... e [ L e [ 3727 ... 3727 ... 1325 ...
382550101 ... | GOODYEAR TIRE AND RUBBER UBS SECURITIES
ORD ..o, 06/28/2019|LLC ................. 11/07/2019 [ VARIOUS ........... ...6,245000....... 95,564 | ....... 97,745| ....... 95,564 [ ..o | [ e e L 2181 ... 2181 ... 1606 . ...
412822108 ... | HARLEY DAVIDSONORD ...... 03/12/2019 | UBS SECURITIES
................. 06/28/2019| VARIOUS ...........|... 2,365.000 |....... 88284 |....... 86513 |....... 88284 | ............. [ | [ e e [ (T e (TT) e L2AT
418056107 ... |HASBROORD ................. 01/22/2019 | Unknown ............ 03/12/2019 | UBS SECURITIES
LLC ... ... 1235000 ...... 109,331 ...... 107,466 | ...... 109,331 [ oo | L L e [ (1,866) | ....... (1,866) [ .......... 78|
423452101 ... | HELMERICH AND PAYNE ORD .| .. |06/28/2019| VARIOUS ........... 09/17/2019 | JP MORGAN
SECURITIESLLC ... |.. 13,865.000|...... 7224791...... 632,022|...... T2479 . e e e e e (90,457) | ...... (90,457) | ....... 16,916 | ........c..oe
436106108 ... | HOLLYFRONTIERORD ........ 05/03/2019 | Unknown ............ 09/17/2019 | JP MORGAN
SECURITIESLLC ... |..... 650.000]....... 31544 |....... 34311 ... 3544 [ [ e e e 2767 |......... 2767 ... 4. ...
44107P104 ... | HOST HOTELS & RESORTS UBS SECURITIES Bank of America
REITORD .........ceovevinnnn. 06/28/2019 | LLC ................. 11/07/2019 | Securities ........... ...2,705.000....... 492921 ....... 474281 ....... 49292 | e L e e (1,864) | ....... (1,864) [ .......... 541 ...
443510607 ... |HUBBELLORD ................ 01/22/2019 | Unknown ............ 09/17/2019 | JP MORGAN
SECURITIESLLC ... |..... 150.000|....... 15,761 ....... 19,665 ....... 15,761 | o [ e e e 3904 |......... 3904 |.......... 38|
446150104 ... | HUNTINGTON BANCSHARES UBS SECURITIES UBS SECURITIES
RD 03/12/2019|LLC ...........enes 06/28/2019 | LLC ................. .63,115.000...... 867,358 |...... 872,073 |...... 867,358 | ....oviie | L e [ L 4716 (......... 4716(....... 17672 ..o
449253103 ... 06/28/2019 | UBS SECURITIES JP MORGAN
LLC ... 09/17/2019| SECURITIESLLC ... |... 1,865.000 |....... 55400 ....... 81,651|....... 55400 (..o | [ L e 26251 ....... 26251 (..o
460146103 ... | INTERNATIONAL PAPER ORD . | .. |07/19/2019| VARIOUS ........... 12/19/2019 [ VARIOUS ........... ... 3,685.000(...... 162226 | ...... 160,064 | ...... 162226 oo e [ L e [ (2,162)|....... (2162)|......... 3687 ..o
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460690100 ... | INTERPUBLIC GROUP OF UBS SECURITIES
COMPANIESORD ............. .. | 05/03/2019 | Unknown ............ 06/28/2019|LLC ................. .. 10,490.000 | ...... 235319(...... 236,938 |...... 235,319
46266C105 ... | IQVIAHOLDINGSORD ......... .. | 10/14/2019| VARIOUS ........... 11/07/2019 [ VARIOUS ...........|..... 965.000|...... 128,746 | ...... 143335 ...... 128,746
47233W109 .. | JEFFERIES FINANCIAL GROUP UBS SECURITIES
ORD .....oooviiii .. | 01/22/2019 | Unknown ............ 03/12/2019 ... 3,340.000]....... 66,066 |....... 62,543 |....... 66,066
482387109 ... | KAR AUCTION SERVICES ORD | .. |09/17/2019| VARIOUS ... 11/07/2019 .. 8545000 ]...... 248694 |...... 2373721 ...... 248,694
487836108 ... | KELLOGGORD ................ .. | 01/22/2019 | Unknown ............ 03/12/2019
... 2,065.000
49271V100 ... | KEURIG DR PEPPERORD ..... .. | 09/17/2019 | Not Available ........ 11/07/2019 ... 4,925,000
493267108 ... |KEYCORPORD ................ .. | 01/22/2019 | Unknown ............ 09/17/2019| VARIOUS ........... .. 40,460.000
500255104 ... [KOHL'SORD ................... .. | 03/12/2019 | UBS SECURITIES UBS SECURITIES
LLC ..o 06/28/2019 | LLC ................. ... 2,500.000
50050N103 ... | KONTOOR BRANDS ORD ...... .. | 05/23/2019 | Unknown ... 09/17/2019| VARIOUS ...........|..... 292.143
500688106 ... | KOSMOS ENERGY ORD ........ 05/03/2019 | Unknown ............ 06/28/2019 | UBS SECURITIES
AAAAAAAAAAAAAAAAA ... 3,730.000....... 25206 |....... 23,377 |....... 25,206
500754106 ... | KRAFTHEINZORD ............ .. | 05/03/2019 | Unknown ............ 06/28/2019 | UBS SECURITIES
................. ..22,200.000 |...... 947,037 |...... 702,965 |...... 947,037
501044101 ... |KROGERORD ................. 01/22/2019 | Unknown ............ 03/12/2019 | UBS SECURITIES
AAAAAAAAAAAAAAAAA ...2,700.000 |....... 77,959 |....... 67,161|....... 77,959
524660107 ... | LEGGETT & PLATTORD ....... 03/12/2019 | UBS SECURITIES
LLC ... 05/03/2019 | Unknown ............ ... 2,870.000...... 126,943 |...... 112269 | ...... 126,943
530307305 ... | LIBERTY BROADBAND SRS C UBS SECURITIES UBS SECURITIES
ORD ..ot . [06/11/2019|LLC ...............e. 06/28/2019 | LLC .........coovvin]|nenn 545000 ]....... 55,692 ....... 56,797 | ....... 55,692
532457108 ... [ELILILLYORD ................. .. | 01/22/2019 | Unknown ... 06/28/2019| VARIOUS ........... ... 2485000 (...... 291,320(...... 282,333 |...... 291,320
539830109 ... | LOCKHEED MARTINORD ...... .. | 05/03/2019 | Unknown ............ 06/28/2019 | UBS SECURITIES
LLC ..o 340.000]...... 114372 ... 123600 ...... 114,372
541421109 ... | LOGMEINORD ................ 06/28/2019 | UBS SECURITIES Bank of America
AAAAAAAAAAAAAAAAA 11/07/2019 | Securities ........... [.....470.000|....... 34,631|....... 32,978|....... 34,631
553530106 ... | MSC INDUSTRIALCLAORD ...|.. |03/12/2019 | UBS SECURITIES
................. 05/03/2019 | Unknown ............|... 1,225.000 |...... 101,282 ...... 102,442]...... 101,282
554382101 ... | MACERICHREITORD ......... 06/28/2019 | UBS SECURITIES JP MORGAN
LLC ..o 09/17/2019| SECURITIESLLC ... |..... 400.000 | ....... 13397 |....... 13252|....... 13,397
55616P104 ... |MACYSORD ................... .. | 09/17/2019| VARIOUS ... 11/07/2019 [ VARIOUS ........... . 13,270.000 | ...... 299649 1...... 273,0311...... 299,649
56418H100 ... | MANPOWERGROUP ORD ...... 05/03/2019 | Unknown ............ 06/28/2019 | UBS SECURITIES
LLC ..o 745000 ....... 7761 ....... 71,964 |....... TATBT e | [ e e 203 ... 203 ... 812 ...
565849106 ... | MARATHONOILORD .......... .. | 01/22/2019 | Unknown ............ 06/28/2019 | UBS SECURITIES
LLC ... ... 1565.000]....... 24105(....... 22643|....... 24105 (..o e e e e (1,463)|....... (1,463)[.......... 46|,
56585A102 ... | MARATHON PETROLEUM ORD 01/04/2019 | UBS SECURITIES
LLC ... 05/03/2019 | Unknown ............ ... 1,315000|....... 77,036 | ....... 81,018(....... TT036 oo | [ e e L 3983 |......... 3983|.......... 697 ...t
571748102 ... | MARSH & MCLENNAN ORD ....|.. | 09/17/2019| VARIOUS ........... 12/05/2019 [ VARIOUS ........... .. 5945000...... 565,679 (...... 621,330 (...... 565,679 (... | L e [ e 55,652 ....... 55,652 (......... 5640 |..............
574599106 ... |[MASCOORD .................. .. | 09/06/2019| VARIOUS ........... 12117/2019 [ VARIOUS ........... .. 7,520.000...... 2833121...... 329510(...... 283312 . e e e [ e 46,198 ....... 46,198 |......... 1305]. ...
577081102 ... | MATTELORD .................. .. | 07/19/2019 | JEFFERIES & WELLS FARGO
COMPANY, INC. .... [12/19/2019| SECURITIES ........]|...... 80.000|.......... 970 |......... 1,042].......... 970 | [ e e e e 2. 20
59156R108 ... | METLIFEORD ................. .. | 09/17/2019| VARIOUS ........... 11/07/2019 [ VARIOUS ........... ..20,195.000 | ...... 9247511 ...... 973,905 ...... 924751 [ e L e e e 49,154 |....... 49,154 |....... 20192,
594918104 ... | MICROSOFTORD ............. 01/22/2019 | Unknown ............ 06/28/2019 | UBS SECURITIES
LLC ... ... 2475000 ...... 261,060 ...... 331,538 |...... 261,080 ..o | L e [ e 70478 |....... 70478 (......... 2217 (...
609207105 ... | MONDELEZ INTERNATIONAL
CLAORD ........ocovvviinn 09/17/2019| VARIOUS ........... 11/07/2019 [ VARIOUS ........... ... 8,085.000(...... 428,162 ...... 420,772 ...... 428162 .o [ e [ e e (7,390) | ....... (7,390) [ ......... 3160 ...
617446448 ... | MORGAN STANLEYORD ...... . | 06/28/2019 | VARIOUS ... 11/07/2019 [ VARIOUS ........... .. 13,860.000 | ...... 593,481(...... 618,990 |...... 593,481 ..o e e e [ e 25509(....... 25509 ......... 649 |..............
626717102 ... |MURPHY OILORD ............. .. | 01/22/2019 | Unknown ............ 09/17/2019 | JP MORGAN
SECURITIESLLC ... |... 2,080.000....... 57297 |....... 47,941 ....... 57297 [ oo | [ e e (9,333)f....... 9333)[......... 1,560 ..ot
629377508 ... |NRGENERGYORD ............ .. | 03/05/2019 | Merril Lynch Pierce UBS SECURITIES
Fenner Smith ........ 03/12/2019|LLC ... nenn 760.000|....... 32,049 ....... 31,288 |....... 32049 .o [ e e e 761 ]......... T81) | oo [
636180101 ... | NATLFUELGASORD .......... .. | 09/17/2019 | JP MORGAN Bank of America
SECURITIES LLC ... [11/07/2019 | Securities ...........|..... 600.000]....... 29231 ....... 27,801 1....... 29231 [ | [ e e (1,430) | ....... (1,430) [ ...oeenn 261
636518102 ... | NATIONAL INSTRUMENTS ORD | .. |01/22/2019 | Unknown ............ 03/12/2019 | UBS SECURITIES
LLC ... 355.000]....... 16,468 |....... 15,780 ....... 16,468 | ... [ e L e 687)]......... 687)]............ 89|,
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SCHEDULE D - PART §

ully DISPOSED OF During Current Year
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5 6 7 8 9 10 1
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651229106 ... | NEWELL BRANDSORD ........ 01/22/2019 | Unknown ............. 06/28/2019 | UBS SECURITIES
LLC ... . 10,140.000 | ...... 208,587 ...... 156,961 |...... 208,587 ..o | L e e e (51,626) | ...... (51,626)
65473P105 ... | NISOURCEORD ............... 09/17/2019| VARIOUS ........... 11/07/2019 [ VARIOUS ........... ... 8535.000]...... 2478731 ...... 230644 |...... 247873 . e e e e e (17,229 ...... (17,229) | ...
655044105 ... | NOBLE ENERGYORD ......... .. | 06/28/2019 | VARIOUS ... 11/07/2019 [ VARIOUS ........... ... 1720000 |....... 39,107 | ....... 36,695 ....... 3907 [ .o | [ L e 4N |....... (2,411)
66987V109 ... | NOVARTIS ADR REPSG 1 ORD | C |07/19/2019| VARIOUS ........... 08/07/2019| VARIOUS ........... .. 23211000 |..... 1,819,130 ..... 1,963,052 ..... 1819130 .o | [ e e e 143922 ...... 143,922
670346105 ... INUCORORD .................. 03/12/2019 | UBS SECURITIES
LLC ... 05/03/2019 | Unknown ............ ... 1975000 |...... 114,269 | ...... 112,080 ...... 4,269 oo | [ L [ (2,189) | ....... (2,189)
670837103 ... | OGEENERGYORD ............ .. | 09/17/2019| VARIOUS ... 11/07/2019 [ VARIOUS ........... . 16,595.000 | ...... 722,953 |...... 707,956 | ...... 722,953 .o e L e e e (14,997) | ...... (14,997)
674599105 ... | OCCIDENTAL PETROLEUM OR[ .. | 08/08/2019| VARIOUS ... 11/07/2019 [ VARIOUS ........... . 11,132601 | ...... 607,483 |...... 4493631 ...... 607,483 ... | [ e e e (158,120) | ..... (158,120)
680665205 ... |OLINORD ..................... 01/22/2019 | Unknown ............ 05/03/2019 | Unknown ............ ... 4,365.000]....... 98,909....... 94,774 | ....... 98,909 ... | e L e 4135 |....... (4,135)
681936100 ... | OMEGA HEALTHCARE REIT UBS SECURITIES
ORD ...oovviiiiiiiii 01/22/2019 | Unknown ............ 03/12/2019|LLC ..o enenn 810.000]....... 30,855 ....... 28,886 ....... 30,855 [ ..o e e L e e (1,969) | ....... (1,99) | .......... 535 .
68268W103 .. | ONEMAIN HOLDINGS ORD ... 05/03/2019 | Unknown ............ 06/28/2019 | UBS SECURITIES
LLC ..o 855.000]....... 29597 | ....... 28,905(....... 29597 [ .o | [ e e e 692)]......... 692).......... 24
693475105 ... | PNC FINANCIAL SERVICES UBS SECURITIES Bank of America
GROUPORD .................. 03/12/2019|LLC ...........enes 11/07/2019 | Securities ........... [..... 945.000 | ...... 118943 |...... 145,084 | ...... T8I o | e e e e 26,141 ....... 26141(......... 3071 .o
701094104 ... | PARKER HANNIFINORD ....... 06/28/2019 | UBS SECURITIES JP MORGAN
LLC ... 09/17/2019| SECURITIESLLC ... |..... 555.000]....... 94,357 | ....... 97,906 ....... 94357 .o | [ e e e 3550 |......... 3550 .......... 488 ...
70959W103 .. | PENSKE AUTOMOTIVE GROUP
VIGORD ........ccovvvinnnn 06/28/2019| VARIOUS ........... 09/17/2019| VARIOUS ........... ... 1,830.000]....... 85241|....... 80,788 ....... 85241 (..o | [ e e (4,453)|....... (4453)|.......... T3
712704105 ... | PEOPLES UNITED FINANCIAL
ORD ..., .. | 06/28/2019| VARIOUS ........... 11/07/2019 [ VARIOUS ........... .. 58,760.000 |...... 947,209 (...... 998,556 |...... 947209 ... | L e [ e 51,347 ....... 51,347 ....... 33,360 |......coennnn
714046109 ... | PERKINELMERORD ........... 01/22/2019 | Unknown ............. 09/17/2019 | JP MORGAN
SECURITIESLLC ... |..... 335.000]....... 27916 ....... 288771 ....... 27916 [ oo | [ e e 961 |.......... 961 |.....evnt A7
718172109 ... | PHILIP MORRIS
INTERNATIONALORD .......... 09/20/2019| VARIOUS ........... 12/116/2019 [ VARIOUS ........... .. 3,975.000...... 309629 (...... 333,562 ...... 309629 ..o | L e [ e 23934 |....... 23934 (......... 5620 (..............
723484101 ... | PINNACLE WESTORD .......... 09/17/2019 | JP MORGAN Bank of America
SECURITIES LLC ... [11/07/2019 | Securities ........... .. 5830.000]...... 550,236 |...... 515,362|...... 550,236 ... | L e [ L (34,874)|...... (34,874)[......... 4562(..............
72941B106 ... | PLURALSIGHTCLAORD ...... 06/11/2019 | UBS SECURITIES UBS SECURITIES
LLC ... 06/28/2019|LLC ................. .. 1,240.000....... 38,702 ....... 37,593 |....... 38702 (..o | [ e e (1,109) | ....... (1109) .o
742718109 ... | PROCTER & GAMBLE ORD .... | .. | 07/19/2019 | JEFFERIES & CITIGROUP GLOBAL
COMPANY, INC. .... [10/18/2019| MARKETSINC. ..... |...... 30.000......... 3463|......... 3517 ... 3463 | [ e e e e B4l ... B4l . ... 2|
747525103 ... | QUALCOMMORD ..............|.. 07/19/2019| VARIOUS ........... 12/17/2019 | UBS SECURITIES
LLC ... 670.000]....... 37,288 ....... 51,804 |....... 37,288 (.o | [ e e 14516 |....... 14516 |.......... 459 (...
74834L100 ... | QUEST DIAGNOSTICS ORD ... 09/17/2019| VARIOUS ........... 11/08/2019 [ VARIOUS ........... .. 3,798.000]...... 351,136 ...... 380,913 (...... 351136 .o | L e [ e 29777 |....... 29777 (......... 399 | ...
751212101 ... | RALPH LAUREN CLAORD .... 09/17/2019| VARIOUS ........... 11/07/2019 | Bank of America
Securities ........... [..... 410.000 | ....... 442491 ... 46,650 ....... 44249 o e e e 2401|......... 2401 |.......... 282
7591EP100 ... | REGIONS FINANCIALORD .....|.. 05/03/2019 | Unknown ............ 06/28/2019 | UBS SECURITIES
LLC ... ..20,625.000 | ...... 322,744 1 ...... 308,080 ...... 322744 o e e e e e (14,665) | ...... (14,665) | ......... 2,888 (...
759509102 ... | RELIANCE STEELORD ........ 01/22/2019 | Unknown ............. 09/17/2019 | JP MORGAN
SECURITIESLLC ... |... 1,465.000...... 112124 | ...... 149,045 ...... 2124 [ e e [ 36,921 ....... 36,921......... 2417 (...
760759100 ... | REPUBLIC SERVICES ORD .... .. | 09/17/2019 | JP MORGAN Bank of America
SECURITIES LLC ... [11/07/2019 | Securities ........... .. 1,690.000...... 135783 | ...... 136,844 |...... 135783 | oo | L e e [ 1,062|......... 1,062].......... [
78573M104 ...[SABREORD ................... 09/17/2019| VARIOUS ........... 11/07/2019 [ VARIOUS ........... .. 3,840.000]....... 85916 |....... 83913 |....... 85,916 ..o | [ e e (2,003)....... (2,003)f.......... 538 .
806857108 ... | SCHLUMBERGERORD ........ 05/03/2019 | Unknown ............ 06/28/2019 | UBS SECURITIES
LLC ... .. 6,270.000...... 268,0411...... 2491491 ...... 268,041 ..o e [ e [ L (18,892) | ...... (18,892) [ ......... 3435 ..
810186106 ... | SCOTTS MIRACLE GRO ORD .. |.. |01/22/2019 | Unknown ............ 06/28/2019 | UBS SECURITIES
AAAAAAAAAAAAAAAAA .. 1,270.000 | ....... 86,048 (...... 125089 |....... 86,048 | .........ccooe |eirviiii e L [ e 39,042 L 39,042 1397
828806109 ... | SIMON PROP GRP REITORD ..| .. |06/28/2019 | UBS SECURITIES JP MORGAN
LLC ... 09/17/2019| SECURITIESLLC ... |..... 215000 ....... 34349 ....... 33,059 (....... 34349 [ [ e e (1,290) | ....... (1,290) [ .......... 452 ...
83001A102 ... | SIX FLAGS ENTERTAINMENT
ORD ...ooiviiiiiiii .. | 09/17/2019 | Not Available 11/07/2019 | Not Available ........ .. 5810.000...... 2047211 ...... 2557431 ...... 204721 . e L e e e (38979)|...... (38979 [......... 3727
83088M102 ...| SKYWORKS SOLUTIONS ORD .| .. |01/22/2019 | Unknown ............ 10/01/2019 | JP MORGAN
SECURITIESLLC ... |..... 290.000]....... 19,693 |....... 23240 ....... 19,693 | ..o [ e e e 3547 ... 3547 ... 48| ...
832696405 ... | JM SMUCKERORD ............ 01/22/2019 | Unknown ............. 03/12/2019 | UBS SECURITIES
LLC ..o 610.000]....... 62,862 ....... 62,200 ....... 62,862 (..o | [ e e e (662)]......... (662)].......... 519
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835495102 ... | SONOCO PRODUCTS ORD ... | .. |01/22/2019 | Unknown ............ 03/12/2019 | UBS SECURITIES
LLC ..o .. 1175000 | ....... 64,068 |....... 68,085(....... 64,068
835699307 ... | SONYADRREP10RD ........ C | 06/14/2019 | Not Available ........ 11/05/2019 | Not Available ........ ...2,791.000 |...... 141,707 | ... 166,124 | ...... 141,707
84790A105 ... | SPECTRUM BRANDS
HOLDINGSORD ............... .. | 06/28/2019| VARIOUS ........... 09/17/2019| VARIOUS ........... ... 1645000 ....... 87,367 |....... 90,399 ....... 87,367
857477103 ... | STATESTREETORD .......... .. | 03/12/2019 | UBS SECURITIES
LLC ... 05/03/2019 | Unknown ............ ... 3235000 (...... 219,276 | ...... 2197221 ...... 219,276
858119100 ... | STEELDYNAMICSORD ....... |.. |09/17/2019| VARIOUS 11/07/2019 [ VARIOUS ........... ... 3,180.000 |...... 109411 ...... 100,319 ...... 109,411
867224107 ... | SUNCORENERGYORD ....... C | 07/19/2019 | JEFFERIES & MORGAN STANLEY
COMPANY, INC. .... [08/13/2019|CO ...........ccooi]ennne. 50.000]......... 1560|......... 1428|......... 1560 | .o [ e e e (133) ..ot (133) | oo [
867914103 ... | SUNTRUST BANKSORD ........ .. | 01/22/2019 | Unknown ............ 09/17/2019| VARIOUS ........... ... 5570000 ...... 319,289 (...... 372,392(...... 319289 ..o | L e [ e 53,102|....... 53,102......... TO13 .
87161C501 ... | SYNOVUS FINANCIAL ORD ....|.. |03/12/2019 | UBS SECURITIES
LLC ... 05/03/2019 | Unknown ............[..... 705.000]....... 26612(....... 26225(....... 26612 (..o | [ e e e (387) ... (387) . 212
874054109 ... | TAKE TWO INTERACTIVE Bank of America
SOFTWAREORD .............. .. | 10/14/2019| VARIOUS ........... 11/07/2019 | Securities ........... [..... 530.000]....... 65870 ....... 61,325(....... 85870 [ ..o | e L e (4,545)|....... (4545) [ ..o
88579Y101 ... |3MORD ..o .. | 01/22/2019 | Unknown ............ 06/28/2019 | UBS SECURITIES
LLC ... ... 1715000 |...... 325054 |...... 297,268 |...... 325054 ... e [ e [ e (27,786) | ...... (27,786) | ......... 4939 (...
887389104 ... | TIMKENORD .................. .. | 01/22/2019 | Unknown ............ 03/12/2019 | UBS SECURITIES
LLC ..o 625.000]....... 26,329 ....... 26497 | ....... 26329 (.o | [ e e 168 |.......... 168 |.......... 75|
T 893641100 ... | TRANSDIGM GROUP ORD ...... .. | 09/17/2019 | JP MORGAN Bank of America
3] SECURITIESLLC ... [11/07/2019 | Securities ........... ... 1,181.000 |...... 619,953 |...... 636,412]...... 619,953 ... e L e [ e 16,460 ....... 16,460 | ... [
o1 [ 896522109 ... | TRINITY INDUSTRIESORD .... | .. | 03/12/2019 | UBS SECURITIES
LLC ..o 05/03/2019 | Unknown ............ ... 1,070.000]....... 23,983 ....... 23,155 ....... 23983 [ | [ e e L (828)]......... (828)].......... 182,
90130A101 ... | TWENTY FIRST CENTURY FOX
CLAORD .............c.ccn .. | 01/22/2019 | Unknown ............ 03/19/2019 | Unknown ............[..... 390.000]....... 18,881....... 19523 |....... 18,881 | ..o [ e [ e 642|.......... 642 . ...
90130A101 ... | TFCF CORPORATION .......... .. | 03/19/2019 | Unknown ............ 03/20/2019 | Unknown ............[..... 599.032|....... 29,766 | ....... 29,766 | ....... 20,766 [ ..o | [ e e e e [ e
904214103 ... | UMPQUA HOLDINGS ORD ..... .. | 03/12/2019 | UBS SECURITIES
LLC ..o 05/03/2019 | Unknown ............ .. 40,740.000 | ...... 7206821 ...... 707,016 |...... 720,682 (..o | [ e e e (13,667) | ...... (13,667) [ ......... 8555 ... ..o
91529Y106 ... |UNUMORD .................... .. | 09/17/2019 | JP MORGAN Bank of America
SECURITIESLLC ... [11/07/2019 | Securities ........... ... 2485000]....... 73,016 (....... 749801 ....... 73016 .o | [ e e e 1964 |......... 1964 |.......... 708, .
918204108 ... |VFORD ..........ocvinininns .. | 05/23/2019 | Unknown ............ 06/28/2019 | UBS SECURITIES
LLC ..o ...2,045000 | ...... 152,807 | ...... 178,622 ...... 152,807 [ oo | L L e [ 25815(....... 25815(......... 1043 ...
91879Q109 ...| VAILRESORTSORD ........... .. | 09/17/2019 | JP MORGAN Bank of America
SECURITIESLLC ... [11/07/2019 | Securities ........... ... 1125000 |...... 268,784 |...... 267,8011...... 268,784 | ... e [ e [ e 984)]......... 984)]......... 1980 ..ot
92276F100 ... | VENTASREITORD ............ .. | 09/17/2019| VARIOUS ........... 11/07/2019 | Bank of America
Securities ........... ...2,000.000 |...... 141,539 ...... 118,988 | ...... 141539 [ o | e e e e (22,551) | ...... (22,551) [......... 1957 | o
92553P201 ... | VIACOMCLBORD ............ .. | 11/07/2019 | Bank of America
Securities ........... 12/04/2019 | Unknown ............ ... 8715000 ...... 199,059 | ...... 199,059 | ...... 199,059 oo | L [ e [ L e e
929042109 ... | VORNADO REALTY REITORD .| .. |06/28/2019 | UBS SECURITIES JP MORGAN
LLC ... 09/17/2019| SECURITIESLLC ... |... 2,835.000 | ...... 181,731 ... 180,272 ...... 81731 | e e e [ (1,459) | ....... (1,459) [ ......... 1871
92939U106 ... | WEC ENERGY GROUP ORD ... |.. |01/22/2019 | Unknown ............ 03/12/2019 | UBS SECURITIES
LLC ... ... 3245000 ...... 2291491 ...... 248,902 ...... 220149 ..o e e e e 19,752 ....... 19752 ......... 1915 ...
929740108 ... |WABTECORD ................. .. | 02/26/2019| VARIOUS ........... 09/17/2019| VARIOUS ...........|..... 390.500]....... 11,238 ....... 28,1401 ....... 1,238 | [ e e e 16,902 ....... 16,902 ............. () OO
931427108 ... | WALGREEN BOOTS ALLIANCE JP MORGAN
ORD ..o, .. | 01/22/2019 | Unknown ............ 09/17/2019| SECURITIES LLC ... |... 1,385.000
96145D105 ... | WESTROCK ORD .. | 05/03/2019 | VARIOUS ... 11/07/2019 [ VARIOUS ........... .. 10,100.000
968223206 ... | JOHN WILEY SONSCLAORD . |.. [09/17/2019| VARIOUS ........... 11/07/2019 | Bank of America
Securities ........... ... 1,905.000]....... 86,19 | ....... 92,722 ....... 86,196 ... | [ L e L 6527 ......... 6527 |......... 1167
969457100 ... | WILLIAMSORD ................ .. | 05/03/2019| VARIOUS ........... 11/07/2019 [ VARIOUS ........... .. 12,470.000
981558109 ... | WORLDPAY CLAORD ......... .. | 01/22/2019 | Unknown ............ 03/12/2019 | UBS SECURITIES
LLC ..o 675.000
988498101 ... | YUMBRANDSORD ............ .. | 01/22/2019 | Unknown ............ 03/12/2019 | UBS SECURITIES
LLC ... 595.000
98850P109 ... | YUMCHINAORD .............. C | 01/22/2019 | Unknown ............ 09/17/2019 | JP MORGAN
SECURITIESLLC ... |..... 755.000
98954M101 ...| ZILLOW GROUP CLAORD .... |.. |01/22/2019 | Unknown ............ 05/03/2019| VARIOUS ...........|..... 465.000
98954M200 ...| ZILLOW GROUP CLCORD ... |.. |01/22/2019| Unknown ............ 05/03/2019 | Unknown ............ ... 1,050.000
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G0692U109 .. | AXIS CAPITAL HOLDINGS ORD | C | 09/17/2019 | VARIOUS 11/07/2019 [ VARIOUS ........... .. 3,885.000]...... 2417421 ...... 227770 ...... 0742 o e e e e (13,972) | ...... (13972) [ ......... 1554 . ...
616962105 ...[BUNGEORD ................... .. | 05/03/2019 | Unknown ... 09/17/2019| VARIOUS ........... .. 3,385.000]...... 177,811 ... 176,261 ...... 7781 [ | [ e [ (1,550) | ....... (1,550) [ ......... 2153 (...
G3223R108 .. | EVEREST RE GROUP ORD .... | C | 01/22/2019 | Unknown .... 03/12/2019 | UBS SECURITIES
LLC ..o 235.000
(54050102 ...| LAZARDCLAORD ............ C | 01/22/2019 | Unknown ............ 03/06/2019 | Merril Lynch Pierce
Fenner Smith ........ .. 5,785.000
G5876H105 .. | MARVELL TECHNOLOGY
GROUPORD .................. C | 07/19/2019| VARIOUS ........... 12/19/2019 [ VARIOUS ........... .. 53,860.000
G6518L108 ... | NIELSEN HOLDINGS ORD ..... 05/03/2019 | Unknown ............ 06/28/2019 | UBS SECURITIES
................. . 11,760.000
G6700G107 .. | NVENTELECTRICORD ........ D [03/12/2019 [ VARIOUS ........... 06/28/2019 | UBS SECURITIES
LLC ..o .. 1,495.000
(96629103 ... | WILLIS TOWERS WATSON ORD| D | 09/17/2019 | Not Available ........ 11/07/2019 | Not Available ........|..... 255.000
H01301128 ... | ALCONORD ................... D | 04/09/2019 | Unknown ............ 05/21/2019| VARIOUS ........... .. 4,634.200
N53745100 ... | LYONDELLBASELL UBS SECURITIES UBS SECURITIES
INDUSTRIESCLAORD ........| D [03/12/2019|LLC ................. 06/28/2019|LLC ................. .. 2,575.000
N59465109 ... [MYLANORD ................... C | 03/05/2019 | Merril Lynch Pierce UBS SECURITIES
Fenner Smith ........ 03/12/2019|LLC ................. .. 1,210.000
N6596X109 ... | NXP SEMICONDUCTORS ORD .| C |03/05/2019 | Merril Lynch Pierce
Fenner Smith ........ 06/28/2019 | Not Available ........|..... 735.000]....... 68,094 |....... 71,740 ....... 88,004 ..o | [ e e e 3646|......... 3646 (.......... 32|
P31076105 ... | COPAHOLDINGS CLAORD ... | C | 01/22/2019| Unknown ............ 05/03/2019 | Unknown ............[..... 415000 |....... 36412 ....... 34559 (....... 36412 (.o | [ (1,853)|....... (1,853) | .......... 20 ...
9099999 Subtotal Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded ............................... .. 49,040,215 | ... 50,242,337 | ... 49,040,215 | .............. | 1,202,122 ..... 1,202,122 ...... 579941 |..............
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other|
21037X100 ... | CONSTELLATION SOFTWARE
ORD ..o 10/01/2019 | Unknown ............ 10/01/2019 | Adjustment .......... [..... 250.000]...... 141247 ... 210,769 (...... AM247 [ e e e 5132 ....... 64,389 |....... 69,521 | ... |
9199999 Subtotal - Common Stocks - Industrial and Mlscellaneous (Unaffiliated) Other ... 141247 ...... 210,769 ...... 1247 | oo 5132 ....... 64,389 |....... 69,521 |.............. |
9799998 Subtotal - COMMON SEOCKS .. .. ...\t ... 49,181,462 | ... 50,453,106 | ... 49181462 | .............. |.ooooeeeiiiis | L [ 5132]..... 1,266,5111..... 12716431 ...... 579941 ..............
9899999 Subtotal - Preferred and COMMON SOCKS .. .........uu i ... 49,181,462 | ... 50,453,106 | ... 49,181,462 | .............. |.ooooeeiiiiis | L [ 5132]..... 1,266,5111..... 12716431 ...... 579941 ..............
9999999 TOAIS .. ...\t .. 53,371,709 | ... 54,643,051 ... 53371407 |.............. |......... (BO1) .o | (BO1) .o | 5132|..... 1,266,511 1..... 12716431 ...... 629,800 ......... 1,472
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
5 6 8

1 2 3 4 7 9 10 Stock of Such Company Owned
Do Insurer's by Insurer on Statement Date
Assets Include 11 12
Intangible
Description Assets
Name of Subsidiary, NAIC connected with Total Amount
CUSIP Controlled or Company ID NAIC Valuation | Holding of Such of Such Book/Adjusted Nonadmitted Number of % of

Identification Affiliated Company Foreign Code Number Method Company's Stock?| Intangible Assets | Carrying Value Amount Shares Outstanding
Common Stocks - U.S. Property & Casualty Insurer

01644@108 | ALL AMERICA INSURANCE COMPANY .......oocoooviviii [, 20222 . | 4CIB1 ... NO oo | | 163,063,422 | ..o [ 15,000.000]..... 100.000
1199999 Subtotal - Common Stocks - U.S. Property & Casualty Insurer ... 163,053,422 ................... | XXX ... XXX
Common Stocks - Other Affiliates

81415*109 ..| SECURITY CENTRALCORP. .............coooooeieii i o | 4CIB3 ............ | No oo | 2,142,563 |........ 2,142,563 |....... 21,000.000{..... 100.000
1799999 Subtotal - Common Stocks - Other AffllateS .. ... ..o e e [ | 2,142,563 |........ 2,142,563 ] ...... XXX..... L XXX
1899999 Subtotal - COMMON SHOCKS . ... ...ttt et ettt et [ | 165,195,985|........ 2,142,563]...... XXX..... L XXX
1999999 Total - Preferred and COmMMON STOCKS ... .. .. iii ittt et et et ettt et | | 165,195,985|........ 2,142,563]...... XXX..... L XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §............... 0.
2. Total amount of intangible assets nonadmitted $............... 0.

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
CusIP in Section 1 Which Controls in Column 8, Number % of
Identification Name of Lower-Tier Company Lower-Tier Company Section 1 of Shares Outstanding
...... XXX oo | XXX

0399999 Total -

Preferred and Common Stocks
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E17

E18

E19

E20

E21

E22

E23

E23

E24

E25

E26

Schedule DA - Part 1 Short-Term Investments Owned .................... NONE

Schedule DB - Part A Sn 1 Opt/Cap/Floor/Collars/Swaps/Forwards Open .. ... NONE

Schedule DB - Part A Sn 2 Opt/Cap/Floor/Collars/Swaps/Forwards Term. .... NONE

Schedule DB - Part B Sn 1 Future ContractsOpen ....................... NONE

Schedule DB - Part B Sn 2 Future Contracts Terminated .................. NONE

Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity ......... NONE

Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity ......... NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees . ... NONE

Schedule DL - Part 1 - Securities Lending Collateral Assets . ............... NONE

Schedule DL - Part 2 - Securities Lending Collateral Assets . ............... NONE

E17 - E26
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
JPMorgan-General ... e e 9752 |.............. . (12,868,222) X X X]
JP Morgan - Custody ...........oooeviiiii | e e L e ... 56,356,711 X X X|
USBank ... 4020, 301,881 [X X X]
0199998 Deposits in 4 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen dePOSIOMIES ......... ... ... XXX Tl | 6,083 X X X|
0199999 Totals - Open DEPOSIONIES ... ... ... XXX 10161 |............... ... 43,796,453 X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depOSItONIES ................ ..o XXX X XX
0299999 Totals - Suspended DEPOSItONIES ... XXX X X X
0399999 Total Cash ON DePOSIt ... XXX 10,161 |............... ... 43,796,453 X X X|
0499999 Cash in Company's Office ............ ... XXX XXX XXX X X X]
0599999 Total CaSh ... XXX 10,161 |............... ... 43,796,453 X X X|
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... | 98,258,999 | 4. April .............. .. 77,509,422 (7. July ... | 99,396,377 | 10. October ..........[.......... 33,728,631

2.February ..........|.......... 97,820,472 |5.May ............... .. 83,396,819 (8. August ............|......... 100,950,994 | 11. November .......|.......... 55,096,689

3.March.............[.......... 81,516,587 |6.June ..............|.......... 97,769,619 9. September ........|.......... 78,633,196 | 12. December .......|.......... 43,796,453

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8¢3

1 2 3 4 5 6 7 8 9
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
CUSIP Description Code Acquired of Interest Date Carrying Value & Accrued During Year
Exempt Money Market Mutual Funds - as Identified by SVO
31846V419 |FIRST AMER:TRS OBG V .....iiiiiiicice e L ... 09/04/2019 ... |................ 1.350]....... XXX, Bl
94975H296 |WELLSFARGO:TRS+ MM I ... | .. 09/04/2019 ... ... 1.430]....... XXX o | O o
8599999 Subtotal - Exempt Money Market Mutual Funds - as Identified by SVO ... Bl
All Other Money Market Mutual Funds
38141W232 | GOLDMAN:FS MM INST ... [ L A20312019 0 1.740(....... XXX ] 38,341,550 | ... [ 34,847
922906300 | VANGUARD FED MMINV ... [ L A21312019 0 1.540]....... XXX o 5186178 ..o [ 82,291
8699999 Subtotal - All Other Money Market Mutual Funds ... 43527727 | ..o | 117,138
8899999 Total Cash EQUIVAIBNES ... ... i oo i oo e oo e ettt [ 43527731 | 117,138
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

654,675
150,556

101,525

655,383
151,242

101,988

....... 4,526,780

....... 4,543,477

1
Type of
States, Etc. Deposit

1. Alabama (AL) ...
2. Alaska (AK) ...
3. Arizona (AZ) ... . B..
4. Arkansas (AR) ... .. B..
5. California (CA) .................ooo.. .. B..
6. Colorado (CO) ........cooovvvvei |
7. Connecticut (CT) ..o v
8. Delaware (DE) .............ococoo |
9. District of Columbia (DC) ...........|........
10. Florida (FL) ...............ocooo . B..
11. Georgia (GA) .......cooovevi] B..
12. Hawaii (HI) ... [
13. Idaho (ID) ..........coovviiiii, . B.
14, Mlinois (IL) .....covveeei
15. Indiana (IN) ..........ooooei |,
16. lowa (IA) ..o
17. Kansas (KS) .............oococoo |
18. Kentucky (KY) ..o [
19. Louisiana (LA) ..........coocooi [
20. Maine (ME) ... [,
21. Maryland (MD) .............ooooo] oo
22. Massachusetts (MA) ................ . B..
23. Michigan (MI) ...............coo [
24. Minnesota (MN) ....................] .o
25. Mississippi (MS) .............coooo |
26. Missouri (MO) ...........ooooi o
217. Montana (MT) ............ooocoo o
28. Nebraska (NE) ...................... ]
29. Nevada (NV) ..., . B.
30. New Hampshire (NH) ...............[........
31. New Jersey (NJ) ... [
32. New Mexico (NM) ...................| ... B ..
33. New York (NY) ..o,
34. North Carolina (NC) ................ . B..
35. North Dakota (ND) ..................foo
36. Ohio (OH) ..o, . B.
37. Oklahoma (OK) ................ooo oo
38. Oregon (OR) .........oooviviii. . B..
39. Pennsylvania (PA) .................. [
40. Rhode Island (RI) ...................] ...
41. South Carolina (SC) ................ .. B..
42. South Dakota (SD) ................. |
43. Tennessee (TN) ... |,
44, Texas (TX) ..o [
45. Utah (UT) oo [
46. Vermont (VT) ..o |,
47. Virginia (VA) ... . B..
48. Washington (WA) .................. |
49. West Virginia (WV) ................ |
50. Wisconsin (WI) ...
51. Wyoming (WY) ..o
52. American Samoa (AS) ..............[........
53. Guam (GU) ..o [
54. Puerto Rico (PR) ....................f.
55. U.S. VirginIslands (VI) ............. [........
56. Northern Mariana Islands (MP) ....|........
57. Canada (CAN) ...
58. Aggregate Alien and Other (OT) ...| XXX
59. TOTAL ..o XXX
DETAILS OF WRITE-INS
5801. OHIO ..........ooooovii, . B.
5802. o
5803. L
5898.  Summary of remaining write-ins

for Line 58 from overflow page ..... XXX
5899.  TOTALS (Lines 5801 through

5803 plus 5898) (Line 58 above) .. | XX X

2
Purpose of
Deposit
Workers' Compensation ................................
Multiple Purposes ...............ccoooiiiiiiii.
Workers' Compensation .........................o.
FL Policyholders ..................ocoii
GA Policyholders ................coooiiii
Workers' Compensation .........................o..
Multiple Purposes ................ocooii
Multiple Purposes ...............ccooociiiiiiiii.
NM Policyholders ...
Multiple Purposes ................ocooii
Multiple Purposes ...............ccoooiiiiiii.
Multiple Purposes ................ocooiii
SC POLICYHOLDERS ...........ocoovii,
VA Policyholders ...............cooooiiiiiii
......................... XXX oo
......................... XXX oo
SURETY COVERAGE .............ooooii,
......................... XXX o
......................... XXX oo
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