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Annual Statement for the year 2019 of the  Mlid-Continent casualty Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

2
Percentage
of Column 1

Line 13

3

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

6
Percentage
of Column 5

Line 13

Long-Term Bonds (Schedule D, Part 1):
1.01
1.02
1.03
1.04

U.S. Governments.......

All Other GOVEIMMENS.........ovurererieeerireseerereseiesssssseeeessssssesesseses
U.S. States, Territories and Possessions, etc., Guaranteed.............
U.S. Political Subdivisions of States, Territories and

P0ssessions, GUAranteed.............ovureeeneereurneeneereeeesseeeeeeeseeseeseens
U.S. Special Revenue and Special Assessment Obligations,

etc., NON-GUAranteed...........ccovuivevveiereieee e
Industrial and MiSCEllaNEOUS............oveererrererrrereieeneereeee e
HYDFI SECUMEIES....euveeceiecreere et
Parent, Subsidiaries and Affiliates............cccocovrvevereiieveieceeeeeees
1.09 SVO Identified FUNGS........ccorvvrieeiieinieenieee s esesseees
1.10 Unaffiliated Bank Loans
1.11 Total Long-Term Bonds

Preferred Stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and Misc. (Unaffiliated)..........ccccoveerirereeiieeieiecsinns
2.02 Parent, Subsidiaries and Affiliates...........cccccocevveeeceeieceeec e
2.03 Total Preferred StOCK.........ocwieririneneieeeineise et ieesseseieenes

Common Stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated)
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccceovvuucne
3.04 Parent, Subsidiaries and Affiliates Other...........c.cocovnenincneineinenn.
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.

1.05

1.06
1.07
1.08

Mortgage Loans Schedule B):

4,01 Farm MOMQAgES. ......ccvverreuiiirieieieiesieie st sessssns
4,02 Residential MOMgages. ..o ssssessenns
4.03 Commercial MOMGAQES. ..ot esssians
4.04 Mezzanine Real Estate LOans..........cocvcuvinirnecrniineenersineresnineine
4.05 Total Mortgage Loans

996,539

.............. 1,135,335 |.

.......... 136,771,092 |.
.......... 234,623,720 |.
.............. 2,000,000 |.

0.2

..996,539

.............. 1,135,335

.......... 136,771,092
.......... 234,523,720
.............. 2,000,000

....996,539

.............. 1,135,335

.......... 136,771,092
.......... 234,523,720
.............. 2,000,000

..... 0.2

5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvvverercrerersersieseeisssesen | ceeresesisesssesessensns | evesveesennnnns 0.0 [ e | e (01 I 0.0
5.02 Properties Held for Production of INCOME..........c.cevveveeveieereeniienens | eevrereseeesieseeienens | eveeriereninnnns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale...........cccevveereveeeesieeseeeesieeeeseseeesisnens Levssnessessssssensssssesenss | eersnrereereens0:0 roriiisiisiniisisieieiinies | oveeresisissessesisssiesiess | coresesissessesssssinens 0] i 0.0
5.04 Total Real EState.........coocrvveneeneenerncrrernsrinseneenerneninennesisssissssinns | eeenernesnsennenneensedd | vvrnneinnnnn 0.0 | 0 [ 0 | i (1N ST 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......c.ccocumrnmrinriniinerneenenneesneeenssiseeeees | reviresinees 13,416,538 | .ovvvvvrrnnne 26 [ 13,416,538 | oo [ v 13,416,538 | .ovvvvvriene 2.6
6.02 Cash Equivalents (Schedule E, Part 2)............cccovuuvevneeneeneennennees [ vevirenins 25,329,516 | ...oovvrrrenns 49 [ 25,329,516 [ ..ooovvereneenecrernen [ e 25,329,516 | ...oovvrvrrnnes 5.0
6.03 Short-Term Investments (Schedule DA)..........cccocveeververeeseisiiereens Lo | eveeresrensnens 0.0 [ Lo | e 0] i 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| ccccvuvece. 38,746,054 | ..oocvvvrenne 75 [ 38,746,054 | oo (0] I 38,746,054 | .cocovevrrrne 7.6
7. CONTACt LOBNS......couiiririeiierisrieisesissieissississessssesssssssssessssssessesssssssssessessss | sesssssessssssssssssssssnsnsss | sesssssessessnnes 0.0 | e | e (] I 0.0
8. Derivatives (SChedulE DB)........cc.covririnrrrininrnnieessessississessesessesssssssesns [ sesessesssssssessssessssssnsses | snsessessssenens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (Schedule BA)..........cc.cooeeveeeevevecveeeieeeseeeeeeens | e 46,175 | oo 0.0 [ 46,175 [ oo | e 46,175 | oo 0.0
10. Receivables for SECUMEIES...........cvcvevecveeeeee e essssnes | eeveeeeseseeinns 49,637 | .o 0.0 [ oo 49,637 oo | e 49,637 | e 0.0
11. Securities Lending (Schedule DL, Part 1)........cccovveuernrirrrnrnninenneneeinens | corereesensensesssssnsennns | oovesserssnnenns (V01 ST PSS ). 0.0 G I ) 0.0, G P XXXoovee
12. Other Invested Assets (Page 2, LiNe 11).....cceenrrrreninrennieennenseeesnnens | eosssanes 10,192,698 | ...ovivvnnenns 2.0 | [ | e 0] i 0.0
13, Total INVEStEd ASSELS......oviieiiiei et snssnes | ernnisenes 518,766,952 | ............. 1000 |......... 508,474,254 | .o 0 .. 508,474,254 | ............. 100.0
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Annual Statement for the year 2019 ofthe IMlidl=-Continent Casualty Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

© ® N o

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

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

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

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2019 ofthe IMlidl=-Continent Casualty Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 51,361
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

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

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

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn 5,185
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

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

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

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 46,175
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 46,175

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 468,422,818
2. Cost of bonds and stocks acquired, Part 3, Column 7 75,282,387
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 1,260,352
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. 37,512
42 Part2, Section 1, Column 15. 2,176,392
4.3  Part2, Section 2, Column 13. 2,247,902
44  Part4, Column 11 689,633 5,151,438
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns 39,604
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 78,634,939
7. Deduct amMOrtiZation Of PIEIMIUM...........eveverurrirrrerieiseseesseisesssseseseessssseese st sssse et ess s ess s s st see a8 ee s sEee s s s s ee e se eSS £ s e R e e bR en e sen s st 715,138
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14.............. 681,906
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14. 428,352
94  Part4, Column 13 165 1,110,424
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns 36,289
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 469,732,387
12. Deduct total NONAAMITEEA GMOUNLS............cciueieicicisiie ettt bbb bbb b s bbb a s bbb b st b s e s s bbb bbb bbb st n st 100,000
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 469,632,387
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Annual Statement for the year 2019 of the  Mlid-Continent casualty Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........coveevverinees | covrnevvrerirecrineninns 996,539 | ..oocvvrrrrirriienns 1,023,922 | ..o, 995,738 | ..oocvererririins 1,000,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS. ..o | v 996,539 | .o 1,023,922 | oo 995,738 | .o 1,000,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ocieeeceiiieseiieies | e 1,736,451 | oo 1,838,043 | oo 1,756,946 | oovvvivein 1,650,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 1,135,335 | oo 1,135,062 | oo 1,295,794 | oo 1,130,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 136,771,092 140,683,174 137,876,784 | ... 134,248,590
Industrial and Miscellaneous, 8. United States .188,723,468 .195,428,212 .187,919,849 .200,805,706
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 1,000,076 1,057,500 999,950 | oo 1,000,000
and Hybrid Securities (Unaffiliated) 10. Other Countries 46,800,177 47,181,769 ..46,793,114 ...47,487,996
11. Totals......ccoocoe. .236,523,720 .243,667,481 235,712,914 249,293,701
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 377,163,137 | oo 388,347,682 | ..o 377,638,176 | ..cooovvvrercrennns 387,322,291
PREFERRED STOCKS 14. United States..........occovevvveeee | crvvevrrerrneneennns 26,771,430 | ovvvoerrrrerinns 27,415,296 | ..oovvvverrienne 25,885,543
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16. Other Countries.......covvrvierinne | cervrnrensessnsnesneenes 640,000 | .o 1,520,000 | oo 640,000
17, TotalS....cveirrrriirscisrinnes | e 27,411,430 | oo 28,935,296 | ..oocvvirreniiiinn: 26,525,543
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccocovverrennneee. 27411430 | ..o 28,935,296 | .....ccceuee 26,525,543
COMMON STOCKS 20. United States........c.cveverevererenes | woeerveerineiineiinenns 6,324,944 | ..o, 6,324,944 | ..o 6,038,793
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUNtHES. ...veovererrnrens | cereressessesreanessenes 952,000 | .o 952,000 | .o 862,000
23, TOtAlS....cocverrrreserieesrescrerennes | v 7,276,944 | oo, 7,276,944 | oo, 6,900,793
Parent, Subsidiaries and Affiliates 24, Totals.....ccevieiriieiceeiiien | e 57,880,876 | ..coceerienn 57,880,876 | ..cccoverriennnn 23,500,000
25. Total Common Stocks......c.. | cccovcrenirieien: 65,157,820 | ..coovvreriincnenns 65,157,820 | ..cocvvvirriinienne 30,400,793
26. Total StOCKS...cuerrmsrrsrssmmsnsnsns | covveniriiisscrieens 92,569,250 | ..ooovvvririenenns 94,093,116 | .oovvrrrrinenns 56,926,336
27. Total Bonds and Stocks...... | ....ccccouevuenec 469,732,387 | oovoorrinn 482,440,798 | cooovvririne 434,564,512
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Annual Statement for the year 2019 ofthe IMlid=-Continent Casualty Company

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 0.3
......................... 0.0
......................... 0.0

......................... 0.2
......................... 0.0
......................... 0.0

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.7

Totals

......................... 0.3

......................... 0.3

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
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Annual Statement for the year 2019 ofthe IMlid=-Continent Casualty 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 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
35,144,532 114,504,426 35,321,213 |............ 13,039,817 |............... 6,187,071 204,429,049 48,657,163 155,539,896
..3,373,336 |.. ...23,407,221 .647,887 | .. 16,335,085 |.... 13,403,595
77,350
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D, N SRR o ) [FSSTOTORORRRURTON | I DTSR 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T (d)........47,662,775 | ........... 142,874,011 | oo 111,112,147 | 19,994,773 | 23,192,771 | o0 [ 344,836,476 | o914 b XXX [ Y., SRR IR 189,296,580 |........... 155,539,896
23,407,221 | ..o 1,634,179 | ...676,056 | ..o 2,647,887 | o0 | 31,738,680 | o84 | XXX [ ) .0, SN IR 18,335,085 |............. 13,403,595

3,373,336

..147,405

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

Total Bonds Prior Year

........... 159,483,196

.23,081,474 |.

............. 88,977,642

..3,489,543 |..

............. 47,064,749

............. 13,951,289

2,000,000 |....

........... 343,920,709
..28,606,094

........... 180,086,844

...16,734,753 |..

12.7 TotalS....veveeeirirennes ..34,486,093 | ...........183,024,408 |..... 92,504,425 |.. ..15,951,289
12.8 Line 12.7 as a % of Col. 9. ..9.2 ...49.1 2248 | 126 | 4.3
13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ceeseeeneees 18,676,618 |............. 52,685,609 |............. 85,256,684 |............13,747,686 |............. 18,929,983 | ..oovevveinererciieieees | vereene. 189,296,580 | oo, 50.2 | ... 180,086,844 | o483 | 189,296,580
2,999,774 |.....coee.n. 12,039,160 |.....ccouc..e. 1,296,151 | oo | eevereeeeneens 2,000,000 |..oovvreirrnreinenienien | vereneeenn 18,335,085 | o9 |l 16,734,753 | 45 | 18,335,085
..77,350 ..147,405 51,070 415,193 |..
13,7 TOAIS. vt nesnnnes | sereeseesnens 21,753,742 |............. 64,872,174 |............. 86,603,906 |............. 13,887,054
13.8 Line 13.7 as a % of Col. 7..... ...31.2 L4186 . .67
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........occvvvvevee | coveeeeeceieceec 5.8 | i 172 | o 230 | oo 3.7
14, Total Privately Placed Bonds
141 NAIC Tttt | 2reseeeeees 28,986,157 |...cccoenne. 90,188,402 |............. 25,855,463 |......cc.o.c... 6,247,087 | ....covvrnnns 4,262,788 | ..o [ v 155,539,896
373,562 | .o 11,368,061 | ..ccovvvnvne. 338,028 | ..o 676,056 | oo 647,887 13,403,595

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

26,193,491
..156.5

......................... 6.9

LA

......................... 1.8

6,923,143 |...

Includes $.....168,116,279 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
.0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

Includes $..
Includes §.....

....0 current year of bonds with Z designations and $.
72,788 current year of bonds with 5G| designations,

190,211 prior year of bonds with 5GI designations and $

0 current year, $

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

..0; NAIC2S.....

.0;

NAIC3S.......... ;

NAIC4S§....... 0;

NAIC5S.......... 0;

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

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

. U.S. Governments
1.01 ISSUET ObBlIGAtIONS........c.cviirieieiieir e | ceteessssseseseresesssesens | ceeenins ....996,539
1.02 Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.....

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities
4.05

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 1SSUET OBlIGAtIONS.........cvvverecieciieiicteie ettt sses e | esaeseenias 1,369,594 |......c....... 3,000,015 | .coevvene 3,973,273
5.02 Residential Mortgage-Backed Securities... 1,093,216 |. 5,748,047 |... 2,160,829 |.
5.03 Commercial Mortgage-Backed SECUMIES. ........cccovevriereriirieieiieeis | e .

.............. 8,342,882
9,887,940

.............. 8,342,882
9,887,940 |.

Other Loan-Backed and Structured Securities.. ,920,098 |. 8,624,984 | ... 67,920,380 |. .16,911,149 18,540,270 18,540,270 |. ..
............ 11,382,907 |............27,373,046 | ...........74,054 483 v 17,005,700 v 136,771,092 v 136,771,092 .0
. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUET OblIgAtioNS........cveevvrereeireiierisrieiesiss e ssessssissssesssssessseessensns | sessessensnes 3,687,751 | ............ 43,558,475 | ..ooovverene. 490,717 | oo ) O.9, SO PR 47,736,943 | oo 127 [ 51,459,308 | .....cocvviererenn 138 [ 25,243,330 |............ 22,493,613
6.02 Residential Mortgage-Backed Securities... 9,663,923 |. 17,197,156 | ... 10,528,044 |. 4,516,817 |... LXXX... 43,882,638 | ... .. .38,175,178 .28,182,991 15,699,647
6.03 Commercial Mortgage-Backed Securities..... 235,294 |. 64,706 | oo JRTTRRTRRON XXX... ...1,000,000 | .... 3 e | e 0000 | .1,000,000
6.04 Other Loan-Backed and Structured Securities.. .25,008,250 |. 6,711,503 |... 25,987,702 |. 9,338,425 |... XXX 141,904,140 11,981,121 |. 129,923,019
6.05 TOMAIS........cvieeieeiiiiiieicictetet ettt ssnsntenes | sreneesenas 38,595,218 |.......... 138,231,840 |............ 37,006,463 |............ 13,855,242 0.0, ST 234,523,720 | ..coooveveea62.2 | 231,539,304 | ...coooveveee 82,1 | 65,407,442 |.......... 169,116,279
Hybrid Securities

7.01 1SSUET ODlIGALIONS........ocvvevveeirciieieccvcie et stessnias | sevssssssssssessssssssesies | eressiessesssssissssssssenses | svvsssenseesiessesssesinsienes | eeseesesssnssesssssessensenss | sensensensenn2y000,000 | coerreee XXX iveiieiis o 2,000,000 5 e, 2,000,000 ) O 2,000,000
7.02 Residential Mortgage-Backed Securities... . . . .

7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

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

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

.0

1. Total Bonds Current Year
11.01 ISSUEK OblIGAtioNS.........cvevireveiiicieiescee et | eeseaennseens 6,192,680
11.02 Residential Mortgage-Backed Securities... 10,757,139 |.
11.03 Commercial Mortgage-Backed SECURtiES............cvvvvreririereinenenens e 235,294
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

.............. 6,200,441
.12,688,874

2,000,000 | ..oveere XXX | e 61,948,150
2,071,248 | ....... XXX... 53,770,577

60IS

12. Total Bonds Prior Year
12.01 Issuer OblGatioNs..........cccvvveereireirieieieieeineseesseessissessessssenennes | enenenenenn 9,291,299 | i, 43,892,963
12.02 Residential Mortgage-Backed Securities..........c.ccovvvevvieveninireennes | veveeeiennnn 1,580,123 | oo 18,820,939
12.03 Commercial Mortgage-Backed SECUMHES...........ccrvvrvreriirinerineiens | eoreireireiienisnneinns | cerveeieenessseeeesseeenes
12.04 Other Loan-Backed and Structured Securities.. ..120,310,506
12.05 SVO Identified FUNAS........cccorieririeerieerieeeneesiseesneesnsessenneees | cenreees XXKevieieens | erveeeee XXX
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans. . . .
12,08 TOAIS......cvveevcrceeiecieeeie ettt ssnsssaenens | sreseesinnas 34,486,093 |..........183,024,408 |............92,504,425 |............47,064,749 | ............ 15,951,289
12.09 Line 12.08 @5 @ % Of COL 9....vovuiviieiiiieiecsieeessesessiesensiesienes | ovieisissiesesssenns 9.2 |89 | 248 | 126 | oo 4.3

39,875,482 | ............ 26,560,031
29,090,027 |....cccoouen 9,085,151

13. Total Publicly Traded Bonds
13.01 ISSUET OBlGAtIONS........ocvviiiieireiciieieise et | erenniennns 5,939,236 |........... 25,314,860 |.............. 6,200,441 | ..o | e 2,000,000
13.02 Residential Mortgage-Backed SeCUrities...........cccocvvvererceericiciiieiinns ...6,686,077 |............ 17,596,088 |.............. 7,618,655 |.............. 4,151,276 |.............. 2,018,834
13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans..... .
13.07 Unaffiliated Bank LOANS............ccveueiiieiriiieieicesiseiesisieesssessisssesese s | soessssssesesssssssssnssenns .
13.08 Totals.......corvrrrerrerennns 21,753,742 |.
13.09 Line 13.08 as a % of Col. 7... ....10.5
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11........ccorerrrrininiines | corivreirinriniinenns 5.8

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities... 4,071,062 |.
14.03 Commercial Mortgage-Backed Securities..... ..235,294 |.
14.04 Other Loan-Backed and Structured Securities.. .
14.05 SVO Identified FUNDS.........ccoeivrieiereeieeeieeesieessssessssenens | ceveeeee XXX i .
14.06 Affiliated Bank Loans. .
14.07 Unaffiliated Bank LOANS........c..cveuiirieieiniinieieinseiesississsesesssesseseses | sersssessssssssassessssanees .
14.08 Totals.......ccooevervrrirereines .29,359,719 |.
14.09 Line 14.08 as a % of Col. 7... .74
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11..........cccccceeeveveie | cvreieieieieieieins 7.8

22,493,613
.15,699,647

............ 22,493,613
15,699,647
.1,000,000
129,923,019

26,193,491 |..... 6,923,143 | ...
L1585 LA 9. O | i
...... 6.9 . . O i
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YN .........overurrieerereerieiieereereiseeseessssseesssssssseeessessessssssessessessssssessessanes | sesssssosssssssssessasssesessessesssssnssessassnsnns 27,808,297 | oottt nne | eereeee st ettt sttt 27,408,291 | oo s
2. Cost of cash equivalents acquired 83,674,050 83,674,050
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS...........cevuviviriiieieietese ettt bbb bbbt s b bessesaes | sbssessessssestessssssbes e b s bessesss s st st st anea 85,752,825 | ...ttt ettt tensnaetans | ereeieteset ettt ettt sen s sene 85,752,825 | ..ot
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccceueiirrieiieriisieesisesessesieiines | et nan 25,329,516 | ..vvviereiece e 0 | oo 25,329,516 | oo 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 25,329,516 | oo 0 | oo 25,329,516 | vt 0
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06



03

Annual Statement for the year 2019 ofthe IMlid=-Continent Casualty Company

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Surplus Debentures - Unaffiliated
023138 AA 8 | AMBAC Assurance Surplus Note 5.1 06/07/20.......... oo | NEW YOTK s N 4...... l02112/2018]........... 64,743 46,175 2,240
2799999. Total - Surplus Debentures - Unaffiliated... 64,743 46,175 0 2,240 0 XXX
4899999. Subtotal - Unaffiliated. 64,743 46,175 0 2,240 0 XXX
5099999, TOAIS.........ooveeeeeeeeeeeee e eLeLe LRt 64,743 46,175 0 2,240 0 XXX
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Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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Annual Statement for the year 2019 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 1

Showmg all Long-Term BONDS Owned December 31 of Current Year

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828 4S 6 |UNITED STATES TREASURY... SD.. ..103.688 | ................259,219 | ....... 250,000 249,511 138 | o | e [ e 2.750 06/06/2018. | 05/31/2023.
912828 Y6 1 |UNITED STATES TREASURY.......ovviiirerierieeeesnsiseniesiesesseesssssssnsesienes. | voneees ...103.844 44,854 39 10 2.750 07/26/2018. | 07/31/2023.
912828 Y6 1 |UNITED STATES TREASURY... SD.. . " ...103.844 304,011 264 [ s | e [ e 2.750 07/26/2018. | 07/31/2023.
912828 Y8 7 |UNITED STATES TREASURY........ccovueen. (510 1000 R (OO IO L1 I 398,000 |...100.313 398,162 L2 R (TR P 1.750 07/26/2019. | 07/31/2024.
0199999. U.S. Government - Issuer Obligation 995,738 XXX ..1,023,922 ..996,539 603 0 0 XXX XXX XXX
0599999. Total - U.S. GOVEIMMENL............covvveereirriiieieieiesie e 995,738 XXX ..1,023,922 ..996,539 603 0 0 XXX .16,500 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
68609T DM 7 [OREGON ST......oiiiiiiiieiieiieeieisssissssessessssessssssssses st ssssssssssssssessssenss | seveens 2| 1FE 732,122 |..108.941 | .ccovvrrirs 740,799 | oo 680,000 717,048 (8,060) [ ..voeveveerrirciis | e | e 4.000 |...... 3118 | D | i 2,267 | oovrenne 27,383 | 12/14/2017. | 12/01/2048.
68609T  HV 3 |OREGON ST.....cooiiiuiiiiiiiiiiniemissiesssnssssissesssenessesssssssssssesssenesssessssssssssnsenes | ooveees 2| 1FE 1,024,824 [.. 113118 | oo 1,097,245 | oo 970,000 ) [ | | 4.250 |...... 3.570 |JD.cocns [ v 3,435 | ..o 41,726 | 11/01/2018. | 06/01/2049.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..............cccccceveneeas 1,756,946 XXX ..1,838,043 1,650,000 ) 0 0 XXX XXX XXX .69,109 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)...........verrnineisinirinierssisssssessissneenes 1,756,946 XXX ..1,838,043 1,650,000 ) 0 0 XXX XXX XXX .69,109 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
702333  4U 6 | PASADENA TEX INDPT SCH DIST. | ......... ?l ...... 1FE 1,295,794 |...100.448 ..1,135,062 1,130,000 | .o 1,135,335 [ [ ennneee(43,440) [ i [ [ 5.000 |...... 1117 |FA...... .56,500 | 03/31/2016. | 02/15/2022.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obl|gat|on< ............ 1,295,794 XXX .1,135,062 1,130,000 | .. 0 0 XXX XXX XXX cieneer.56,500 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions 1,295,794 XXX | s 1,135,062 | ..cooovnennes 1,130,000 | ..oooovnenae 1,135,335 [ oo (V)] (43,446) 0 0 XXX XXX XXX | 21,344 | 56,500 XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agenmes and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
130536 QR 9 | CALIFORNIA POLLUTN CTL FING AUTH SOLID W....covvorverrrererereerennennnees | vevnee oo [ ervvveiiens [ e 1FE| oo 2,000,000 |...108.532 | ..o 2,170,640 | ..ooovvrnven. 2,000,000 | ..ovrvrneen 2,000,000 | voovvrerirerireirens [ e | e | e | e 3.375 |...... 3.375 | e | 033,750 | e 67,500 |06/19/2015. | 07/01/2025.
346668 DK 9 |FORSYTH MONT POLLUTION CTL REV.....oioiiviieriniinrinrieinsieesersnsseeensnnes | veviene | oo | evvnverenins | veees 1FE| o 2,000,000 |...101.591 | .cocvviirnne 2,031,820 | ..ccovvruvenee 2,000,000 2,000,008 12 [ s e [ 2.000 |...... 2.000 |FA.....[ ... 16,667 | .......... 40,000 | 08/05/2016. | 08/01/2023.
59465H UA 2 |MICHIGAN ST HOSP FIN AUTH REV......ccoviviririieeinsrerireriseessensnninenes | eovneee | o [ vvererenens | vevens 1FE ...1,000,000 |...103.487 ..1,034,870 1,000,000 ...1,000,007 (£2)] SESTURTRURIR VRTINS BV 2.400 |...... 2.400 |MN...... .24,000 | 02/23/2017. | 11/15/2047.
721781  AC 6 |PIMA CNTY ARIZ INDL DEV AUTH POLLUTION C....cooovvvrrirrineirnnrisenseeniiene [ eovveee | o [ everiveeins | oevens 1FE ..1,318,873 |..102.514 | ... ..1,409,568 1,375,000 ...1,369,594 7,040 | oo [ e [ e 4.950 |...... 5.494 |AO...... vere.08,0863 | 02/04/2011. | 10/01/2020.
896221 AD 0 | TRIMBLE CNTY KY ENVIRONMENTAL FACS REV......... SD.. 2| 1FE 1,000,000 |...109.271 | ...cccevveuee 1,092,710 | .coovvvrienes 1,000,000 | ...coovveeee 1,000,000 [ ..oeouveerieerienins | e | e | e | 3.750 |...... 3.749 | Do | 3,125 | 37,500 |05/18/2017. | 06/01/2033.
97712D  E2 8 |WISCONSIN ST HEALTH & EDL FACS AUTH REV. SD.. 2| 1FE 970,730 |...105.435 ..1,054,350 1,000,000 | ... 973,273 IR0 IR [UTRRRN JR 3.375 |.....3.600 [FA....| ... 12,750 | oo 11/30/2017. | 08/15/2035.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 8,289,603 XXX ..8,793,958 8,375,000 | ...covvenen 8,342,882 | covvvireriniinn 0 8,352 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3133N3 U9 3 |FH RE6008 - RMBS.... 986,891 |...102.018 986,186 (705) | evevereirieens [ [ 3.500 10/16/2019. | 11/01/2049.
3133N3 VG 6 |FHRE6015-RMBS.... ...1,898,348 |...102.015 | ..............1,908,853 | ............ 1,871,167 | ............ 1,897,294 (1,054) [ oo | e | s 3.500 10/18/2019. | 09/01/2049.
3133N3 VN 1 |FHRE6021-RMBS.... ...1,494,373 |...100.633 ...1,494,226 (147) | covereereeiseinees [ [ e 3.000 10/15/2019. | 11/01/2049.
3140QB N5 3 |FN CA4011-RMBS 4,518,335 |...101.930 ..4,514,943 (3,392) .....3.500 10/11/2019. | 08/01/2049.
31418D  HY 1 |FN MA3846 - RMBS... 995,372 |...100.633 995,291 [CE10) ) N [N B 3.000 10/25/2019. | 11/01/2049.
2699999. U.S. Special Revenue - Residential Mortgage Backed Securities.......... s 9,893,318 XXX 9 774,327 | ...l 9,887,940 | .o 0 (5,379) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Secu
041083 VB 9 | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M......ccoovvemrrmerineirineiseriinns [ s 2| 1FE 487,396 {...100.100 | ...ooovvvrnenne 487,883 | ..o 487,396 487,396 ((0) ] SUSTUSTRRUIN IVRIRRIINN IOV 3.100 |...... 3.100 |MON...| wcovvrrrs 1,259 | oo 14,865 | 06/12/2013. | 07/01/2043.
130333 CA 3 |CALIFORNIAHSG FIN AGY RESIDENTIAL MTG R.....oovvvvvrieiniersniseirennnes | vvers 2] ... 1FE 182,979 |...100.080 | ....cocco00er 183,125 | (i 182,979 182,978 () [T IPRRIRROPRPON DS 2.900 ...5,265 | 04/19/2013. | 02/01/2042.
130333 CB 1 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R 2| 1FE 325,315 |...100.018 326,130 325,480 19 +0rr.2.900 05/01/2013. | 02/01/2042.
196479 2D 0 | COLORADO HSG & FIN AUTH.....ovvviiriieieiienisiiseissssssssiseesssssssssssnnnns | eevnes | oo [ eeveneinns 2| 1FE| oo 1,474,083 |...113.893 | ..............1,588,807 | ..............1,395,000 | ............. 1,466,372 (9,819) [ oo | e | s 4.250 11/28/2018. | 05/01/2049.
19647P  BA 0 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG........cocvovvemervmnrrerrenernens [ eovveee | [roverirennd | s 1FE 687,338 |...112.111 687,338 ({0 SESTERRURIR IPPIRIRTRIIRIIN IOV 3.200 06/20/2013. | 02/01/2044.
20775C B6 0 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 1,990,189 |...106.128 ...1,968,667 ) ......4.000 04/25/2018. | 11/15/2039.
20775C  RY 2 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN.... 615,000 |...108.105 615,042 (<74 [N ISRORRRON IO 3.650 02/16/2017. | 11/15/2032.
20775C TV 6 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN.....cccoovvrvmremrermrirncnnneinens | evvnne [ [ | el TFE | i 1,000,000 |...106.051 | ..............1,060,510 | ..............1,000,000 | ............ 1,000,002 ()] ESTSTTRRIN IV B 3.650 04/26/2017. | 11/15/2037.
246395 WY 9 |DELAWARE ST HSG AUTH REV.. 223,514 |..101.316 216,660 (1,715) | o v [ s 4.900 09/29/2011. | 07/01/2029.
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296122 US 1 |ESCAMBIA CNTY FLAHSG FIN AUTH SINGLE FA........ccovvvmvrnerinnnerncernns [ ervee | oo | vverennnn2 | e IFE | i 1,580,024 |...105.938 | .....cccoounee 1,673,846 | .......cc..c.. 1,580,024 | ...covvveeee 1,580,024 (0) [ cevnereernerrenis | eeernemisriserienns | 003125 | i 3.125 08/20/2014. | 08/01/2044.
31350A AU 2 [FEDMFH M024 A - CMBS........ooiiireriiirirniiersssseiesisissesesssesssssssssssssssssessanes. | woveres ..990,000 |...100.922 | ......c..........999,128 | ..covriinnne. 990,000 990,000 07/11/2019. | 07/15/2050.
31350A BR 8 |FEDMFH M034 A- CMBS.. ..950,438 |...100.626 925,000 926,245 (4,251) 09/11/2015. | 04/15/2025.
31397P PP 9 [FHM MO12 AA3 - CMBS.......cooiiiiicierieisiseie i | coeres 4. . ..3,575,244 |..102.761 | ..............3,673,956 | ..ccovvnnee. 3,575,244 | ............. 3,575,244 11/06/2014. | 08/15/2051.
31397P PV 6 [FHMMO12 A31 - CMBS.......ovviririrreririniieriesieesssssssssessessssssssssssssnenins | onenen | oo | vevesneenns Z ) I L [ 2,681,433 |...102.400 | ..............2,745,787 | ... 2,681,433 | .o 2,680,561 (675) 05/11/2015. | 08/15/2051.
34074M  JB 8 |FLORIDA HSG FIN CORP REV - MBS.. 791,576 |...100.021 791,576 791,576 (0) 04/24/2013. | 07/01/2041.
34074M  SJ 1 |FLORIDA HSG FIN CORP REV................ 2,109,114 |...110.322 .1,995,000 2,097,531 | oo | i (11,196) 11/15/2018. | 01/01/2050.
373539 4G 7 |GEORGIA ST HSG & FIN AUTH REV....... 2,500,000 |...103.930 | ..............2,598,250 | ..... .2,500,000 ...2,499,991 0 05/17/2016. | 12/01/2031.
373539 4H 5 |GEORGIA ST HSG & FIN AUTH REV....... 2,000,000 |...104.017 | ..............2,080,340 | ..... .2,000,000 ...1,999,991 0 05/17/2016. | 12/01/2034.
373539 6Q 3 |GEORGIA ST HSG & FIN AUTH REV....... 1,000,000 |...107.583 | ..............1,075,830 | .............. 1,000,000 | ... 999,967 4 02/16/2017. | 12/01/2032.
373539 7TW 9 |GEORGIA ST HSG & FIN AUTH REV....... 1,500,000 |...103.770 | .............1,5656,550 | ..cooovrennee 1,500,000 | ..coorvrenee 1,499,956 6 . . 08/09/2017. | 12/01/2037.
45129Y  S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R.....coovvvierirrireririririinnniens 555,245 |...110.165 | .................550,825 | ....... 500,000 | ... 554,615 (630) | vevrererirerirens [ v [ 4,000 | 3.024 |W....... v 3,889 | 10/04/2019. | 01/01/2050.
45201Y R3 3 |ILLINOIS HSG DEV AUTH REV 1,888,374 |...106.263 | .......c....c. 1,870,229 | ..ccovvrrnnee 1,760,000 | ..coovvenee 1,849,725 | ..o | e (21,432) | oocveevencevnins [ errreeneensninneinns | 204000 | e 3.206 |AO...... | wovvrrnne 18,500 | ..oovenee 71,082 | 12/01/2017. | 10/01/2048.
45201Y S5 7 |ILLINOIS HSG DEV AUTH REV. 1,845,874 |...110.331 ..1,936,309 1,755,000 L A,828,643 | | s (17,416) [ ..o [ e | 204000 | e 3.368 |FA....... 29,250 .75,357 | 06/01/2018. | 08/01/2048.
45201Y YK 7 |ILLINOIS HSG DEV AUTH REV = MBS........cocovimrrrrnenrieinnnseierssnesessenssesssnsnns | ceveren | o | ververinenn | eoren TFE | v 1,616,452 |...100.237 ..1,687,794 1,683,804 ...1,625,929 BT | e | v | e 2450 [ i 3.410 | MON... 3,438 | .........40,875 | 08/06/2014. | 06/01/2043.
45203L  CD 3 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE........coocoiirrrrimrircrierireenns 474,731 |...102.240 474,462 (1,831) [ oo | e | 20002850 | e 2.880 |MON...| .ccoovrnee 1,165 | oo 15,965 | 06/10/2016. | 07/01/2032.
45505T GP 0 |INDIANA ST HSG & CMNTY DEV AUTH SINGLEF............ 420,000 |...103.815 419,999 () ] cevrervererirernnn | e | 0000 2.850 |, 2.850 | Jd....... 5,985 .11,329 | 06/09/2016. | 07/01/2031.
49130T PR 1 |KENTUCKY HSG CORP HSG REV.......cccovceniririinnee 177,735 |...102.049 171,470 (1,738) [ oo | eevreernerinseineinns | 204250 | e 3.652 | JJ....... revenen.0,815 | 06/11/2012. | 07/01/2033.
49130T PS 9 |KENTUCKY HSG CORP HSG REV.......ccccvvvvirrinen. 370,000 |...100.052 370,000 | ..ovveirieriiriniies | e | e s [2003.000 [ 3.000 |MON...| coovererern925 | i 11,017 | 04/19/2013.| 11/01/2041.
49130T PT 7 |KENTUCKY HSG CORP HSG REV.......ccovvenrrirrrnnes 400,000 |...100.049 400,000 | ..o | e | e | e | 00 3.000 [ 3.000 | MON... .11,928 | 04/19/2013. | 11/01/2041.
54627D BV 2 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV. 1,550,925 |..101.412 | .............1,672,824 | .............1,650,925 | ............. 1,550,925 (0) [ coveeerrerneirneins | eeerneeinseiseiieniins | 0000:3.050 | e 3.050 |MON... v 47,024 | 07/22/2015. | 12/01/2038.
56052F BR 5 |MAINE ST HSG AUTH MTG PUR........cecoiiiiinrierieninisiieniens 543,734 |..104.674 | ...ccccoevvenns 528,604 | ....... 505,000 526,623 | ...ooovirverireriierins | e (12,753) [ oo [ errmriverririrneines | 204000 | e 3.047 [MN..ooo| vrerenn2,581 | e, 20,334 | 06/17/2015. | 11/15/2045.
56052F  GP 4 |MAINE ST HSG AUTH MTG PUR........oevuiierinerieeieniseinersseinnas 1,125,131 |...106.290 .1,110,731 1,045,000 | ..o 1,098,542 | oo [ s (15,811) [ oocverererreerveins [ ervveeenerrseirsennns | 204000 | e 3.107 |MN...... 41,791 | 02/23/2017. | 11/15/2047.
57419R  GH 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C 1,017,902 |...101.728 ..1,035,492 1,017,902 . (0) | ovvvvererneernnns | errveireernriieiinnrnnns | 000e.000 e 4.000 | MON.. e 40,449 | 08/14/2013.| 07/01/2043.
57419R  H7 3 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C 989,503 |...100.600 | .................995,440 | .........cco... 989,503 989,521 (2) [ oo | e | 2000 3.950 | e 3.950 [MON... | .cce0rsi3,257 | e, 39,085 | 03/30/2017. | 11/01/2058.
57419R L8 6 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C 665,000 |...101.334 665,000 8 | e [ [100.3.242 | 3.242 |MS...... .23,203 | 04/07/2017. | 09/01/2048.
57587A A8 1 |MASSACHUSETTS ST HSG FIN AGY HSG REV. 2,020,287 |...108.160 | ..............2,071,264 | ..............1,915,000 | ............. 1,998,523 ) 05/31/2018. | 12/01/2048.
57587A  HY 7 |MASSACHUSETTS ST HSG FIN AGY HSG REV. 3,027,835 |...104.976 2,862,765 ) 03/12/2015. | 06/01/2039.
594654 CM 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.... ..1,932,039 |...107.986 ..1,907,111 ) 03/09/2018. | 12/01/2048.
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... 876,902 |...103.006 876,902 ) 10/15/2014. | 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... 2,202,167 |...100.775 2,202,167 (0) 01/13/2015. | 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ..1,067,074 |...103.564 ...1,067,070 (5) . 03/11/2015. | 04/01/2045.
60416S BU 3 |MINNESOTA ST HSG FIN AGY. 409,637 |...100.961 396,671 (5,188) [ .oveverneerrrirnerns | cevreernseinneiseinns | 00023.000 | e 2.406 | JJ....... 12,374 | 05/15/2013. | 07/01/2031.
60416S WD 8 [MINNESOTA ST HSG FIN AGY 898,017 |...106.540 879,443 | .o | e (11,480) [ .ovvvvervnrrcirens | vevrmrrveisnenererinns [ 004,000 [0 3,147 [, .34,149 | 12/05/2017. | 01/01/2048.
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.. 624,234 |...100.036 624,234 624,234 (0) 06/20/2013. | 12/01/2032.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.. 329,011 [..100.285 | .................327,054 | ....... 326,125 328,496 (124) 03/31/2016. | 12/01/2034.
60637B  GC 8 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ccoovmerrmremenrneinnrinenes | veverne oo | eeriverenni | e TFE | i 1,089,933 |...104.873 | ..............1,053,974 | ..............1,005,000 | ............. 1,051,149 [ .o | e (21,184) 04/24/2015. | 05/01/2038.
60637B GM 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. 528,049 |...104.495 490,000 503,904 (5,442) 03/31/2016. | 11/01/2045.
60637B  SP 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.......cocovvvervrrrererneirerennnns [ eoveee [ [rovrneern2 | et IFE | i 1,016,045 |...109.831 ...960,000 | ..cocvennee. 1,009,655 (7,525) 11/01/2018. | 05/01/2049.
61212R X7 6 |MONTANA ST BRD HSG................. 231,207 |..103.594 | ................227,907 | ....... 220,000 224,372 (2,512) 07/11/2012. | 12/01/2038.
61212W  EL 5 | MONTANA ST BRD HSG SINGLE FAMILY MTG 1,200,000 |...105.879 | ..............1,270,548 | .............. 1,200,000 | ....ccooeeee 1,200,039 (4) 09/08/2017. | 12/01/2037.
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63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG e | s . 2| 1FE 1,904,256 |...107.498 | ......ccoo..c. 1,924,214 | oo 1,790,000 | ..coovveene 1,880,838 [ ...coovveerrcrierins | erereenns (18,518) [ .ovvvvrercererins [ erverrneernerineines [ eevnnd 4.000 |...... 3.335 [MS......| e 24133 | oo 72,034 | 03/07/2018. | 09/01/2048.
641272 FX 2 |[NEVADAHSGDIV................. 1,757,139 |...113.570 1,936,369 | .eoovreerrr 1,705,000 | .vviirerrn 1,705,000 [ oo [ [ | e [ 4750 |...... 4.749 |AO...... ..20,247 12/13/2011. | 04/01/2039.
64613A AC 6 |NEW JERSEY ST HSG & MTG FIN AGY REV.. ...1,886,509 |...111.058 ..1,954,621 . . . (21,076) oerr4.500 .78,789 | 06/15/2018. | 10/01/2048.
647200 2H 6 |NEW MEXICO MTG FIN AUTH - MBS 473,873 |...100.379 473,869 (1<) 1 [FSSUURTOSORORIORIUR ISPORPORPOORTORPOOPOURPORN BUOPONY 2.750 112,966 | 02/19/2015. | 12/01/2035.
647200 3H 5 |NEW MEXICO MTG FIN AUTH 540,998 |...102.375 525,573 (5,876) [ ..ovvvnrererierins | eevrirernerierinenins | s 3.250 .16,390 | 02/20/2015. | 03/01/2045.
647200 3M 4 |NEW MEXICO MTG FIN AUTH. I 1,195,000 |...100.408 ..1,192,373 85 ......3.000 .35,644 | 02/26/2015. | 09/01/2041.
647200 3N 2 |NEW MEXICO MTG FIN AUTH - MBS......ccovimrrrimrinirennnieresinnenns . 1,457,980 |...101.279 . ...1,457,975 ()1 [SSTSRUORNO IPSORIRROOPPRPORN BURPORE 3.125 45,139 | 07/15/2015. | 02/01/2037.
647200 P5 7 |NEW MEXICO MTG FIN AUTH............. . 552,169 |...103.587 | .................543,832 | ....... 525,000 | ... 529,400 (4,725) [ oo | e | s 5.000 .25,243 | 07/13/2011. | 03/01/2028.
647200 X3 3 |NEW MEXICO MTG FIN AUTH - MBS........covviriiniineineiierieenns . 441,661 |...101.270 | ...ocooeeeer 458,738 | oo 452,985 | ... 443,000 305 | oo | e | e 2.600 .11,705 | 08/08/2014. | 02/01/2043.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS.......oovvurinriririnrirerirenireenns . 1,818,385 [...101.780 | ...cccevvuuee 1,865,912 | ..cooovvrienns 1,833,280 | ..coovvveene 1,825,428 230 | e | e | e 2.850 52,016 | 08/29/2014. | 07/01/2043.
647201 DM 1 |NEW MEXICO MTG FIN AUTH 1,046,885 |...109.384 ..1,082,902 ....990,000 ...1,041,078 (5,979) [ .oonvererineirerins | e | e 4.250 v 23,194 11/05/2018. | 07/01/2049.
647201 HC 9 |NEW MEXICO MTG FIN AUTH . 1,085,600 |...109.776 | ... ..1,097,760 .1,000,000 | .. ...1,082,560 (3,040) [ coovveverreereniee [ rrereeerisensenniens s 3.750 . . 07/10/2019. | 01/01/2050.
647201 JJ 2 |NEW MEXICO MTG FIN AUTH.....cooierierrrinireriereseersseississesiesssesssesssssnes | veeees . 2| ... 1FE 2,154,200 |...107.457 | ............. 2,149,140 | .oovvern. 2,000,000 | ..ocvernee 2,152,127 (2,073) [ oo | e | s 3.500 |...... 2.640 |Jdocis | o 10,889 10/03/2019. | 07/01/2050.
64987B  NQ 7 [NEW YORK ST HSG FIN AGY REV......ccooomiiiiiiiiiniiniinecisinniseissisesisnins | ceveeas . 2| 1FE 1,000,000 |...102.143 | ..............1,021,430 | ..ccccvvenee. 1,000,000 | ... 999,992 10 | e e [ 2.750 |...... 2.750 |MN...... 4,583 06/22/2016. | 11/01/2031.
649883 F2 6 |NEW YORK ST MTG AGY HOMEOWNER MTG REV.......ccovvvririnerireirnerinien [ e . 2| .. 1FE 269,963 |...102.885 | ................262,357 | ....... 255,000 | ... 258,003 [P:1510) 1 SRR IRPURIRRSRRNR DO 3.500 |...... 3.201 |AO...... 2,231 02/11/2015. | 10/01/2034.
649883 H6 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV.......cccovvermmiierinniinerrnni [ e [ I 2| 1FE| cooei 1,978,493 {...103.006 | ..............1,931,363 | .....cccooouee 1,875,000 | ..ooovvrenne 1,905,872 [ ..o | v (16,578) [ .ovververeereeins [ crveerieeirneiiiseines [ e 3.500 |...... 3.124 |AO...... | oo 16,406 07/22/2015. | 10/01/2035.
649883 VZ 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV......ccceeurmririierneiersrinnines | veveees . 2| 1FE 315,355 |...102.680 | ................313,174 | ...... 305,000 | ... 308,837 (1,099) [ oo | e | s 3.500 .10,712 | 07/11/2013. | 10/01/2043.
64988R  GY 2 |[NEW YORK ST MTG AGY REV.....coosirimirmerierineernsniseinessesisesssessssisessnns | sevees . 2| 1FE 307,687 |..102.871 | .................298,326 | ....... 290,000 | ... 296,833 (3,415) [ oo | cevrreineiierineens | s 3.500 v 10,166 | 03/31/2016. | 10/01/2030.
64988Y CS 4 [NEW YORK ST MTG AGY HOMEOWNER MTG REV........cccovumrirerviireinninninnes | e [ I 2| 1FE| oo 1,076,390 |...107.138 | ..............1,071,380 | ..cccoovvrnee. 1,000,000 | ...ccoovvnnee 1,074,497 (1,893) [ covvveverriervninee v s 3.500 |.....2.589 [AO...... [ cceeerei9,236 | oo, 09/12/2019. | 10/01/2032.
658207 TX 3 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..........cocomurrerimieninins [ vorenes . 2| 1FE 1,000,000 |...107.199 .1,000,000 | ...oovvveneee 1,000,016 (4] SRR IVRTRTRTIRIIN IOV 3.850 05/17/2017. | 07/01/2037.
658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..........cocovrvverieriniins [ . 2| 1FE 874,423 |...106.390 ...805,000 | ... 850,238 | ...vevrrierieriecins | e (14,119) [ oo [ e [ e 4.000 v 32,558 | 05/17/2017.| 07/01/2047.
658207 WG 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.........cocooviriverirnririnins [ v . 2| 1FE 1,025,164 |...109.168 | ..............1,068,930 | .....ccccnrnnn. 970,000 | ...covveneee 1,018,600 (6,703) [ cooovvvrrierrirenis | e | e 4.250 |.....3.526 |J...cc. | 020,613 | i 26,274 | 11/01/2018. | 07/01/2047.
658877 DZ 5 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R.......ccocvvverierinceininins [ e . 2| 1FE 490,631 {...101.710 | ...cccceeser.. 467,866 | .oovoreerneens 460,000 | ... 463,778 (5,359) [ .ovvernrererrerins | verrveinerisenineens | e 4.500 .18,786 | 07/14/2011.| 01/01/2028.
658909 EV 4 |NORTH DAKOTA ST HSG FIN AGY 317,642 |..102.315 | .................312,061 | ....... 305,000 | ... 309,886 (3,722) [ oo v s 3.500 e 11,650 | 07/25/2013. | 07/01/2043.
658909 HW 9 |NORTH DAKOTA ST HSG FIN AGY 1,397,676 |..104.458 | ..............1,347,508 | .............. 1,290,000 | ..coovvenne 1,323,496 [ ..o | e (16,813) [ ooverrereererins [ erverrneeneniieines [ e 4.000 |.....3.373 |W.oes | 025,800 | ... 53,952 | 05/22/2015. | 01/01/2036.
677377 Q3 0 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV . 324,700 (...100.624 | ..........0....342,122 | i 340,000 | ... 332,829 1191 | s e | e 4.000 .13,000 | 12/07/2010. | 11/01/2025.
67756Q NP 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.......cccnvveieiirineiierienireens . 863,335 |...100.967 | .................871,683 | ....... 863,335 | ... 863,329 (()]] SSTORTORURTON IVPURIRTORTIORPIN BV 2.700 .23,172 | 04/21/2015. | 03/01/2036.
67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.. ...1,342,506 |...100.520 1,342,506 ((0)]) ST VIR BV 2.800 .37,347 | 02/17/2016. | 03/01/2046.
67756Q NR 4 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.. 1,937,195 |...100.682 .1,937,195 (0) 3.250 162,467 | 02/17/2016. | 03/01/2046.
67756Q WE 3 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.. . [ I . ...1,885,000 |...105.760 1,885,000 | .. 26 | o | s [ e 3.400 .63,920 | 09/07/2017. | 09/01/2037.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV. v [ s . 2| 1FE 330,000 |...100.185 | .................330,611 | ....... 330,000 | ... 330,000 [ .ovouevrerriereninees v [ | [ 2.500 ...8,492 | 05/31/2013. | 07/01/2034.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV. IR 2| . 1FE 576,659 |...104.357 554,510 (4,345) .....3.500 .19,612 | 08/05/2015. | 07/01/2036.
686087 VV 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV. ceeeeeeneens [ s . 2| 1FE 1,180,000 |...105.765 | ..............1,248,027 | ..............1,180,000 | .......c..... 1,179,959 LI SOOI VPPN BV 3.450 coere.40,536 | 08/30/2017.| 01/01/2038.
686087 WW 3 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV. ceevrereenens [ s . 2| 1FE 832,815 |...105.885 816,825 | ..o | e (12,603) [ oo [ e [ e 4.000 . v 18,500 | e 31,886 | 12/07/2017. | 01/01/2040.
708796 7D 3 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M 2| ... 1FE 3,000,000 |...105.513 ..3,165,390 ...3,000,107 100 .....3.500 08/25/2017.| 10/01/2037.
708796 Q6 7 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.... . 2| 1FE 162,079 |...102.077 158,219 152,852 357 | e [ e [ 3.500 02/12/2015. | 10/01/2035.
76221T KB 4 |RHODE IS HSG & MTG FIN CORP REV......cccoevireririirnerierireerseessssserienes | coveens . 2| 1FE 1,000,000 |...107.375 ..1,073,750 44 3.800 11/30/2017. | 10/01/2037.
83712D G4 2 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MT . R I 2| 1FE 2,196,180 |...111.670 ..2,233,400 .2,000,000 | .. (1,799) 0003750 10/24/2019. | 01/01/2050.
83712D UH 7 | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG.......covrmriernireererineirsernns | evere . 2| 1FE 534,431 |..103.474 ...515,000 | ... 522,035 (1,931) [ oo | e | s 4.000 06/25/2015. | 07/01/2037.
83712D WK 8 | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG.......ccconvvvnrieriererneerenins | cevne . 2| 1FE 353,772 |...105.012 +.....325,000 | ... 340,983 (5,870) [ .ooovrnrenerrerins | eevrveineriierineenns | e 4.000 06/29/2016. | 07/01/2043.
83712D YN 0 | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG.......ccvmriirniinieerineirenines | eren . 2| .. 1FE 1,720,000 |...104.668 1,720,000 | .....ccoooeee 1,719,999 (4] ORI IV IV 3.400 08/09/2017. | 07/01/2038.




€o0l3

Annual Statement for the year 2019 ofthe IMlid=-Continent Casualty Company

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
83755N  EU 2 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY........ccovvverierimeniecrnsrines | cevne 2| 1FE 119,382 |...101.669 | ...cccvvrerennee 116,919 | oo 115,000 TI5,717 | e | e (1194) [ s | e | s 4.250 |...... 3.766 |MN...... 09/29/2011. | 05/01/2032.
83756C TX 3 |SOUTH DAKOTAHSG DEV AUTH.....coviriireiieireisissiesisssesesssesssssseensnnes | evenes 2| 1FE 807,584 |...105.971 | .................805,380 | cooorvrirrrianes 760,000 792,711 [ oo | verreneenene(7,305) [ o v s 4.000 12/12/2017. | 05/01/2039.
88045R  B7 6 | TENNESSEE HSG DEV AGY.... 2| 1FE 910,242 |...104.712 855,000 871,236 .....3.500 04/30/2015. | 07/01/2045.
880461 G9 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.....ccovviiiieinininnieinnes | cevees 2| 1FE 2,171,560 |..108.612 | .............2,172,240 | .............. 2,000,000 | ...ccooouee. 2,170,863 | ..o [ eerieeienncend(B97) [ s | e | s 3.500 11/07/2019. | 01/01/2050.
880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........ccvvirierirnieririneiirens [ e 2| .. 1FE 807,953 |...104.915 ....750,000 783,978 | oo | vrrrreeree(10,679) | o [ e [ e 4.000 02/23/2017.| 07/01/2042.
880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR 2| 1FE 867,280 |...106.643 800,000 843,201 ......4.000 05/18/2017.| 01/01/2042.
880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.....c.vvvvrviirerneiirinriieinnes | vevees 2| 1FE 890,000 |...107.575 890,000 889,998 | ....ooovevverrrriirnies | ververirerinniens(B) [ o [ [ 3.700 05/18/2017. | 07/01/2036.
88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE........ccccovvvmmremeeririrnernnn | vevree [ or | e [ s 1FE ..1,314,970 |...106.141 1,315,000 1,315,100 | e | e (T1) | e e [ 3.125 03/31/2016. | 03/01/2046.
88275F  PA 1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE... . 2| 1FE ...1,756,996 |...101.503 . 1,756,996 LTA3813 | e | e (13,185) [ i | e s 3.100 06/08/2017. | 09/01/2047.
88275F RD 3 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE..........cccosvvvmrinirivmriinernnes | orrre | oo | verernenens 2| 1FE| oo 1,111,770 |...112.181 | v 1,121,810 | oo 1,000,000 | ..ccovvveeee 109,145 | oo [ errereennd(2,625) [ oo | e | s 4.000 07/17/2019. | 03/01/2050.
91743P  AK 1 [UTAHHSG CORP = MBS........oiimieirirerinirineiienineissessssssessesssessssssssssnsssnns | onsee | oo | veverneenns 4 ... 1FE| oo 296,614 |...102.547 289,297 | ....... 282,112 301,444 | oo | erreeinennen(530) [ e [ e [ e 3.500 . . 08/13/2014. | 08/21/2044.
924190 EL 1 | VERMONT HSG FIN AGY ....cooirirririeiiriniiieiireriecesesissisesisesssessesisssessessens | seenes 2| 1FE 83,341 |...102.107 281,686 | ..o 80,000 | . 81,678 | oo | evvrineeee2,814) [ [ e [ 4125 |...... 2.940 |MN...... . ..2,269 | 04/11/2012. | 11/01/2042.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH = MBS........coouerieririrreemeersrieniseessnissesnnene | onene | oo | veverneenns 2| 1FE| coovir 1,333,506 |...100.260 | .......coo..c. 1,336,973 | oo 1,333,506 | ..ocooreenne 1,333,305 [ ..veeveerrrerireninns | eevvernerirenenne(92) | o [ [ 3125 |...... 3.112 |[MON... | ccoe0eee. 3,473 | e 41,706 | 05/24/2017. | 11/25/2039.
93978T  XF 1 [WASHINGTON ST HSG FIN COMMN....ccoiviririrriernireirerisiseinsssessisenssnnnns | coenes 2| 1FE 2,845,014 |...104.506 | ..............2,769,409 | ..... .2,650,000 | ..correne 2,762,115 | oo | eereeernn(36,955) | oo [ | e 4.000 |...... 3.310 | JD....... 03/23/2017. | 12/01/2047.
97689Q BZ 8 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O USRS OO 2| 1FE 1,014,220 |...104.887 ....950,000 999,553 | ..oovvvcriereneernrris | errrreeree(1,576) | o [ e [ e 4.000 |...... 2.905 |MS...... 09/04/2015. | 09/01/2045.
98322Q  MJ 3 | WYOMING CMNTY DEV AUTH HSG REV.....ccoiiiiniiiniinsinsisnssissmssssesnnsesnses | osnees | oo | oaversseens 2| 1FE| oo 1,000,000 |...106.934 | ..............1,069,340 | ........c.... 1,000,000 | ..oooovnenae 1,000,010 [ | e 1) oo [ [ 3450 |..... 3.450 |JD....... 04/26/2017. | 12/01/2032.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMEIES. ........oviririrniiiriiiisissiesissesensssisissnsssssnsssenes | cronneee 119,693,863 XXX .121,956,044 | .......... 116,099,262 | ......... 118,540,270 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations............vwireereinrenemnmissississrsssssssessessssssssnsssesssnssses | esssenns 137,876,784 XXX 140,683,174 | .......... 134,248,590 | ......... 136,771,092 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
02315Q  AA 6 |AMBAC LSNILLC......iiiiieiiiciieieieiscies e sssssesessessnees | cevenes 2| 5GI 173,220 |...101.250 174,948 ....172,788 172,788 | oo v | e [ | v 6.945 12,715 | 02/12/2018. | 02/12/2023.
02665W  BP 5 | AMERICAN HONDA FINANCE CORP.........ccccocuirmriniininirenisiirerssissesesissnessnns [ eveee | e | veveverens 1] e 1FE| oo 1,987,460 |...102.940 ..2,058,804 | ..... .2,000,000 | ..ccorevene 1,992,332 1,763 | oo [ v | e 2.900 .58,000 | 02/13/2017. | 02/16/2024.
03027W  AJ 1 [AMTT 132A 2A - ABS.....ovvirieieniniiesierississe s sesssiesssiessesssenies | cevees e 12] 1FE| oo 1,948,240 |...101.359 | .....cccoouuee 2,027,176 | .oovverne 2,000,000 | ..ocverneen 1,964,196 [ ...ooovvvverirerierins | v 10,419 | oo [ [ 3.070 61,400 | 06/11/2018. | 03/15/2048.
03666H AA 9 |ANTARES HOLDINGS LP......ccouiimriivieiienieiseessessessesssesessessssssssssensesens. | sevees Clon1,2] 2FE ..999,950 |...105.750 ..1,057,500 1,000,000 ...1,000,076 LA TSRO DU DO 6.000 .63,167 | 07/19/2018. | 08/15/2023.
038923 AD 0 |ARBOR REALTY TRUST INC | s A2 e 1PL| . ..999,870 |...100.746 ..1,007,457 1,000,000 | .. ...1,000,067 69 5.625 .56,250 | 03/08/2018. | 05/01/2023.
05568Y  AA 6 [BNSF 071 PTC = ABS.......cooiriririerienrieniesisseesssssssisessessssssssssssssssessesssesesns. | soveons [P I (. 1FE| oo 1,013,627 |...108.547 | ...ccccounuee 1,100,261 | .oovovvrnnee 1,013,627 | oo 1,013,911 284 5.996 60,757 | 06/11/2007. | 04/01/2024.
05579H AE 2 | BNZ INTERNATIONAL FUNDING LIMITED (LONDO.......cccoeemreriririirneiniererns | evere [OF I IV 1FE ..1,996,480 |...101.710 .2,000,000 | ..ccorvenee 1,998,462 T30 [ e [ e [ e 2.900 .58,000 | 02/13/2017. | 02/21/2022.
11042A  AA 2 | BRITISH AIRWAYS PLC - ABS.......cocoviimririreirniiesiesieseeressessssesessesseness. | soveees Cluoe | 1FE 718,053 |...105.628 ....718,053 718,091 38 | o [ s [ e 4.625 .32,883 | 06/25/2013. | 12/20/2025.
111021 AM 3 | BRITISH TELECOMMUNICATIONS PLC........cocsirvmrirmrereeiseiserseriesesseesnnins | cevees Clon1,2] 2FE ..2,002,480 |...107.714 .2,000,000 (A04) | ovoonererireieens [ e [ e 4.500 .90,000 | 11/30/2018. | 12/04/2023.
11133T  AB 9 |BROADRIDGE FINANCIAL SOLUTIONS INC 1,997,420 |...101.218 .2,000,000 434 0003950 .79,000 | 08/14/2013. | 09/01/2020.
12673P  AH 8 | CAINC ..ottt | seneees 499,550 |...102.299 500,000 95 | v | e [ e 3.600 .18,000 | 03/15/2017. | 08/15/2022.
141781 AY 0 [CARGILL INC......oooiiiriicieiciseiessieenssissesissssnssessssssssenesssssensssenses | onnne oo | veveveeen | s 1FE ...2,146,000 |...103.167 2,146,000 | ...cccrerri2,146,000 [ oo v [ e [ 4.307 192,428 | 05/16/2011. | 05/14/2021.
22822R  BF 6 |CROCAS 181 C - ABS 1,500,000 |...103.936 .1,500,000 11 3720 .55,800 | 06/26/2018. | 07/15/2043.
337930 AC 5 |FLAGSTARBANCORP INC....... ...104.309 1,000,000 . 21 | e [ s [ e 6.125 161,250 | 06/29/2016. | 07/15/2021.
345397 YL 1 |FORD MOTOR CREDIT COMPANY LLC......covviirmrirrrnereieneieiesiseeenssines ...100.876 1,000,000 999,980 A3 [ | e | s 3.339 .33,390 | 03/28/2017. | 03/28/2022.
37254B  AB 6 | GENPACT LUXEMBOURG SARL.. ...101.565 .1,000,000 | ... 999,923 75 N (1] .37,000 | 03/21/2017. | 04/01/2022.
438516 BM 7 |HONEYWELL INTERNATIONAL INC ...100.187 2,000,000 | ..ccoonnee. 1,999,936 53 | o [ e [ 1.850 .37,000 | 10/24/2016. | 11/01/2021.
44891A  AM 9 |HYUNDAI CAPITAL AMERICA........ ..101.333 .2,000,000 463 [ oo [ e [ 3.100 .62,000 | 03/29/2017. | 04/05/2022.
46849L SS 1 |JACKSON NATIONAL LIFE GLOBAL FUNDING.. ...103.390 .2,000,000 236 3.250 .65,000 | 01/24/2017.| 01/30/2024.
57629W CD 0 | MASSMUTUAL GLOBAL FUNDING II ...101.401 580,000 578,790 529 | oo | cevseiesieninnin | s 2.500 .14,500 | 04/10/2017. | 04/13/2022.
57629W CD 0 |MASSMUTUAL GLOBAL FUNDING II 101401 | o 425,883 | 420,000 419,120 K7 £ T TR IOVRRIIR IO 2.500 .10,500 | 04/10/2017. | 04/13/2022.
59217G  CD 9 |METROPOLITAN LIFE GLOBAL FUNDING | ..101.519 320,500 320,449 29 | o | s | 2.650 ...8,493 | 04/03/2017. | 04/08/2022.
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59217G  CD 9 |METROPOLITAN LIFE GLOBAL FUNDING L......vvvumrirerireernireeiseinsersenineens | eoveees 201519 | e 689,824 | .....cocvvrene 679,500 679,392 B1 | o [ e [ e 2.650 |...... 2.657 |AO...... 04/03/2017. | 04/08/2022.
62947Q0  AZ 1 [NXP BVttt ssennns | sernes ...108.625 ..2,172,500 2,000,000 A6 [ | e | s 4.875 12/03/2018. | 03/01/2024.
649604 AD 7 |NEW YORK MORTGAGE TRUST INC.. ...101.865 .1,027,818 .1,009,000 3,097 ......6.250 12/18/2018. | 01/15/2022.
654740 BL 2 |NISSAN MOTOR ACCEPTANCE CORP.........cccccoumiiiiiininticiissiisiiesissins [ e ..104.119 ..3,123,567 3,000,000 2,999,288 M3 | e | e | 3.875 09/18/2018. | 09/21/2023.
686330 AL 5 | ORIX CORP.....oivirirrerecieiieetenieesei sttt sssessniens | serenes ...106.213 ..1,062,134 1,000,000 999,300 150 | v [ e [ e 4.050 01/08/2019. | 01/16/2024.
713448 DT 2 |PEPSICO INC. 1,995,960 |...101.008 ..2,020,152 .2,000,000 ...1,998,077 823 1002250 04/27/2017. | 05/02/2022.
758202  AK 1 |RELX CAPITAL INC....ooviiiiiriiieriiieiesisississssssss e sssenssssssssssenss | sevenes e ..2,250,987 |...103.434 22,331,411 | 2,254,000 2,252,630 531 | oo | ceveeeiinsieninnin | s 3.125 03/31/2016. | 10/15/2022.
82620K AS 2 |SIEMENS FINANCIERINGSMAATSCHAPPI NV.......cooivemirinireriereneeiinens | vveene Cleon | 1FE 998,940 |...103.592 ..1,035,920 1,000,000 |. 999,360 LV [T ORI PR 3.125 03/07/2017. | 03/16/2024.
883556 BN 1 | THERMO FISHER SCIENTIFIC INC.......covvuriimririiirnrerseieieineisenssnssnnnnens | veveene | oo | erveeenn 1,2 [ s 2FE| .. ...2,487,800 |...102.828 .2,570,698 | ..... .2,500,000 | ............. 2,494,009 1,782 | o | e | s 3.000 04/04/2016. | 04/15/2023.
89236T GL 3 |[TOYOTAMOTOR CREDIT CORP.......coooevirrirriiirierierieresseissisesieninenesnnes | cenenen | oo | veverneenns (i 1FE| oo 1,498,650 |..... 99.665 | ...covvuvn. 1,494,977 | oo 1,500,000 | ...covvveeee 1,498,711 B1 | o [ s [ 2.000 10/02/2019. | 10/07/2024.
92343V ER 1 |VERIZON COMMUNICATIONS INC......coouirverirerrrineesseisensesssessssnssenssssns | onenen | oo | veverneenns 1 2FE | o 489,830 |...113.439 ....496,000 490,717 569 [ eorerrereerenins [ e [ e 4.329 06/21/2018. | 09/21/2028.
95763P  AJ 0 |WESTERN ALLIANCE BANK.......ccorviiiiiiinniierieniceinsissiiesiesesesenisssiees | oveens 25] ... 2FE 1,000,000 |...100.974 .1,000,000 | ...covveneee 1,000,011 2 | s [ [ 5.000 . . 06/24/2015. | 07/15/2025.
96524V A* 7 | WHITEHORSE FINANCE, INC......ccovivinriinninimnsnissrsssnsssnsssesssnesssnsssnsssnssssnes | venense | oo | evvessnnnne | e 2FE| s 1,000,000 |...102.250 | .............1,022,500 | ...coocvvnnnee 1,000,000 | ..ccoovnenne 1,000,000 [ ..o | e | e | | 6.000 |...... 5.998 |FA.......| 024,000 | ..oooonnd 60,000 | 08/07/2018. | 08/07/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUEr OblIGAtIONS. .........evuivriiiiiiisereriseees e snssseensssnens | snssesenes 47,692,118 XXX | e 49,310,922 | ............ 47,809,469 | ........... 47,736,943 | .o 0 22,956 0 0 XXX XXX XXX | ......473671 | ... 1,715,401 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00443P  AA 7 |ACE O7HE2 A1 - RMBS.......ooiiiiiireiniineiseiieseesesssissssssssssssessssssssssssns | oneee | oo | vevesneenns 4| ... TFM | o 530,607 |.....88.059 | ...cc.cccen..612,283 | oo 695,308 542,563 (7,254) [ oo | e | e 1.932 02/23/2015. | 12/25/2036.
04544N  AD 6 | ABSHE 0BHEB Ad - RMBS........oooovieireiiineenieininsienssssesensssesssessssssnssnns | ovenes | o0 | vervvevenndh | v 1FM 727,182 |....98.242 | .................850,470 | ....... 865,692 807,513 | .overerierersrenns | e 12,491 | oo | e | v 1.952 01/16/2014. | 11/25/2036.
05530M  AA 7 | BCAP 0BAA2 AT - RMBS......ccovvuirierineernrinnreriesineessssissnssessssssssssssssssnns | eonneen | oo | overinenedh | e 1FM 945768 |.....94.069 | ..............1,162,291 | ...ccccooouee 1,235,577 979,736 39,489 | oo | e | e 1.962 09/18/2014. | 01/25/2037.
059522  AA 0 |BAFC O7CB 6AT - RMBS.......coooimrinrnrirniinsiseeiesssnsssisssssssssssssssssssssnssens | eovneen | oo | connreneedh | el IFM | 00000, 330,556 | .....97.031 | ..vvvrn 372,956 | ... 384,368 | ... 343,028 (923) | oveveeerrinriens [ e [ 1.975 02/25/2016. | 05/20/2047.
07386Y AE 4 |BSARM 075 3A1 - CMO/RMBS........cooooererriineiesiissiesissssississssssssessssssssssns | ooveees 1,150,316 | oo 1,131,832 9,883 | oo [ e [ e 4.041 01/11/2019. | 08/25/2047.
12641Q  AA 0 [CSMC 097R 3A3 - CMO/RMBS..........ccoovviiiiriiniieissicenssissssessisnias | e 34,066 1,159 [ oo | e | e 6.000 05/31/2009. | 09/26/2037.
12641Q  AF 9 |CSMC 097R 4A2 - CMO/RMBS..........coomremrrinirverirerineensninsisesierisensseninnins | cevvee | oo | vevererenddh |l IFM | i 183,377 .....86.923 | .................207,032 | ....... 238,179 182,539 | oo [ e 17,8686 | ovoeeeiveriiens [ e [ 6.000 05/31/2009. | 07/26/2037.
12641Q  AG 7 |CSMC 097R 4A3 - CMO/RMBS........ovimrerierreerienieseneesssissisessesssesseninns | eeenns ....150,000 42,998 (1,851) [ coovererererenins | vevrveeneriserineens | e 6.000 05/31/2009. | 07/26/2037.
12641Q  AH 5 [CSMC 097R 4A4 - CMO/RMBS........ooviireriririrerisisirnsiesssssseessssisssesssssnsens | coveres ....150,000 16,591 (15426) [ oo [ e [ 6.000 05/31/2009. | 07/26/2037.
12641Q AJ 1 |CSMC 097R 4A5 - CMO/RMBS.........coorerrrirrrnerierineeneesssssserssenssenssensssnenns | oevees | oo | vevenenenndh |t IEM 0 [ 10043460 | 48,522 | o 111,646 50,466 (2,243) [ oo | e | e 6.000 05/31/2009. | 07/26/2037.
12641Q  BQ 4 |CSMC 097R 8A6 - CMO/RMBS..........coooiiiiriiiiciissicinessissessissnis | v ....397,356 127,778 | oo [ v 13,692 | oo [ [ 4.993 05/31/2009. | 05/26/2036.
12641Q  CR 1 |CSMC 097R 124 - CMO/RMBS.........cconivirriirierierinieisssinsiiesiesesesssenisssiees | eveens 33,162 33,019 (19) [ oo | e | e 5.750 05/31/2009. | 01/26/2036.
12641Q  CS 9 |CSMC 097R 125 - CMO/RMBS........coooiiriiriieriesireesseisessessesesessssissesne | eeenns 57,187 525 [ v | e [ e 5.750 05/31/2009. | 01/26/2036.
12641Q CW 0 [CSMC 097R 131 - CMO/RMBS. ..19,385 19,317 (109) ......6.000 05/31/2009. | 06/26/2037.
12641Q  CX 8 |CSMC 097R 132 - CMO/RMBS..........cccorrerirmerierirneersrissiserisensseessssissenesinns | cvveee | oo | vereneeendd | ol IFM i, 335,426 |.....88.290 | ................296,148 | ....... 335,426 296,148 (10,814) (6,989) [ ..ouvvurveerrerins | revrveireriierinens | e 6.000 05/31/2009. | 06/26/2037.
12641Q  CY 6 |CSMC 097R 133 - CMO/RMBS.........cccovvvirrinnricrinrinniinsineisenississsissisniens | coniee | oo | veviverennddb |l IEM 077,086 |.....68.270 | oo 114,498 | i 167,713 66,338 (2,438) 6.000 05/31/2009. | 06/26/2037.
12641Q CZ 3 |CSMC 097R 134 - CMO/RMBS. 237,617 42,979 (1,307) ......6.000 .14,217 | 05/31/2009. | 06/26/2037.
12641Q  DH 2 |CSMC 097R 146 - CMO/RMBS.........cocoeirrinrierieserneesssniseisessesesessssissesse | eeeons 771,085 KICHC7E: N TR IOVRRIIR IOV 5.750 .25,319 | 05/31/2009. | 04/26/2037.
126670  NY 0 |CWL 0516 2A3 - RMBS......c.oiiiiiiriieieiieseesse e sssssssssennss | svisns 431,545 | oo | i 176,933 | oo [ [ 5.669 12/08/2005. | 07/25/2034.
126694 HN 1 |CWHL 0525 A9 - CMO/RMBS 42,954 508 ......5.500 11/10/2005. | 11/25/2035.
12669G R4 5 |CWHL 0515 A8 - CMO/RMBS........oooiviriiiiiniiniiieri s | eveees X 415,193 (1,035) [ oo | e | s 5.500 07/19/2013. | 08/25/2035.
17307G  4H 8 |CMLTIOBWF1 A2C - RMBS.......oooeoeeceereeeeeressesseeessseenseesssssesesnsesnssnseens | conves | oo | eovennenidb | v TFM | o0 | 67.049 114,875 53,884 (5104 (0 [SOURRII ISTRRRR BOSP 4.865 03/22/20086. | 03/25/2036.
17307G VN 5 |CMLTI 05WF2 AF7 - RMBS... 101.287 89,819 . 32,311 5.207 08/11/2005. | 08/25/2035.
32051G  EZ 4 |FHAMS 04AA7 1A1- CMO/RMBS.........ccooviviierneisrinniicinissienssiseiensssessnenies | veveens | oo | v |l IFM i 1,070,551 | 97.802 1,259,472 | v 1,056,080 (8,481) [ oo | e | s 3.617 02/19/2016. | 02/25/2035.
32052K  AB 1 |FHASI06AR2 2A1 - CMO/RMBS.........ocomevierineernrrisernerierineessnisssessenssssnsens | vevvees | oo | vevineeenndh |l IFM | 1,671,679 | 84.146 1,957,777 | e 1,609,433 28,199 | oo | v | e 4.490 05/20/2015. | 07/25/2036.
361856 DX 2 | GMACM 04HES A5 - RMBS......c.ociiiiiiiierininereresiseieniseissnsisensnssesensnnes | veveens | oo | eevnrenennidh | e 1FM ...100.695 ....166,687 101,190 7,954 | oo | [ 5.865 11/18/2004. | 09/25/2034.
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362341  4F 3 | GSR 06ART 3AT - CMO/RMBS.......oouevirririereinerierieeeseesssissensesssssssesssnes. | eevnees | | soeerenenes 4| ... TFM | oo 283,166 316,506 4,368 | oo | e | e 4.049 |.... 4,005 |MON... | oo 1,071 | e 14,135 | 08/26/2014. | 01/25/2036.
362341 FN 4 | GSR 05AR4 3A5 - CMO/RMBS..........corirmiirinrierisnreiernsissiessssisssssnssessnnene | veveens | oo | vevnrenennidh | s 1FM 437,233 426,854 7,555 | oo [ e [ e 4.448 MON... .20,490 | 03/16/2016. | 07/25/2035.
362341 XC 8 | GSR 05AR7 4A1 = CMO/RMBS........ovorevereeeeeeeeeeseeessrseserseesseesseesssssssenseessnes | eovnees | oo | orrrernneh | s 1FM 395,880 4,380 9,771 ......3.809 MON... .19,829 | 02/26/2016. | 11/25/2035.
362341 XG 9 |GSR05AR7 6A1 - CMO/RMBS.......c.ccoririiirinrirerinieierssisciesississsssssensninens | veveens | oo | eevnreneneidh | s 1FM ...100.481 336,140 (1,720) [ oo | e | s 4.133 MON... .14,942 | 02/25/2016. | 11/25/2035.
39678W AA 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TR......ccovevemrerenveinenes [ eorvree | [rverirennd | s 1FM ...102.088 171,800 28,833 | oo | e | e 4.713 MON... 07/18/2005. | 09/01/2034.
41161P TN 3 |HVMLT 0510 2AA - CMO/RMBS.........coovrirrrinirerierineissseiseissessesssenssniseenns | sevnee | oo [ eevenninendh | e 1FM | o 450,272 | o 91.886 483,603 36,200 .2.384 MON... 07/09/2008. | 11/19/2035.
41161P UK 7 [HVMLT 0511 2A - CMO/RMBS.......oovvvririinrinniieeseisessississsssesssssssssssssssens | eevinee | oo [ eovenninend | o 1M 323,347 . 97.711 365,870 (5,347) 2.384 MON... .13,475 | 07/09/2008. | 08/19/2045.
46627M  CU 9 | JPALT 06ATA 2A1 - CMOIRMBS........covvveereririrensississsssissssssssssessssssssesssenss | wovene | oo [eonriereinidt | s M| e 35,101 | 92.367 294,854 | ..o | i 19,783 | oovoeevereriiens [ e [ o 4.134 MON... 17,138 | 02/07/2006. | 03/25/2036.
46637U  AA 5 | JPTEP 2012-3 A- CMO/RMBS..........ccooiiiiiiniiniieiierinissie s | e 4] ... 1FE . ..101.781 709,126 71 | e | e | e 3.000 MON... .21,872 | 12/10/2013. | 10/27/2042.
46637V AA 3 [JPTEP A- CMO/RMBS........coivinirierieririiieississiiesiesessessssssssssessesssessens | coeeee | oo [ veverenenes 4 ... TFE| oo 997,461 |...102.406 997,744 | ..o | T i e [ 3.000 MON... 11/25/2013. | 09/17/2042.
46639A  AA 7 [JPTEP A- CMO/RMBS........ccooiriniiierierineeeeississeisesissssssessssessesssssessnessnns | eovnnne | oo [ everenenedh | oeeens 1FE 774,013 TT6,837 | oo | 88 | s [ e [ 2.500 MON... 08/11/2014. | 12/27/2042.
47232D  AY 8 | JEFFERIES RESECURITIZATION TRUST 2009-R5.........ccoetvvmirierierencniinins [ verenes 4] ... 1FM 225,376 |....97.515 | ..o 219,775 | .o 225,376 223,093 [ .o | e 1933 [ [ s 5.515 MON... 03/31/2009. | 01/01/2036.
47232D AZ 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5........cocveerrinermeriernneenee | wovere | oo | vevereenns 4| ... TFM | oo 240,000 |....91.910 | ................220,585 | ..oovrnernecne 240,000 228,459 | .ovevevierverienienns | eeverienieen 1,202 [ s e [ 5.515 MON... 03/31/2009. | 01/01/2036.
47232D  BA 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5........covvvvermrvercvnniirernnines | veveens | oo | eernrirenidh | s 1FM ..218,540 ....240,000 163,122 | oo [ 3,230 [ | | s 5.515 MON... 03/31/2009. | 01/01/2036.
47232D BB 7 | JEFFERIES RESECURITIZATION TRUST 2009-R5.... . 4] ... 1FM ..107,408 10880,000 | oo | eeeerinnnnenrennees | e (19,448) [ oo | v | s 5.515 |..250.000 | MON... 03/31/2009. | 01/01/2036.
47232D BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5........coovnremrirervrineierniines | veveene | oo | cerveirenns 4| ... M| e 149,810 |...101.897 | .covvvivrvrrnen 155,754 | cooovvriirs 152,854 152,000 | .ooovevnremerierienes [ evneirnenennnB83 [ i | e | e 6.500 |...... 6.891 | MON... 03/31/2009. | 07/01/2037.
47232D BR 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ccoovvvrmrrnerrvenrirernnines | veveens | oo | eorvrirenidh | s 1FM ..252,486 |...109.666 352,318 [ eveerevrervereenien | ereereeeen 19,003 [ oo e [ 6.500 |....13.245 | MON... 03/31/2009. | 07/01/2037.
47232D BS 0 | JEFFERIES RESECURITIZATION TRUST 2009-R5.... ...125.634 179,500 | covvvvvvrrnerrerirnees | v 12,822 [ i | e | e 6.500 |....23.528 | MON... 03/31/2009. | 07/01/2037.
47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........coovvvrmrrerrveneirernnnes | vevvnns | oo | vrvrirenddh | ol IFM | 92,844 [ L 60.899 | .oovvrrernn 389,881 | i 640,206 166,179 | oo [ errerreennd(8,031) [ o | e | e 6.500 |...22.720 |MON... 03/31/2009. | 07/01/2037.
47232Q  AA 1 |JMAC 09R2A 1A - CMO/RMBS... ..100.262 | ................251,938 | ....... 251,281 231424 | oo | e ,953 [ [ [ 5.002 |....13.952 | MON... 04/12/2012. | 11/26/2037.
47232V AL 6 | JEFFERIES RESECURITIZATION TRUST 2009-R4 103,032 | e 112,255 | e 108,952 107,294 | oo | e 1374 | s [ | 6.250 |...... 7.724 |MON... 03/31/2009. | 07/01/2037.
47232V AM 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4. ..106.897 | ...covevre... 315,956 | ... 295,569 234784 | oo | B89 | s [ [ 6.250 |....11.332 | MON... 03/31/2009. | 07/01/2037.
47232V AN 2 | JEFFERIES RESECURITIZATION TRUST 2009-R4........occovvemmrirmerrcrreniinenns | werieee [ oo [ vt |t IFM | i 40,817 e 96.890 .130,170 ....134,349 11,570 (1,960) 6.250 |....74.843 |MON... 03/31/2009. | 07/01/2037.
47232V AP 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4.........cccovvrernrrnrermnrennnnnins [rovrne [ oo | vervvniennd | et IFM 0 [ 29.987 210,830 [ 36,116 | i 0 (206) | evvveerreisnirenns [ e [ 6.250 |..250.000 | MON... 03/31/2009. | 07/01/2037.
47232V GF 3 | JEFFERIES RESECURITIZATION TRUST 2009-R4. 112,877 8,060 | .vvorercerinirens [ e [ e 5.750 |....13.181 | MON... 03/31/2009. | 02/01/2036.
47232V GG 1 | JEFFERIES RESECURITIZATION TRUST 2009-R4 25,002 1,508 | oo [ v | e 5.750 |....17.603 | MON... 03/31/2009. | 02/01/2036.
525221 EM 5 |LXS 057N A1A - RMBS i 863,515 | ..o | e (21,709) 2332 |..... 8.450 |MON... 07/09/2008. | 12/25/2035.
59020U ZE 8 | MLMI05A6 1AT - RMBS.......cooomvirerieresiciesieeisssesssssssssssesssssssssessssssssssssinsss | oevnies | oo | vereenieendt | o IFM | e 1,303,245 | ... 99.288 1,398,051 | ..ocvevenee 1,346,001 (1,080) [ .oooernrenerrerens | e | e 2.332 |...... 5.365 | MON... 02/25/2016. | 08/25/2035.
617510  AE 4 [MSM 0617X A3A - RMBS.......cooevierieeierscseiesississesssssssssssssssssesesssssienns | evens | oo | vervenieendt | e IFM | iice......569,749 | ... 48.428 1,431,467 549,897 25,580 | oo | v | s 5.651 MON... 12/12/2006. | 10/25/2046.
64352V MN 8 |NCHET 05A A4W - RMBS 103.163 | ................587,415 | ....... 569,403 569,403 5.035 MON... 06/16/2005. | 08/25/2035.
65535A  AA 2 [NHELI 0BAF1 A1 - RMBS........cocoviririrernnirenneissnnensnseenssisessssssnssnenns | eonenee | oo [roveneendt | bl IEMY 122,284 | 40.198 24,464 | ..o | e 11,593 | oo | e | e 6.032 MON... 11/03/2006. | 10/25/2036.
69374X AA 8 |PSMC 192 A1 - CMO/RMBS 1,914,228 |...101.099 (1,509) .....3.500 MON... 10/08/2019. | 10/25/2049.
69375B  AA 5 [PSMC 193 A1 - CMO/RMBS........ccomtieiimiierireiseeississisesisesesessssisessssssnsess | sevenns ..5,012,781 |...101.089 (3,130) [ coveernrererrerins | eevrneineiieriseens | s 3.500 MON... 10/28/2019. | 11/25/2049.
749357  AA 7 |RCKT 191 A1 - CMO/RMBS.......cooiieriiieiirisiseieisisssiessssssisesssssssssssssssssnns | sevenes 972,085 |...101.199 (692) | evvveverrrinrirenns [ e [ e 3.500 MON... 10/11/2019. | 09/27/2049.
75156W AD 5 |RAMP 06RS4 A4 - RMBS... 8,863 2072 MON... 09/18/2014. | 07/25/2036.
76110V QL 5 |RFMS204HS2 Al6 - RMBS......... (B71) | cevereereirrieens [ [ 5.170 MON... | .... 06/22/2004. | 06/25/2034.
761118 FM 5 |RALI 05QA9 N41 - CMO/RMBS 425,301 T518 | e | e | e 4.351 MON... 02/24/2016. | 08/25/2035.
761118 UQ 9 |RALI06QS2 1A9 - CMO/RMBS .3,516 184,989 7,650 ..r5.500 MON... 02/13/2006. | 02/25/2036.
81748 AA 3 | SEMT 194 A1 - CMO/RMBS X ,003,695 983,112 [ e 1,002,946 (L) [N SRR PPN 3.500 MON... 10/08/2019. | 11/25/2049.
863579 UL 0 | SARM 0515 1A1 = CMO/RMBS.........ooverierrinerierirnsesensssisessesssnssssenssssssssnns | eovnees | 0 | woverenenes 4| ... M| s 1,082,029 |.....80.568 | ..............1,091,840 | ............. 1,355,182 917,628 36,120 | oo | cveererienieenenn | s 3.990 MON... 02/16/2016. | 07/25/2035.
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863579 VH 8 | SARM 0517 1A1 = CMO/RMBS...........ovomierierieinerierieseseessssisssssessessssesssssans | seeees [P I 4| ... 1FM | .o 280,237 | ..o 99.963 | ..o 318179 | oo 318,295 | ... 294,677 | .o | e 10,044 | oo [ e [ 4.370 |...... 8.140 |MON... 02/26/2016. | 08/25/2035.
863587  AE 1 |SAIL0B3 A5 - RMBS.......coiriiiririiininieissseie e sssssssesssssesnes | sevenes | 1FM | ..ocoveee... 455,920 | ... 97.628 | ................516,063 | ....... 528,603 | ... 477,093 (1,831) [ oo | e | s 2.092 11/06/2015. | 06/25/2036.
86358R DX 2 |SASC01SB1A5-RMBS....... JUVPUURN PR ISP § [P 1M | i 150,915 | o 97.769 .157,526 161,120 | ... 151,641 851 | .. . v [2.3.375 05/16/2002. | 08/25/2031.
872225 AD 9 |TBW 0B5 A3 - RMBS.......coiiiiriiitierieisinsierssi st sesssssesesinnes | sevees [P I Y 1FM| .............2,645,860 |..... 88.428 22,721,332 | ... 3,077,462 | ..o 2,645,823 (5,133) [ oo | e | s 5.950 02/18/2014. | 11/25/2036.
872227  AK 9 |TBW 072 ABA - RMBS.......ccooviiirierierienieesnerissniessesssssesssssssseenssensssssssnsses | wovnees | | overinenedh | e 1FM | .............3,020,794 | ..... 61.856 ..2,458,624 3,974,729 | ... 2,211,181 54,311 | oo | e | e 6.014 03/06/2014. | 07/25/2037.
88156E  AB 2 [ TMTS 0B17HE ABT - RMBS.......cooieiirrirriineieeiseiseesensesenessssiseisssessnssnee | enees | oo | vevnnennidh | i 1FM ...100.249 1,321,124 1,317,842 | .. ..1,239,147 60,567 1992 03/04/2016. | 01/25/2038.
89175  AB 6 | TPMT 176 A2 - CMO/RMBS......cooiviriiireiiririsninsisisssiessssssisesssssssssesssssssnns | sevenes | 1FM ..100.136 | .................500,681 | ....... 500,000 | ... 472,662 3756 | oo [ e [ s 3.000 |...... 3.839 | MON... .11,250 | 03/04/2019. | 10/25/2057.
89176E  AB 6 | TPMT 181 A2 - RMBS.......oiieiieeeeeeeeieeeseeesieeeeeeese s essssnss s ssnsesnsens | oovees | 1FM L101.414 507,072 500,000 | ... 481,445 2,695 | oo | e [ s 3.250 |...... 3.815 | MON... .12,188 | 03/04/2019. | 01/25/2058.
89176E  AC 4 |TPMT 181 M1 = RMBS.......oiiiiiiiieieieiiseiieseesise s sssesesssssssenss | seveons | 1FM| .. ..1,882,188 |...102.071 | .... 22,041,412 | e, 2,000,000 | ..oovvvreee. 1,894,554 [ ..o | v 12,366 | oo [ v [ 3.500 |...... 4.417 |MON... ceeren04,167 | 01/17/2019. | 01/25/2058.
929227 4T 0 |WAMU 0354 2A1 - CMO/RMBS.........ooriiririrrieiniresieissssiessssssssessssessnsensns | seveees [P I 4| ... TFM | i 328,190 |...104.695 | ....c.ccoournee 342,207 | .ocovvieciins 326,862 | ... 327,202 (85) [ veveverrrreeerieris | e | s 5.500 |...... 5.371 |MON... | ..........1,498 | .......... 17,856 | 03/03/2016. | 06/25/2033.
92990G  AG 8 |WAMU 07HY5 2A5 - CMO/RMBS........cconrrrrinerrereneiseeiesessessssissnssessesesseess | enseen | o | overnenedh | e 1FM L A744529 ... 91.725 2,252,146 | ..o 1,646,919 66,207 [ ..ocvvrerereerreins [ e | e 4.121 |...10.497 |MON... .87,507 | 02/17/2016. | 05/25/2037.
94984D AC 8 |WFMBS 06AR13 A3 - CMO/RMBS | 1FM] .. 198,696 ...213,450 | ... 197,340 4,080 | oo | | 4.849 |..... 6.536 | MON... ceenn9,934 | 02/24/2016. | 09/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities . [SSSTRRTNTINY IR 43,169,378 | XXX | .......49,275398 | ... 55,157,964 | ........... 43,882,638 | .....ccoe.. (10,814) | ..covvee. 721,347 | ... 11,386 [ oo 0 XXX XXX XXX | o 177,793 | 1,679,307 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05608B  AA 8 ‘BX TOIMC A = CMBS....ieiiinistiiis it | ....... I | ........... 4[ ..... M| s 1,000,000 |...100.061 | .....ccconeuee 1,000,614 | ..o 1,000,000 | ..ccoovveene 1,000,000 [ ..o | | e | | e 2.740 |...... 2.779 |MON... | oo 1,294 | oo, 18,551 | 05/02/2019. | 04/17/2034.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie: . s 1,000,000 XXX | s 1,000,614 | .oooovninnes 1,000,000 | ..cocoovnenne 1,000,000 [ ..ooiviiiiniinennns 0 0 0 0 XXX XXX XXX | i 1,294 | oo, 18,551 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
000823  AA 2 |ABPCI 2 AT = CDO....ceeveiericrineincenseisersesisssnesssnissssssssssssssensessssssssssenses | oneeen | G vvvevenncndh | et IFE | i 1,000,000 |..... 99.948 | ..o 999,479 | oo 1,000,000 | ... 999,208 A1 [ e | e | s 3.746 |...... 3.792 |JAJO.. | oo 7492 | v 43,523 | 06/02/2017. | 07/20/2029.
00085U  AA 9 |ABPCI4 ATA - CDO....c.ovvviirnriernreeinninsensisssssnsssssssesssssssssessssssssssssnens | eovenes | G vevnrvendt | el IFE | i 2,000,000 |..... 99.226 | .ovrvrrnen 1,984,511 | oo 2,000,000 18 | e v [ 349 |...... 3.534 |JAJO.. | .ocoeee. 13,984 | .......... 81,990 | 12/20/2017. | 01/20/2030.
00100F  AC 9 [ACIS 143 ATF = CDO.....coveurierieerieriesisseseesessisessensesesssesssssssssessesssssssans | ooveons L1279 99.958 ..1,116,396 1,116,863 131 | e [ s [ s 3.700 |...... 3.856 | FMAN. 6,887 140,433 | 01/16/2014. | 02/02/2026.
03330P AA 7 |ANCHF5A-CDO e | i . ...1,000,000 |...103.284 | ... ..1,032,837 1,000,000 | .. 1,000,000 | oo | e | e | e | 4.100 |...... 4.099 |AO...... 71,517 41,000 | 01/26/2018. | 04/25/2036.
03880V AA 8 |ARCLO 19FL2 A - CDO.....cooviviiririvcrierinneineniseinerissinensensenessssssssnsssenens | veveene | G | vvveverendh [ ol IFE | i 2,000,000 |..... 99.967 | .ovvvvrneene 1,999,338 | ...oovvrvenen 2,000,000 | .... 2,000,000 | .eeervenerierirrinns | e [ | | e 2.940 11/01/2019. | 09/15/2034.
05377R CQ 5 [AESOP 171 A= ABS.....ooiieriiieriesiecsssisssie s ssesssssssssssssnes | sevees 999,840 |...101.712 1,017,119 1,000,000 | ... 999,926 B4 | s [ s [ 3.070 03/08/2017. | 09/20/2023.
05377R  CY 8 |AESOP 181 A-ABS... s | eneren e |l AFE | e 1,999,505 |...103.930 | ... ..2,078,594 2,000,000 | ..ocoornee. 1,999,668 106 | oo [ [ s 3.700 04/24/2018. | 09/20/2024.
05549N  AC 0 [BDS 18FL1 B = CDO.....ouvvuuirirririreesseieeriesieseseessssssesssesssessssessssssssssssssnnes | aevees | e |l AFE | e 1,914,313 |..... 99.955 | ..vvvirenne 1,913,455 | ..cooovvirnnee 1,914,313 | e 1,912,679 (2,297) 2.987 02/13/2018. | 01/18/2035.
05587T  AA 4 |BSPRT 19FL5 A= CDO......coiiiiiiciiiiiiiineissisiesisissssisssiesessssssnsiis | eveees o] 500,000 |..... 99.888 ....500,000 | ... 500,000 | ..ocovoiiieriiiiiniies e | e | e | v 2.890 05/20/2019. | 05/15/2029.
05616M  AG 1 |BABSN 152 CN = CDO.......evvumirirririeriinriiesieniesesssisssiesiessesssssssssssssssssenes | woenes ..2,482,068 |..... 79.297 | .o 2,378,918 | ... .3,000,000 | ....coovene 2,478,126 | ..oovvvorernrienns | i (13,540) | ........ 290,083 | ..o [ 6.800 07/23/2015. | 07/20/2027.
123262 AN 7 |BUETS 181 A= ABS....oiiiiiiniieiiesieiseesssie s sssssessssssssinns | sevies o] 586,328 |...101.106 586,447 2) 4.335 02/21/2018. | 02/15/2033.
12326R  AA 0 |BJETS 182 A-ABS.. s 1,475,217 |...101.500 ..1,475,235 19 o B447 06/21/2018. | 06/15/2033.
12479L  AA 8 | CAIT21NTS = ABS...ouiiiierierieeieessesssssest st snsssssssssnss | aesens 543,601 |...100.137 543,025 (124) | ceveoeererineinens [ e [ 3470 07/16/2015. | 10/25/2027.
14310Q  AA 6 [COFM 15IR ATR = CDO....oiiiirieierriciensss e ssssiensnes | coenes 2,000,000 |..... 98.740 | ..............1,974,802 | .............2,000,000 | ............. 1,999,973 195 3.551 08/02/2018. | 10/15/2031.
14310Q AE 8 |[CGFM 151R A3R - CDO. . R I ..1,000,000 |..... 99.999 999,932 62 .....4.560 08/02/2018. | 10/15/2031.
14856C  AA 7 [CLAST 181 A= ABS.....coiiiiiieiieiciiseisesiesi e ssessseses | eeenns . 841,741 |...101.653 841,810 23 | s | s [ e 4.125 06/07/2018. | 06/15/2043.
15137E BL 6 |CECLO 21RR ARB = CDO......coviiirriiirisieisissiessssssesessssssesessssssssssssessnnes. | sevenes ...100.398 999,977 £ TRORPORORN IUROPOROTRRTOROPOR IO 4.050 07/12/2018. | 07/29/2030.
15672A  AA 0 |CERB18A-CDO.. ...100.034 798,514 (3,859) e 3.751 03/30/2017. | 04/15/2027.
15672R AA 3 [CERB 24 A1-CDO....ccovvirvrririrnicrneneienneesssississsssssssssssssensssssssessnssseins | eonenee | G [ | IFE ieinn.2,000,000 | ... 98.704 .2,000,000 | ....ccooeuee 1,999,064 649 [ ..o [ e [ 3.401 06/29/2018. | 07/15/2030.
15673G  AA 6 [CERB 19 AT - CDO....oivieircieiieiieeienieeisseiessssesiessesesssesssssssessensesssssnnns | oveons 100.009 | ..............2,000,184 | ..... .2,000,000 | .... 2,000,076 224 3.751 05/17/2017.| 07/16/2029.
15673N  AA 1 |CERB22A - CDO......oocoiererrisericrieeineessssissenssssssssensassisssssssssssssesssssisssssnns | seeeees | G| v | i IFE | civi.2,000,000 | ... 98.312 .2,000,000 ...2,001,067 (109) e 3.401 02/08/2018. | 04/15/2030.
15673Q  AA 4 [CERB23A-CDO.....coovvriririrrnineirersnssiresnsisnisssesssssseensssssssesssssssssssssnns. | eonenne | G [vvineennd | IFE | e 1,466,963 | ... 99.371 .1,489,303 .. 1,471,157 3,566 | oo [ e [ s 3.001 12/14/2018. | 04/15/2028.
19624V AB 3 | CAFL 151 B - CMBS.....oooiiicerceieeiserieeiseisessssisess st ssessesssssnas | seenes ...100.106 991,000 M7 [ s [ e [ e 3.757 10/22/2015. | 10/18/2047.
21872F  AA 5 [CAFL 19T A= CMBS.....cooiiiiisiierissieiesie et ssssiees | coenes ..1,986,777 |...102.806 | ..............2,042,612 | .............1,986,866 | ............. 1,986,623 (154) 3.324 04/03/2019. | 03/15/2052.
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22549N  AA 9 |CREDIT SUISSE ABS REPACKAGING TRUST 2018.........cocemerverernerrinineenns | cevee (0] I 45 ... 1FE| oo 3,873,673 | ..... 99.999 | .o 3,993,417 | oo 3,993,477 | oo 3,887,328 BATT | oo v [ 0.3.576 |, 3.845 |JAJO.. | .........26,975 | ........ 154,977 | 07/25/2018. | 01/01/2037.
233046 AJ 0 |DNKN 191 A2l - ABS 995,000 |...102.135 ..1,016,243 995,000 FMAN. .20,934 | 03/20/2019. | 05/20/2049.
25755T AG 5 |DPABS 171 A22 - ABS 1,960,000 |...100.080 ..1,961,568 ...1,960,044 48,326 43 JAJO.. .60,330 | 06/12/2017. | 07/25/2047.
26208L AA 6 |HONK 151 A2-ABS.......ccocvvrrienee 480,000 |...102.040 480,000 JAJO.. .25,004 | 07/24/2015. | 07/20/2045.
26827E  AC 9 |ECAF 151 A2 - ABS 911,333 |...100.486 900,834 | ..o | e (10,500) MON... 145,084 | 06/15/2015. | 06/15/2040.
26829C AZ 0 |GLGU 157R AX - CDO. 1,224,234 ...1,224,100 (215) JAJO.. 02/15/2018. | 04/22/2030.
26857E AA 6 |ELFI19A A-ABS 958,044 ....958,241 958,047 2 MON... 10/16/2019. | 03/25/2044.
28852L AE 3 |ECLO3A2-CDO 800,000 |...100.180 | .................801,443 | ....... 800,000 799,808 (200) JAJO.. 06/06/2018. | 07/22/2030.
302637  AA 1 |FSKMM 1 A1-CDO...ccoovvvrviirnireierinnins . . ..1,500,000 |.....99.976 | ..............1,499,642 | .............. 1,500,000 | ....covueeee 1,500,000 JAJO.. 05/30/2019. | 07/15/2030.
32010L AN 4 [NWSTR ATBR - CDO......ovvirieniiiiniienisiseiessesssiesssesssssssssessssessesssssesns. | sovenes [P I 4 ... 1FE| oo 2,499,967 |....99.998 | ..............2,499,950 | ....ccceen. 2,500,000 | ..ocvereeen 2,499,969 2 JAJOL. | e 11684 | 12/17/2019. | 01/26/2032.
34956N  AA 0 [FCBSL AT = CDO....ouieuiiiniireireeiseinsisesiesiseesssssssss s esssssssssssesssesssnsssas | sevsee Clod 5| 1FE ...3,000,000 3,000,000 | ..oocvvrnees 3,000,000 JAJO.. 06/21/2019. | 07/23/2032.
34960 AU 9 |FCO BRR AZR - CDO......cvuurieririiieirnissiaiisssissiesssesessesessesssesssesesssssns | cvvees ] 1FE]| .. ...1,000,000 1,000,000 999,882 74 JAJO.. coeren 41,854 | 06/29/2018. | 07/10/2030.
34960 AW 5 |FCO BRRBTR = CDO......ocerrimrrmerirerireiseessesssessessesssseesssessssssesssessssssssnsans | seeees B - 4 .. 1FE| coovir 1,000,000 |.....98.038 | .................980,384 | .............. 1,000,000 999,869 84 JAJO.. | 9,359 | e 46,417 | 06/29/2018. | 07/10/2030.
34960N AN 6 |FCBSL 3R BAR - CDO......coouuiiiiiiciiniciiiiiissiiesiesisessssesssissienins | cviies Cluend| 1FE 998,750 1,000,000 998,762 (25) JAJO.. 143,190 | 06/07/2018. | 04/18/2031.
361837 AA 5 |GARR 151 A1-CDO 4] ... 1FE]| .. ...1,748,375 1,775,000 | ........... 1,754,297 5,603 FMAN. | .oocvinee v 87,637 | 12/12/2018. | 09/21/2029.
36655Y AB 3 | GARR 181 ATT - CDO.....oiiuiiiieeiieriineiieeise st | evenas B 4. 1FE| oo 2,000,000 |.....99.510 | ..cccoeee..a1,990,198 | oo 2,000,000 | ..ooorornee. 2,000,580 (162) MJSD. | .o 2,239 | v 79,916 | 02/16/2018. | 03/22/2027.
38175B  AA 2 [GOCAP 36 A = CDO.....ovuriiiirireriiisissie e sssssssssessssssssnes | sonenes Clovend| 1FE ...1,000,000 1,000,000 | ...cccovvveee 1,000,177 19 FMAN. .38,937 | 02/23/2018. | 02/05/2031.
381750  AC 4 | GOCAP 38 B = CDO.....cireuriuerieriresiseesesissssessesessesssssssssssessessssssssssssssns | sevenes Cl|.. 4] ... 1FE| .. ...1,000,000 1,000,000 999,830 113 JAJO.. ceree.53,498 | 07/17/2018. | 07/20/2030.
40423X  AB 8 | NZES 18PLS1 A - CMO/RMBS.......oovviirnireireriiisinsieisssssiesssssssesssssssnsenses | evenee |0 | vevseernns 41 ... 1FE| oo 1,193,166 |...100.311 1,193,181 | oo 1,193,175 6 MON... | covvrerern 835 | 37,575 | 01/24/2018. | 01/27/2048.
40423X  AF 9 [NZES 18PLS2 A - ABS.....coviiiiiirierireseesssesssiesiesessessssssssssessesssesssssinns | avvees ...1,243,589 |...100.080 1,243,608 | ............. 1,243,605 10 MON... 140,081 | 02/09/2018. | 02/25/2048.
40423X  AG 7 [NZES 18PLS2 B - ABS......oviiiiiiiieiieiseiiseississsiesesseissssisssssssessssessssins | seenees . 621,800 |...100.462 ...621,804 621,805 3 MON... e 22,865 | 02/09/2018. | 02/25/2048.
42806D AH 2 |HERTZ 153 A= ABS.....cooiiirrrrinerrerinrinsesnnnenienissesnssisssssensenssssssesssnnns | eoneeen | oo | cennreneedt | et IFE | i 988,750 |...100.277 1,000,000 997,578 3,275 MON... | coovveenn 445 | i, 26,700 |03/15/2017. | 09/27/2021.
42806D CH 0 |HERTZ 192 A= ABS.....ooiiiirieiieriesiesiseesssisssssessesssessssssssssssssessssesssninns | weeees ..999,705 |...103.049 1,000,000 999,735 30 MON... .19,665 | 05/22/2019. | 05/25/2025.
42806D CN 7 |HERTZ193A-ABS.. s | cienes . 999,995 |..... 99.388 1,000,000 999,995 0 MON... . . 11/19/2019. | 10/27/2025.
43133 AA 6 |HITR 192 A1 - CDO.....oovverrcerieiserierisenensenessessssssnsessesssssssssssssssnsssenes | eonnees | C | vveinendt | et TFE | i 962,403 |..... 99.633 | .ovvrrrrnnn 962,481 | i 966,025 962,088 (315) FMAN. | ..o 4,196 | .cooonnee 21,016 | 04/16/2019. | 05/22/2039.
43283A AA 3 [HGVT 1TA A - ABS. ... esssssssiinss | criis 849,693 |...100.409 ....849,811 849,725 15 MON... 02/22/2017. | 12/26/2028.
44931B AE 7 [ICG 151 CN = CDO....ooriririiiieerienieresseississssisesiesesessssisssssessessssesssnenns | avveees ..2,228,025 |..... 83.610 .2,500,000 2,222,408 | ...oovvverrernrienns | i (18,829) 85,603 JAJO.. 06/11/2015. | 07/19/2027.
44932B AN 6 [ICG 183 A2 - CDO......cuuiemieriieiiceieisseissessessesssesisseesssssssse s ssssssssinnns | sriies ...2,000,000 |...101.399 2,000,000 200 JAJO.. 11/06/2018. | 01/26/2032.
46185) AA 6 |IHSFR 18SFR1 A- ABS. 1,854,484 | ... 99.158 .1,854,484 (423) MON... 01/26/2018. | 03/19/2037.
46617Y AT 0 [JFIN 2015R B2R = CDO.....correruremeriiiieeieeiesissessessssssessensssssssesssesssesssensns | sevees ...1,500,000 |..... 99.743 1,500,000 132 MJSD. 12/01/2017. | 03/16/2026.
466365 1 [JACK 2019-1 A2l - ABS.....oooiiniiiierisssss s sisessssisnses | ereees ...2,000,000 |...100.737 .2,000,000 FMAN. 06/28/2019. | 08/25/2049.
50188N AA 6 |LCM COMBO-CDO... 1,594,088 |..... 78.813 .2,000,000 1,430 294,835 MON... 06/30/2015. | 07/15/2027.
50209T AA 8 |LMREC 19CRE3 A - CMBS........coooiiieiiniinniierieeinensssissnssessesssesssesssssesenss | vevnne | oo | eevesnneendh [ e ...1,000,000 |...100.120 1,000,000 MON... 03/26/2019. | 12/22/2035.
543190 0 |LTRAN 3 A1 - ABS ..1,238,337 |...100.222 1,238,414 302 MON... 01/23/2015. | 01/17/2045.
543190 AB 8 |LTRAN 3 A2-ABS. 1,491,797 |...102.896 .1,500,000 1,151 MON... 06/12/2018. | 01/17/2045.
55281F AA 8 |[MCFCL7A-CDO.. ...1,500,000 1,500,000 . (266) JAJO.. 08/09/2017. | 10/22/2029.
55819T AQ 4 [MDPK20R A2R-CDO 972,813 1,000,000 976,134 3,232 JAJO.. 12/20/2018. | 07/29/2030.
59801W AC 0 |MIDO 7 A2-CDO 1,400,000 ..1,391,024 .1,400,000 ...1,400,265 446 JAJO.. 06/02/2017. | 07/16/2029.
62942Q CF 8 |NRART 19T4 AT4 - ABS ...2,999,996 ..2,995,761 3,000,000 2,999,999 3 MON... 10/01/2019. | 10/16/2051.
62947A  AA 1 [NPRL192A1-ABS.......... ..2,491,893 2,472,960 | ..... 2,491,936 | oo 2,491,895 2 MON... 11/01/2019. | 11/19/2049.
64829T  AA 9 [NZES 18FNT1 A- CMO/RMBS.......cocoveiieriiiririernniseierssisesenissisnsssiennnins | eovenes | oo [ oveencendh | i 1FE 660,182 |...100.184 661,532 ...660,318 660,220 31 MON... 05/14/2018. | 05/25/2023.
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64829T  AB 7 [NZES 18FNT1 B - CMO/RMBS........covvirerereereisirierieeeneessessssisessesssnessenins | evenns ...100.276 1,320,637 | .ovvvenne 1,320,565 29 | o | s [ e 3.910 |..... 3.912 |MON... 05/14/2018. | 05/25/2023.
64829T  AH 4 [NZES 18FNT2 A= ABS....oiiiiiiieieinsieienisisiss s ssssssssnsnnss | soveres ...100.355 ....684,634 684,380 A TR USRI DO 3.790 MON... 07/24/2018. | 07/25/2054.
65130P AW 0 [NEWFL 161R A2R = CDO.....cccovvrierirrircerrriserisenireriseessssissssssssssssesssssssssenns | sevees | G| verinenenndd | i IFE | civie1,000,000 | ... 99.870 .1,000,000 999,858 140 ......3.868 JAJO.. 05/21/2018. | 04/20/2028.
65252D AC 3 |[NWSTRIRBR-CDO.....ccooeviciiiciiiririiniinnicciiesissienscssisssisesissisnsossinns | soeens | oo e |l TFE cninn1,200,000 e 98.174 1,200,000 | ....cccooeeee 1,199,426 16 | o [ [ 3.616 JAJO.. 07/17/2018. | 01/20/2027.
67573C  AC 3 |OCT32 32 A2 - CDO.....ovvriricrirrerceisrrnsrienieseseessssssessesssessssessssssssssessnnes | seriees | oo [ eerneeveendt | et TFE | riiiiin...978,600 | ... 98.290 .1,000,000 981,892 3,166 3.351 JAJO.. 12/20/2018. | 07/16/2029.
67590A BB 7 |OCT14 14R ABR - CDO.......coonirvrrinrireerseinerississssensssessesssssssssssssssssssnses | seeves | oo | wervverennih | et IFE | nee..890,000 | ... 99.582 890,000 890,129 17 | s [ e [ e 3.361 JAJO.. 05/09/2017. | 07/16/2029.
68267B  AA 8 [OMFIT 181 A= ABS....coiiiiieiiernrieiseinie s sssssesssssssses | wovenes . . ...101.488 .3,000,000 2,999,882 91 | o [ e [ s 3.300 MON... 02/21/2018. | 03/14/2029.
68268L  AA 5 |OMFIT 153 A = ABS.....oiiiiiiieriieeiniseesesiessiess s eesssssssssssssenss | seeees B - 4 .. 1FE| oo 2,948,577 |...101.342 .3,000,000 2,986,383 | ..o | s 10,625 | oo [ e [ e 3.630 MON... 03/15/2016. | 11/18/2028.
72353P  AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS.......cccosviiiriniinniniiccsienissiiniines | ceveees C 2| 1FE 482,140 |...100.771 ....482,143 482,119 (22) [ v | e | s 3.967 MON... 05/23/2019. | 06/15/2044.
74333B AA 6 [PROG 19SFRT A= ABS......comiiiiririnerinsiinesienisssiiesissssessesssssssssssssiessens | connnen | oo | vevesneenns 4 ... TFE| oo 999,966 |...101.441 1,000,000 999,982 16 | e [ e [ e 3422 MON... 02/14/2019. | 03/19/2036.
74334A  AA 7 |PROG 18SRF1 A= ABS.......coiiiiieieineriesiisesessss s sssssssssssssssssssssssns | seeesns | 1FE ..1,997,559 |...100.516 1,997,569 | ...ccoovvenee 1,996,996 (1,068) 3.255 MON... 02/08/2018. | 03/19/2035.
74983D AQ 0 |RACEP 10R A2R - CDO. Cl|.. A ... 1FE| .. ..1,000,000 |..... 98.626 | ... 1,000,000 999,713 (49) 3.390 JAJO.. 07/12/2018. | 07/25/2031.
75574W  AC 1 |RCMT 18FL2 B = CDO.....correuriririceirrireeseriessiesienssssssssssssssssssenssessssessnnss | eeeees | o | severenenes 4 .. 1FE| coovir 1,250,000 |..... 99.880 | ..ovcvvrunne 1,248,505 | ..cooovvrrnnee 1,250,000 | ..coovrenne 1,249,951 [CCH 1 [TSSURTON VRN IO 3.092 MON... | covrrenn 644 | e 45,244 | 06/15/2018. | 06/25/2035.
78397A  AB 0 [SCFET 191 A2 - ABS....c.coiiiiiiinicniisnicciesssiensissisesienissesenssssissssness | vevees | oo | evvesneendh | s 1FE 999,906 |...100.688 ..1,006,880 1,000,000 999,799 (107) 3.230 MON... .22,431 | 04/03/2019. | 10/21/2024.
784030  AM 2 | SBATOW 181 1C = ABS.....coooirirircrierieseienienisseessssesssesssesssssessssessssesssenens | sovees 4] ... 1FE]| .. ...2,000,000 |...103.160 ..2,063,203 | ..... .2,000,000 2,000,012 13 | s [ e [ e 3.448 MON... 02/16/2018. | 03/16/2048.
78448Q  AB 4 | SMB 15B A2A - ABS......ooiiiiiiiiiseiieiiesieeiss st ssisssssssisssssnis | eenen | ae | nereseeeens 4. 1FE| oo 212,710 {...100.490 | ..o 214,742 | e, 213,695 213,362 89 | i [ e [ e 2.980 MON... 07/23/2015. | 07/15/2027.
78469Q  AX 0 | SPART 19T1 ATT - ABS...oiiirieiieeieeneseissssssssssssssssssissssssssssssssssssssssnnss | venee | oo | veveveneenidh | v 1FE ...2,499,830 {...100.012 | ..............2,500,288 | .............. 2,500,000 | ...coornnne 2,499,832 3 | e [ s [ 2.240 MON... 10/10/2019. | 10/16/2051.
T8ATID  AA 5 [SCLP 1681 A= ABS....oiiiieiieiieiieeiseise st ssssssse st ssssssnns | aevies 4] ... 1FE]| .. 205,935 |...100.752 | .................207,507 | ....... 205,957 205,946 3 3.260 MON... 06/21/2016. | 08/25/2025.
80349B AP 2 [SARAT 131RR A2R = CDO......cuiriirieiirsineieienissiesssssssesssssesssssssessssssees | eonense | oo [ onrensenes 41 ... 1FE| oo 1,000,000 |..... 99.638 | ..ooovrerrnnn 996,381 | e 1,000,000 | ...ccoovvnnee 1,000,056 101 | oo [ [ 3.716 JAJO.. 12/03/2018. | 01/22/2030.
82652K  AA 2 [SRFC 171 A= ABS......ooiriiiieieierinseensenisssssesiessssssensssssssssessessnennes | vevenee | oo | eovenerenedh | v 1FE ..459,303 |...100.723 ....459,335 459,312 A | e | e | e 2.910 MON... 112,925 | 03/13/2017. | 03/20/2034.
834040  AA 4 |SCLP 173 A= ABS.....iiiiiiieiineieiseiies et esssenins | seeees 4] ... 1FE| .. .451,817 |...100.350 . 451,819 LI SOOI PPN BV 2.770 MON... .11,990 | 05/11/2017. | 05/26/2026.
83405X  AA 2 [SCLP 183 AT - ABS......iiiriiiiienieienisiississsiessesssssessssssssssessesesssssnsses. | enenen | oo | vevesneenns 4 ... TFE| oo 142,160 |...100.154 | ................ 142,380 | .cooovvrirrrnnee 142,161 142,161 LI TSROSO IPPOTPRRTORORRIOR BV 3.200 MON... 07/31/2018. | 08/25/2027.
85816B CQ 1 [STCR151IRBR=CDO.....oiciiririeiiiieriniicrienireresinsiessssnssesenssensssssesenennnens | eevenes | oo [ eonevenendh | e 1FE ...2,000,000 |.....99.109 | ..............1,982,176 | ..... .2,000,000 ...2,000,332 B4 | oo [ e [ e 3.745 FMAN. 05/12/2017. | 05/21/2029.
872400  AJ 9 | TCW 181 A2B - CDO.....covuuririiiininieiiesiisiesissesssisssiessensssssssssssseens | svvees ...1,000,000 .1,000,000 | .. ...1,000,105 K7 [T ISR SO 4.140 JAJO.. 04/12/2018. | 04/25/2031.
87267)  AA 1 | TFINS 182 AT = CDO...cuuieririiceicnieeieiiessessesiseesesssssssessenssssesssssssssens | seeees 1,740,143 |.....99.994 | ..............1,740,035 | .............. 1,740,143 | oo 1,742,122 2,032 | oo [ e [ s 3.760 MJSD. 11/20/2018. | 09/30/2039.
87342R  AB 0 |BELL 161 A22 - ABS.....cooiiiiieiiiciisiieie it | erenes 975,000 ...975,000 975,000 [ ..o v | e | e | s 4.377 FMAN. 05/04/2016. | 05/25/2046.
87407P A 9 [TAL 14T A= ABS.....oiiiiiiiieieitiesiessiesiesissesssses e sssesssenens | ceveons 416,663 ....416,667 416,670 3 | s [ [ 3.510 MON... .14,487 | 02/19/2014. | 02/22/2039.
89656C  AA 1 [ TRLDTNTS = ABS ..ot ssesssssssnians | seiees ..1,417,529 1,346,022 (8,528) [ ..oocvrueererrerins | ceervrinerierineens | s 5.194 MON... .64,086 | 01/17/2019. | 10/16/2040.
89656F AA 4 |TRL 121 A1-ABS.. 1,958,121 .2,000,954 4,289 000 2.266 MON... 45,007 | 02/22/2018. | 01/15/2043.
89656F AC 0 |TRL 131 A1-ABS.. s | s ...1,637,627 . B4B | ..o [ e [ e 3.898 MON... .60,087 | 09/19/2018. | 07/15/2043.
89690E AF 4 |TRMF 171 A1-ABS......cccoovvvreriene 519,588 |...100.016 519,594 A | e | e | 2.709 MON... .13,895 | 07/21/2017. | 08/15/2047.
898210 AA 6 | TFINS 191 AT = CDO...vriericririicririesieseiesienessesessenssiens 1,744,935 |...100.008 ...1,744 935 3.952 FMAN. 52,769 | 02/08/2019. | 02/02/2039.
92257L  AB 6 |VCC 171 AFX = CMBS......ivirrircirerineiie it ssssisessns | soeees 330,216 |..... 99.761 327,854 2,207 | oo | oeeeneerneiseiieees [ e 3.000 MON... ..9,721 | 05/08/2017. | 05/25/2047.
95058X  AG 3 [WEN 191 A21 - ABS.....ooiiiiiiieiisieesssissiesisisssss e sssssssesssssssssens | soveres 995,000 |...101.993 995,000 [ .ovvuvverriernniees | reerereniseirennniens [ | [ 3.783 MJSD. 17,694 | 06/13/2019. | 06/15/2049.
960330 AA 8 |WESTR171A-ABS.. ...100.389 404,985 (6) .....3.050 MON... 112,123 | 03/30/2017. | 12/20/2030.
97988Q AC 8 |WDMNT 172 B - CDO.....covvircriericiniisrisciisniseissississsiissiiessenissesssssenns oo | oo | conneeeedt | o[ 1000000022.1,000,000 ... 98.758 999,644 (194) [ v e [ s 4.353 JAJO.. 49,476 | 05/25/2017.| 07/18/2028.
98875N  AJ 4 |ZAIS99B2-CDO 100436 | ..............2,008,712 | ..... .2,000,000 | .oovvreneee 1,999,844 159 | oo [ e [ 4.834 JAJO.. ...119,776 | 06/19/2018. | 07/21/2031.
98886Y AR 9 |ZAIS2 2R ABR - CDO. .351,634 |..... 99.809 351,634 351,644 9 002920 JAJO.. .10,268 | 04/10/2017. | 07/27/2026.
98886Y AS 7 |ZAIS2 2R AZR - CDO......ciirriiiierniissisrississsssssssssssssssnssssensssssssssnssssssssssnensans | eevenes | oo | onnenenidh | v ..4,300,000 |...100.107 | ..............4,304,620 | ..... 4,300,000 | ...coonene 4,299,600 | ...ocovovinrnnienni [ eorenninneeenn(250) [ i [ 3.790 JAJO.. | ... .......190,851 | 04/10/2017. | 07/27/2026.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..........c.cccouininnnns 141,851,418 XXX 142,193,047 | .......... 143,326,268 | ......... 141,904,140 | .............48,326 | ...........(8,087) | ........ 670,521 XXX XXX | s 716,002 | ..... 4,842,130 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 233,712,914 XXX L241779,981 | oo 247,293,701 | ......... 234,523,720 | .....c......37,512 | ... 742,216 | ... 681,906 XXX XXX | .. 1,368,760 | ..... 8,255,389 XXX XXX
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
Hybrid Securities - Issuer Obligati
585517 AA 5 |[MELLON CAPITAL IV | ....... | . | 2 ‘ ...... 2FE 2,000,000 {..... 94.375 .1,887,500 | ..... .2,000,000 2,000,000 ..o [ | |, | 4.000 |...... 4.058 | MJSD. .2,667 .81,111 | 06/12/2007. | 06/29/2049.
4299999. Hybrid Securities - Issuer Obligations... 2,000,000 XXX ..1,887,500 .2,000,000 0 0 0 XXX XXX XXX 2,667 81,111 XXX XXX
4899999. Total - Hybrid SECUMHES. ........ouuuiiieiieiiii st | cniinssenes 2,000,000 XXX ..1,887,500 | ..... .2,000,000 0 0 0 XXX XXX XXX 2,667 81,111 XXX XXX
Totals
7699999. Total - Issuer Obligations... 62,030,199 XXX ....63,989,408 61,948,150 | ..oooviviinninnn0 o (26,108) 0 0 XXX XXX XXX | s 597,316 | ..... 2,209,433 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHIES. .. ... 53,062,696 XXX ....59,208,570 . 53,770,577 ...721,968 | .......... 11,386 | oo 0 XXX XXX XXX | e 205,267 | ..... 1,731,772 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ... vuuuiriuiiseisieresees st ensenens | cnesesesenes 1,000,000 XXX 1,000,614 | ..............1,000,000 | ....ccccooues 1,000,000 0 0 0 XXX XXX XXX | o 1,294 | oo, 18,551 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES.............ovvvvevrereveierieieseieieieicenns 261,545,281 XXX woonnnn.264,149,091 .259,425,531 | ......... 260,444,410 | .............48,326 | ......... (487,703)] ........ 670,521 | ..ovorrnnd 0 XXX XXX XXX | ... 1,599,251 | ... 8,479,743 XXX XXX
8399999, Grand TOtal - BONGS.............cvvvreverrerieiniieiiiesiereieeieiessiee ettt enessseisnnes | aiension 377,638,176 XXX | s 388,347,682 | ......... 387,322,291 | ......... 377,163,137 | .............37,512 | .......... 208,159 | ........ 681,906 | ...coovvrvrerrrnes 0 XXX XXX XXX | ... 2,403,128 |....12,439,499 XXX XXX
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Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
Current Year's nation
F Rate per Unrealized Other-Than- Total Foreign and
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Admini
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in strative Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B./A.C.V. Symbol | Acquired
Industrial and Miscell (Unaffiliated) Perpetual Preferred
19075Q AC 6 |COBANKACB JOON IR ...|.1,500,000.000 |....25,000.00 21,500,000 [ .o | s 93,750 | covervrieiviieiies | v 126,000 | .ooveverririrnnne .126,000 04/05/2016.
316773 60 5 |FIFTH THIRD BANCORP e 40,000.000 | ..........25.00 ..1,000,000 66,250 12/04/2013.
369604 BQ 5 |GENERAL ELECTRIC CO ...|.1,988,000.000 | ..... 1,000.00 |.... ..2,007,880 | ..ccvenues 4,418 | ... 99,400 | ..ocvveriiniiiiis | e 433,959 01/20/2016.
381456 30 8 |GOLDMAN SACHS GROUP INC B [ o 40,000.000 25.00 26.549 950,000 26.549 950,000 55,000 04/18/2013.
459745 70 9 |AERCAP GLOBAL AVIATION TRUST . .20.000 |..100,000.00 76,000.000 640,000 (V)N I 122,982 0 04/20/2006.
46625H JQ 4 | JPMORGAN CHASE & CO....cocvvrririririeirerisisirssiersssssiessssisssesssssssnns | ovrnns ...{.1,000,000.000 | ..... 1,000.00 |.ooovverricrens | e 1,127,500 | .o 112.750 | oo 1,127,500 | e 1,000,000 | .........28,125 | ...ccc..87,500 | .oooovvorvirriieis | v 99,938 | ..ccverirns 62 .100,000 01/14/2014.
55261F AG 9 |M&T BANK CORP......coviiiceiiseseie e sseensenes | reveeees ... |.2,000,000.000 | ..... 1,000.00 |..covvvrervnns | verernnnnn2,225,000 | ... 111.250 ..2,000,000 | .........48,733 | .......129,000 | ...ccovvrerrerrrne | verrenne 185,003 185,000 02/06/2014.
59156R  BP 2 [METLIFE INC....coriiiiiiirieiiicisnieieiissiesisissiesiessssssiensssissssensssssssenins | coenens ... |.2,000,000.000 ..2,000,000 | ..ccooceereid,667 | ........ 105,000 [ oo | i 95,000 P 95,000 05/27/2015.
59156R BT 4 [METLIFE INC....ccoiviiiiiiiiiniiisissneisenissiessssessssssissssssisssnnes | ceenins ...1.1,000,000.000 | .....1,000.00 |....ccccoevmeus | cerrerrrrnnnn 1,115,000 |..... 111.500 | ..oocenee. 1,115,000 | .......c..... 1,000,000 | ........17,299 | ......... 58,750 [ oo | e 139,897 | v 103 | [ v 140,000 03/20/2018.
61747S 50 4 |MORGAN STANLEY......oiiiiriirirniitiieiniierissiesissiseeesissssssesiseseesssseenes | neveeees ... | ....100,000.000 ...1,870,000 | ...... 22.686 2,268,610 | .ccovvne. 1,870,000 06/27/2006.
665859 AQ 7 |NORTHERN TRUST CORP. SRRSO ISP ...|.2,000,000.000 | ..... 1,000.00 |.... ....2,078,000 |..... 103.900 ....2,078,000 | .... 2,000,000 92,000 | .o | e 227,901 | oo 99 |.... | 228,000 08/01/2016.
693475 85 7 |PNC FINANCIAL SERVICES GROUP INC.......ccovviireriiriererinereninnirens [ e IO 80,000.000 25.00 2,165,864 | ...... 27.073 | oo 2,165,864 | ... 2,000,000 | ..covrvererenvires | 122,500 | oo | e 107,464 | oo [ | e 107,464 04/19/2012.
693475 AK 1 | PNC FINANCIAL SERVICES GROUP INC B ...{.2,000,000.000 | ..... 1,000.00 | .oovvrvererviine | e 2,117,500 |..... 105.875 ....2,117,500 ..2,000,000 | ........56,250 | ...0ooc0e. 78,750 | oo | vriveins 87,500 | oo | eeverererienineienes | e 87,500 07/20/2011.
857477 60 8 |STATE STREET CORP. R IO 70,000.000 25.00 1,894,746 ...1,894,746 | ... ..1,764,400 [ETSTORRRIN VRN 180,446 180,446 02/26/2014.
902973 15 5 |U.S. BANCORP........coostiiriitieiiniieeinsie s ssssieniens | eeiiees ... | ....100,000.000 25.00 2,135,350 | ...... 21.354 | o 2,135,350 | .coovernnn 2,500,000 | .......... 22,361 | oo 88,715 262,350 e | e 262,350 03/22/2006.
902973 86 6 |U.S. BANCORP........cocosrierriiiirerieisirnieissssesessssiessssssssssnsssssssssessens | oessens | e 1,000.000 | ..... 1,000.00 | .ovvrveerinins | e 855,100 855,100 | ... 725,000 | .. 8,944 36,550 | .o | i 105,176 105,176 09/21/2011.
949746 55 6 |WELLS FARGO & CO.....oouivuiiiircriiiciesieiseesienssiseeesessisssesisenssssnens | eeveens O 40,000.000 25.00 1,091,000 ....1,091,000 | ..o 1,000,000 58,501 | ovoeveeeeeeircis | v 115,000 115,000 07/15/2013.
949746 PM 7 [WELLS FARGO & CO....ooviiiiiiiiiierienisseensssisssssissssssssssenssssssssansssssnsnness | onnsane ... |....538,000.000 | ..... 1,000.00 | .oovivierinnns [ e 543,380 |....101.000 | ..o 543,380 | .o 568,263 | ....coo.c.. 1,354 | oo 34,001 | | i 10,758 | ovovririiinns 2 T 10,760 09/21/2010.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred s 27,411,430 XXX ..28,935,296 ....26,525,543 | ....... 240,707 | ... 1513275 | o0 ] 2,176,392 .2,172,601 XXX
8999999, Total - Preferred SEOCKS...........civiirireriieisciese et ntireniesiees 27,411,430 XXX ..28,935,296 ....26,525,543 | ....... 240,707 | ..... 1,513,275 | .ovcvevieenl0 | 2,176,392 ..2,172,601 XXX
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

(AF

1 2 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
8 10 11 13 14 15 16
Current Year's
Unrealized Other-Than-
Share Used to Valuation Temporary Total Change in Total Foreign
Book/Adjusted Declared but | Amount Received Increase Impairment BJ/AC.V. Exchange Change Date NAIC

CUSIP Identification Description Carrying Value Fair Value Actual Cost Unpaid During Year (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

00123Q 10 4 |AGNC INVESTMENT REIT ORD. 1,355,473 1,355,473 11,233,572 12,267 154,867 210,834 .| 12/06/2013.

037347 10 1 |ANWORTH MORTGAGE ASSET REIT ORD.... 496,320 ...496,320 | .. ....465,300 66,270 ....154,270 .| 12/09/2013. | ..

06738E 20 4 |BARCLAYS ADR REP 4 ORD ..952,000 | ..o 9.520 | oo 952,000 | ....... 862,000 34,836 | .o | v 198,000 | vvuvverrverrveireiiens | e 198,000 .103/14/2014. | ..

09628D 10 4 |BLUESTEM GROUP ORD 317 317 317 372 661 (289)] .. .| 12/31/2014.

37045V 10 0 | GENERAL MOTORS ORD......citiuuiiuiirmiineineisesssesssesssesisssesssssssssssssessssssssssssssssnn ,540,040 | ..........36.600 | ...coooonrrnnen 2,540,040 | ..coovinnennd 2,360,631 105,488 | .ooouvvrevrerierineins | v 218,610 | ..o | e 218,610 .| 07/24/2015. | ..

38741L 10 7 | GRANITE POINT MORTGAGE TRUST ORD........ccccormverrimrrnerirenirnreneinnnenenieneenes | covveee | e | 20000 13,361.000 | coviionvinnnne 245,575 | .........18.380 | .o 245575 | ..o 217,528 5,612 22,446 .4,676 4,676 .| 11/02/2017. | ..

59156R 10 8 |METLIFE ORD 510 510 .506 17 99 99 .101/01/2018. | ..

695042 10 1 |PACIFIC VENTURES GROUP ORD........cccovvmremrirernirneiernniseerenssnnssessssenssnsssesensnnens | svovene | eoe | ereeren 1,010,000 [ oo 3| 0,003 | 3 | s 1 ((15) ) RN OO ({L) 1 11/20/1996.

90187B 40 8 |TWO HARBORS INVESTMENT REIT ORD . 1,205,814 | oo 1,232,628 32,991 143,510 | covoverererrenineens | v 146,809 | .cvovvvvrierricrins .| 08/02/2018. | ..

92556H 20 6 |CBSCLBORD............ 480,892 ..480,892 | ....... 528,310 2,750 (47,417) (47,417 | .. .109/03/2019. | ..
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 7,276,944 | XXX | 7,276,944 | ............. 6,900,793 66,309 527435 | .0 | e 886,238 | ...ocoeenn 428,352 | coovovrinn 457,885 | .o 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other

595302 ZZ 3 |MID-CONTINENT ASSURANCE COMPANY......ccvvvivrrnvirernninnemnissisnsnnssenssnsssesennnens | seevenee | e [ 000:100,000.000 | 1vovvionvne 21,588,070 215.881 | ..o 21,588,070 | ..cooverrennn 5,000,000 [ ..oooveriierreierieinns | e e | e 519,673 | .o | e 519,673 | oo 08/31/1992. | ..o

595301 ZZ 8 |MID-CONTINENT EXCESS AND SURPLUS INS.......coccemierveiserinnrnenneenseinnennnninns | eveveee e | evrreneenn100.000 | oo 18,877,477 | ..188,774.770 | ............. 18,877,477 | .o 15,000,000 | ..evvvuerurearreeriens | errrerereesssinersenens | e | e 434,116 | e | e 434,116 | oo 12/29/2009. | ..oocvvrernene

59539# 10 2 |MID-CONTINENT SPECIALTY INS SERV INC . 100,000 100.000 ....100,000 22 100,000 | i e | s || s | 0 .| 06/15/2009. | ..

67920@ 10 4 | OKLAHOMA SURETY COMPANY......couuimiimirimemimsssimssnnssenssesessensssnssssnssensesesssnsssnsens 17,315,329 1,731.533 17,315,329 | .. 23,400,000 | .o e | e | o 407,875 | .o | s 407,875 .1 12/31/1980. | ..
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other 57,880,876 | XXX | ... 57,880,876 | ............. 23,500,000 0 1,361,664 | .o | e 1,361,664 XXX XXX
9799999. Total - Common Stock. 65,157,820 ...65,157,820 ...30,400,793 527,435 2,247,902 ..1,819,549 XXX XXX
9899999. Total Common and Preferred Stock... 92,569,250 ...94,093,116 ...56,926,336 2,040,709 0 4,424,293 ..3,992,151 XXX XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

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

912828 Y8 7 |UNITED STATES TREASURY.......ccccrvvvun | 07/26/2019........ GOLDMAN. ...ttt senssnenes 398,000 | .o 400,000

0599999.  Total - BONAS = U.S. GOVEIMIMENT. ... vttt ess stttk eE £ fE1eEEeEE oL £eE SR e E S8 et 398,000 | .. 400,000 |..... 0
Bonds - U.S. Special Revenue and Special A

3133N3 U9 3 | FH RE6008 - RMBS. 10/16/2019........ CANTOR FITZGERALD + CO 1,016,563 ....1,000,000

3133N3 VG 6 |FH RE6015 - RMBS. 10/18/2019........ Amherst Securities Group LLC...........c.ocvreivninrierniiciesrereinein 1,996,064 1,967,474

3133N3 VN 1 |FHREB021 - RMBS.......cooiiieiiieieiciesiseiesssisissssesssseins 10/15/2019........ CANTOR FITZGERALD + CO 1,503,750 | .o 1,500,000

31350A AU 2 |FEDMFH M024 A-CMBS............. 07/11/2019........ JBIOIIES ... 1,000,000 ....1,000,000

3140QB N5 3 [FN CA4011 - RMBS.......cooiiiiiiiiiciseiee s 10/11/2019........ CANTOR FITZGERALD + CO 4,887,240 6,550

31418D  HY 1 |FNMA3846-RMBS.................... 12/01/2019........ CREDIT SUISSE SECURITIES (USA).......coiiiiiiiiiniiiieiseieieissisessesssesessessssssesessnes 999,640

45129Y  S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R....ovvuiriiiicriniiciee et 10/04/2019........ BARCLAYS CAPITAL INC FIXED INC.......cccruvrrnranee 555,245 ....500,000

647201  HC 9 |NEW MEXICO MTG FIN AUTH............ 07/10/2019........ RBC CAPITAL MARKETS 1,085,600 | ....coovvoviiees 1,000,000

647201 JJ 2 |NEW MEXICO MTG FIN AUTH............ 10/03/2019........ RBC CAPITAL MARKETS 2,154,200 ....2,000,000

64988Y CS 4 |NEW YORK ST MTG AGY HOMEOWNER MTG REV......covviiiiiiiiieiniisiseeriessisissssienses 09/12/2019........ RBC CAPITAL MARKETS 1,076,390 1,000,000

83712D G4 2 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG..... 10/24/2019........ CITIGROUP.......cccvvrerrrianae 2,196,180 ....2,000,000

880461 G9 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR 11/07/2019........ RBC CAPITAL MARKETS 2,171,560 2,000,000

88275F  RD 3 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE........ccciiiiiiinriniiinissiissiiseniesessesisssessniens 07/17/2019........ JP Morgan, 1,111,770 ....1,000,000

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 21,754,201
Bonds - Industrial and Mi:

03880V AA 8 |ARCLO 19FL2 A-CDO 11/01/2019........ JP MOTGaN. ... 2,000,000 .

05587T  AA 4 |BSPRT 19FL5 A - CDO 05/20/2019........ CREDIT SUISSE SECURITIES (USA)......cuiiiiiiieiiniiiensieissieeesissiessesessesesssesesssseessnen 500,000 ....500,000

056088 AA 8 [BXTRUST 2019-IMC - CMBS..........cco...... 05/02/2019........ CITIGROUP........ouvvrrrirnrranns 1,000,000 ....1,000,000

07386Y AE 4 |BSARM 075 3A1 - CMO/RMBS, 01/11/2019. Amherst Securities Group LLC 1,280,922 2,132

12641Q  AJ 1 [CSMC 097R 4A5 - CMO/RMBS..........covriirrieieiririersrinins 07/01/2019........ VARIOUS ..ottt bbb

12641Q CS 9 |CSMC 097R 125 - CMO/RMBS.. 09/01/2019........ Direct.... 8

12641Q CZ 3 |CSMC 097R 134 - CMO/RMBS.. 06/01/2019........ Direct.... . 2

21872F  AA 5 [CAFL191A-CMBS......ccccoourvmrrrerirnns 04/03/2019........ MORGAN STANLEY CO 1,999,910 202,000,000 | ..o 1,847

233046  AJ 0 |DNKN 191 A2l - ABS 03/20/2019. GUGGENHEIM 1,000,000 .1,000,000

26857E  AA 6 |ELFI19AA-ABS 10/16/2019........ CITIGROUP 999,795 .....1,000,000

302637 AA 1 |FSKKRMMCLO 1LLC-CDO. 05/30/2019........ CITIGROUP.......ccovvrirvrrinne 1,500,000 ....1,500,000

32010L AN 4 |NWSTR A1BR - CDO. 12/1712019........ WELLS FARGO SECURITIES LLC 2,499,967 2,500,000

34956N  AA 0 | FORTRESS CREDIT BSL VIILTD. - CDO......cocovuvrrerirrirrrinriens 06/21/2019........ MITSUBISHI UFJ SECURITIES 3,000,000 ....3,000,000

42806D CH 0 |HERTZ192A-ABS......cccouuue. 05/22/12019........ Bank of America Merrill Lynch............ccocvevnincireininns 999,705 1,000,000

42806D CN 7 |HERTZ193A-ABS.....ccccrvvrnen. 11/19/2019........ BARCLAYS CAPITAL INC FIXED INC.......cocvvrvrrrrines 999,995 | ..ot 1,000,000

43133)  AA 6 |HLDSCT 192 A1 - CDO. 04/16/2019........ SANDLER O'NEILL & PARTNERS, LP. 996,250 ....1,000,000

466365 AA 1 [JIB FUNDING, LLC - ABS.. 06/28/2019........ GUGGENHEIM 2,000,000 2,000,000

50209T AA 8 |LMREC 19CRE3 A-CMBS................ 03/26/2019........ WELLS FARGO SECURITIES LLC 1,000,000 ....1,000,000

62942Q  CF 8 |NRART 19T4 AT4 - ABS.....coiiiiieirtiinineicisrieser st 10/01/2019........ CREDIT SUISSE SECURITIES (USA)......coiiiiiiiiiieeiniieiesieeesissesesisssssssesssesesssseessenes 2,999,996 3,000,000

62947A  AA 1 [NPRL 192 A1-ABS.......ccccovvrnen. 11/01/2019........ CREDIT SUISSE SECURITIES (USA)......cuiiiiiereriiiieiiieinsiseersseesessssissssssesssssessenes 2,499,957 | ..o 2,500,000

686330 AL 5 |ORIX CORP......couririririieriiierieriese et 01/08/2019........ GOLDMAN.....comiiirieriniiteenise e seesisenees 999,150 1,000,000

69374X  AA 8 |PSMC 192 A1 - CMO/RMBS 10/08/2019........ WELLS FARGO SECURITIES LLC 1,980,840 1,942,000 3,210

69375B  AA 5 |PSMC 193 A1 - CMO/RMBS 10/28/2019........ WELLS FARGO SECURITIES LLC 5,072,656 5,000,000 | oo 14,583

72353P  AA 4 | PIONEER AIRCRAFT FINANCE LIMITED - ABS.......cccccovivnviniirnn. 05/23/2019........ MIZUHO SECURITIES USAINC... 499,997 ....500,000

74333B  AA 6 |PROG 19SFR1 A - ABS 02/14/2019........ GOLDMAN 999,966 ....1,000,000

749357  AA 7 |RCKT 191 A1- CMO/RMBS 10/11/2019 Bank of America Merrill Lynch... 1,015,469 .1,000,000

78397A  AB 0 [SCFET 191 A2-ABS.......cccoevirerererennn 04/03/2019........ Bank of America Merrill Lynch... 999,906

78469Q  AX 0 |SPART 19T1 AT1 - ABS.....oiiiiceereeeeeresseeenienees 10/10/2019........ CREDIT SUISSE SECURITIES (USA)......coiiiiiiiriiiieineieiseieeesissiessesssesesssessesssseessnes 2,499,830 | ..o 2,500,000
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Annual Statement for the year 2019 ofthe IMlid=-Continent Casualty company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends

81748)  AA 3 |SEMT 194 A1 -CMO/RMBS..........cccocene.. 10/08/2019........ MORGAN STANLEY CO. 1,020,938

89175  AB 6 | TPMT 176 A2 - CMO/RMBS........ccovvvvirireierieierrssisissnienes 03/04/2019........ SANDLER O'NEILL & PARTNERS, LP.... 468,906

89176E  AB 6 | TPMT 181 A2 - RMBS 03/04/2019.. SANDLER O'NEILL & PARTNERS, LP. 478,750

89176E  AC 4 | TPMT 181 M1 - RMBS.....cooiiiiiiiiiircceiieseies s 01/17/2019........ SANDLER O'NEILL & PARTNERS, LP.... 1,882,188

89236T GL 3 |TOYOTAMOTOR CREDIT CORP............. 10/02/2019........ HSBC SECURITIES 1,998,200

89656C AA 1 |TRL 101 NTS-ABS... . 01/17/2019.. Amherst Securities Group LLC.. 1,462,962

89821  AA 6 | TRUPS FINANCIALS NOTE SECURITIZATION 201.......ccovvvivvinrirernrinnines 02/08/2019........ Bank of America Merrill Lynch... 2,000,000

95058X  AG 3 |WEN 191 A21-ABS.......cccovvunne. 06/13/2019........ GUGGENHEIM 1,000,000 ...1,000,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 51,656,255 571,658,783 | oo 30,700

8399997, TOtal - BONMS = Pt 3.ttt R0 e 1 eHE RS e 73,808,456 | ..o 72,835,456 | oo 44,822

8399998. Total - Bonds - Summary Item from Part 5..........cccovoeinrninisicisececens 846,614 847,077 2,224

8399999. Total - BONS.......ccocuiiiiiiiiiiiisseisn s 74,655,070 73,682,533 | i 47,047
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

124857 20 2 |CBS CL B ORD..oooovsccssccs [ 12/04/2019....... | VARIOUS..... 11,458.136 528,316 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAAEA. ........c.ruieiiiiiiiiieiie ettt sttt 528,316 XXX 0
Common Stocks - Parent, Subsidiaries and Affiliates Other

59539 10 2 |MID-CONTINENT SPECIALTY INS SERV INC | 05/17/2019........ |CAPITAL CONTRIBUTION 50,000 XXX

9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other.......... 50,000 XXX ] 0

9799997,  Total - COMMON SIOCKS = PAIt 3..........coevuiviiieiieiiteiiei ettt ettt ss s s s s bt stssse eesssessessesassessebesesesess e s e b st essebees et ess e s e b et en s e b e s s s s s s e s et s s e s et ses st ensessnsensessessssnsa 578,316 XXX | 0

9799998. Total - Common Stocks - Summary Item from Part 5........cooviivinininiiicnnee, 49,001 XXX

9799999. Total - Common Stocks...................... 627,317 XXX ] 0

9899999. Total - Preferred and COMMON SHOCKS... ... uuuiuiuiiiiiiuriisiiiesiis e ress et ssiese stk f 60 eek8 L ekt 627,317 XXX ] 0

9999999. Total - Bonds, Preferred and COMMON SHOCKS...........cociiiiucieiicieiiete ettt s ettt s s aebes e2sssetebasssasses e s ebebesssaes e s e s et et s sesesesse s e bbb ae s e b s se s e bbb ae b e s en b et b s ae b b s et et et s setesnserens 75,282,387 XXX e 47,047




vi3

Annual Statement for the year 2019 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
Total Foreig
Foreig n
n Excha
F Current Excha nge Bond
0 Year's nge Gain Interest /
r Unrealized Current | Other-Than- Chang (Loss) Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | ein Book/Adjusted on Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. [B./A.C| Carrying Value at | Dispo | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) V. Disposal Date sal | onDisposal| Disposal | During Year Date
Bonds - U.S. States, Territories and Possessions
68609T DM 7 |OREGON ST | 12/02/2019. | Direct 60,000 | ............ 64,599 163,686 ..(352) 12/01/2048.
68609T HV 3 |OREGON ST | 12/02/2018. | Direct 30,000 | oo 31,696 31,681 (113) 06/01/2049.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS............covvvvviriiisiniiiiiiniiis s | 90000 | ool 90,000 | ..o 96,295 95.367 0 (465) XXX
Bonds - U.S. Special Revenue and Special Assessment
01170R  AX 0 |ALASKA HOUSING FINANCE CORPORATION .. [12102/2019. [ DIfECL.......vvoeeviereceeevecssesiiivenees | L 5000.000 | .......5.000.000 | ... 4,981,250 | vooooo..... 4,988,881 | ovvvvveereeerris | e 11,119 06/01/2027.
041083 VB 9 |ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M .| 12/01/2019. | Paydown........ocvvvvvvvvvvernnnvnvnnnnnvensnnnssneenens |k 164010 | e 164010 | o, 164,010 07/01/2043.
130333 CA 3 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTGR... .. [12/01/2019. | Paydown.........covvvevevvmnmvcvessnnsviisssnniens | 30005 | o 34005 | 34,005 02/01/2042.
130333 CB 1 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTGR... - | 12/01/2019. | Paydown.......ccvevevevevennnennnnnnsnnnsnnnssnssnenenens | L 37097 | 37,097 | 37,004 02/01/2042.
196479 2D 0 |COLORADO HSG &FIN AUTH o | 1110172019, [ DIFECL........ovvvvvvvvssenevvsvsssisssssssssssssssins [ 80,000 | 0,000 | o 42,268 05/01/2049.
19647P BA 0 |COLORADO HSG & FIN AUTH MULTIFAMILY HSG .. [12/02/2019. | VARIOUS.........ccoovmvveimmmmvviismnnsiiissencens |l 01902 | o 01877 | 21,877 02/01/2044.
20775C B6 0 [CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ++ | 12105/2019. [ DIFECL.........ocovvvrsnerevvevinssssssssesssssins | 440,000 | 110,000 | 115,831 11/15/2039.
20775C RY 2 [CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .. [ 12/05/2019. | DIFECt.......covvverenrvveerseenssesssnnssiissnnns | L 385000 | 385000 | 385,000 11/15/2032.
246395 WY 9 |DELAWARE ST HSG AUTH REV... « | 120172019 | DIFECE......ssssssssssssssssssssssssssssssssssssssss | k70000 | 70,000 | 72,772 07/01/2029.
296122 US 1 |ESCAMBIA CNTY FLA HSG FIN AUTH SINGLE F - | 12/01/2019. | PaydOown.......oovevevevvvvvnnnnnnnnsnssssnsssnnssssnennns | L 040989 | 240289 | . 240,289 08/01/2044.
3133N3 U9 3 |FHRE6008 - RMBS.... .. [12/01/2019. | Paydown.........cooevvvvvsevvesssnsssissssssniisss | L 90188 | 29188 | 29 671 11/01/2049.
3133N3 VG 6 |FHRE6015-RMBS.... .. | 12/01/2019. | Paydown 09/01/2049.
3133N3 VN 1 |FHRE6021 - RMBS .. [ 12/01/2019. | Paydown 11/01/2049.
31350A AU 2 |FEDMFH MO024 A - CMBS... .. | 09/01/2019. | Paydown 07/15/2050.
31350A AU 2 |FEDMFH MO024 A - CMBS........ccoovviirmineierireniseseiseienes .. 1 12/16/2019. | VARIOUS........cooooviriririniinniniins 07/15/2050.
31350A BR 8 |FEDMFHMO034 A - CMBS.........ccooooreiireiiereiiesesieceiiesenieens .. | 12/01/2019. | Call @ 100.00. 04/15/2025.
31397P PP 9 |FHM MO012 AA3 - CMBS .. | 12/01/2019. | Paydown . . 08/15/2051.
31397P PV 6 |FHM MO012 A31- CMBS .. [ 12101/2019. | PaydOWN............cvveecrieersecvssciissciiens | 318,549 | .......... 318,567 08/15/2051.
3140QB N5 3 |FN CA4011 - RMBS.......ccooiiiiiiriinicsiisciesiscenesieiens .. | 12/01/2019. | Paydown 363.230 363.230 08/01/2049.
31418D  HY 1 [FNMA3846 - RMBS..........cccooooiirriiriiiriineiieseiesesissesinenes .. | 12/01/2019. | Paydown 11/01/2049.
34074M JB 8 |FLORIDA HSG FIN CORP REV - MBS... .. [ 12/01/2019. | Paydown 07/01/2041.
34074M SJ 1 |FLORIDA HSG FIN CORP REV | 07/01/2019. | DIrECt...oocccccvovvveveeeeesesssreee e | ..5.000 | .. 5,286 01/01/2050.
45201Y R3 3 [ILLINOIS HSG DEV AUTH REV .. | 11/01/2019. | Direct. 205,000 205,000 | .......... 219,953 10/01/2048.
45201Y S5 7 |ILLINOIS HSG DEV AUTH REV.......cccoovviimiiiveriniiiiisriceies . [ 12/01/2019. | DIreCh........oorvvvievevisesssivssssessssssin | 215,000 | ........... 215,000 | oooo..... 226,133 08/01/2048.
45201Y YK 7 [ILLINOIS HSG DEV AUTH REV - MBS .. [ 12/01/2019. | Paydown 06/01/2043.
45203L CD 3 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE .. [ 12/01/2019. | Paydown 07/01/2032.
45505T GP 0 |INDIANA ST HSG & CMNTY DEV AUTH SINGLEF... .. [ 03/01/2019. [ DiFECE........ooooverrireeceeceiceens 07/01/2031.
48542K P9 4 |KANSAS ST DEV FIN AUTH REV... .. | 11/01/2019. | Maturity @ 100.00. 11/01/2019.
49130T PR 1 |KENTUCKY HSG CORP HSG REV. ..109/01/2019. | Direct 07/01/2033.
49130T PS 9 |KENTUCKY HSG CORP HSG REV.... .. [ 12/02/2019. | Call @ 100.00.... 11/01/2041.
49130T PT 7 |KENTUCKY HSG CORP HSG REV.... .. [ 12/02/2019. | Call @ 100.00... 11/01/2041.
54627D BV 2 [LOUISIANA HSG CORP SINGLE FAMILY MTG REV. .. | 12/01/2019. | Paydown 226.686 226686 | oo 226,686 12/01/2038.
56052F BR 5 |MAINE ST HSG AUTH MTG PUR... + [ 12101/2019. | DIfCE.......voooeceeeeeeeeeeveciieenns | 210,000 | .......... 210,000 | .......ce. 226,107 11/15/2045.
56052F GP 4 |MAINE ST HSG AUTH MTG PUR... 1200172019, | DIrCt....vvvvvvvevresevessvessisnsssirmessns | 160,000 | oo 160,000 | ... 172,269 11/15/2047.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

F Current Excha nge Bond

0 Year's nge Gain Interest /

r Unrealized Current | Other-Than- Chang (Loss) Stock Stated

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. [B./A.C| Carrying Value at | Dispo | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) V. Disposal Date sal | onDisposal| Disposal | During Year Date
57419R GH 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C... .. [ 12101/2019. | PaydOwn...........ccooeevveieceieecrisscvisscceees | L 143254 | o 143253 | 143,253 | oo 143,253 | covvveereeerrrn, 1 L O 143,254 | covoovves | oo | e, (VN 4,058 | 07/01/2043.
57419R  H7 3 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C... .. [12/01/2019. | Call @ 100.00.........covommmvvvivsseriisinnis | 10497 | 10497 | 10,497 11/01/2058.
57419R L8 6 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C... - 06/28/2019. | Call @ 100.00........oveesevveesvveesseee | 145,000 | ooe..... 145,000 | ... 145,000 09/01/2048.
57587A A8 1 |MASSACHUSETTS ST HSG FIN AGY HSG REV... o [ 101812019, | DIFECE...ovvsvvevoesvvessvesssssesssesssnes | 85,000 | 85,000 | oo 89,673 12/01/2048.
57587A  HY 7 |MASSACHUSETTS ST HSG FIN AGY HSG REV... .1 12/01/2019. .. . 514,464 06/01/2039.
594654 CM 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M oo | 1210212019, [ DIFECL........ovvvvoovsssererrsseinissssesessssinnns [ B 150,000 | ........ 150,000 159,234 12/01/2048.
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. .. | 12/01/2019. | Paydown 293 927 223227 | .. 293297 223227 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF........... - | 1210172019, | PAYAOWN....ccocoovvvvvrrvvvveeenmsssssssvnvssnnissss [ 493,786 | ......... 493,785 | .......... 493,785 493,785 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. .. [ 12/01/2019. | Paydown 235,746 235746 | i, 235,746 04/01/2045.
60416S BU 3 |MINNESOTA ST HSG FIN AGY | 1200212019 | DIFECt......ivsesvsesssssssssssssssssssssssssssssssssssssss | 185,000 | .......... 185,000 | v.oooven.. 194,315 07/01/2031.
60416S WD 8 |MINNESOTA ST HSG FIN AGY | 1210212019, [ DIrECL......ovvvvevevvvssnenrneneenssssssssssssvssen [ 110,000 | voovo..... 110,000 | .......... 118,302 01/01/2048.
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.... o | 1200172018, | PaYAOWN. oo | 128,880 | ..cvoveee 128,880 | ..ccvveeee 128,880 12/01/2032.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.... .. [12/01/2019. | Paydown..........oovvvvveemmeevessseevsiissnsrens | 104,224 | .......... 104,224 | .......... 105,147 12/01/2034.
60637B GC 8 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.. +. [ 12/01/2019. | DIreCh.......oouvvviresiviisesnsissssssiissssssins | L 970000 | 270,000 | 292818 05/01/2038.
60637B GM 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. | 120172019, | DIFeCt......ivscsesssssssssssssssssssssssssssssssssssssss | k440000 | 110,000 | oo, 118,542 11/01/2045.
60637B SP 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMLLY............... o [ 11/01/2019. | DIFECE......oovovvvviseriissssvissssssiisssnnsins | 40,000 | 40,000 | o 42,335 05/01/2049.
61212R X7 6 |MONTANA ST BRD HSG o [ 1200212019, | DIFECE.....ccvvrevveessvvnessssensssiinns | L 75,000 | 75,000 | e 78,821 12/01/2038.
61212W EL 5 |MONTANA ST BRD HSG SINGLE FAMILY MTG.... - [ 1200212019, | Call @ 100.00....oessvvvvsvvessvvsssssesssens | 020,000 | 20,000 | . 20,000 12/01/2037.
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HS o [ 1200212018, | DIFECL....vvsvervoesressvensssesssessnns | 150,000 | .. 150,000 | e 159,575 09/01/2048.
641272 FX 2 |NEVADAHSGDIV, o [ TUOU2019. | DIFECE .o | 000050,000 | 50,000 | o 51,529 04/01/2039.
64613A AC 6 |NEW JERSEY ST HSG & MTG FIN AGY REV.... o [ 11/01/2019. [ DFECE.......oooocece 205,000 | .......... 219,735 10/01/2048.
647200 2H 6 |NEW MEXICO MTG FIN AUTH - MBS .| 12/01/2019. | Paydown 112,798 112,798 112,798 12/01/2035.
647200 3H 5 |NEW MEXICO MTG FIN AUTH... «. [ 12102/2019. | DIfCE.......ooeoevceeceseeeesciiesies | 105,000 03/01/2045.
647200 3M 4 |NEW MEXICO MTG FIN AUTH... . 12/02/2019. | Call @ 100.00........cesevvsssssssssssssissssssnns | 100,000 09/01/2041.
647200 3N 2 |NEW MEXICO MTG FIN AUTH - MBS.......cc.ccoovvivmmririrriinns .. [ 12/01/2019. | Paydown IR I 186,279 02/01/2037.
647200 P5 7 |NEW MEXICO MTG FIN AUTH .. [ 10/01/2019. [ DFECE.......coveocecreceeceecree . 03/01/2028.
647200 X3 3 |NEW MEXICO MTG FIN AUTH - MBS.... .. | 12/01/2019. | Paydown 02/01/2043.
647200 X4 1 |NEW MEXICOMTG FIN AUTH - MBS.... .. [ 12/01/2019. | Paydown 07/01/2043.
647201 DM 1 |NEW MEXICO MTG FIN AUTH .. | 10/01/2019. | DIFECE........oouieiicriiiicrierisrieiieiis 07/01/2049.
649883 F2 6 |NEW YORK ST MTG AGY HOMEOWNER MTG REV.... .. | 11/01/2019. 205,000 205,000 | .......... 217,029 10/01/2034.
649883 H6 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV. [ 1170172019, | VARIOUS.........ooonnrvviinnriisssnssiissssinn | 645,000 | oo 645,000 | .......... 680,602 10/01/2035.
649883 VZ 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV.... .. | .. 11/0172019. . 115,000 | .. 118,904 10/01/2043.
64988R  GY 2 [NEW YORKSTMTGAGY REV.....ccooooiiriiiiiriiieriieciieceis o [ TUOU2019. | DIFECE..oreeesessveesssne | 85,000 | e 85,000 | ...coo.nun 90,184 10/01/2030.
658207 TZ 8 [NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP......... .| 12/02/2019. 150,000 | .ooooo.... 150,000 | ......... 162,936 07/01/2047.
658207 WG 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP......... .. [ 12/02/2019. 30,000 | oo 30,000 | coovrrnn. 31,706 07/01/2047.
658877 DZ 5 |NORTH DAKOTAHSG FIN AGY HOMEOWNERSHIP R......... |.. [ 12/01/2019. | Dir€Ct.........oessememreeerevseermsssssseecvvsviiiiisiess | | 180,000 | ........ 180,000 | ... 191,986 01/01/2028.
658909 EV 4 |NORTH DAKOTA ST HSG FIN AGY....c.oovvoiririiniirerienirnens . [12/01/2019. | DIreCt.......oovvevveeevevisesesvvissesessissssen | 130,000 | ..oooooors 130,000 | vooooven.. 135,389 07/01/2043.
658909 HW 9 |NORTH DAKOTA ST HSG FIN AGY + [ 12/01/2019. | DIfCE.......vooovceeeeeeeeeeveciienins | 390,000 | ........... 390,000 | .......... 422,553 01/01/2036.
677377 Q3 0 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV... .1 06/01/2019. 5,000 | covvoorrenn 5,000 | .cooovrrrrn 775 | oo 4879 | oo 5 e 5,000 | covvvoee | coreerrrrrernneens | rereereneennnd (VN IS 700 | 11/01/2025.
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67756Q NP 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .1 12/01/2019. | Paydown...........eveveecveeevsecvseciissns | 158,262 | v.oooo.... 158,262 | v.oooo.... 158,262 | vovvvveres 158,262 | covvvveereerrrennn, o) [(0)) SOOI 158,262 | covvovee | cerveeerieerienes | evvieeieniinnd (VN 2,524 | 03/01/2036.
67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .. [ 12/01/2019. | Paydown 206,982 206,982 0) ()] — 03/01/2046.
67756Q NR 4 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .. [ 12/01/2019. | PaydOWN............cvveeevieevissciissciissciiens | L 34T A3 | 347,243 | 0000 387,243 | oo 387,283 | oo | o0 | e | evererieeeenenn(0) s 03/01/2046.
67756Q WE 3 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. + | 10/01/2019. | DIFECE.......ssssssssssssssssssssssssssssssns | L 95000 | 95,000 09/01/2037.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.... .. | 11/01/2019. | Direct. 105,000 07/01/2034.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.... o [ 11/01/2019. | DECE.......oooevcvcveceecevsciiiesees | L 150,000 | 150,000 | oo 158,714 | oo 153,094 | oo | coveeeeseesn(481) oo | v 07/01/2036.
686087 VV 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.... o [ 1170172019, | DIrECE.......oovoevvvverviiieessvvssssesiissssnns | L 35000 | 35,000 | cooovrrrrr.35,000 | coovrorrrrnnnn38,999 | oo oo | oo | e |, 01/01/2038.
686087 WW 3 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV.... o [ 11/01/2019. | DIfECE.......vooevcviciseeeeisssisiissiens | L 135000 | 135,000 | oo 145,071 | oo 143,203 | oo | cevereeessenn(865) [ covveveecreseees | evvvecerrerss(865) | oo 01/01/2040.
708796 Q6 7 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.. o [ 12/26/2019. | DIFECE......ooovvvvireseriesnnevisssssssissssssns | 300,000 | 300,000 | cooooe0.313,701 | coiiirss00rn295,637 | oo | 1,312 e o 1,312 [ 10/01/2035.
83712D UH 7 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG o [ 11/01/2019. | DIFECE.......oovevvveeevviiesenvvvssseessisssnns |k 85000 | 85,000 | oo 88,207 | covvvoiissr86,283 | oo | e s(92) oo | eeeeceeennn(92) | o 07/01/2037.
83712D WK 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG [ TUOU2019. | DIFECE .. | 070,000 | 70,000 | cooeeeeeeee 76,497 | oo 73,957 [ oo | eeveeeeeeesns(B76) | oo | oo (876) [ e 07/01/2043.
83712D YN 0 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG o[ 03/01/2019. | DIFCL....vvsvvvrvvvesevvrscsvesssirmssssmsssns | | agaa | 20,000 | 20,000 | oooi20,000 | oo o | 0 L 07/01/2038.
83755N EU 2 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY.. ++ | 10/01/2019. | DIr€CL.....ovvvvvevervvsssnrnrvevesnsssssssssensvennns [ 400,000 | o 100,000 | ....... 103,810 | ccoe0vrreree0 101,088 | oo [ evviiieeenns(385) | | v (388) [ 05/01/2032.
83756C TX 3 |SOUTH DAKOTAHSG DEV AUTH o |+ [ 100172019, | DIFECt......ooorvvverrrviessriissssssiissssinnss | 70,000 | 70,000 | cooovrrrrnn 74,383 | oo 73,398 | oo | o7 | e | oo n279) 05/01/2039.
88045R B7 6 | TENNESSEE HSG DEV AGY. . .. [ 12/02/2019. | DIFECE.......ooovvviveecvvesneevisssssviissnnnes | 940.000 | 210,000 | v 223568 | ... . . (685 | .......... 07/01/2045.
880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR ++ [ 12/02/2019. | DIFECL......oovvivvvevnseriissssneiissssssissssssnns | 135,000 | 135,000 | ... 145431 | v 181,949 | o | eereessn(900) [ e | cvveeerirens(900) [ oo 07/01/2042.
880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR .. | 12/02/2019. | Direct. 130000 | 130,000 | oo 140,933 | .o 137, ol 858 i (858) | 01/01/2042.
880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR .. | 11/01/2019. | Direct 40,000 | .oooooeee 40,000 | coovvo.. 40,000 | ... el i O 07/01/2036.
88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .| .. | 12/02/2019. | Call @ 100.00 . 205,000 205,000 | ..........205,000 | vvovvvrrrrnn205,073 | oo L) Lo | (1) Lo 03/01/2046.
88275F PA 1 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE................ .| 12/01/2019. | Paydown.......ocvevvvevvvvvvvvvvvvenvvvnnsvvvvisinenns | 168,845 | .........168,845 | .........168,845 | .............. 168,845 | ....ocvivverreerr | evrrverieeeaa(0) [ e | cvveeenieeeenn(0) [ e 09/01/2047.
91743P AK 1 |UTAH HSG CORP - MBS .. | 12/01/2019. | Paydown . 08/21/2044.
924190 EL 1 |VERMONT HSG FIN AGY.... . |2 1200172019, [ DIECt ..o 11/01/2042.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS .. [ 12/01/2019. | Paydown . I [ 11/25/2039.
93978T XF 1 |WASHINGTON ST HSG FIN COMMN.... o | 12/02/2019. | DIrECE.......svesssssssssssssssssssssssssssssssssssssss | 545,000 | ........ 545,000 | ......... 585,107 12/01/2047.
97689Q BZ 8 |WISCONSIN HSG & ECONOMIC DEV AUTHHOME O........... .. [ 10/01/2019. [ DiFECL.......cvvovvicrcics 235,000 235,000 | .......... 250,886 | ... ...249,426 09/01/2045.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............ccc.oiirviieriiies ot | 20,329,282 | ... 20,329,300 | ..... 20,885,831 | ......... 20,084,445 XXX
Bonds - Industrial and Miscellaneous
00100F AC 9 |ACIS 143 A1F -CDO .. [12/01/2019. | Paydown..........coovvvvveeremeevesssnevviissncrens | 786,797 | oo 786,797 873 02/02/2026.
00443P  AA 7 |ACE OTHE2 AT-RMBS.......oovivirieirriireiieesisesseiesssiessiis .. | 12/26/2019. | Paydown . 80,821 60,821 | oo 86414 | o 88,095 | e | e, 12,727 { oo 12/25/2036.
02315Q AA 6 |AMBAC LSNILLC .. | 12/31/2019. | Paydown cerennnnn 17,423 .17,423 (0) 02/12/2023.
03789X AA 6 |DIN 141 A2-ABS .. 07/01/2019. | PaYdOWN....cccoovrrvrrrrevevevermssssnseeeeevisiiisess | 2,468,750 | ....... 2,468,750 365 09/06/2044.
04544N  AD 6 |ABSHE 06HE6 A4 - RMBS .. | 12/26/2019. | Paydown .306,412 | . .306,412 25,014 11/25/2036.
05530M  AA 7 | BCAP 0BAA2 A1 - RMBS........ccoovirmrrierirrireenerssesienseseseenas .. [ 12126/2019. | PaydOwN............covoevveeersecvissciissciiens | 203,734 | v 215,659 | 10rvrr0165,075 | vovrerrrrre 169,601 [ coveeorcrvrerans | v 2679 [ oo, 01/25/2037.
05549N AC 0 [BDS 18FL1B-CDO .| 01/01/2019. | Paydown 01/18/2035.
05568Y AA 6 |BNSF 071 PTC - ABS......ccoooiieiriieneieseiesesiesesieseiesnnenas - [ 1170172019, | Paydown..........ooevvevevmnneevissesnissssssnins [ 163,880 | .......... 163,880 o) 04/01/2024.
059522 AA 0 |BAFC 07CB 6A1-RMBS.. .. | 12/20/2019. | Paydown 223,867 223 867 23,540 05/20/2047.
07386Y AE 4 |BSARM 075 3A1 - CMO/RMBS . - 12101/2019. | Paydown........ccooocccevvvvsvssssssisvsvnsnnssssssss | L 159,536 | ......... 177,064 563 08/25/2047.
09629P AE 6 |BLUEM22B-CDO | 06/18/2019. | BARCLAYS CAPITAL INC FIXED INC....| _  .|.. 1,771,380 | ....... 1,800,000 | .ore. 1,752,750 | coorre 1,753,842 | oo | i L7 — 07/15/2031.
11042A  AA 2 |BRITISH AIRWAYS PLC - ABS C [ 12/20/2019. | PaydOwn...........cccocwwmmmmssssnsnnvvivviiissssssnns | | 62,508 | ..oovveo.. 62,508 0 0 [ oo | e 62,508 | ..oovvee | e | e (V1N I 2,154 | 12/20/2025.
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123262 AN 7 |BJETS 181A-ABS - 12/15/2019. | PaydOWN......cooosssnnernveeenssssssseesisni [ 211,735 | vovveeeen. 211,735 | v, 211,731 | oo 211,775 | oo (40) (:10) ) SR IO 211,735 | e 02/15/2033.
12326R  AA 0 [BJETS 182A-ABS .. [ 12/15/2019. | Paydown 332,967 332,967 | oo 332,961 | coovrrvrrrenns 332,961 | oo 6 (-3 I 332,967 |......... 06/15/2033.
12479L  AA 8 [CAI121NTS-ABS C| 12/25/2019. | Paydown (199) (199) [ oo | e, 191,500 | ......... 10/25/2027.
12641Q  AA 0 |CSMC 097R 3A3 - CMO/RMBS..........ccoorrviririeneiiereiieceninas .. [ 12/01/2019. | Paydown 68 68 4633 |......... 09/26/2037.
12641 AF 9 |CSMC 097R 4A2 - CMO/RMBS o [ 1200172019, | PAYAOWN. oo | BAA8 | e 54148 | e 81,689 | 80,138 | e | e 2,126 | oo [ e 2126 | oo [ e 54,148 | ........ 07/26/2037.
12641Q  AJ 1 |CSMC 097R 4A5 - CMO/RMBS..........ccoomrimrirerrnerienirenereenns .| 12/01/2019. | Paydown 07/26/2037.
12641Q BQ 4 |CSMC 097R 8A6 - CMO/RMBS.........coooommvirrriinrineinnieens 1210172019, | PaYAOWN....ccocoossrrverervvevnnsssssssseesseviiisss [ 19,266 05/26/2036.
12641Q CR 1 |CSMC 097R 124 - CMO/RMBS .. [ 12/01/2019. | Paydown 6,405 01/26/2036.
12641Q CS 9 |CSMC 097R 125 - CMO/RMBS..........covreeriiicrrnrirererincirenines C| 08/01/2019. | Paydown 01/26/2036.
12641Q CW 0 |CSMC 097R 131 - CMO/RMBS [ 12101/2019. | Paydown.......cccccoocvvvvvvsssscsvvvrvnnnsssssssin | 64,486 06/26/2037.
12641Q CZ 3 |CSMC 097R 134 - CMO/RMBS..........oooivviiciiecrieceiieniis .| 12/01/2019. | Paydown 06/26/2037.
12641Q DH 2 |CSMC 097R 146 - CMO/RMBS .. [ 12/01/2019. | Paydown 88,871 04/26/2037.
126670 NY 0 |CWL 0516 2A3 - RMBS, .. [ 12/01/2019. | Paydown ..274,030 ..274,030 07/25/2034.
126673 Y7 1 |CWL 057 AF4 - RMBS .. | 12/26/2019. | Paydown 658743 658,744 09/25/2034.
126694 HN 1 |CWHL 0525 A9 - CMO/RMBS .| 12/01/2019. | Paydown. 11,147 13115 11/25/2035.
12669G R4 5 |CWHL 0515 A8 - CMO/RMBS .. | 12/01/2019. | Paydown ...62,886 | .......... 74,913 08/25/2035.
14315)  AE 9 [COMS 172 A2A - CDO....ooooccciiccvvvveeeesssssessssseneesssss oo C| 06/18/2019. | WELLS FARGO SECURITIES LLC.......... 996,620 | .. 1,000,000 07/21/2031.
14856C AA 7 |CLAST 181A-ABS .| 12/15/2019. | Paydown 121,924 | e 121,924 06/15/2043.
15672A AA 0 |CERB18A-CDO .. | 10/15/2019. | Paydown 201,492 201,492 04/15/2027.
15673Q AA 4 |CERB23A-CDO . | €[ 10/15/2019. | Paydown 510,697 | ........510,697 | .........503,037 | srrcce0ssii.503,252 | oo | oo 845 | i | oo T 485 | | 510,697 | 04/15/2028.
17307G  4H 8 |CMLTI06WF1 A2C - RMBS .. [ 12/01/2019. | Paydown v 19,525 | 19,525 [ i | 8,884 | | 238 [ 238 | | 19,525 | 03/25/2036.
17307G VN 5 |CMLTI 05WF2 AF7 - RMBS - 1210172019, | PaYAOWN.....ccccovsservervvvvivvnsssssssseessessiisss [ 34,884 | oo 34,884 | oo | e 14505 | | 1,965 | e | e 1,965 | | e 34,884 | 08/25/2035.
21872F AA 5 |CAFL191A-CMBS .| 09/17/2019. | Paydown 8026 | oiii8.026 | cioi8.025 | oo e 0 ol 0 o 8026 | 03/15/2052.
21872F AA 5 |CAFL191A-CMBS .. [ 12/17/2019. | Paydown 5,108 | v 5,108 | i 5108 | e e | o0 i | o0 e | 5,108 | 03/15/2052.
22549N  AA 9 |CREDIT SUISSE ABS REPACKAGING TRUST 2018 D 10/25/2019. | Paydown 6,523 | eorree8523 | oo 8,327 | 8,381 | e | o182 | e e 182 i | e 8,523 |, 01/01/2037.
22549U AA 3 |CSABS 18LD1A- ABS. .. [ 12/26/2019. | Paydown.........ccoovvvvvvesnvevessnsssisssnssisss | L 1805.091 | ...1.805.001 | o 1.805.031 | v 1,805,056 | oo i35 35 L 1,805,091 |, 07/25/2024.
233046 AJ 0 |DNKN 191 A2l - ABS .. | 11/20/2019. | Paydown . 0 5,000 |........ 05/20/2049.
25264V AA 7 |DHAL 2015 A-ABS .. | 12116/2019. | Paydown 590,275 | ..........590,275 | ......... 590,129 | ccoocovvov.ve. 590,208 | ....orerrrrrerienns 67 L3740 I I 590,275 | .oveess | coveerrrrirsnn 07/14/2028.
25755T AG 5 |DPABS 171 A22- ABS woe |-+ [ 08/01/2019. | PAYAOWN. ....oooovvvvvereviecnvisssciiiisanns | 15,000 14,630 370 | oo | oo | o370 | e | 15,000 | e 07/25/2047.
26208L  AA 6 |HONK 151 A2- ABS........coorviriiireiinsisessssissssssinenes .. [ 11/01/2019. | Paydown 5,000 .5,000 25,000 [ covveereennrn5,000 | coveeeeeercerees | eeveeerecerseeeniines | eereeeeereeneens | eeeerrieinseenieen0 | oo | eevrecirreenrn5,000 | o 07/20/2045.
26829C AZ 0 |GLGU 157R AX- CDO. - | 11/01/2019. | Paydown 350,000 350,000 | .......... 349,781 196 | oovvvrerceneens [ ovrnrrsrnn 196 | v [ erirerr000350,000 | oo | o 04/22/2030.
26857E  AA 6 |ELFI19AA-ABS. ..ot .| 12/25/2019. | Paydown 41,759 41,750 9 | oo | e e | e 81,759 | 03/25/2044.
291011 BA 1 |EMERSON ELECTRIC CO....... . .. | 04/15/2019. | Maturity @ 100.00..........ccccormrrerrrrerannens ,000,000 ,981,100 | oo 1,999,313 | i | vveieeneenB87 | i | v 887 | i | 10000...2,000,000 | ... 04/15/2019.
32051G  EZ 4 |FHAMS 04AA7 1A1- CMO/RMBS..........coooeeriieriereeiiererieninns .. | 12/01/2019. | Paydown 207,827 | .........207,828 | ........ EEGX KT — 175,665 | voveoeveeeeeeercens | 032,163 | s | 32,163 | oo | 207,827 | oo | e 02/25/2035.
32052K AB 1 |FHASI 06AR2 2A1 - CMO/RMBS . .. | 12/01/2019. | Paydown ..248,969 07/25/2036.
361856 DX 2 |GMACM 04HE5 A5 - RMBS..........ccooiiriiniicicsisinisiins .. | 12/01/2019. | Paydown ...84,672 09/25/2034.
362341  4F 3 | GSR 0BAR1 3A1 - CMO/RMBS...........coovvveerrrsccscisssrneesssssns . 12/01/2019. | Paydown ...86,490 01/25/2036.
362341 FN 4 |GSR 05AR4 3A5 - CMO/RMBS, .. [ 12/01/2019. | Paydown .138,814 07/25/2035.
362341 XC 8 | GSR 05AR7 4A1 - CMO/RMBS . | 12/01/2019. | Paydown ..60,138 ...58,951 ...51,251 49177 ....60,138 11/25/2035.
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362341 XG 9 |GSR05AR7 6A1 - CMO/RMBS...........cooooorriariiieneiieniiienenes -+ | 1210172019, | PAYdOWN........coovvvvvvrvvevenmrssssssnssvnseessisssss [ 440,028 | 110,028 | 105,451 | vovveerrennns 105,982 | covvvoeerceeeeirs | e <Y A R O 4947 | oo | e, 110,928 | ......... 11/25/2035.
39678W AA 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TR....... - [ 12/01/2018. | Paydown 26,377 | ... 25,568 | .ovvoevrrsnernis | cevrenen 1,075 [ v [ cverrsinns 1,075 [ v | v 26,660 |......... 09/01/2034.
40423X AB 8 |NZES 18PLS1A - CMO/RMBS .. | 12/25/2019. | Paydown A oo | e || 368,727 | 01/27/2048.
40423X  AF 9 |NZES18PLS2A-ABS...... .| 12125/2019. | Paydown o o A i | e || 365,188 | 02/25/2048.
40423X AG 7 [NZES18PLS2B - ABS .. [ 12/25/2019. | Paydown..........ccovevvveeeerisssevnissssciens | 182,594 | oo 182,594 1 i i i 182,594 | 02/25/2048.
41161P TN 3 | HVMLT 0510 2AA - CMO/RMBS.......oooeeeeeeeee e .| 12/19/2019. | Paydown 411,049 | o 111,049 2365 oo 2365 | o 111,040 | 11/19/2035.
41161P UK 7 |HVMLT 0511 2A - CMO/RMBS .| 12/19/2019. | Paydown o T2734 | o 72,734 AB078 | oo | e 14078 | i | e T2T34 | 08/19/2045.
43133J 6 |HLDSCT 192 A1 - CDO C| 0812212019, | PaydowN........cccccoreccveemssceceensssiimoensees | | 33,975 | oo 33,975 | vorreeii33847 | oo oo | eoieeeneeii 12T | e [ eoreeeeiii 127 | e | e 33,975 | 05/22/2039.
43283A AA 3 [HGVT 17AA-ABS v | - [ 12/25/2019. | Paydown 327,320 327,320 ..328,162 . 12/26/2028.
46185J 6 |IHSFR 18SFR1A - ABS o [ 121712019, | PAYAOWN. .o | 125758 | oo, 125,758 12579 125,758 |........ . 03/19/2037.
46627TM  CU 9 | JPALT 06A1A 2A1 - CMO/RMBS | 12101/2019. | Paydown e 18,674 ...88,341 ..62,948 .T8674 | ... . 03/25/2036.
46637U 5 [JPTEP 2012-3 A- CMO/RMBS...........ccoovvimriirrisneiinniinens .. [ 12/01/2019. | Paydown 133,310 | ... 133,310 129,018 ..133,310 10/27/2042.
46637V AA 3 |JPTEP A- CMO/RMBS... . | 12/01/2019. | Paydown 236,709 236,709 | ...e00e235,674 | oovrceenn235,731 | oo | o978 | i | e 978 | s | ce00236,700 | . 09/17/2042.
46639A 7 |JPTEP A - CMO/RMBS, .. 1 12/01/2019. | Paydown 200,183 200,183 | v 192,176 | vovireeses 192,756 | v | eveeree TA2T | e | e TA2T | s | vi00.200,183 | .. 12/27/2042.
47232D AX 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .| 12/01/2019. | Paydown 85,293 01/01/2036.
47232D AY 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .| 12101/2019. | Paydown 8,620 | o 18,628 | o 18,628 | i 14,386 [ | 83 | L83 | | e 14624 | 01/01/2036.
47232D BB 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5 ... | .| 11/30/2019. | Paydown 0 [ oo [ erereennnn(7,282) | ... 01/01/2036.
472320 BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-RS.............. | 1210172019, | Paydown. ......cocovvvovcsvcsvcssisiisieen || 144,560 237 237 | | e 144,560 | ... 07/01/2037.
47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5................ .. [12/01/2019. | Paydown..........cooevvvvvssevvvissssenisissnsirnns | kL 81628 | 11838 | o A9TAT (510 ) S R [C10) ) (PSSR RN IR 07/01/2037.
47232Q  AA 1 |JMAC 09R2A 1A - CMO/RMBS..........oooscccversccvvrssscnressees .| 12/01/2019. | Paydown rreeeennn 13,334 | 73,338 | i TA2TA | e 86,677 | | e 6,657 | vevrreesrnns | cererenn 8,657 | ovvvece | covrrirrnrssn 73,334 | o 11/26/2037.
47232V AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4................ .. 1 12/01/2019. | Paydown ..67,172 345 345 | o | e BTAT2 | 07/01/2037.
47232V AP 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 12/01/2019. | Paydown 206 206 | .oovees | e | e 07/01/2037.
47232V GF 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4 o | [ 1210112019 | Paydown. ... | 13,681 | . 224 224 | oo | e 13,681 [ ..o 02/01/2036.
47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4................ ..112/01/2019. | Paydown ) 19,216 4,836 154 L1 S O DTN BT 02/01/2036.
525221 EM 5 |LXS 057N A1A-RMBS... | 12126/2019. | Paydown 224,310 224310 | ......... 164,307 | v 181,701 [ oo | o 42,609 [ oo | e 42,609 | .oovvoc | s 224310 | ........ 12/25/2035.
54303P AQ 8 |LONGF 1RRARR-CDO. woer | ] 0810172019, [ VARIOUS.....oooornnnrnivcennssssssssnssnisin [ 997,940 | ....... 1,000,000 | .......1,000,000 999,827 | oo | e, [10) ) U R (203) ..999,624 | ... 04/15/2029.
543190 AA 0 |LTRAN3A1-ABS.. .. | 12/15/2019. | Paydown 255,069 255,069 255,054 | . ..254,530 539 539 | .| ..255,069 | ......... 01/17/2045.
55818Y BE 0 [MDPK17RBIR-CDO.......cooiiiiirirrrrrvvssiirissssssesessssssissssss .| 06/18/2019. |WELLS FARGO SECURITIES LLC..........| | .. 999,020 | ....... 1,000,000 | ...... 1,000,000 | vovvovoooes 1,002,410 | ovovvvvvevcccrees | o [(C720) ) S R [(C720) ) R I 1,001,790 |......... 07/22/2030.
56577A AJ 1 |MCLO7R A1R-CDO .. | 03/07/2019. | CANTOR FITZGERALD + CO .999,000 | ....... 1,000,000 | ....... 1,000,000 136 136 | oo | 1,000,011 [ oo, 10/28/2025.
59020U ZE 8 |MLMIO5A6 1A1-RMBS - | 12126/2019. | Paydown 392,135 | 392,135 | ......... 365,543 | crovierrre 377,832 | oo | o L7720 R D 14,302 302,135 |........ 08/25/2035.
61751D AE 4 |MSM0617X A3A - RMBS < [ 1200172019 PAYAOWN. .. | 77,301 | oo 77,301 | oo 30,767 4T SOUROSRRSRROTRY USSPy & & B DSURORN SVUORRRRRY 4 4 1 I IO 10/25/2046.
629400 AA 0 |ERL151A1-ABS o | 111912018, | PaYOWN. .o | 1,357,947 | ....... 1,357,947 | ....... 1,345,911 7314 | [ oA T34 [ | e 1,367,947 | | e | e O [ 29,125 | 02/21/2045.
62946U AL 4 [NRART17T1ATT-ABS....ooiiiiieceieceecesiecesiesesiecenenas .. | 09/20/2019. | Paydown [ 1,500,000 | ...... 1,500,000 | ...... 1,489,453 | ... o oo TT2 oo | ool TTT2 | i | 01,500,000 [ v [ v | e | s 36,830 |02/15/2051.
62047A AA 1 |NPRL 192 A1-ABS .| 12/19/2019. | Paydown 8.064 | oo 8,064 | oo 8068 | oo 0 11/19/2049.
64352V MN 8 |NCHET 05A A4W - RMB:! ... | .. | 12/01/2019. | Paydown 203,682 203,682 08/25/2035.
64829T AA 9 [NZES 18FNT1A-CMO/RMBS.............ooovooirrerererecrvsieirnnis - | 12/25/2019. | Paydown.......ocvcvvvevevvennnnennnnssssnssssssssssiniens | 181,585 | ..ooo..... 181,586 36 05/25/2023.
64829T AB 7 |NZES 18FNT1B - CMO/RMBS... .| 12125/2019. | Paydown 363,171 363,171 . 27 . 05/25/2023.
64829T AH 4 |NZES 18FNT2A-ABS -| - 12/25/2019. | Paydown e 194,749 194,749 194,674 74 74 194,749 07/25/2054.
65130P AS 9 |NEWFL 161R CR-CDO. C| 06/18/2019. | CREDIT SUISSE SECURITIES (USA)..... | | v 1,976,200 000,000 999,835 | oo | oo (958) | e | e (958) 998,878 04/20/2028.
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65251U AN 2 [NWSTR 161 A2 - CDO......coovvvereeereeienerieceeieseeieseeieesieeeees . [12/26/2019. | VARIOUS.........corvmnrriinnvisssssssisssnnsins | 2,500,000 | ....... 2,500,000 | ....... 2,499,932 | woooo..... 2,500,000 | ..oorvveereerernens (0 RO N 2,500,000 | ovvvoees | comveieeeiienei | e 0. 93,406 |02/25/2028.
B5535A AA 2 |NHELI06AF1A1-RMBS....... | 1200112019 | PaYdOWN...ocsosvvsvesssvssvsssssssnns | 18,362 | oo 18,362 177 L0 PP 18,362 | ..oooe. 10/25/2036.
69374X  AA 8 |PSMC 192 A1 - CMO/RMBS..........ooosvvrrrrrevmnnmssnsssnrnrnnen | o0 12/01/2019. | Paydown ....65,306 185,306 | .o 86,612 | e | s | s (1,308) [ coooorvercriis [ e (1,306) ...65,306 | ......... 10/25/2049.
69375B AA 5 |PSMC 193 A1 - CMO/RMBS s .. [ 12/01/2019. | Paydown 59,018 | ............59,018 (858) .(858) . ..59,018 | ......... X . 11/25/2049.
72353P AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS......cccooovviurmmnnirinns C [ 12/16/2019. | PaydOwn............ccouwwmmmmssssmsnsevivsiiissssssnss | | 17,857 | oo, 17,857 0 [0 O 17,857 | covvvvs [ v | oo (N 229 | 06/15/2044.
73316P JD 3 |POPLR 056 A3-RMBS........ .. | 06/01/2019. | PaYAOWN.......oorrerrrevevensssssssssssessesnnss [ 82,242 01/25/2036.
74334A  AA 7 |PROG 18SRF1 A - ABS......ooiiiiriiirneieissiesesiseiesissssesenins .| 07/01/2019. | Paydown 2431 03/19/2035.
749357 AA 7 |RCKT 191 A1- CMO/RMBS .. [ 12/01/2019. | Paydown 42,723 09/27/2049.
75156W AD 5 |RAMP 06RS4 A4 - RMBS .. | 12/26/2019. | Paydown ..319,155 07/25/2036.
76110V QL 5 |RFMS204HS2 Al6 - RMBS .. [ 12/01/2019. | Paydown 06/25/2034.
761118 FM 5 |RALI05QA9 N41 - CMO/RMBS .. [ 12/01/2019. | Paydown 51,735 | o 146581 | o | e, LK E:72 B— 08/25/2035.
761118 UQ 9 |RALI06QS2 1A9 - CMO/RMBS........ooviviemrriirriineiieeniieens .. [ 12/01/2019. | Paydown 622 434 02/25/2036.
78403D AG 5 |SBATOW 141 1C - ABS .. 1 09/23/2019. | Paydown ,000,000 10/17/2044.
78448Q AB 4 |SMB15B A2A-ABS | 12/15/2019. | Paydown 118,871 118,323 .118,636 235 118871 |, 07/15/2027.
78471D  AA 5 |SCLP 161A-ABS . | 12/25/2019. | Paydown .149,974 ..149,957 ..149,963 1" ..149,974 08/25/2025.
81748) AA 3 |SEMT 194 A1 - CMO/RMBS, .. [ 12/01/2019. | Paydown ...16,889 ...16,889 17,242 (354) ..16,889 |......... 11/25/2049.
82652K AA 2 |SRFC 71 A-ABS ... .. | 12/20/2019. | Paydown 244,336 ..244,336 244,319 14 244336 | ... 03/20/2034.
83404) AA 4 |SCLP173A-ABS .. | 12/25/2019. | Paydown ..458,837 .458,837 | ..........458,837 (0) . .458,837 | ... X 05/26/2026.
83405R AA 5 [SCLP 181A1-ABS .. | 12/01/2019. | Paydown 853.872 853,872 | oo, 853,816 KX TR DRI B ISR ISR 853,872 | .ovvees [ v | e 0. 10,578 | 02/25/2027.
83405X AA 2 |SCLP 183 A1-ABS. - | 12125/2019. | Paydown 609,420 609,420 609,415 ..609,417 3 3 609,420 | ovveen [ v [ 0 | e 10,853 | 08/25/2027.
84861C AC 9 [SPMF 171 A-ABS......coooiiiieceieceeeceeesesesssiessseesenieeees .. [ 10/01/2019. | Paydown 1,526,072 489783 | .......1,498,163 501,548 | covvvoeeeerrcorens | e (11,766) | ccccevrrerrrereres [ v (11,766) | ... . 489,783 |......... KO 85,011 | 12/20/2047.
85022W AA 2 |SCFT 16A A- ABS | 07/01/2019. | PaydOWN.....oovvvvvevvnrvvrrrnnnssnnssssssssssssssssnnnns | 948,382 | .......... 948,382 | ......... 953,717 | cooverree. 948,382 | ...occvevrrrrirn 0) [(0)) [P I 948,382 | ..oovvvee [ cerrervenninninnns | creennensnn 0| 11,957 | 11/25/2023.
863579 UL 0 |SARM 0515 1A1- CMO/RMBS woor | 12/01/2019. | Paydown 232,667 256,562 | ........204,849 | ..o 176,925 | oo | 2715 [ i 2715 [ | 0. 232,667 | e 07/25/2035.
863579 VH 8 |SARM 0517 1A1-CMO/RMBS.........ccooorriierrinninenenas - 1210172019, | PaYAOWN....cocoosserrerernvecenssssssssensssviisss [ 47,099 | oo, 41,621 | oo 36,644 | oiiiii38,262 | e | i858 | e | o858 | e | e 47,099 | 08/25/2035.
863587 AE 1 |SAIL 063 A5- RMBS - | 1212612019, | PAYAOWN........coovvvvvrvvvvvevenmssssssnnvsvsennissss [ 102,441 | ... 102,441 | c0veeiern88,356 | ooovenreen92,814 | i | 9827 | i | 9,627 [ i | 102,441 | 06/25/2036.
86358R DX 2 [SASC 01SB1A5- RMBS .. [ 12/01/2019. | Paydown ...25,204 25204 | 22,864 | 23841 | | 1,528 | 165 | 1,363 | | 25,204 | 08/25/2031.
872225 AD 9 |TBW 065 A3 - RMBS . | 12/01/2019. | Paydown e 8426626 | ... 426,626 | .........366,794 | oo n367,500 | oo | 00059126 | s | 059,126 | e | 826,626 | . . 11/25/2036.
872227 AK 9 | TBW 072 A6A - RMBS, |- [ 12/01/2019. | PaydOwN. ..cococevvvenrveveeennsssssssenrene | 349,930 | .......... 349,930 | .........265,947 | ooveiirriin 202,671 | oo | e 2,059 | e e 2,059 | s | 349,930 | [ e [ e 0 | 5,900 |07/25/2037.
87266X AA 1 |TRTX18FL1A-CMBS... .| C|09/01/2019. | PaydOwN. ........covvvevvvereseviiisnsisiisssnns | 1,943,883 | ...... 1,943,883 | .......1,943,883 | ......... 1,944,288 | ..coovvviovvcieii | oo (405) | oo | oo (405) | s | 01,943,883 | oo 0 23,093 | 02/15/2035.
87267) AA 1 |TFINS 182 A1-CDO C| 12/30/2019. | Paydown 259,857 259,857 | c00ree259,857 | ovvrcrii259,850 | oo | o8 v | o8 e | evenieeesnn259,857 [ v | oo | o0 [ 6,462 | 09/30/2039.
87342R  AB 0 |BELL 161 A22-ABS .| 1112512019, | PaYOWN......oooveeereeevevesssseseeevviiiiens | 10,000 | oo 10,000 | vvorersrr 10,000 | coorvrriersss 10,000 | oo [ eovreeesereereseens | evererressenries | ereveeneerneiinseen0 [ ovcrrreens | evvrerreirress 10,000 | ovveevns | evvreerressereees | vvveeserreirresss0 [ v 274 | 05/25/2046.
87407P  AJ 9 |TAL141A-ABS ore | o [ 1212002019, | PAYAOWN...oovvvvsvsssessssssssesns | 100,000 | .......... 100,000 ...99,999 100,000 | oo [ s [ 0 | 2,039 |02/22/2039.
88156E AB 2 |TMTS 06817HE AB1 - RMBS........c.cooiviiriiireiicerieceriesenins .. | 12126/2019. | Paydown 224,970 224,929 | ... . 2224970 [ i [ e [0 | i 3,622 | 01/25/2038.
89236T GL 3 |TOYOTAMOTOR CREDIT CORP....oococccrcerrvreersroreerssrone .| 12/17/2019. | WELLS FARGO SECURITIES LLC.vovcvo | | 498515 | o 500,000 | ... 499550 | oo i A7 o o A7 499567 | oo | o (1,052 | o (1,052) | o 2,000 | 10/07/2024.
89656C AA 1 [TRL101NTS-ABS.... - | 1211612019, | PaYAOWN...c.ooooosevrenrrvvevensssssssesnvsnnesses | 43,141 | o 43,141 ....45,433 B34 | e [0 | 1,149 | 10/16/2040.
89656F AA 4 |TRLA2TAT-ABS....ooiiiiiieieieceeceeceseseeiesesiesesieseninas .. [ 12/15/2019. | Paydown 639,939 639,939 626,240 01/15/2043.
89656F AC 0 | TRL 3T AT - ABS...ooumurerememmmememimmsssssssssssssssssssssssssssssssssssssseneens <[ 01/15/2019. | PAYdOWN.....coovesvvvesvvensssiivnssss | X0 R — 16,059 ....16,019 07/15/2043.
89690E AF 4 |TRMF 171 A1-ABS..... .. | 12/15/2019. | Paydown 231,207 231,227 .231,223 2 08/15/2047.
89821 AA 6 |TFINS 191 A1-CDO C | 11/04/2019. | Paydown 255.065 255.065 ..255,065 0 ..255,065 02/02/2039.
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92257L  AB 6 |VCC 171 AFX - CMBS.........coimmrmvviisrrrrisisnesseissesssssssessissanns .. [ 12/01/2019. | Paydown 230,014 230,014 | oo 229,953 | oovvverrvenns 226,771 | oo | 3,243 | e | 3,283 | | e, 230,014 | oooerens | o, 05/25/2047.
929227 4T 0 |WAMU 0384 2A1 - CMO/RMBS -1 12101/2019. | Paydown............coovvvvevesscsvivvvnnnecssssis | 68,579 | coovvonn. 68,579 | oo 68,858 | .....ooovere 68,668 | ...ovvvvvevvrrrninns | crvrrrirnrnsnnn(89) [ corrrrrrsrsiiriies | ovvriririinnn(89) [eovreeees | o 68,579 | oovvvves | enrmrnrnnnnnnnnnns 06/25/2033.
92990G AG 8 |WAMU 07HY5 2A5 - CMO/RMBS... woer | .- | 12/01/2019. | Paydown 326,996 322774 0.250,023 | cieirie238,425 | oo | 5,679 | s | e 5,679 [ | 0 326,996 | ] . 05/25/2037.
94984D AC 8 |WFMBS 06AR13 A3 - CMO/RMBS . | 1210172019, | PaYAOWN...ccccooerernrrevevennssissssenssnsseanssss [ 160,118 | v.ooo..... 161,371 | .........150,217 v 160,118 | ... | X 09/25/2036.
94984L AA 4 |WFMBS 06AR17 A1 - CMO/RMBS. .| 11/01/2019. | Paydown...........coeevevvvescvvviissesviisssninns | 399,175 | oo 477,376 | ... 454948 | oo 452247 | o | 8852 | | e 8852 | | 457,099 | ..oovvves | oo 57,924 10/25/2036.
95058X AB 4 |WEN 151 A22 - ABS -1 07/01/2019. | Paydown......ccccccoevvvscccscevcvvveemsessssiiies | | 1,935,000 | .......1,935,000 | ....... 1,935,000 [ .ror00eei,935,000 [ oo [ oo [ eovvcirneenenns | covienenneessssei0 [ s | eeveeeins 1,935,000 ... . 06/15/2045.
95058X AG 3 |WEN 191 A21-ABS .. | 12/15/2019. | Paydown 5.000 5000 |.... 5,000 |......... . 06/15/2049.
96033D AA 8 |[WESTR171A-ABS .. | 12/01/2019. | Paydown 207,786 ..207,534 ..207,495 290 ..207,786 |......... . 12/20/2030.
98886Y AR 9 |ZAIS2 2R ABR - CDO.......ccooieierieireiicenieceeiesesiesesienenis .. [ 10/25/2019. | Paydown oo 548,366 648,366 648,368 )] ..648,366 . 0. 07/27/2026.
98954R  AK 6 [ZIGG 1R B2R = CDO.......vvrmurermreimceessenssessssessssssssssnines .. | 04/17/2019. | Paydown..........coccvvvveencvvveiseseviissnnsiiens | 1,270,000 .......1,270,000 269,975 25 270,000 |......... . P 04/17/2029.
3899999, Total - Bonds - Industrial and MiSCEIlaNEOUS..........c.cuvvvrrsivvsssssvsssisesssssessssssssssssvvsssssessisssssssssssssssssssssssssssssssssssssssssssssss || 49,131,968 | .....49,543,500 | .....47,715,172 46,812,676 | ... 370 | .ovo 389,992 49,159,858 | .....0 | ..... 64,180) .1,191,992 | XXX
8399997. Total - Bonds - Part 4 ...69,551,250 | .....69,962,800 | .....68,697,297 66,992,488 40,548 | ......... 69,580,802 | ...... (65,841) 1782764 | XXX
8399998. Total - Bonds - Summary Item fom Par 8.......cc.vosicsinssiinssinssiss st s | 847,077 | wovco 847,077 | oo 846,614 |. 463 463 | | - 847,077 | .o SR [ 9,882 | XXX
8399999. Total - Bonds e s | 70,398,327 | ....70,809,877 | ....69,543911 | ........ 66,992,488 | ............. 370 | ... 341,011 | e 165 | oo 341,216 | ...... 0 . 70,427,879 | ...... 0 |....(65841) 1,792,646 | XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
316773 CM 0 |FIFTH THIRD BANCORP | 10/04/2018. | BNP Paribas ...1,000,000.000 | ...... 1,021,313 | oo | e 940,000 | .....o...... 867,500 | ........ 72,500 | cooovccereeesccs | eeereeessseis | o 72,500 [ v | o 940,000 | oo | oo 81,313 | .......81,313 | ...... 25500 | XXX
78409B 20 7 |SCETRUSTII | 12/08/2019. | VARIOUS.........cooriimrnnirnrinviiinssssssseninnnns | 40,000.000 | .......... YT T 1,000,000 901,600 98,400 98,400 |.......... | ...........1,000,000 |......... | ...... (23,904)] ........(23,904) | ...... 43,125 XXX
8499999, Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred s ] P 1,997,408 XXX ] e 1,940,000 769,100 | ...... 170,900 | cooovoviverine (o — 0 [ 170,900 | .0 | 0000 1,940,000 | ...... 0 | 57,408 | .......57,408 | ...... 68,625 | XXX
Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred
025816 BL 2 |AMERICAN EXPRESS CO.... | 10/08/2019. | BNP Paribas ...1,000,000.000 | ...... 1,000,000 | oooveeseee | e 1,000,006 958,856 | ... 41,150 | o5 | e | 1,155 || 1,000,011 | D) ] (1) [ e 67,053 | XXX
064058 AB 6 |BANK OF NEW YORK MELLON CORP......ccooooeoorsrersccn, .| 10/03/2019. | Bank of America Merrill Lynch............... +.1,000,000.000 | oo 995,000 | oo | o 1,000,000 | . 870,000 o 1,000,041 | (5,041) | v (5,041) | 35875 | XXX
064058 AF 7 |BANK OF NEW YORK MELLON CORP.........oocccccrcmrrirrrrrres .| 10/07/2019. | UBS SECURITIES....oocccccerrrcrrerrrrore ..2,000,000.000 | ... 2,030,000 | oo | 2,000,000 | oo 1.790,000 | ...210443 | oo 407 | o 210,250 | o | 2,000,250 | oo | o 29,750 | ......29.750 | ... 97,382 | XXX
369604 BQ 5 |GENERAL ELECTRIC CO .. | 11/06/2019. | BARCLAYS CAPITAL INC FIXED INC..... | 200,000.000 | ......... 194,500 [ oovvvvveveeecreerseses | e 202,000 ..200,526 | ....cco. [ e (6,026) | ..........(6,026) | ......... 8,972 XXX
48124B  AC 9 |JPMORGAN CHASE & CO .| 10/04/2019. | JP Morgan ....1,000,000.000 | ...... 1,029,375 | oo | oo 1,000,000 ,000,067 | .oovvvess [ oveees 29,308 | ........29,308 | ... 48,210 XXX
949746 PM 7 |WELLS FARGO & CO... .. 109/16/2019. | Call @ 100.00..........coovrvrerrirerriierriincns | 462,000.000 | ........ 462,000 | ..ooovorrereereercires | e 487,988 | .............457,380 | coooocce 4561 | oot | e 8562 | it | e 461,942 | | 58 | oo 58 | 22,321 XXX
8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred..................oovviriciieceiieceieeceececeeeeeesecseceseesisnnieens | 5,710,875 XXX | 5,689,993 | ..........5,181,486 | .....481518 | .ccoc0.(166) | cvevrcii0 | oo 481,352 | ... 01.....5662838 | ... 0. 48,037 | ........48,037 | ..... 279,813 XXX
8999997. Total - Preferred Stocks = Part 4.............ccooicvviiiiiiiiisvssssiessiins s | 7,708,283 XXX | 7,629,993 652,418 (166) 0 652,252 | ...... 0. 7,602,838 | ... 0 ... 105,445 | ......105445 | ..... 348,438 XXX
8999999, Total - PrEferTed SIOCKS. ..ovvvsvvssermsssrsssss s ssss s sisssissssiisssissssssssiss s | 7,708,283 XXX | 7,629,993 | ..........6,950,586 | ... 652,418 | .o (D] —— 0 [ 652,252 | ...... 07,602,838 | ... 0]...105445 | .....105445 | .... 348,438 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
92553P 20 1 |VIACOM CLB ORD.......ccocooiimviiimriiniisniisneisssiessiesnniens .. [ 12/0412019. | UNKNOWN.......oocvvvvvvnnnviescrviiseseviiissnnns | 17,217.000 | v 479,321 XXX | o 79,321 | o BA24TT | 36,884 | e | oo | e 368,884 | i | 879,321 | e e | eeeeii0 | 13,774 XXX
92556H 20 6 [CBSCLBORD....ccoooorere. ... 12/06/2019. | Unknown 0.136 6 D0 R SOOI : i FFSSSoOSS EASTOSSTOION PO PO [PSTOSSOEN i FESTORIOS ST - i FUSTOOT PO RSOt ) 1 PO XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...... . s v 479,328 XXX | 479328 | o 842477 | 36884 | O O 36884 O 879328 O O 0 13,774 XXX
9799997. Total - Common Stocks - Part 4............ccccoovveviicincinniiniissiccins oo 479,328 XXX | 479328 | ............. 442477 | ......36,844 | ..o O | 0] 36,844 | O | 479,328 | 0 [0 0 | 13,774 XXX
9799998 Total - Common Stocks - Summary Item from Part 5.............ccccoccuunne. XXX | eeeeee89,001 | oo | e | oo | oo | e o | e 89,001 | oo | o0 | e O) | e 400 XXX
9799999. Total - Common Stocks.................... XXX | 528,329 | v 442477 | ...36,844 | oo | 0 36,844 | O | 528,329 | O | e (O) | e (O) | 14,174 XXX
9899999. Total - Preferred and Common Stocks .......8,236,612 XXX |....8,158,322 | ..........7,393,063 | ... 689,263 (166) 0 689,096 | ...... 0] 8,131,167 | ..o 0...105445 | .. 105445 | ....362,611 | XXX
9999999, Total - Bonds, Preferred and Common Stocks “ s | 78,634,939 XXX | ..77,702,233 | .......74,385,551 | ...... 689,633 | ...... 340,845 | .......... 165 | ....... 1,030,313 | ...... 0 78,559,046 | .....0 | ... 39,604 | ......... 39,604 |.2,155258 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
84861C  AA 3 |SPMF 144 A1-ABS......cccoovummnniiriinnis I | 06/01/2019 | CANTOR FITZGERALD + CO.......cccoouuue 09/20/2019 | Paydown........ccovvnrneinrnnnneisnnsnsnnnrenns | coveeeneeeee 841,077 | vt 846,614 847,077 463 463 | i | [ | 0 . 9,882 | ... 2,224
3899999. Total - Bonds - Industrial @nd MISCEIANEOUS.........cuiiiiiiiiiiiiiiis et senssnssnsenssnssensenssseensensensensnens | connenreensOG D001 | overevenes 846,614 847,077 0 463 0 463 | o0 |0 0 0 9,882 | ... 2,224
8399998. Total - Bonds . 847,077 0 463 0 463 ...9,882
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
124857 20 2 |CBSCLBORD 12/06/2019 | INTERSTATE GROUP.........ccoconrrierirncs 12/06/2019 | CORPORATE ACTION........covomrrrrirerirns | cerrrirnrin 0.136 | v [ i 6 6 0
92553P 20 1 |VIACOM CL B ORD.... . | 09/03/2019 | VARIOUS 12/04/2019 | UNKNOWN.......vvovieriviiniininsiinnisniieninnes | vviien 2,000.000 48,995 48,995 0 [ oo Lo Lo | i | 400
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... 49,001 49,001 0 0 0 0] 0 | 0 [ (O) e (O) | e 400
9799998. Total - COMMON SEOCKS...........ovveeieeieiiieieiee e eeeieis evterieseesst st neenes 49,001 49,001 0 0 0 0] o0 | o0 [ eeceec(O) e (O) | e 400
9899999. Total - Preferred and COMMON SEOCKS. .. ... iuuiii et stiieiiit oeetessstes s sessees e s st ees s eeE R R0 E £ttt 49,001 49,001 0 0 0 (A OO o [ EOOOTOOOO [FTORORPOOROON (1) IFSPORRPOROON (1) ] PSSO 400 | o 0
9999999. Total - Bonds, Preferred and COMMON STOCKS. .........cccociiiiiiiiiis ottt s ettt a ettt bbbt es e bbb s st et s e bebes s set s s sebetessssssansntesesessssesensnsesessssesessnsssessssnsesessnnnes | crererensern89D,810 | eiireiiad 896,078 896,079 0 463 0 463 | o0 | 0 | et (0) | e (0) | 10,282 | ...... 2,224
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
595302 ZZ 3 |Mid-Continent Assurance Company. 73-1406844 NO [ o | e 21,588,070 | ..voevrvererercrirreirernenis | e 100,000.000 | ..veverererrirerereeiens 100.0
595301 ZZ 8 |Mid-Continent Excess and Surplus Insurance Company 38-3803661 NO | o | e 18,877,477 ..100.000
67920@ 10 4 | Oklahoma Surety Company 73-0773259 NO ......17,315,329 .10,000.000
1199999. Total - Common Stocks - U.S. PrOPErtY @G CASUAIY INSUET.........oc. et ettt sttt es et ses e seses1 e e eeeses a8 ee a8 ee8 o1 eE e se8 a8 e se8ee8eeseEaeEsesemseesere £1ekeEeeseeseeeEoeseeseE e e oL e o EA e eEseE 4L e e a8 o0 8o eE e h e E et e et sesen st et antensen et et enssnenntansenssssssensansarsnsanss | snsnsenssssnsnnsensessnsanerseses0 | sersmressnennnnnnes 57,780,876 XXX XXX
Common Stocks - Other Affiliates
59539% 10 2 |[Mid-Continent Specialty Insurance Services, Inc. NO 100,000 1,000.000
1799999. Total - Common Stocks - Other AffilIats. .......cvviiiiiiiies s 100,000 XXX XXX
1899999. Total - Common Stocks. XXX XXX
XXX XXX

1999999. Total - Preferred and Common Stock....

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 $...

913

..0.

SCHEDULE D - PART 6 - SECTION 2

CUSIP Identification

Name of Lower-Tier Company

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

Total Amount of Intangible Assets
Included in Amount Shown in

Column 8, Section 1

Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date

5

Number of Shares

6

% of Outstanding

NONE
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Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Mabrey Bank. . 0.50 12,460,324 | XXX
The Bank of New York Mellon. New York, New York e 0.25 7,464 | XXX
PINC BaNK......ttetiititti ettt R RS 441 R R R R bbbt | chieniia 0.85 948,350 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 13,416,138 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 13,416,138 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX [ 400 | XXX
0599999. Total Cash XXX XXX 0 0 13,416,538 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 9,861,679 |4. April 10,364,139 |7. July. 11,882,465 | 10. October. 13,125,602
2. February 13,777,195 | 5. May. 11,264,539 | 8. August 12,470,701 |11. November. 15,237,229
3. March 8,515,478 |6. June 12,831,014 | 9. September. 12,027,387 | 12. December. 13,416,538

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1
cusip

2
Description

3 4
Code Date Acquired

5
Rate of Interest

6
Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 |FIRST AMER:TRS OBG V......cooovvvvveirriirrieneiieniiins 09/04/2019....... 1.350
825252 40 6 |INVESCO TREASURY INST......oiiiiririiniiinriiiissiis it sss s sss s 12/31/2019....... 1.480
94975H 29 6 | WELLSFARGO:TRS+ MM | 11/04/2019....... 1.430

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO...

8899999. Total - Cash Equivalents




Annual Statement for the year 2019 of the  Mlid-Continent casualty Company

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona .
4. Arkansas... PROPERTY AND CASUALTY, 259,959 263,950
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida » .... | PROPERTY AND CASUALTY. 225,038 228,665
B PR €Yo o - OO O.... | PROPERTY AND CASUALTY. 39,994 40,608
12.  Hawaii
13.  Idaho.
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts PROPERTY AND CASUALTY 104,780 106,471
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada PROPERTY AND CASUALTY 249,511 259,219
30.  New Hampshire.
31, New Jersey....
32. PROPERTY AND CASUALTY 398,162 401,250
33.
34. . | PROPERTY AND CASUALTY 304,012 316,724
35.  North Dakota. .
36.  Ohio... PROPERTY AND CASUALTY 1,973,273 2,147,060
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia PROPERTY AND CASUALTY 214,578 218,030
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX 1,973,273 2,147,060 1,796,035 1,834,917
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E29
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