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Annual Statement for the year 2019 of the Westfield Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEMMENLS.......covmverrinricrierienierienienissseneesssnsesssssesssnnss | sevesunas 267,940,215 | oo 113 | e 267,940,215 267,940,215
1.02 All Other GOVEMMENTS...........cvuevrererierirerieriesisesissiesiessenssnsenes | sevesis 116,768,325 [ ..cccovveeeend9 [ e, 116,768,325 116,768,325
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | .c.oeene. 136,939,347 | ..o 88 | e 136,939,347 | coocvoireerrnd (V1N I 136,939,347
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed............cc.cceveevcvreeeveevreveseeeeeesieseeseseseenens | ceverenans 87,719,052 | ccovvvvrran 37 [ 87,719,052 | oo (0] I 87,719,052 | ccoevvrren 3.7
1.05 U.S. Special Revenue and Special Assessment Obligations,
etC., NON-GUAraNtBEd...........ovveeeeiieeesee e sssnssenns | ceisenian 496,280,965 | ............... 21.0 [ 496,280,965 | ....coovorrerirreiiinnn (VN I 496,280,965 | ............... 21.0
1.06 Industrial and MiSCEllaNEOUS.............cooverierieriirrirreerrieesessseieees | e 310,373,207 | oo 131 [ 310,373,207 | covveeeeeereeeens (V) I 310,373,207 | .cooevrnnee. 13.2
1.07 Hybrid SECUMLIES. .......cvverveeieeieieiseieeeseeseeseeeseessesssesssesssesnns | e 3,000,000 | ..cooovronnnen 0.1 [ 3,000,000 | cooverreririeeens (V1N 3,000,000 | .ovverrennne 0.1
1.08 Parent, Subsidiaries and Affiliates...........ccoerereererrinineneiesnenens | e (V] I (U0 I (U O (V1N IO (1N 0.0
1.09 SVO Identified FUNAS.........cooveiierireicriirseeeesessesssniees | e (01N O 0.0 [ oo (U [P O [ oo (VN [P 0.0
1.10 Unaffiliated Bank LOANS...........coccveirrieneiineieineineineeneiseeneiseesseeses | e 11,058,938 | ..cooovvvenad 05 [ 11,058,938 | ..o, 0 i 11,058,938 | ..o 0.5
1.11 Total Long-Term Bonds...........cocuuruvnrurnrirniieneinineiineeinsisesssessssssensnens | ceneene 1,430,080,049 | ............... 60.5 |....... 1,430,080,049 | ....cooovrrierrirrinnnd 0f.... 1,430,080,049 | .............. 60.6
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccooererrererneirerieiisrnereieienns | e (0] I (U0 I (O RN (U] IO (1N 0.0
2.02 Parent, Subsidiaries and Affiliates............cocmeeneerneeneineeneineneineen o (O I 0.0 [ i (O [ 0 f i (] 0.0
2.03 Total Preferred StOCK.........ouviieiiiinnnennennennensesenseenssinees | reeinenssnsennenne (1N ST 0.0 [ oo (U [ (V1) (U [P 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. [ .......... 345,720,944 | ............... 146 |.......... 345,720,944 | oo ()N 345,720,944 | ... 14.7
3.02 Industrial and Miscellaneous Other (Unaffiliated) .........ccoveeeeeceecs | corierennee. 6,999,400 | ....cccevneve. 0.3 [ 6,999,400 | ..ooocveieercrrne (V)N 6,999,400 | ...ccoeoneee. 0.3
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........cccoevmvveens [ vovrrrennnrrsininen. (U] I (U0 (U S (018 [P (1 I 0.0
3.04 Parent, Subsidiaries and Affiliates Other............c.cccooeeveveveevevecens | v, (1] I 0.0 [ oo (018 IO (01 [ (01 I 0.0
3.05 MUtUl FUNGS.......cvouieiiiieiiicieiiiis s ssssssssens | eeeseens 198,471,754 | ..ovvvrenne. 84 ... 198,471,754 [ oo (V) I 198,471,754 | oo 8.4
3.06 Unit INVESIMENE TIUSES. .....ovvcecercieercireireieieeiseieeeeeiseeseisesseeessns | eereessseseseeenseseneens (V] I (U0 I R (O S (U1 IO (1N 0.0
3.07 CloSed-ENd FUNGS.........oovuurirrirriieiicieisiieiiesisesisesisesesesssessessens | sesississsisssissssssses (] I 0.0 [ i 0 [ 0 f 0 [, 0.0
3.08 Total ComMMON StOCKS..........cveurierieeiiriireiieieseeeeise e [ eriieeees 551,192,098 | ....ccocoenee. 233 | 551,192,098 | ..ovorrerirerieiieens (V) I 551,192,098 | ....ccccounee. 234
4. Mortgage Loans Schedule B):
4,01 Farm MOMQageS. ......covueireiiiriieieiiissieseissieie e ssessssenees
4,02 Residential Mortgages....
4.03 Commercial MOrgages.......c.ccevueueieriesrieeiesssse s ssesseens | .
4.04 Mezzanine Real Estate LOans...........cocovcueinrnerinernnncncneesenennns oo 0 i 0.0 | oo (0 PR (O PR [V 0.0
4.05 Total Mortgage LOoans..........c.ccceieveiciiceieeeesee e sensnens | eveveiesssessssssesessnns 0 [ e 0.0 | i (01 R (11 [T (01 I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvererrerrreerneenseeessssseseeeeenes
5.02 Properties Held for Production of Income...
5.03 Properties Held for Sale..........ocririnrnrinincneineeeseeseeseessseeseseeees
5.04 Total Real EState......ccvvvrereerrerereieeeeireeeeisese e
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)........ccocoriinninnenesessessesssessisees [ ceveeeienniens 4,451,101 [ .o 0.2 [ s 896,853 | ..vvveieeiireieiieens (V1N IS 896,853 | ..o 0.0
6.02 Cash Equivalents (Schedule E, Part 2)........cccoocvevneinrinrinninninnns | ceverrineens 4437482 | ..o 0.2 [ 4437482 [ oo 0 f e 4437482 | oo 0.2
6.03 Short-Term Investments (Schedule DA).........cccccovveiernnnn.
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............
7. CONACE LOANS ...ttt
8. Derivatives (SChedule DB)........cccocevernerreiersiesseesssssseesessssssssesenes
9. Other Invested Assets (Schedule BA)...........cccvrueirnrneisiesssssiesssinninns
10. Receivables for SECUMLIES. ...........vrirerriiririnecneceicsee s
11. Securities Lending (Schedule DL, Part 1)......ccccoeovvernrnnirneneennenrerseeneennens
12. Other Invested Assets (Page 2, LiNe 11)......ccevverrernenrneneenneeseeseeeeeees
13. Total INVEStEd ASSELS. ...
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Annual Statement for the year 2019 of the Westfield Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ).ttt 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens 0

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

6.1 Totals, Part 1, COIUMN 15........iiiiieiieieerieeiices st s 0

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

7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes 0

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

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens 0

8.2 Totals, Part 3, COIUMN 9.t bbbt 0 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st 0
10.  Deduct total NONAAMITIEA @MOUNTS...........cc.iiiiiii bbb 0
11.  Statement value at end of current period (LINE 9 MINUS LINE 10)........c.eieiiuiieieiieeieisiesiss ettt bbb st bbb st been 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt 0

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

3.1 Totals, Part 1, COIUMN 12. ...t 0

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

5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan 0

52 Totals, Part 3, COIUMN 8. NNE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18.......c.cccovvvrrrrrnrncrrrn. . N N IR v 0
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb a bbbt bbbt bbb saes 0
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........c.cuiuiiiiiiicei et 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt 0

9.2 Totals, Part 3, COIUMN 13. ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:

10,1 Totals, Part 1, COIUMN 11 ...ttt 0

10.2 Totals, Part 3, COIUMN 10.......c.cmreieiereiiiesesess s ess sttt 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens 0
12, TOTAl VAIUGLON GIHOWEANCE..........oveeceererrireiieeereese ettt ee sttt £ 828282 E 4282842282882 E s n et s st en e 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eueeieeeieireiieeieieieissstseise et ees st ess st e sse s es b se st s8££ 42888422828 n et een 0
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb 0
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE T4).........ocuriiriirrieinieneise ettt ettt st 0
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Annual Statement for the year 2019 of the Westfield Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOI YEAI.........c.cveviveieieteeee sttt ettt sttt b a st s sttt b bbb bes s s ssss s ens s e 299,770,229
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt 27,880,086
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........c.ccuvieiiiireieiciec et 77,801,997 105,682,083
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s 0
3.2 Totals, Part 3, COIUMN 12.......cuiiiieiiecteeee ettt ettt a ettt bttt st b a ettt ae bbbt s s st b s st et s e st enantetessnaas 0 0
4. ACCTUAL OF GISCOUNL. ..okt 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...t 12,273,982

5.2 Totals, Part 3, COIUMN O.......cuimiriiiiiiieieeiresie ettt (654,316) 11,619,666
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19.......ciiiiieieiiesiseieie ettt ettt 11,386,187
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........coiiiueiciiieieicie ettt a sttt st s st s b s snaen 52,934,461
8.  Deduct amortization of Premium aNd EPIECIALION. .........c.evrerririrerrrriees ettt ees e ase st s st s st s s R n s s st s s s 0
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s 0

9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s 0 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.. ...ttt st 3,733,952

10.2 Totals, Part 3, COIUMN 1. ..ot est st 0 3,733,952
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10).......c.cccveririirririeisiieese et 371,789,752
12, Deduct total NONAAMITIEA @MOUNTS..........ccoiiiiii bbb bbb 0
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiirueieiiniieieissississssesssiss e sses sttt s bbbttt en s nteen 371,789,752

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........cvururiieririeieieisssisessesestess s ssease st sse st ess sttt R s bbb s s st 2,013,912,679
2. Cost of bonds and stocks acquired, Part 3, Column 7.... 119,759,364
3. Accrual of discount....... 355,527
4. Unrealized valuation increase (decrease):

4.1 PA T, COIUMN 12.c.oiiiieiii ettt bbbk bbbttt 0

4.2 Part 2, Section 1, Column 15. 0

4.3  Part2, Section 2, Column 13. 101,156,766

44  Part4, Column 11...... (48,378,797) 52,777,969
5. Total gain (10ss) on disposals, Part 4, COIUMN 19........c.ciiiiieicieissicteis sttt b sttt b bbbt 1 bbb e bbbt n bbb s 62,202,507
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7... 250,144,301
7.  Deduct amortization of premium...... 16,747,678
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part1, Column 15 0

8.2 Part2, Section 1, Column 19 0

8.3 Part 2, Section 2, Column 16 0

8.4 Partd, COIUMN 15, ...t b bbb bbb a bbb st bbb bbb ns 0 0
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, COlUMN T4ttt 0

9.2 Part 2, SECHON 1, COIUMN 17 .....cuuviriiieeesisieceses st 0

9.3 Part2, SECHON 2, COIUMN T4.......ouivimiuiceiriesieceies sttt 0

9.4 Pt 4, COIUMN 13.....oooeiiesieritseesseeessse st stk 843,920 843,920
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cc.ovveeeieiericicieisee s 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9110).......ccccuvrriersiririeisiesserse sttt 1,981,272,147
12, Deduct total NONAAMILEA AMOUNTS............cvuurierreireceieeiseeeie et es bR RS e e 0
13. Statement value at end of current period (LINE 11 MINUS LINE 12)........oieiireieicieieietesie ettt st sa bbbt b s bbb ss st es st s s benee 1,981,272,147
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Annual Statement for the year 2019 of the Westfield Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......ccovovvvrreree | cevvrverrereirennn 267,940,215 | .ovovvvvrrinenne 288,699,555 | ...covvereerrnen. 286,665,461 | .....cccvevnvee. 250,359,427
Governments (Including all obligations 2. Canada........cocvieeisieienns | e 43,546,163 | ..oovovrrrerreirnnn 47,511,135 | oo 48,874,734 | oo 38,925,000
guaranteed by governments) 3. Other Countries.......cocoouvereees | covrereeriirerenanns 73,222,162 | c.covrvrerernae. 79,847,940 | oo 82,814,940 | .ccvvvveren. 67,000,000
4. TotalS.. ..o | cevsriesiseiieiens 384,708,540 | ...coovrrrrnnnn 416,058,630 | ..ocvoerrerininnns 418,355,135 | covovoerererinns 356,284,427
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ovirsrersrssiierssisninnes | onreerississienans 136,939,347 | oo 144,584,655 | ...cooveereann 145,227,098 | ...cooveerann 129,850,500
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ccoovieiiieieeiiceeiiens | e, 87,719,052 | oo, 91,794,165 | ..o 95,278,522 | ..o 82,795,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. ..496,280,965 ..525,553,347 .522,070,798 .473,360,032

Industrial and Miscellaneous, 8. ..280,986,070 ..308,773,806 ..295,679,343 ..264,931,938
SVO Identified Funds, Unaffiliated Bank Loans 9. €aANAda......c.cocvcrcrciii | e 0 [ oo 0 [ oo 0 [ oo 0
and Hybrid Securities (Unaffiliated) 10. Other Countries.......cccoouevrenee | coervrnienirnnines 43,446,076 | ..ooovviirnn 47,590,196 | .ooovoveriarreens 47414314 | oo 40,050,000
11. 324,432,146 | ..o 356,364,002 | ......oooeririnnne 343,093,657 | ..cooorrrnirinn 304,981,938
Parent, Subsidiaries and Affiliates 12, TOtAIS ...t | e (0 P (0 PR [0 0
13. 1,430,080,050 | ....coocovenecne 1,534,354,799 | ..o 1,524,025,210 | .cooovovveencene 1,347,271,897

PREFERRED STOCKS 14, United States.........ovvveereerrins | oo (U O (U IO 0

Industrial and Miscellaneous (Unaffiliated) 15, CaNAUA......cocvevercreieeieies | et (0 R (0 R 0

16. Other Countries.........coourinnis | coveiiieiiisiisniississisesieneaa 0 [ o 0 [ oo 0

17, TOtAIS...cvecveiviirisiisiisiieniens | v 0 | oo 0 | oo 0

Parent, Subsidiaries and Affiliates 18, TOtalS.....oorieciiiiisiisiiciiens | o 0 [ oo 0 [ oo 0

19. Total Preferred Stocks......... | woccveiniineiniiniiniiniines 0 [ oo 0 [ e 0

COMMON STOCKS 20. United States.........ccoeuvmerevenns | corvevrrreriennnns 490,085,216 | ..oovevererirnnns 490,085,216 | ...vvverreennnen 255,878,614

Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccoceveerereieireien | e 0 | oo 0 | oo 0

22. Other COUNtHES. ....vcverernenrens | crererrerssnessenenad 61,106,882 | ..cooovvrvninnees 61,106,882 | ..oooovvrrereinns 36,167,894

23, TOtalS....ooccecreereserissirenenenns | cenenineineenenns 551,192,098 | ....ccoooiririennns 551,192,098 | .....cooerirennnes 292,046,508

Parent, Subsidiaries and Affiliates 24, TOtAlS.....ceverieeeeciiesiieeisiiies | cersresieiessssi s [0 OO [0 0

25, Total Common Stocks....ccue: | wovcrnireecnenn: 551,192,098 | ....ccoovrreriennns 551,192,098 | ....ccoooenerennnns 292,046,508

26. Total StOCKS.....ccemeremsmremernnss | corveriiiriinnnenns 551,192,098 | ....oovvrrirennnes 551,192,098 | ....ooovvirirennnes 292,046,508

27. Total Bonds and Stocks...... | ......ccccoo.uce. 1,981,272,148 | ..covvvvvvnvenn 2,085,546,897 | ....ocvvvvennc 1,816,071,718
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SCHEDULE D - PART 1A - SECTION 1

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

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

U.S. Governments

0

61,170,520

65,620,183

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

.......... XXX
.......... XXX
.......... XXX
e XXX
.......... XXX
.......... XXX

.......... XXX

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

5.1
5.2
53
5.4
55
5.6

0

........... 202,001,927
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

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

Industrial and Miscellaneous (unaffiliated)

140,254,478
............... 4,108,270

20,031,647
449,710

Totals

Unaffiliated Bank Loans

NAIC 1
NAIC 2
NAIC 3
NAIC 4
NAIC 5
NAIC 6
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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 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
120,972,216 |........... 443217128 | ........... 606,271,694 | ........... 153,302,645 |.............55,127,489 | ..cooovvrrvrrinrirrcrnnn0 | e 1,378,891,172
...3,000,000 |.. ..32,571,959 |.... ...4,108,270 ...449,710

.11,058,938

............................ 0

1.7 TOAIS. ...ttt | eerenaenes 123,972,216 | ...........486,848,025 | ...........610,379,964 | ...........153,752,355 | ............. 55,127,489 | ...ccovvevevereeenn 0 [(D)....1,430,080,049 | ..o 100.0 [ b XXX [ XXX | 0. 1,406,574,069 | 23,505,980

11.8 Line 11.7a58 % Of COL 7...oovvviriiereiseeseesessescsnsseiinies | cevcissiessessssensenes 8.7 | i 340 | i B2.7 | il 108 | 3.9 | 0.0 | i 100.0 | b XXX s L e XK e [ e XK | v 984 | i 1.6
12. Total Bonds Prior Year

............. 59,467,909 |...........506,712,172 |...........613,634,345 | ...........167,109,088 |.............87,934,813 rreerierinniennnnn 966 ..0....1,429,007,897 |...............5,850,430

1,995,274 |..

..1,147,735

...452,551

...42,456,231

12.8 Line 12.7asa % 0f COl. O....c..coevvvvrererercrerereeceseeesesnienines | cvererenierenrenieneeb T | 000 36.9 | i 418 | e 113 | oveeceeerenneeeenD9 |00 | et XX | XX e | cerieerinnienenen100.0 et XXX | e
13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ersesaenens 117,420,172 | ........... 443217128 |........... 606,271,694 |........... 149,897,561 1,366,444,130 |........... XXX oo
............... 3,000,000 |............. cevverienren,108,270 |

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

Total Privately Placed Bonds

............... 3,552,044

14.8 Line 14.7 as a % of Col. 7.... ....15.1

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

(@) Includes $.....12,447,042 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes §.......... 0 current year of bonds with Z designations and §.......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c) Includes $.....11,058,938 current year of bonds with 5G| designations, $.....8,731,123 prior year of bonds with 5G| designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

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

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

..... 0; NAIC2S.....

...... 0;

NAIC3§........... 0;

NAIC4S............ 0;

NAIC5S....

........ 0; NAICGS.......

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

1.03 Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities..

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlGAtIONS.........coucvrirrieiieieeieise e seneniens | v eneseeeens 0. ..93,012,934 | ... .86,841,128 |. .31,850,985 XXX.. ...248,908,460 ...251,259,032 ...248,908,460
1.02 Residential Mortgage-Backed Securities... ..985,803 5,037,634 |... ...9,666,610 |. ....63,725 XXX.. .19,031,755 .20,131,391 119,031,755

................. 985,803

............ 98,050,568

.......... 267,940,215

.......... 271,390,423

.......... 267,940,215

2.01

..9,013,714 |.

...46,584,091

oo oo

...116,768,325

...118,824,003

...116,768,325

o

3.01

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

3.02

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

Issuer Obligations,

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

4.01
4.02
4.03
4.04

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

5.01
5.02
5.03
5.04
5.05

601

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

6.02
6.03
6.04
6.05

7.01

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

7.02
7.03
7.04

801

Parent, Subsidiaries and Affiliates
Issuer Obligations

Residential Mortgage-Backed Securities...........c.coevirreieirenieieirens
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
Affiliated Bank Loans - Issued
Affiliated Bank Loans - Acquired
Totals.

8.02
8.03
8.04
8.05
8.06
8.07
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SCHEDULE D - PART 1A - SECTION 2 (continued)

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........ccccccovvvveviveninns | e )90, COR ) 0.0, SO )%, 0, SO )%, 0. SO 9.9, 0 O L {01 [0 0.0 | oo 0
9.02 Bond Mutual Funds Identified by the SVO..........ccovevevinenerrcnins | o DS S [ DO, S - . S e .0 S D o [ {0 {01 0.0 | oo 0
.03 TOHAIS. vt | crresenes 0,0 S D0, S D0, S 0,0, S [ D T OO 0 [ s {01 0.0 [ oo 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank LoaNns - ISSUEd...........cccovrvveieiriereieisneieseisneneinens | crnvrensensesnsnieneesns0 | oo 0 [ oo |0 | 0 | XXX | e 0 [ e 0.0 | e 0 | o000 | 0
10.02 Unaffiliated Bank Loans - Acquired... . ...11,058,938 11,058,938 ...8,731,123 . ...11,058,938
10.03 TOtalS. ....cvvveeceiiersissis s snsssnsnsnesnes | seenennnessenenssnsnnens0 | aenniininas 11,058,938 | ..o e 0 | XXX [ 11,058,938 | ..o 0.8 [, 8,731,123 | o068 [0 [ 11,058,938
1. Total Bonds Current Year
11.01 IsSUET OBlIGAtioNS..........coevreerrireireieinenereeseineiseesneeseiseneessseeessnsnnes | ceeeenenenn 82,990,278 | v 378,652,672 |..........555,157,676 |.........127,178,844 | ............ 53,228,861 | .....c.. XXXeeoivreirens | o 1,197,208,331
11.02 Residential Mortgage-Backed Securities.............ccccovvrveivireenicisisiieiens | veienn.. 40,981,938 |........... 97,136,415 | ...........55,222,288 | ...........26,573,511 | .............. 1,898,628
11.03 Commercial Mortgage-Backed Securities.
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds...........cccooeverrivennnn.
11.06 Affiliated Bank Loans..... .0
11.07 Unaffiliated Bank Loans. ..11,058,938 | ... ...11,058,938
11.08 TotalS......cooovrvrrrerrerrnns 486,848,025 | ... . ...23,505,980
11.09 Line 11.08 a5 @ % Of COL 7....ovvviiviiiisiieieiicisseisessissienssesssensensensssens | eossssnienesssssniensss@ed | evrersssssseniessenns 34.0 | v 27 | 108 39 0.0 | 1000 | b XK X | XK [ e XK |98 | e 1.6
12. Total Bonds Prior Year
12.01 1SSUET OBlIGALIONS. ......oouceeerciriecieieiieeieieeeieise et sessenes | ceneenenines 34,021,461 457,813,749 | .......... 559,211,865 104,976,653 |............ 70,847,642 | ..o XXX | e XX XK e [ e XX e [ s 1,226,871,370 1,221,020,940 | ....cccvcvnee 5,850,430
12.02 Residential Mortgage-Backed Securities... 27,441,722 |. ...81,759,094 | ... 61,570,215 |. ...62,584,986 |... 17,087,171 ...250,443,188 ...250,443,188 | .
12.03 Commercial Mortgage-Backed SeCUMtiEs..........cccouevveeenennnienneins | ceveeerienneieienens0 [0 [0 | 0 | 0 ek XXX et XXX e et XXX e [ e 0
12.04 Other Loan-Backed and Structured Securities.. .0
12.05 SVO Identified Funds. .0
12.06 Affiliated Bank LOANS..........ccccovvvvirercreincierenneenennerenennnenens | verennnnensessssennen0 | | 0 | 0 [0 Lt XX | XX e XX e [ e 0
12.07 Unaffiliated Bank LOANS............cccoevieieeeieiciieieceescieeeeeseeeeeeseessnes | eevveeernenseinineisreens0 | eveenereeeen8, 731,123 | el 0 | 0 | . ...8,731,123
12.08 Totals............. .87,934,813 1,486,045,681
12.09 Line 12.08 @s @ % Of CoL 9....ovviverreininrnriieisrnnisessnssiseensnsnssmssnsnens | nnnnnnenssnssnsende | | 36,9 | 1.8 | el 113 | 5.9 | 0.0 | XXX [ XX e [ e 100.0
13. Total Publicly Traded Bonds
13.01 ISSUET OBlIGAtIONS. ......ouuceerereiriecieieiieeeeeeee et sessenes | ceneeeniees 79,438,234 378,652,672 |.......... 555,157,676 | .......... 123,773,760 |............ 47,738,947 | oot e XXX e [ i 1,184,761,289 | .......ceceev.e...82.8 | i 1,221,020,940 | .oovvrrrnnn82.2 | e 1,184,761,289
13.02 Residential Mortgage-Backed Securities... 40,981,938 |. ..97,136,415 | ... 55,222,288 |. ...26,573,511 ...1,898,628 ...221,812,780 ...250,443,188 ..221,812,780 |..
13.03 Commercial Mortgage-Backed SECUMEIES. ........c.cueeirrieereirineiseiniees | e 0 ] 0 | 0 |0 |

Other Loan-Backed and Structured Securities..

Line 13.08 as a % of Col. 7.......
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

.......... 120,420

72
.86

............ 49,637,575
.......... 35

Total Privately Placed Bonds
Issuer Obligations,
Residential Mortgage-Backed Securities............covnvrinriincninicncns
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
SVO Identified Funds.
Affiliated Bank Loans
Unaffiliated Bank Loans.

Line 14.08 as @ % Of COl. 7....cocvrvvreieereeereeeeees
Line 14.08 as a % of Line 11.08, Col. 7, Section 11

...11,058,938

...11,058,938

11056938

............ 23,505,980
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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, SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money MarkefMutuaI Funds Oth:r (a)

1. Book/adjusted carrying value, DECEMDET 31 O PRI YBAI.........cvu vt sese et sse et ss et se st essssssesss | sesseesessessanssessess st s ssee st essesestensansnnes TT5T,384 | oot (0 OO TUTET,384 | oo 0
2. Cost Of Cash EQUIVAIENTS BCQUITE. ..........cvuiveiuieiiieicicteiet ettt bbb s bbb s bbb s s bensens | 4ebsesssbessesssssssssess st ste bbb s s e banses 36,613,993 | oo 13,673,854 | oo 22,940,139 | oo 0
3. ACCTUAD OF GISCOUNL. ...t bbbt | bbb bbb 0 [ e 0 [ e 0 | oo 0
4. Unrealized valuation INCIEASE (AECTEASE)........v.urvrrrrerrurrirreeesresesseseeesessessseesessessessssesessessasssessessassssssessassanssessessesssssessassansss | soessssssssessassssssessessassssssessasssssessessassssssesssssnsnnsss 0 |t 0 | et 0 | o 0
5. Total gain (I0SS) ON QISPOSAIS. ... vvurerrereirersiereiseesseeeeseisesssseesseesssessseesestess e s st ess s ssess st ssesssessess e s sessens st e ssessanssnssnssas | £oestossssssessasssssessessasssesessensasssessessasssnssessanssnssnses 0 |ttt 0 | et 0 | o 0
6. Deduct consideration reCeived 0N ISPOSAIS............c.cuiuiueiriiiieiieiie ettt sttt ssessssnes | ebsssssessesesss s s s sse s b st bbb s b s e 43,933,855 | ..ocvieee s 13,673,854 | oo 30,260,007 | cooveeereeeeieieeeee e 0
7. Deduct amOrtization Of PIrEMIUM...........c.. vttt a sttt s et en s essenssessessens | 228essansssssessassnsessens e s st es s e s sses st s s srent st nsres 0 | et 0 | et 0 | oo 0
8. Total foreign exchange change in book/adjuSted CAMTYING VAIUE.............cureieiererriierireieieeinsi s sisseseesssseessssesssssssssesssssnes | coestesssssessassssssessessessessessessssssessessssssssesssssnsnnses 0 | e 0 | o 0 | oot 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........uuruiuierireiriirrinieeirees st sea e ssesees | eeeessssssessessesse s e sessns e ses st es et ensen s et snnsnssesed 0 | it 0 | o 0 | ot 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)........cccorivirrrrriininrinrsinsnsissiesssississses | cnsssssssssssessssssssssssssssssessessssssessessssssnes AABTAB | oo 0

11. Deduct total NONAAMILEA BMOUNS..........cuuiuriiriicieierreseee et | fsent st 0 [ oo 0 | e 0 s 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).......ciiiiiiiiieiesieisiiesesiessesissessssssessssssessessssssessssssssssans | sesessessssnssssessssssssssessessssessessnsssessessnsans BA3TAB2 | oot 0 | e AT A82 | oot 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........ccccocvevieieierrinnn.
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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, EO2, EO3, E04, EO5, E06
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SCHEDULE BA - PART 1

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

.03

2 Location 6 7 8 9 10 12 Change in Book/Adjusted Carrying Value 18 20
4 5 13 14
NAIC
Desig-
nation Current Year's
and Book/Adjusted | Unrealized | (Depreciation)
Admini- |  Date Type Carrying Value Valuation or Percentage
strative | Originally | and Less Increase | (Amortization) Investment of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Encumbrances | (Decrease) | Accretion Income Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
293792 10 7 |ENTERPRISE PRODS PARTNERS L P COM UNIT... ‘ ......... ‘ ................................. IDE ...... |Jeffr|es & CoInc | ............ |04/27/2010 ......... (U . 4,691,598 | ..........6,702,080 | ........ 6,702,080 | ........ 849,660 | ....ooovririinnn 0 [0 0 |0 [ 417,690 [ .0 | s 0.000
1999999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated B 4,691,598 | ..........6,702,080 | ......... 6,702,080 | ........ 849,660 | ..o (U [ OOORO | [FSTORORORTOO | I [FRRRRRO | | ISR 417,690 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
000000 00 O |Homestead Capital USA Farmland Fund I LP.............. DIMECE. ..ot sssseninens | sereneseens 06/22/2015| ......... 0 | oo 4,323,778 | .........4,323,778 | ....... 4,323,778 | ... 225,163
000000 00 O |[Homestead Capital USA Farmland Fund Il LP Direct . |09/12/2016 .3,355,842 3,355,842 | ....... 147,525
000000 00 O |Citymark Capital Fund I LP.. Direct 10/03/2016 .. 961,452 1,717,014
000000 00 0 |Citymark Capital U.S. Apartment Fund Il LP . Direct . .. | 10/02/2019 . 4,032,967 4,032,967
2199999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated...........ccccooooiiniinniinnieices | o 12,674,040 13,429,602 | ... 1,348,734 | ..o l0 | ......862,827 | o0 | 0 | 318,347
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
000000 00 GCG Investors Il LP. DIMECE. ..ot sssseninens | sereneseeens 12/05/2013] ......... (I IO 3,874,248 | ..........4,642,230 | ......... 4,642,230 | ....(1,318,855) | ..cooovrrrcrinnc (V1 ECTPUUPORRPRURPPOO [SPUURPOORPPORROOR B ISSPPORPPORRROROO | I IOTOOPOOON 1,898,884 | ............981,652 | ....... 4.456
000000 00 Newstone Capital Partners LP, Direct .. 103/01/2007| ......... 0 | = e | 7 v | 7 e | e 117,299
000000 00 NYLCAP Mezzanine Partners |1l LP. Direct . .. | 05/26/2010] ......... 0 656,131 | ..........3,392,734 | ......... 3,392,734
000000 00 Newstone Capital Partners Il LP............ccccoovvvrnrinneinns DIMECL. ..ot eesssissnsnenns | srenisnens 12/10/2010] ......... (V1 813494 | .............656,634 | ........... 656,634
000000 00 NYL Investment Mgmt Mezzanine Partners Il LP. Direct . |07/17/2007| ......... 0 ....560,089 ....38,163
000000 00 Northstar Mezzanine Partners V LP Direct . .. [ 11/28/2007] ......... 0 ,361,252 3,219,588
000000 00 GS Mezzanine Partners V LP..........ccccoovveveverniniens DIFECE....evvee e | coerienis 11/30/2007| ......... 0
000000 00 GCG Investors Il LP. Direct .. |12/07/2009......... 0 .
000000 00 AEA Mezzanine Fund I LP. Direct . .. | 05/03/2010] ......... 0 (23 984) | ..
000000 00 AEA Middle Market Debt Fund Il LP...........ccccoevviirnnnne DIMECL. ..o sssssisssssenns | sresisenens 09/02/2011] ......... 0 | = e | 7 e | T s | 333,052
000000 00 Canal Mezzanine Partners |1 LP. Direct .. 102/01/2012] ......... 0 |.nn2,482,618 | ..........3,824,192 | ........3,824,192 | ....... 202,950 | ..
000000 00 Midwest Mezzanine Fund V SBIC LP.. Direct . .. | 07/05/2013] ......... 0]......6684949 | ......8,148319 | ... 8,148,319 | ....(1,224,008) | ...covvvvvcrenn0 | = i | e |0 | e 1,033,179
000000 00 Brookside Mezzanine Fund [l LP............cccccvovevvnerinn DIFECE. . vvveeveeeriereee et sssssnsiens | seereseens 08/21/2013] ......... 0.....0745761 | .......9,076,234 | ... 9,076,234 | ........ 660,025 | ...covvvrinenn0 | = s | 0 [0 | s 455,529
000000 00 GoldPoint Partners Co-Investment V LP.. Direct .. | 06/10/2014| ......... 0]......7,305,586 | .......8,800,575 | ........ 8,800,575 | ....... (593,066) ....53,409
000000 00 Cyprium Investors IV LP Direct . .. | 06/16/2014 ......... 0| .nn3,920,673 | ...........3,644,327 | ......... 3,644,327 | ....... (365,901) X . .403,134
000000 00 AEA Mezzaning FUnd 1 LP..........covvernienrinnireiiines DIMECL. ..o ssssssssssssenns | sresisnens 06/20/2014] ......... 0| .ern4,897,393 | .......... 4,197,673 | ......... 4,197,673 | ......... (87,533) | vvvverrrrirenns {0 [ OO (FUOPPURTORPRRUROR | B OSPURPORPORRORPON | I ISP 388,443
000000 00 MPE Partners LP Direct . |07/115/2014 ......... 0 | 3,321,179 | ..........4,284,637 | ......... 4,284,637 | ....(2,613,729)
000000 00 Dyal 11 US INVEStOrs LP.........ccvuriveerieriierierineiisninne Direct . .. | 1212972014 ......... 0. .6,305,157 | ...........5,136,696 | ......... 5,136,696 | ....... (381,129)
000000 00 Peppertree Capital Fund IV QP LP..........cccoccovevnerins DIMECE. vt ensseessssssnsiens | seeseseens 01/29/2015] ......... 0 | v 2,307,633 | ...........3,391,786 | ......... 3,391,786 | ........ 498,804
000000 00 Jumpstart Next Fund LLC Direct .. | 02/04/2015 ......... 0 .2,000,000 | ...........1,686,521 | ......... 1,686,521 8,277 .
000000 00 NB Private Debt ASP Fund LP. Direct . .. |02/25/2015 ......... 0. 2,613,626 | ...........2,083,060 | ......... 2,083,060 | ... w213 | 0 | |0 | 0 [ 198,877 | .........2,102,000 |...... 12.553
000000 00 Argosy Investment Partners V LP............cccccvvrverrenns DIFECR. ..o | sererernens 03/03/2015 ......... 0 | e 5,915,607 13,343,553 | ..... 2,706,053 | ovovrevreeen0 | = e |0 0 [ 5 i | e 579,678 | L 6.493
000000 00 Peppertree International Fund QP LP.. Direct .. | 04/13/2015 ......... 0 7,776,538 | ..........9,937,465 | ......... 9,937,465 | ..... 1,092,550 | .ocvvrvvrneenn | = s | 0 [0 | 5 [ 2000.1,270,000 | ... 19.589
000000 00 Pinnacle IV LP e Direct . .. | 05/27/2015 ......... 0......11,484,989 12,334,212 | ....... (724,844)| .. 0 - e [0 | 0 1,003,250 | .........3,515,011 |...... 21.848
000000 00 Canal Capital Partners Il LP..........ccoccvveenerrinirnerinns 10T O ROPOPRRRRSPOTPORTORN YRS 06/15/2015| ......... 0 | e 1,240,000 | ...........1,065,497 | ......... 1,065,497 | ......... (69,252) | ..ovvovvrrrinnns 0 | = e [ |0 | = e | 409,100 | 24.990
000000 00 IDG Ventures USA IIl LP Direct .. | 06/26/2015 ......... 0 5,278,140 | ..........8,417,967 | ........ 8,417,967 | ........ 783,692 | .ovvvvvreenen0 | = s | vvevrieenn0 [0 | i | 0. .508,181 | 4.933
000000 00 GMB Mezzanine Capital IIl LP. Direct . .. |09/08/2015 ......... 0. 6,455,996 | ...........8,055,668 | ......... 8,055,668 | ........ 966,515 0« e [0 | 0 [ 448,195 | ........3,050,000 | ....... 6.949
000000 00 NB Private Debt Fund Il LP.........cccocvvvivnerreriirinens DIFECR. ..o enessesssissninens | sererernens 10/30/2015 ......... 0 | e 8,425,202 | ...........7,975,056 | ......... 7,975,056 | ....... (131,102) | ..o (V1 ECTPORPOURPPURPPOOR [FPOURPPORPPORTRPOI o ) ISUPPOPROORPORPON | I IO 670,017 | .........1,565,454 | ....... 2.314
000000 00 BP Natural Gas Opportunity Partners LP. Direct 12/07/2015 ......... 0 1,513,225 | ..........5,946,645 | ......... 5,946,645 | ..... 2,626,185 | ovovreereenn0 | = e [0 0 [ 5 | 01,431,290 3.224
000000 00 GoldPoint Mezzanine Partners IV LP Direct . .. | 1212172015 ......... 0]....18,633,892 19,048,120 | ........ 177,867 0 - e [0 | 0| 1,024,351 | ........3,032,293 | ....... 1439
000000 00 Gryphon Partners IV LP..........ccovieiinrinciiecinneens DIMECL. ..ot ssessnsienns | seeeseseens 01/14/2016| ......... (VI O 8,355,669 11,698,487 | ... 1,356,470 | ..oooorirrennn 0] = e e | 0 | i | 001,317,383 | Ll 0.935
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and Book/Adjusted Unrealized Than- Total Foreign
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CUSIP Identification Name or Description City Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Encumbrances | (Decrease) Recognized B./A.C.V. Income Investment | Ownership

000000 00 O |Peppertree Capital Fund VI QP LP.. Direct . | 05/05/2016 .. coeenn 4,589,745 611,427 230,000
000000 00 O |Gridiron Capital Fund IIl LP. Direct 11/07/2016 ........0 | ........4,101,293 | .........9,176,140 | ........ 9,176,140 | ....4,047,627 | oo | = e | vrrirenieenn0 | 0 | 67,998 | e 578,338
000000 00 O |Newstone Capital Partners Il LP. Direct 11/09/2016 ........0 | .........12,888,606 | ........12,731,895 | ....... 12,731,895 1,155,644
000000 00 O [Dyallll US Investors LP... Direct 11/04/2016| .. 6,016,591 .6,040,809
000000 00 O |AEA Middle Market Debt Fund Il LP Direct .. | 1211412016 8,820,818 ....707,600
000000 00 O |Carlyle Distressed Opportunities IV ASP Fund Direct .. | 02/09/2017 3,338,249 | ..........2,588,828 | ......... 2,588,828 .7,300,000
000000 00 0 |GCG Investors IV LP.... Direct .. | 03/14/2017| .. 10,016,158 ......10,165,417 329,378 4,015,493
000000 00 O |MPE Partners Il LP. Direct .. | 03/30/2017 .2,089,880 | ...........3,504,599 | ......... 3,504,599 | ........ 681,573 | .. 2,370,656
000000 00 O |PA Direct Credit Opportunities Fund II, L.P......... Direct .. | 05/15/2017| ......... 0 10,941,793 | .........10,570,792 | ....... 10,570,792 | ......... (52,109) | .. 4,058,207
000000 00 O |GoldPoint Partners Select Manager Fund Il LP.. Direct .| 07113/2017] ........ 0. 7,860,814 | ..........8,745419 | ........ 8,745,419 | ... 562,422 1,736,232
000000 00 O |Yukon Capital Partners Il LP............cccccovvcrururns DIMECE. ..ot sssseninens | sereneseeens 07/18/2017| ......... 0 | v 7,426,009 | ..........7,077,426 | ........ 7,077,426 | ......... (84,879) 5,740,174
000000 00 O |IDG Ventures SF LP Direct .. | 08/24/2017] ........ 0 | s 481,538 | .............548,879 | ............ 548,879 | ......... 58,653 | .. 7,606
000000 00 O |Bison Capital Partners V LP............cccccocoovurvrnnnens Direct . 109/18/2017| ......... 0 2,294,974 2,250,874 | ...... (148,317)| .. 2,781,983
000000 00 O |Patriot Capital IV LP........ccc.couvrvermrrinrrirecriiennninns DIFECL. ..o | ervisennens 09/29/2017] ......... 0......4,000000 |......4613,831 | ... 4,613,831 | ........ 606,998 | ...cooovivernn0 | = e (U 6,000,000
000000 00 O |Siguler Guff Small Business Credit Opp Fund LP Direct .. [10/06/2017| ......... 0f.....83493% | ......7,956,998 | ... 7,956,998 | ........31,104 | o0 | = [0 0| 721,989 | 1,091,105
000000 00 O | GoldPoint Partners Co-Investment VI LP Direct . [02/26/2018| ......... 0f.....8144,069 | ......8551530 | ... 8,551,530 vennn8,721,439
000000 00 O |Rembrandt Partners IV, L.P...........c.cccoouvumuremmrrmnnins | covveins | covmeeemeieneiienenienenens DIFECL.....ooocveeeeeeeeeceececesesesi s | cevesnniens 03/02/2018 ......... 0 |......3766,455 | ......4593,433 | ..... 4,593,433 | .......860,252 | ...ccoooicien0 | 13,545 | 0 [0 | 1,220,000
000000 00 O |Pinnacle VV LP Direct .. | 05/24/2018 ......... 0 10,017,188 | ...........9,367,861 | ........ 9,367,861 | ....... (708,888) | ....ccvvvvrrer0 | eevrivciiennen [0 | 0 [ 1,138,911 | ......... 4,982,812
000000 00 O |PIMCO Tactical Opportunities Onshore Fund LP Direct . |05/31/2018 ......... 0. .5,000,000 | ..........5,055,949 | ......... 5,055,949 | ........ (26,056) | .. 20 ] 248114 | -
000000 00 O |Intrepid Private Equity Fund I, LP........ccccccovvivinnc DIMECL. ..o sssssisssssenns | sresisenens 08/16/2018| ......... (VI P 3,764,300 | ..........3,778,743 | ......... 3,778,743 | ........ 225457 | .ovvvviieenn0 | s 0 | om0 | e (V18 IO 63,875 | ......... 1,441,953
000000 00 O |Ridge Ventures IV LP. Direct .. |07/27/2018 ......... 0 .1,855,000 | ...........1,665,360 | ......... 1,665,360 .5,145,000
000000 00 O |Vestigo Ventures Fund 1, LP Direct . |07119/2018 ......... 0. 3,173,599 | ..........2,936,158 | ......... 2,936,158 <veeer. 1,750,000
000000 00 O |Midwest Mezzanine Fund VI SBIC, LP DIFECE. . vvveeveeeriereee et sssssnsiens | seereseens 08/06/2018| ......... (U I 4,199,763 | ..........4,226,552 | ......... 4,226,552 | ........69,330 | coooovoricien0 | o0 [0 0 | 96,412 | 5,800,237
000000 00 O |AEA Mezzanine IV LP Direct .. | 07/31/2018 ......... 0 4,923,245 | ..........4,543173 | ......... 4,543,173 | ....... (338,263) | ...oovvvvvriren0 [ v [0 0| 421,110 | 10,091,233
000000 00 O |Anagenesis Capital Partners SBIC Fund, L Direct . | 08/15/2018 ......... 0. .3,015,553 | .........2,615,828 | ........ 2,615,828 | ....... (236,552) | ..oovvvverrren0 | i | 0 | 0| 159,452 | L 6,984,447
000000 00 O |[Gryphon Partners V LP........ccccomvunirinriirnrinerienns DIMECL. ..o ssssssssssssenns | sresisnens 08/31/2018] ......... 0 | e 8,532,752 | ..........9,053,431 | ......... 9,053,431 | ........ 580,543 | ..ovvvvrienenn0 | evriieiiennd0 | 0 [0 | 27,458 | L 6,467,248
000000 00 O |Brookside Mezzanine Fund IV LP.... Direct 11/06/2018 ......... 0 .1,000,000 | ..............853,668 | ........... 853,668 0] - s 9,000,000
000000 00 0 |North Haven Senior Loan Fund LP.. Direct . | 12119/2018 ......... 0. .3,855,543 3,602,496 | .......(222,706) | ....oocvovveeenn0 | i |0 | (VN I 172,049 | ......... 6,253,276
000000 00 O | GoldPoint Mezzanine Partners Co-Invest Fund A LP... | .....c.. | cooveeeereericiiriciirecens DIFECL.....eoocveeeiceereereesee e | e 03/29/2019] ......... 0 [ oo 1,969,051 | ...........1,990,729 | ......... 1,990,729 | oo 21,678 | o0 [ 0 | 0 | (U S 71452 | oo 33,393
000000 00 O | GMB Mezzanine Capital IV LP............cccccoocvurriirnnes Direct .. | 04/09/2019] ......... 0 1,875,000 | .........1,773,279 | ......... 1,773,279 | ....... (101,721) | a0 | e | 0 |0 | = i | e 8,125,000
000000 00 O |Performance Direct Investments IV LP.... Direct . | 0412412019 ......... 0. .3,929,606 | ...........4,206,300 | ......... 4,206,300 | ........ 276,693 20 | 4459 | L 6,070,394
000000 00 0 |BP Natural Gas Opportunity Partners Il, LP DIFECL. ..o s | e 06/12/2019] ......... (U IO 448,844 | ............ 104,618 | ... 104,618 | ....... (344,226) | ....oovevrceenn0 | 0 0 [ - s 9,551,156
000000 00 O |Gryphon Mezzanine Partners I LP.. Direct .. | 06/26/2019 ......... (I IO 3,621,320 | .........3,772,261 | ........ 3,772,261 | ........ 150,942 | coovovvviceenn0 | 0 [0 | (VN I 309,310 | ........ 6,161,948
000000 00 0 |RPC Equity Investors, LLC Direct . 106/28/2019)......... 0. 2,000,000 2,000,000 | - oo | e 0 |0 | 0| -
000000 00 O |Newstone Capital Partners [V LP............cc.cccocouuuuee 10T O ROPOPRRRRSPOTPORTORN YRS 12/05/2019] ......... (U IO 254,750 | .............254,750 | ............ 254,750 | - e | 0 0 [0 0 [ 225 | ... 14,745,250
000000 00 O |Carlyle Global Infrastructure Opportunity Fund, LP Direct .. |07/26/2019 ......... 0 | oo 451747 | 129,462 | .. 129,462 | .......(322,285) | ..cvvvvvrreenn0 [0 | 0 | 0 [ o | 4,548,253
000000 00 O |Cyprium Investors V LP. Direct . | 08/15/2019 ......... 0. 1,588,214 | ...........1,568,146 | ......... 1,568,146 . I 13,411,786
000000 00 O |AEA Middle Market Debt Fund IV LP...................... DIFECR. ..o enessesssissninens | sererernens 09/11/2019] ......... 0 | e 2,914,831 | ..........2,704,031 | ......... 2,704,031 | .......(210,800) | covoovovviciennc0 | o0 [0 [0 | 159,997 | ......... 2,074,885
000000 00 O |Riverside Credit Solutions Fund | LP. e Direct . 109/20/2019 ......... 0 4,681,978 | .........4,494,780 | ........ 4,494,780 .3,318,022
000000 00 O |Siguler Guff Small Business Credit Opp Fund Il LP Direct 12/05/2019] ......... 0. ...750,000 | ..............650,805 | ............ 650,805 | ......(99,195) | .oocoovvicienrcinc0 [0 | 0 | 0 | 5 ..r..9,250,000
000000 00 O |NB Strategic Capital Partners...............ccccceververnreeenas DIMECL....vvveveeeveeveeeeeeeeee e ssssseenss | seeeisenens 12/26/2019 ......... [V A 1,888,699 | ...........1,888,699 | ........ 1,888,699 | ...oovvviverens0 | o0 |0 0 | 0 | 5 | 8,111,301
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000000 00 0 |Banyan Holdings Alpha, LLC [ ... |DE...... Direct cr . .. [12/31/2019] ........0 540,395 | .. 540,39 | . 540,395 0 . .0 [V IE— 0] 10.596
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated et erereeneneenenenenes | ereean 316,546,981 | ....... 351,658,070 | ..... 351,658,070 |....10,075,588 | .................0 | ..... 2,871,125 | o0 [ 0. 18,508,815 | ..... 231,575,838 XXX
4899999. Subtotal - Unaffiliated...........cccoovuiimiiiiiiiiinniiciiccssccscss s 333,912,619 | ....... 371,789,752 | ..... 371,789,752 |....12,273,983 | ..o | Lo 3,733,952 | o0 |0 | 19,244,852 | ... 236,153,430 XXX
5099999, TOAIS..........ouuuiiireiiiiiiiisii et eeed e | eniia 333,912,619 371,789,752 | ..... 371,789,752 |...12,273,983 | .......cc..e......0 | ..o 3,733,952 19,244,852 | ... 236,153,430 XXX

VA=
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Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
000000 00 0 |Homestead Capital USA Farmland Fund I LP. Direct......ovvvveveeieiriinne 06/22/2015. 0 2.874
000000 00 0 |Homestead Capital USA Farmland FUN [1LP..........c.ccovieiriiinirieieiscince e sesssssnsnns | ceveens Direct......oovveeeirireinne .109/12/2016. 0 1.245
000000 00 0 |Citymark Capital U.S. Apartment Fund Il LP .. SRR DIFECE. . 10/02/12019. | ...coovvvvee. 0 | ooiinnneenee032,967 | o0 | 0 | 3.300
219999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real EState = UNGIfiIAIEA.............c.oiiiiiiieiis ittt sttt s ekt s bbbt n et enes XXX
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
000000 00 0 [GCG INVESIONS [ LP........oouierirciircireiiseise ittt ss bbbttt snisennns | crbies D11 AN . 112/05/2013. 0
000000 00 0 |NYLCAP Mezzanine Partners Il LP..........cccocinienimerneensceesseseseenseeessennaes Direct....cvvvevveirerenns 05/26/2010. 0
000000 00 0 |Northstar Mezzaning Partners V LP...........cociiiiiieiniiiiriieissiseesssisesesss s ssesssesssssssns | eeenes D11 AN ... | 11/28/2007. 0
000000 00 0 | GS Mezzaning Partners V LP..........ciuiiiriieieeseeesisessees s ssssssessessssssens | evenes Direct....covvevveirerenins .| 11/30/2007. 0
000000 00 O |GCG Investors Il LP. [DJTE:Y) A 12/07/2009. 0
000000 00 O [AEA MEZZaning FUNG 1 LP.......c.ivemeerriiimerierisciseissise et sssessssss st ssesssssssessssssessssnsens | cevees D111 AR ... | 05/03/2010. 0
000000 00 O [AEA Middle Market Debt FUNG 1 LP..........couuiiuiiiiieiniineiieiiesiesisseesss et sssessssessssssssennes. | crinns DY) AN .109/02/2011. 0 .
000000 00 0 |GoldPoint Partners Co-Investment V LP.. Direct. ..o 06/10/2014. 0 ..197,128
000000 00 0 | Cyprium INVESOrS IV LP........vuiiriiriiiiiriieiisciesi it | eeines Direct......ccovveveeriernne ... | 06/16/2014. 0 1,172,403
000000 00 O [AEA Mezzaning FUNG I LP.........cvumieririiinerieriecensise et ssesssssssensesssesssensens | cevees {01110 AN ... | 06/20/2014. 0 ...123,338
000000 00 0 | Dyal 1 US INVESLOrS LP......oovieiirricicic e ensnne | enenes Direct......ovvvevereiinnne . 112/29/2014. 0 1,350,641
000000 00 O [Peppertree Capital FUNA IV QP LP........ccooiriiriiirieiissrieriesssssssesssssssssessesssessssssssssssssssesssesssensns. | aeveees DIIECR. ..ottt 01/29/2015. 0 | o0 | e 29,750
000000 00 O [NB Private Debt ASP FUNA LP..........cccccoeiiiiiiiiiciieiicisisiss e sissississsiessssssssssisssinns | cvvens [T N ... | 02/25/2015. 0 | covrvrrrereneenseseiennenns0 | s 30,412
000000 00 0 |Argosy INVeStMENt Partners V LP..........cooiririreereiseieieieireeseseeeissesess e ssessesssssssessessssessesseens | coveen {111 SR .103/03/2015. 0 1,368,000
000000 00 0 |Peppertree International FUNd QP LP..........ccriuiiiiiiirieierssieeesieissie s ssssssesssssssnes | eeenes DIFECE. .. vvveeiei e 04/13/2015. 0 ...230,000
000000 00 0 [PINNACIE IV LP.....oouioreireeeeieiseiieeieeesees st esntennns | crbies {01110 AN ... | 05/27/2015. 0 3,796,836
000000 00 0 |IDG VENUIES USA I LP....ioiiiiiriiieieieiesisississsessss ettt ssesssssessesssssenses | soenes D11 AN . | 06/26/2015. 0 ...254,090
000000 00 O [GMB Mezzaning Capital Il LP...........c.iiuueemmrreireieeieeisseesensssssessessssessssssssssesssessssessssssssensssssssssensns | sevenes DIIECR. ...ttt 09/08/2015. | .....oovenec 0 | om0 | s 1,000,000
000000 00 O [NB Private Debt Fund Il LP s | criens D11 AN ... | 10/30/2015. 0 3,463,531
000000 00 0 |BP Natural Gas Opportunity Parners LP.............coeieiriririeneneeinsinsseeeeesseeseeesssssssseseessssssessssssssssenss | ceveene {11 (=T SR . 112/07/2015. | ..o 0 | o0 | e 236,228
000000 00 0 |GoldPoint Mezzaning Partners IV LP............ccccocuecuiueiriieiiiesieieieiesesiese s ssssssssesssssessssesssssssnses | soesees ] OO OO OO RRRRROOTRROY 12/21/2015. [0 4,816,520
000000 00 O [Gryphon Partners IV LP........ooccceureeiemeiieriseesessseisesssssssessessssessssssssssesssessssessssssssssssssnsssenssssssas | aevenes {01110 AN ... |01/14/2016. | ............... (VI TSRO | I IPTORPSORRT 165,313
000000 00 O [Peppertree Capital FUN VI QP LP........cc.ccoviuriiniiiininneissiiesiesisssssssss s ssssssssssssssssssssssessssssss. | svsens D11 AN . | 05/05/2016. 0 ...330,000
000000 00 O [Gridiron Capital FUNG I LP..........cvuuereimeereiieeisessesiseessssssessess s sesssssssessessssessssssssssssssesssenes. | asvenes DIIECR. ..o vt 11/07/2016. | oo (0 TTORRTOPOO ) N ISR 1,255,198
000000 00 0 |Newstone Capital Partners Il LP..........coceiiiiimiiriiiissesissises s ssssssssessssesssssssssssssssessessssssesssnsss | sevenes D1t ... | 11/09/2016. 0 2,072,051
000000 00 O [Dyal  US INVESIOrS LP........couuviriirerieieiieisesiseeessesssisesssssssess s sssssssssessesssssssssssssssssssssssenes. | asvenes D110 AN .| 11/04/2016. | .....cconve. 0 | o0 | e 888,347
000000 00 O [AEA Middle Market Debt FUND HTLP.........cccuiiriiiiiiiieiisieriseeissiesiessiessesessesssssssesiensienes. | cvvenes DIFECR.....voovvvieee it 12/14/2016. 0 1,154,393
000000 00 0 |Carlyle Distressed Opportunities IV ASP FUN. ..o seeseeseseeeeeesesssssssessssenns | coveene Direct....o.ovvvveeeieicinenne ... 102/09/2017. | ..o 0 | o0 | e 1,171,000
000000 00 0 [GCG INVESIONS IV LP.......ovouiieiiiiiiriiceiiiiesisesiesiesessessssee st ensssssssseens | crvees DireCt.......evvrrienriicrienns .| 03/14/2017. 0 2,526,059
000000 00 0 [MPE PAMNEIS 1] LP......oouiieiiiiiceiseineeissiiesiesi sttt esssessssnsnns | asvees DIIECR. ..ttt 03/30/2017. | ..o 0 | o0 | e 519,821
000000 00 0 |PADirect Credit Opportunities FUNG 11, L.P.......c.viriiriieiiiinissisiseeeissisesesissssesssssssessssssnsessses | evenes Direct......oovvveeercininne ... | 05/15/2017. 0 3,925,031
000000 00 0 |GoldPoint Partners Select Manager FUN [ LP............ccovioirrirninineescnieeseecseeeseesessssesseeseesneens | ceveene Direct......ccvveeiiiernne L [07M3/2017. | ... 0 | coeveeeeeeeeceeieieieeeeen0 [ e 2,331,705
000000 00 O [Yukon Capital PArtners 1 LP.........ccccociiiiririiiniiiienieresseisseisssiesiesesessssessssssessssssesssesssssssens | covenes DIIECR.....voevvviee et 07/18/2017. (V1 N 4,426,978
000000 00 O [Bison Capital PAMNErS V LP.........ccocuuriimrireiireieeiiesieeiseessesesssssssssessssesssssisssssssssessssessssisssssssssnnss | asvnes D111 AN ... |09/18/12017. | c.ovvvvnnvne 0 | om0 | s 1,059,121
000000 00 0 [Patriot Capital IV LP.......ccoivireririeiiiiieiiereieeiiesississesiessie s sessesessss s esssssssenssenenns. | crvenes DireCt.......cvevreeriirienes . 109/29/2017. 0 1,000,000
000000 00 O |Siguler Guff Small Business Credit Opp FUNG LP.........ccociiuerrriieiieiineiiesiseesseisesissssessseessssissssnns | ervnee DIIBCE. ...ttt 10/06/2017. | cooovvrnnne (V1 RN 3,085,307
000000 00 0 |GoldPoint Partners Co-INVESIMENt VI LP.........ccueiiiiiriiiniieiieiesisseissisessesssesiessssssssssesssiens | coveees Direct.....covvviviiiiniis ... | 02/26/2018. (U I 3,271,345
000000 00 O |Rembrandt Partners IV, L.P. ...ttt ssssssessssssans | crines D11 AN . 103/02/2018. (V1 I 1,555,000
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000000 00 0 [PINNACIE V LP...o.iouiiiiiiiieeieeii it | i DIIECR. ..o evees et 05/24/2018. (V1 I 0 5,062,500
000000 00 O |Intrepid Private EQUity FUND I, LP.........cccuiiiriiciieiieieniscisseisssiesiesssees s siesssessessssssessensnes. | ceons Direct .1 08/16/2018. (V1 0 1,348,063
000000 00 0 [RIAGE VENUIES IV LP.....oouiiriiriiiieiie ittt | cenas Direct . 107/27/2018. (V1 I 0 1,470,000
000000 00 O [Vestigo Ventures FUnd 1, LP.......ccoourvivmreneriinenerinnis Direct . 107/19/2018. (V1 0 1,250,000
000000 00 O [Midwest Mezzaning FUNA VI SBIC, LP.........cccccriiiiiiiireiinsieiieeieeesssise e ssssssssssssssnsnes. | conns Direct .| 08/06/2018. (V1 I 0 1,532,195
000000 00 O [AEAMEZZANINE IV LP.......couiieiiiiiericiceisetsrie ettt nsenies. | ceone Direct . 107/31/2018. 0 0 2,812,425
000000 00 0 |Anagenesis Capital Partners SBIC FUNG, LP..........ccoviiiiiiiiiciiiciisiesissicenissiesisssssseeesissisnis | eees Direct .1 08/15/2018. 0 0 1,091,541
000000 00 O [GryphON Partners V LP.........cvuueereermieiirieriessieesesissssesssssssesssessssssssssssssesssesssssssssssssssssssssssssssns | conns Direct . 108/31/2018. (V1 I 0 2,589,717
000000 00 O |Brookside Mezzanine Fund IV LP Direct .1 11/06/2018. (VI N 0 ...803,665
000000 00 0 |North Haven Senior Loan Fund LP Direct .| 12/19/2018. (0 I 0 2,296,999
000000 00 0 |GoldPoint Mezzanine Partners Co-Invest FUN A LP...........cccoovioiirioriniieeeeeeeseseeseeseisseseneens | e Direct .103/29/2019. | ..o 0 1,966,607 | ..oovovrerrieieieriennnns 2,444
000000 00 O [GMB Mezzaning Capital IV LP..........ccccriuiiermremrieiieriesiiessssessesssssss s eessssssssssessessssessesssssssnns | cenns Direct . | 04/09/2019. 0 325,000 1,550,000
000000 00 O [Performance Direct INVESIMENES IV LP.........cccoeiiriiiieiiiniiieiiesieeis st | conae Direct .| 04/24/2019. | ....cceonve. 0 1,653,938 | ..oovvcririrnes 2,275,669
000000 00 0 |BP Natural Gas Opportunity Partners I, LP............ccooiurirrirreirreicisereeseseeeseeseseenseeesessssesessessssenns | cenes Direct .106/12/2019. | ... 448,844 0
000000 00 0 | Gryphon Mezzaning Partners I LP..........c.oiiiiiiinrieissicsesisisee et esssssssssssensssines | eees Direct .| 06/26/2019. | ... 3,378,525 | o 459,527
000000 00 O [RPC EqUity INVESOrS, LLC........iuuurirrireeieriseiseniesssesiessseesssssssssssssensessssssssssse s sssessssesssesssssssnsnns | conns Direct .1 06/28/2019. | ... 2,000,000 0
000000 00 0 |Newstone Capital Partners IV LP..........ccooiiiiiiiiieiissiiesseesisisssssessss s sssessesinne. | eves Direct . 112/05/2019. 254,750 0
000000 00 0 |Carlyle Global Infrastructure Opportunity FUNG, LP..........ccccoirimriirininireeesesee e seeseenees | conee Direct .107/26/2019. | ... 451,747 0
000000 00 0 |Cyprium Investors V LP bbb | orien Direct .108/15/2019. | ... 0 0
000000 00 O [AEA Middle Market Debt FUN IV LP..........ocuuierimrierieeieeiscesssisessessessesssssesssssssnssesssesessssssannns | cenns Direct .109/11/2019. | ... 0 | o 2,758,744 | oo 166,371
000000 00 O [Riverside Credit SOIUIONS FUNG | LP.........ccooiiimiiieiieriieeisessise ettt sessssssnnes | cones Direct . 109/20/2019. | ... 0 | oorrvnrreennnn.5,841,656 | oo, 2,873,600
000000 00 0 |Siguler Guff Small Business Credit Opp FUNA 11 LP........coiiirieiereeirereiseeeee s seesesssnnens | ceeee Direct .112/05/2019. 0 0
000000 00 O [NB Strategic Capital PAMNErS...........cccoviiierirriiiiiiiienieiesisiissiessie e ssssnesnss | cooee Direct . [ 12/26/2019. | ... 0 . 0
000000 00 0 [Banyan Holdings Alpha, LLC. . . SRR O DIIECR. .1t er ettt 12/31/2019. (V) 540,395 0
2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics 0f Other = UNGFfIlIAEEG. ... iiiiiieiiiiiiiiii oottt 1188808ttt ennns | brenssssensensanes 23,847,119 | v 76,905,542
4899999, SUDHOTAL = UNBFIHIBEA. ... vttt ettt E 18£8 484844081081 46084088 HEEE L8 4EE 8R4 EE4EEE L8 HEEE A8 4EEE4£EE£EE 108481408 44EE 400810k 110EE  £84LE84EE R AR LR E R 1HEE 1R 84 EE4EE R EEE LR L4 E 4L E AR 1EEE L8 4EEE LRttt | erbinenr s 27,880,086 77,801,997

5099999. Totals....

27,880,086

77,801,997
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Annual Statement for the year 2019 of the  VWestfield Insurance Company

SCHEDULE BA - PART 3
Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain| Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./A.C.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) I Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated

G54050 10 2 |LAZARD LTD SHSA....... [ [BMU[JP Morgan.......ooooo [ 0911512014. | 1210272019, (654,316)] oo | 0 3,492522 | . 4,301,708 809,186
1999999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated..........ccccocvvvicrnnnns .(654,316) | o0 | 003,492,522 | 4,301,708 .809,186
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated

000000 00 0 | Citymark Capital Fund | LP.. . [ [DE.. [Redeemed Sr.......ococcrmece [1003/2016. [ 1010312019 ....... 3,936,139 0 0 I T 3,036,139 0] 0
2199999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated..........ccccoorioniiinniinnn | rvvnnns 3,936,139 0 0 0 [0 |0 [0 10000.3,936,139 | Lo 3,936,139 | .o (V] P (O [P 0
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated

000000 00 0 |GCG Investors Il LP ...| DE.. | Redeemed Shr.... ... | 12/05/2013. | 10/02/2019. 0 0 0 0 [ - e 0f.

000000 00 O |Newstone Capital Partners LP..........cc..cocuveeereneerereneriens .| DE.. | Redeemed Shr.... .103/01/2007. | 09/26/2019. 0 0 0 | oo [0 |0 | 158,632 | 34,217 | (V18 (124,315) | ... (124,315) | ..

000000 00 O |NYLCAP Mezzaning Partners Il LP..........ccccocveveiriernirevens [ coverieieiessisseeeeessienens DE.. | Redeemed Shr. 05/26/2010. | 12/19/2019. 390,327 0 0 0 [ ooeevrieieeenn0 [0 0 ] 0.390,327 | .l 524122 | (0] 133,79 | ... 133,796

000000 00 O |Newstone Capital Partners Il LP........... ...|DE.. | Redeemed Shr.... ... 12/10/2010. | 10/16/2019. 50,894 0 0 0 | oo [0 | eiiiiiinnd0 | viien.50,894 | 055,074 | i (V18 4,180 | v 4,180

000000 00 O |Northstar Mezzanine Partners V LP. .| DE.. | Redeemed Shr.... . 11/28/2007. | 12/18/2019. 522,148 0 0 0 (1 R 0

000000 00 O |GS Mezzaning Partners V LP........c.coocuruiernmirmerierineeiens | coevrinesieseesessessssseseneens DE.. | Redeemed Shr 11/30/2007. | 09/24/2019. | - 0 0 0 | oo [0 | 0 | = e | e 41448 | 0 S ————

000000 00 O |AEA Middle Market Debt Fund Il LP..........ccccovvrvermrrirnniiis ...| DE.. | Redeemed Shr.... ...109/02/2011. | 01/18/2019. | ......... 4,922,350 0 0 0 [ om0 [0 | 0 | 104,922,350 | ... 4,386,858 .0 .

000000 00 O |Midwest Mezzanine Fund V SBIC LP. .| DE.. | Redeemed Shr.... .07/05/2013. | 04/11/2019. | - 0 0 0 . . 0 | s 552,817 .0 ....552,817

000000 00 O |Brookside Mezzaning FUNd Il LP...........ccccovemrvenriernreiiinns | v DE.. | Redeemed Shr 08/21/2013. | 06/04/2019. | ............ 184,997 0 0 0 | oo (0 IO (O IO 0. 184,997 | ... 184,997 0 0

000000 00 O |GoldPoint Partners Co-Investment V LP ...|DE.. | Redeemed Shr.... ...|06/10/2014. | 12/17/2019. | ........ 1,315,881 0 0 0| 1,315,881 | L 3,439,080 .0 12,123,199

000000 00 O |Cyprium Investors IV LP...... ...| DE.. | Redeemed Shr.... ... | 06/16/2014. | 12/30/2019. | ......... 1,111,975 0 0 w0 | 111,975 | 1,266,896 .0 ....154,921

000000 00 O |AEA Mezzanine Fund Il LP.............. .| DE.. | Redeemed Shr.... .| 06/20/2014. | 10/07/2019. | ......... 1,313,663 0 0 0| 1,313,663 | .. 1,336,233 .0 22,570

000000 00 O |MPE Partners LP...........ccooovemmrvirnrrienne DE.. | Redeemed Shr 07/15/2014. | 11/05/2019. 2,986,710 0 0 0 ,202,771 0 6,216,061

000000 00 O |Dyalll US Investors LP......... ...|DE.. | Redeemed Shr.... ... 12/29/2014. | 10/28/2019. | - 0 0 .0 .0 ....175,589

000000 00 O |Peppertree Capital Fund IV QP LP......... .| DE.. | Redeemed Shr.... .101/29/2015. | 09/13/2019. 76,259 0 0 .0 (V1 I 0

000000 00 O |NB Private Debt ASP Fund LP....... DE.. | Redeemed Shr 02/25/2015. | 12/16/2019. ...730,063 0 0 0 .0 ..85,657

000000 00 O |Peppertree International Fund QP LP ...| DE.. | Redeemed Shr.... ... | 04/13/2015. | 12/06/2019. 606,045 0 0 .0 0

000000 00 O |Pinnacle IV LP.......cccocvoereneerneeiieirerieninns .| DE.. | Redeemed Skr.... .|05/27/2015. | 12/13/2019. 2,249,710 0 0 0] 2,249,710 | .o 2,249,710 0

000000 00 O |NB Private Debt Fund Il LP o DE.. | Redeemed Shr 10/30/2015. | 12/13/2019. 0 0 0 ,379,124 0

000000 00 O |BP Natural Gas Opportunity Partners LP. ...|DE.. | Redeemed Shr.... ... 12/07/2015. | 09/16/2019. 0 0 0| 1,195,304 | 1,195,304 0

000000 00 O |GoldPoint Mezzanine Partners IV LP. .| DE.. | Redeemed Shr.... .[12/21/2015. | 08/01/2019. 0 0 ...0 75,936 | oo 0

000000 00 O |Gryphon Partners IV LP... DE.. | Redeemed Shr 01/14/2016. | 07/24/2019. 220,895 0 0 0 .220,895 (V10 I

000000 00 O |Gridiron Capital Fund IIl LP ... | DE.. | Redeemed Shr.... ... | 11/07/2016. [ 12/20/2019. | ............ 125,465 0 0 ...0 (N I 498,186

000000 00 O |Newstone Capital Partners Ill LP.......... .| DE.. | Redeemed Skr.... .[11/09/2016. | 10/16/2019. 2,778 0 0 .0 .0 ...6,930

000000 00 O |Carlyle Distressed Opportunities IV ASP Fund.... DE.. | Redeemed Shr. 02/09/2017. | 12/27/2019. 0 0 0 .0 .345,587

000000 00 O [GCG Investors IV LP........c.cooceeerneenerierineinenns ...|DE.. | Redeemed Shr.... ...|03/14/2017. | 10/02/2019. 0 0 0 (U

000000 00 O |PA Direct Credit Opportunities Fund I, L.P......... .| DE.. | Redeemed Shr.... .105/15/2017. | 12/23/2019. 0 0 ...0 ] 174,419

000000 00 O |GoldPoint Partners Select Manager Fund Il LP.. DE.. | Redeemed Shr. 07/13/2017. | 10/22/2019. ’%70 240 0 0 0 0 .270,767

000000 00 O |Yukon Capital Partners Il LP. ... | DE.. | Redeemed Shr.... ...|07/18/2017. [ 12/05/2019. | ......... 1,833,817 0 0 0] 1,833,817 | 1,864,575 .0 ..30,758

000000 00 O |Bison Capital Partners V LP..... .| DE.. | Redeemed Skr.... .109/18/2017. | 10/25/2019. 600,513 0 0 0 [ 800,513 | . 871,025 .0 .270,512

000000 00 O |Siguler Guff Small Business Credit Opp Fund LP. DE.. | Redeemed Shr. 10/06/2017. | 11/12/2019. 0 0 0 ..1,487,467 0 123,672

000000 00 O |GoldPoint Partners Co-Investment VI LP ...|DE.. | Redeemed Shr.... ... 02/26/2018. | 09/20/2019. 0 0 0| 134,492 | 134,492 (V1 I

000000 00 O |Pinnacle VLP......cccoouvreremeenenieereiinnis ...|DE.. | Redeemed Shr.... ... | 05/24/2018. | 12/16/2019. 0 0 0| 1,054,687 | 1,054,687 (U

000000 00 O |AEA Mezzaning IV LP........ccccovveneevmeincrenneincnienns .| DE.. | Redeemed Skr.... ... 07/31/2018. | 09/04/2019. ’%14,218 0 0 . . 0] 314218 | L 314,218 (U1 I

000000 00 O |North Haven Senior Loan Fund LP...........ccoccerrmrinerirerines | covrrrnerienisseneeissseneneens DE.. | Redeemed Shr.........ccccconvvunne 12/19/2018. | 10/22/2019. | ............ 129,402 0 0 (U [ (0 [ (U I 0. 129,402 | ... 131,107 | s (V18 S 1,705
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Annual Statement for the year 2019 of the  VWestfield Insurance Company

SCHEDULE BA - PART 3
Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain| Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./A.C.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) I Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
000000 00 O |Gryphon Mezzaning Partners Il LP..........cccovverierineriens | covvvrnerieriseneeissseseniens DE.. | Redeemed Shr........cccccovvvunne 06/26/2019. | 12/23/2019. | . 216,732 0 0 0 0 .0 216,732 | ........ 216,732 | oo (V1 [ (0 IO (U I 4,669
000000 00 O |AEA Middle Market Debt Fund IV LP ....| DE.. | Redeemed Shr. 09/11/2019. | 09/11/2019. 10,284 0 0 0 0 .0 10,284 | .......... 10,284
000000 00 O |Riverside Credit Solutions Fund | LP .| DE.. | Redeemed Shr. 09/20/2019. | 12/20/2019. | ......... 4,033,278 0 0 0 | v [ O I 0 | s 4,033,278 | ... 4,033,278 . 148,399
2599999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characterlstlcs of Other - Unaffiliated...........oooveeveeeeerreereeeeeeesreerers | evens 34,119,613 0 0 0 |0 |0 |0 | 34,119,613 |...44,696,614 | .......ccoo.......0 | .. 10 577,001 | ..... 10,577,001 | ....... 1,525,799
4899999, SUDLOtAL = UNGFIIBLEA. ...t fE 8t | crreaa 42,202,591 | ....... (654,316) | ..ovvvvricrinns {1 I 0 (654,316) | oovoovvrinrnnn0 [ i 41,548,274 |...52,934,461 | ..o | 11,386,187 | ..... 11,386,187 | ....... 1,789,822
5099999, TOAIS.......o.vvveereireiiseise et es bbb s bbb LEReRR Rt | erbie 42,202,591 | ....... (654,316) | ...ooovvvnrinen (V1N (O O 0| s (654,316) | cvvoovvrrirnnnns 0 . 41,548,274 |...52,934,461 | ....ccccoovvvrrrrnncd 0 ... 11,386,187 | ..... 11,386,187 | ....... 1,789,822




Annual Statement for the year 2019 of the  VWestfield Insurance Company

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

ol3

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810 EH 7 |UNITED STATES TREAS BDS...... ..106.824 | ....covvene 9,614,160 | ....ccvvvnves 9,000,000 | ...ocvvrnees 9,154,690 | ...ovvvvvrerrreen0 | s (131,060) | v.oovrerrerrernan 0 (U 7.875 |....6.251 [FA....| oo 267,707 | ........ 708,750 | 06/18/2008. | 02/15/2021.
912810 EM 6 |UNITED STATES TREAS BDS...... ..114.449 26,895,515 23,500,000 24,553,838 | .ooovvvvviarrennn0 [ (374,238) | ..o 0 0 ... 7.250 |....5.368 |FA.....| ........ 643,536 | ... 1,703,750 | 12/30/2013. | 08/15/2022.
912810 EQ 7 |UNITED STATES TREAS BDS...... 16168 [ 307,845 | ..o 265,000 (LK) [P 0 0 ... 6.250 |......3.900 |FA.......| covereend 6,256 | ....cooeu. 16,563 | 09/29/2010. | 08/15/2023.
912810 EQ 7 |UNITED STATES TREAS BDS...... ...116.168 ...45,230,011 ..38,935,000 | .........41,992,165 | ....cccorvrrvnrirec0 | o (773,210) | oo 0 0. 6.250 |......3.900 |FA......| oot 919,152 | ..... 2,433,438 | 09/29/2010. | 08/15/2023.
912810 EW 4 |UNITED STATES TREAS BDS...... ...124.516 373,548 300,000 (5,967) [ wvoocverrererinnd 0 0. 6.000 |......3.480 |FA......| oo 6,799 | .ooovenee 18,000 | 08/24/2010. | 02/15/2026.
912810 EW 4 |UNITED STATES TREAS BDS...... ..124.516 22,319,493 | oo 17,925,000 | ..........20,393,758 | .....ccooorirurriran0 | o (356,554) | ...ouvevrrirnan 0 0. 6.000 |......3.480 |FA.......| oo 406,235 | ..... 1,075,500 | 08/24/2010. | 02/15/2026.
912810 EZ 7 |UNITED STATES TREAS BDS...... 2132141 13,214,100 e 10,000,000 | ..c0ooee. 11,119,570 | o0 | s (129,418) | veovvvvvrrrrernand 0 0. 6.625 |.....4.752 |FA......| ooeeee. 250,238 | ........ 662,500 | 12/26/2007. | 02/15/2027.
912810 FB 9 |UNITED STATES TREAS BDS...... L3143 | 7,439,164 | .....coceo... 5,660,000 | ..oooverere8,411,817 | o0 | (79,415) | .ovvvrverinn 0 0. 6.125 |.....4.129 [MN......| cooreeeee 44763 | ........ 346,675 | 06/08/2010. | 11/15/2027.
912810 FB 9 |UNITED STATES TREAS BDS...... ..131.434 ....23,973,562 ..18,240,000 | ...........20,662,816 | .....ccccovvvrrecc0 | i (255,924) | ..oovvvvrrrennnnd 0 0 ... 6.125 |.....4.129 | MN...... v 144,254 | ..1,117,200 | 06/08/2010. | 11/15/2027.
912810  FT 0 |UNITED STATES TREAS BDS...... ...132.758 2,655,160 ..2,000,000 [PRE: ) — 0 0. 4500 |.....2.645 |FA....... cernn33,995 | L 90,000 |05/04/2017. | 02/15/2036.
912810 QA 9 |UNITED STATES TREAS BDS...... ...120.035 +.37,210,850 | coocverne 31,000,000 | ........34,719,118 | cccvvvrviirinnnn0 | s (147,086) | ...oovvvrerrernan 0 0 | 3.500 |.....2.693 [FA......| cooens 409,823 | .....1,085,000 |12/12/2017. | 02/15/2039.
912810 QT 8 |UNITED STATES TREAS BDS...... 113648 | ..........34,094,400 | ............ 30,000,000 | ...........31,850,985 | ....ccccoimurriren0 | e (61,016) | w.ocvvvrerrirnn 0 0. 3125 |....2.748 [MN......| c.cccce. 121,051 | ... 937,500 | 11/16/2017. | 11/15/2041.
912828 2R 0 |UNITED STATES TREAS NTS, ...102.856 20,571,200 20,000,000 21,618 | oo 0 0 2.250 |.....2.382 |FA....| oo 169,973 | ........ 450,000 | 10/24/2017. | 08/15/2027.
912828 M5 6 | UNITED STATES TREAS NTS, ..102.723 8,217,840 ....8,000,000 (154 | s 0 0 2.250 |.....2.031 |MN...... 23,242 | 180,000 | 12/22/2016. | 11/15/2025.
912828 RR 3 |UNITED STATES TREAS NTS, ...100.789 | ............17,134,130 ..17,000,000 | . . 0] (13,818) | s 0 0 [.. 2.000 |.....1.914 [MN...... 83,901 | L 340,000 | 12/21/2015. | 11/15/2021.
0199999. U.S. Government - Issuer Obligation . XXX | 269,250,978 | .......... 231,825,000 | ......... 248,908,460 | .....cvvovvvriens 0]... (2,350,574) | ccvovvvreriiens 0 0 XXX XXX XXX | ... 3,490,925 |....11,164,876 XXX XXX
U.S. Government - Residential Mortgage-Backed Securitie:
36200R YA 4 |GNMA GTD PASS THRU POOL 570505...... ISSSTURURTRRRTIRN BTN [ I A L [P 19,771 |...110.312 18 [ e 0 0. 6.500 |.....5. 02/20/2002. | 12/15/2031.
36200S TX 8 | GNMA GTD PASS THRU POOL 571266...... [SSTTRRRURTIRN BN ] ..110.312 (O 0 0 ... 6.500 03/15/2002. | 10/15/2031.
36202D LF 6 | GNMA GTD PASS THRU POOL 003026...... et | e ..116.423 51 s 0 0 ... 7.000 03/07/2001. | 01/20/2031.
36202E CC 1 |GNMA GTD PASS THRU POOL 003667...... [SSTTRRRRRTIRN BTN ] ...115.679 (V27 0 0. 6.500 03/20/2006. | 01/20/2035.
36202E GS 2 | GNMA GTD PASS THRU POOL 003809...... et | JORN [FPUROPRORORT ) IOURRORRY OO ..115.536 | .... . . (U6 I 0 0. 6.500 03/21/2007. | 01/20/2036.
36202E JZ 3 | GNMA GTD PASS THRU POOL 003880...... [SSTTRRRRRTIRN BTN [ I Al L [ 291,057 |...119.316 | .coovrrirrrnecs 339,015 | .ovvvevrirn 284,131 | oo 289,488 (404) | oo 0 0 ... 6.500 11/17/2008. | 07/20/2036.
36202E KD 0 | GNMA GTD PASS THRU POOL 003892...... et | e LA ....195542 |..117.179 ...194,186 (UCL5) ) —— 0 0 ... 7.000 08/07/2007. | 08/20/2036.
36202E M3 0 | GNMA GTD PASS THRU POOL 003978...... ST IOV ] LA ..116.729 85 | oo 0 (U 7.000 09/24/2007. | 04/20/2037.
36202E  PC 7 |GNMA GTD PASS THRU POOL 004019...... et | e LA .. 117.599 208 | .o 0 (V1 7.000 09/12/2007. | 08/20/2037.
36202E PN 3 | GNMA GTD PASS THRU POOL 004029...... SOOI IOV ] LA . 114.314 156,774 (170) | wooeverirrirn 0 0. 6.500 10/09/2007. | 09/20/2037.
36202E PP 8 | GNMA GTD PASS THRU POOL 004030...... et | ] LA ...116.550 156,951 128 | i 0 (V1 7.000 10/11/2007. | 09/20/2037.
36202E PZ 6 | GNMA GTD PASS THRU POOL 004040...... JSSTTRTROTINN IOV . 1 ..114.423 ..1,066,411 (2,472) [ oo 0 0 ... 6.500 04/19/2010. | 10/20/2037.
36202E RG 6 | GNMA GTD PASS THRU POOL 004087...... et | ] LA ...115.858 (VA2 0 (VN 7.000 05/20/2008. | 02/20/2038.
36208V 6T 7 | GNMA GTD PASS THRU POOL 462682...... JSSTTRTROTINN IOV ] LA ...110.601 (156) | weuervervrrern 0 0 ... 6.500 03/28/2006. | 04/15/2028.
36224K  LH 0 | GNMA GTD PASS THRU POOL 330728...... et | s e LA ...104.356 [(1E) ] I 0 (V) 7.500 02/09/1995. | 03/15/2023.
36241K FV 5 | GNMA GTD PASS THRU POOL 781980...... JSSTTRTROTINN IOV ] LA ..117.684 (2,369) [ ..oovevrrererennd 0 0. 7.000 11/27/2006. | 12/15/2034.
36290U F9 2 | GNMA GTD PASS THRU POOL 617692...... SOOI BTN . 1 ...112.255 [(1212) ) E— 0 0. 6.500 12/10/2007. | 09/15/2037.
362900 GE 0 |GNMA GTD PASS THRU POOL 617697...... JSSTTRTROTINN IOV ] LA ...113.599 (475) | v 0 (I 7.000 10/18/2007. | 09/15/2037.
362900 H4 1 |GNMA GTD PASS THRU POOL 617751...... SSTTURTITORRNTOROTORN BOVPPON ] LA 13741 (249) | oo 0 (U 7.000 10/24/2007. | 10/15/2037.
36291Y LP 0 | GNMA GTD PASS THRU POOL 642134...... SOOI IOV ] LA ...104.818 666 | ..overreinne 0 (I 7.000 10/18/2006. | 08/15/2036.
36294S EF 0 | GNMA GTD PASS THRU POOL 658134...... [SSSTURUTRTRTRRRTORN ROV ] LA ...115.361 (437) | v 0 0 . 7.000 01/18/2007. | 10/15/2036.
36294T 2P 9 | GNMA GTD PASS THRU POOL 659682...... SOOI BV . 1 ...110.460 (536) | eurverrrrernn 0 (I 7.000 01/17/2007. | 10/15/2036.
36294T YE 9 |GNMA GTD PASS THRU POOL 659609...... [SSSTURUTRTRTRRRTORN ROV ] LA ..110.147 (V20X 0 (U 7.000 10/13/2006. | 08/15/2036.
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36295A DH 5 | GNMA GTD PASS THRU POOL B64404...........coovrerrrieireieneiieriesessesisseians | voreees 114345 | 388,866 | 340,081 | ...coovvonenns 351,690 [ .o 0 (888) | v 0 0 ... 6.500 |......5.910 |MON... 02/11/2008. | 10/15/2037.
36295H R9 3 [ GNMA GTD PASS THRU POOL B71112......courerrierierinerieeiecesseissisesieens | oveens ...116.099 44,346 45,700 | oerieriierieeeen0 | (7) | e 0 0 ... 6.500 |......4.425 |MON... 11/13/2007. | 08/15/2037.
36295Q PH 7 | GNMA GTD PASS THRU POOL B77324..........oovvveeriiaeeieceiiseeeiseseiseneinnns | cevinns ...111.966 .35,864 37,075 | 0 [ 24 | 0 0 ... 6.500 |......3.717 |MON... 12/12/2008. | 09/15/2038.
36296Q PX 1 |GNMA GTD PASS THRU POOL 698038...........ceurvrererrermrimeemenienerieriessinenens | ceves 112438 | 126,949 | 112,905 | vovviereerrn 118,833 | o0 | 391 | 0 0 ... 6.500 |......3.478 |MON... 04/16/2009. | 01/15/2039.
36296T QN 6 | GNMA GTD PASS THRU POOL 700761.........oervermrrermeeesreseiresriessissessiseees | s ...112.084 66,765 | ...coovrrreenn88,926 | o0 [ e (218) | 0 0. 6.500 |......5.799 |MON... 12/10/2008. | 10/15/2038.
36296U NG 1 [GNMA GTD PASS THRU POOL 701591.......coorvrmrimerierinerierirscesseissrieninnnns | vveens ...113.695 265,311 | e 171,981 [0 | e (1,150) | 0 0. 6.500 |......5.827 |MON... 03/25/2009. | 01/15/2039.
36296X E4 2 | GNMA GTD PASS THRU POOL 704055...........covemrveimeeieneiienrieseseseiseeees | e 114,140 219,015 | 227,648 | 0 | e(385) | 0 0. 6.500 |......5.461 |MON... 03/10/2009. | 11/15/2038.
36296X GG 3 | GNMA GTD PASS THRU POOL 704099..........cvverrermremermeeenerienerneesenisseeses | vereees 114192 L 217,988 190,897 | i 198,340 [ veeiieniieenn0 | e (609) | e 0 0. 6.500 |......5.849 | MON... 03/17/2009. | 12/15/2038.
383739 2A 6 |GNMA DT 24 PE.......cooviiiirrrrinneinnsinennisessissssissssssssssssssssssnssssnssssnnsss | envinne | oo | eovneereeedh | v | i 649,851 | L. 99.947 | oo 619,134 | oo 619,459 | ....oe0erern837,534 | o0 [ (1,077 [ 0 0 ... 7.000 |.....6.131 |MON... 12/04/2006. | 05/20/2031.
38379X  XQ 8 | GNMA 16 101 LN...ooouierieriereceiesieeeseeieeieenns ..|CF.. .5,182,031 101106 | .oooovvereees 5,055,297 5,000,000 5 119,495 ..... 0 0 | 3.000 |......2.561 [MON... | .. 08/15/2016. | 07/20/2046.
38379X  XR 6 |GNMA 16 101 QM. CF.. 7,197,969 |..... 99.621 6,973,451 | oo 7,000,000 | .ooorernee. 7,143,463 | o0 | en(31,934) | o, 0 0 [.... 3.000 |.....2.712 [MON... | .. 08/19/2016. | 05/20/2046.
0299999. U.S. Government - Residential Mortgage-Backed SECUNIES. ... s | aeessneens 19,212,970 XXX ... 19,448,577 | .o 18,534,426 19,031,757 [ o0 | i n(80,887) | oo 0 0 XXX XXX XXX , XXX XXX
0599999. Total - U.S. GOVEINMENL........uuiiiiiiiiiiiiiiniiiieiiesi it 286,665,465 XXX ..288,699,555 | .......... 250,359,426 .267,940,217 | o0 | i (2,431,461) | oo 0 0 XXX XXX XXX | ... 3,557,570 |....11,964,619 XXX XXX
All Other Gover - Issuer Obligations
110709 DL 3 |BRITISH COLUMBIA PROV CDA BD........oovuiiiiieiiresireeiseisseississsiessssnnns | eveens Al. ..123.514 ...31,002,014 25,100,000 28,493,532 | ovvvvirvrrrennn0 | s (491,102) | vooovvevrrrirnand 0 0. 6.500 3.953 [ | 00 752,303 | ... 1,631,500 |01/07/2015. | 01/15/2026.
748148  PB 3 |QUEBEC PROV CDADEB.......ccosiviririeriiirierieseiesississssssssssssssessssssssssas | sevens Al. L8811 [ 6,534,605 5,500,000 5,825,914 | ..o | (84,840) | ...cvvvrvrninne 0 (U 7.500 5.584 |JJ....... | ........190,208 | ........ 412,500 | 11/21/2013. | 07/15/2023.
748148  PD 9 |QUEBEC PROV CDADEB.........ooviiiiiiriineiisiiesiisisssissisesssssssnessssisssssns | svises Al. ..119.814 9,974,516 | ..ccvvvnes 8,325,000 | ..ocvvrees 9,226,716 | ..ovvvovvvrerreeean0 | s (197,623) | ..o 0 0 ... 7125 4.220 |FA......| .......233967 | ........ 593,156 | 01/17/2014. | 02/09/2024.
458182 BV 3 |INTER AMERICAN DEV BANK.......ccciiiuirieriiereiseesesssssienssseesssessssssesinss | voveees D|... ...124.948 ....11,245,320 9,000,000 9,999,721 | oevviververieren0 | (157,575) | oo 0 (U 7.000 4.669 |JD.......| .........28,000 | ........ 630,000 | 04/19/2010. | 06/15/2025.
45818Q AD 1 |INTER AMERICAN DEV BANK.......coouiirriinniieiieseiseissisesissssssiesesssssssins | svisens D ...128.993 25,798,600 20,000,000 22,677,267 | oo | o (292,047) | oo 0 0. 6.750 |.....4.621 |W....... | ........622,500 | ... 1,350,000 |12/07/2011.| 07/15/2027.
459056 LD 7 |INTERNATIONAL BK RECON & DEV........ovvuuiremeeririnerierineeseessesissssenienes | vereees D|.. . 117.423 25,245,945 21,500,000 23,208,864 | ..oovvvverrcienn0 | s (509,131) | weoovveerrenan 0 (U 7.625 4791 | W....... ....1,639,375 | 11/12/2009. | 01/19/2023.
46513E  FF 4 |AIDISRAEL GTD NT CL T A.ciiiiiiiiiiieineieresissiesiessssiesssssesssssssesessnnes | covenes Cl.. L A13.043 | 5,652,150 5,000,000 5,535,105 | .oovvvvrrrivieens0 | i (136,007) | oo 0 0. 5.500 2466 |MS.....| ........78,681 | ........ 275,000 | 12/22/2014.]09/18/2023.
46513E X 1 [AID ISRAEL ..ot enssssssns | eeeias Cl|.. ..115.229 2,880,725 2,500,000 2,787,492 | ..vvvvvrineinenn0 | (62,026) | ...cvvvvrvrenne 0 0. 5.500 .2.663 |AO...... | «.e....24,826 | ........ 137,500 | 11/10/2015. | 04/26/2024.
656836 AA 1 |NADEVELOPMENT BANK......oiiiiriiierisriarinsisisssissssssssssssssssnssssssssssssenssnsnes | oneres D|. ..100.280 | ..o 9,025,200 9,000,000 9,013,714 L0 (125,326) | ooovvvricinnns 0 0. 4.375 |....2.949 |FA....... 425 | s 393,750 | 08/02/2013. | 02/11/2020.
0699999. All Other Governments - Issuer Obligation XXX | s 127,359,075 | ..ccvovvee 105,925,000 | ......... 116,768,325 | ..ovoivriviinii 0 ... (2,055,677) | coovvvrnvnrnens 0 0 XXX XXX XXX | ... 2,821,329 | ....7,062,781 XXX XXX
1099999. Total - All Other GOVEIMMENES. .......evuuieeierereresinessrerssseers st s snenes XXX | s 127,359,075 | .......... 105,925,000 | ......... 116,768,325 | oo 0 ... (2,055,677) [ vovervvrrriininnns 0 0 XXX XXX XXX | .. 2,821,329 | .....7,062,781 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligation:
13063B  JB 9 | CALIFORNIA ST TAXABLE BAB GO........ccoviirivrnrineirinieinnseiessnsensiessssisssssses [ oveine | o | vevveninns 1 e 1FE 7,994,790 |...104.740 | .............. 6,808,100 6,750,219 | o0 | eiend(292,713) | e 0 (V1 7.700 |.....2.981 [MN......| ......83,417 | ....... 500,500 | 07/08/2015. | 11/01/2030.
207720 K3 5 | CONNECTICUT ST SER E GO......cecuurrvrieiieineessnsiseiiesisensssessssssssssssenes | sevees 2| 1FE 5,668,850 |...117.165 5,858,250 . 5472724 | oo | e (76,343) | 0 0. 5.000 |.....3.140 |FA......| ....... 104,167 | ........ 250,000 |05/09/2017. | 08/01/2030.
246381 HD 2 | DELAWARE ST UNREFUNDED GO........ccovuriireririeeinininseernsiesssssssseenss | coveres 2| . 1FE 855,241 |...101.928 798,096 | ...cvocvvirnne 783,000 | ..oovevvreinens 791,887 | o0 [ e (17,421) | 0 0 . 5.000 03/22/2016. | 07/01/2025.
341150 5B 2 |FLORIDA ST REF DEPT TRANSN RIGHT OF WAY... 2 114,148 ..6,729,025 5,895,000 6,193,569 | .oooovveverirrrnnn0 [ iienn(29,963) [ oo 0 0 | 4.000 08/06/2018. | 07/01/2038.
34153Q NL 6 |FLORIDA ST BRD ED PUB CAP OUTLAY SER B G ........... 2 114969 | 3,477,812 3,025,000 3,186,042 | ..ocvivivviennn0 | e d(16,380) | oo 0 0 ... 4.000 08/06/2018. | 06/01/2035.
373385 AT 0 |GEORGIA ST SER A2 GO....oovreririeeiseireeiseiessesise e Co 2 ...113.353 5,667,650 5,339,882 | .ooviverrrrrnennn0 | eiieeenn(82,600) | oo, 0 (U 4.000 07/06/2017. | 02/01/2035.
373385 BW 2 |GEORGIA ST TAXABLE SER B GO.......covirrirviriirerieisirsiesissienssesssssssesnns | oveine | | vevveeinns 1 .. 102.608 | ..o 4,186,406 4,080,000 | ..cocvvvvrvreeecn | v [ 0 0 [ 2920 |....2.920 |FA......| .........49,640 | ........ 119,136 | 06/21/2017. | 02/01/2029.
373385 DK 6 |GEORGIA ST TAXABLE SER B GO......ccoururririreirerieieiisssssessessssessssins | sevens ...108.526 7,965,808 7,208,784 | oo | 9,995 | 0 0. 3.600 |.....3.808 [JJ....... | ... 132,120 | ... 256,166 | 11/09/2018. | 07/01/2030.
373385 DL 4 | GEORGIA ST TAXABLE SER B GO......coovivvirrrirneirsrisesissesssesssessssnenes | cevenns ...107.964 17,225,656 .15,955,000 | ...........15,789,333 | ccccovvrivrrirecrsn0 | i 11,307 | i 0 0. 3.650 564,563 | 10/04/2018. | 07/01/2031.
419792 RX 6 |HAWAII ST GO...cvuiiiriircirneiseiiesie st esssssssssssssssssessssssssssessssssssenas | seeees 2 112,313 5,615,650 5,000,000 | ..ccceeern.5,316,515 | oovrivrirerriennn0 | eieiinn(38,022) | v 0 (I 4.000 |.....3.030 [MN......]| .......33,333 | ....... 200,000 |06/26/2017. | 05/01/2037.
419792 WX 0 [HAWAII ST SER FT GO.....vtveririiriirieriesieeisiss e C.... 2 ...113.488 ...11,348,800 | ............10,000,000 | ...........10,488,112 | ...ccccevrvvrinenc0 | cerreirrn(52,508) | oo 0 0| 4.000 |......3.301 | W....... | ........200,000 | ........ 400,000 |02/13/2018. | 01/01/2037.
57582N  H7 3 | MASSACHUSETTS ST REF SER C GO.....cccoourerrereimereerirenineiseesssessessnsees | revene | or | sevvnerinnns 112719 6,554,610 ..5,815,000 | .............6,285,065 | ...ocoovivrriverieen0 | eiernn(153,223) | v 0 0. 5.500 |......2.603 [JD.......| .........26,652 | ........ 319,825 | 11/22/2013. | 12/01/2022.
649791 DL 1 [NEW YORK ST SER A GO....coocoorrmmrrmirieriierierireesssssessesssessesesssssssssssssssenss | sevenes 2 04764 | e 5,238,200 5,000,000 5,182,159 | .ovvivvrrerrneen0 | s (159,113) | i, 0 0. 5.250 |.....1.950 [FA......| ..........99,167 | ........ 262,500 | 08/24/2012. | 02/15/2024.
649791 DM 9 [NEW YORK ST SER A GO....coocoumirmrimriinieeiiesineesssisesiesssessssesssssssssssssnnes | sevenes 2 ...104.764 ..4,190,560 ....4,000,000 4,108,738 | oovovvverierennn0 [ i (94,222) | oo 0 0 5.250 210,000 |08/22/2011. | 02/15/2025.
677522 NF 7 | OHIO ST REF INFRASTUCTURE IMPT GO.......cvvvumrimirierirerereeinerneriesrnens | ceven 2 3570 | e 3,744,971 3,297,500 3,591,494 | ..o | e (65,795) | v 0 0 | 5.000 |.....2.721 |MS.....| ..........54,958 | ........ 164,875 | 11/18/2016. | 09/01/2034.
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68608K 6Z 6 |OREGON ST ST PPTY SER J GO SOOI IO . 2| 1FE| v 3,477,210 |...105.193 | ...coooennee 3,155,790 3,000,000 3,072,952 | o0 | ciieiein(52,865) | v, 0 0. 5.000 |.....3.120 [MN.....{ ..........25,000 | ........ 150,000 | 06/01/2011. | 05/01/2023.
70914P  PQ 9 |PENNSYLVANIA ST TAXABLE BAB SER B GO.... v [ s . 2| e 1FE]| .... 5,706,850 |...102.156 | .............. 5,107,800 5,000,000 5,078,766 | ...ocvovvrervrrreeen0 | e (143,122) | v, 0 0. 5.850 |.....2.880 [JJ....... v 134,875 | L 292,500 |05/13/2015. | 07/15/2030.
882722 N8 0 |TEXAS ST WTR FINL ASSIS SER B GO.......coocorrirrierireirneiseiieiissesesesseenns | sevs [ I 2| 1FE]| .... 2,195,678 |...106.049 | ... 2,014,931 | oo 1,900,000 | ...ooovvevnee 1,954,259 | ..coovvvvirenricnnn0 | iien(32,948) | i 0 0 ... 5.000 |.....3.135 |FA....... v 39,583 | i 95,000 | 10/26/2011.| 08/01/2025.
882723 4R 7 | TEXAS ST TRAN COMM HIGHWAY SER A GO I . 2| e TFE| v 1,175,710 [...119.609 | ..ccovvrnnne 1,196,090 | ..ooovvreneee 1,000,000 | ..ccovvreene 1,122,217 | o0 | e (17,632) | e 0 0 . 5.000 |......2.851 [AO...... [ «eee....12,500 | oo 50,000 | 11/14/2016. | 04/01/2033.
882723  6Z 7 | TEXAS ST REF TRANSPTN COMMN MOBILITY GO......cooovvrrmrenrirnrisninniins | vevree oo | erivriirini2 | s 1FE ...124.294 4,350,290 | ..oovvvrnvn. 3,500,000 | covoovevns 4,008,668 | .....coovvvrirernns0 | riierns(57,539) | oo 0 0. 5.000 |.....2.900 [AO...... | ... 43,750 | ....cco 175,000 | 03/17/2017.| 10/01/2031.
882723 7A 1 | TEXAS ST REF TRANSPTN COMMN MOBILITY GO.... o N 2 1FE]| .... 2124014 | 6,200,700 5,000,000 5,696,217 | ..ovvvoverrerrneeen0 | eireerecn(78,808) | v, 0 (U 5.000 |.....2.974 |AO...... | ..........62,500 | ........ 250,000 |03/06/2017. | 10/01/2032.
882723 'NB 1 | TEXAS ST REF TRANSPTN COMMN MOBILITY GO.....oocovveiriniineiniineirs | ceve [ 2| e 1FE]| .... ...114.948 1,149,480 ....1,000,000 1,087,915 | o0 | ienn(19,233) | i 0 0. 5.000 |.....2.791 |AO...... v 12,500 | e 50,000 |07/08/2014. | 10/01/2028.
882723 PV 5 | TEXAS ST TAXABLE PUBLIC FIN SER B GO.. (ST PO . 2| 1FE]| .... X ..106.206 | ..ooourene 4,566,858 4,300,000 | . 4,493,903 | o0 [ i (37,947) | oo 0 0. 3.573 |.....2.558 |AO...... v 38,410 | i 153,639 | 04/28/2016. | 10/01/2027.
939745 SV 8 | WASHINGTON ST SER C GO . SRR PPN e | e AFE| v 6,833,954 |...110.883 | .............. 6,054,212 | ..ooovvvrnes 5,460,000 | ..o 5,923,690 | ...coovvrirvrrirennn0 | e (124,043) | i, 0 0 ... 5.500 |.....2.929 [Jd.ccc | coens 150,150 | ........ 300,300 | 11/14/2011. | 07/01/2023.
93974D SS 8 |WASHINGTON ST SER 2016 A GO. (ST I . 2| 1FE]| .... 5,864,550 |...117.200 | .....ccooonue 5,860,000 5,000,000 5,611,498 | ..o | ieens(100,429) | oo, 0 0 | 5.000 |.....2.630 |FA...... v 104,167 | oo, 250,000 |05/31/2017. | 08/01/2035.
93974D YN 2 [WASHINGTON ST SER 2017 A GO. ceeverenneins | e . 2| e 1FE| ... .3,592,230 |...119.172 3,575,160 3,000,000 3417446 | ..o | ceen(57,259) | e, 0 0 ... 5.000 |.....2.680 |FA....... ceerenn62,500 | o 150,000 | 11/07/2016. | 08/01/2037.
93974D  YP 7 |WASHINGTON ST SER 2017 A GO [T [ . 2] 153 I 5,978,100 |..118.875 | ..o 5,943,750 5,000,000 5,689,292 | oo | i (94475) | o, 0 0 [ 5.000 |.....2.700 [FA....| cccee 104,167 | ....... 250,000 | 11/03/2016. | 08/01/2038.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..... .. et enieen ......... 145,227,098 XXX worr. 144,584,655 | ........ 129,850,500 | ......... 136,939,346 | ........cooeeeee0 | ... (1,833,299) [ ... 0 0 XXX XXX XXX | ... 2,174,959 | ... 5,998,164 XXX XXX
1799999. Total - U.S. States, Teritories & Possessions (Direct and Guaranteed) . [SSSRRRRTIN IPSTR 145,227,098 XXX | s 144,584,655 | .......... 129,850,500 | ......... 136,939,346 | ..o | 10(1,833,299) | v 0 0 XXX XXX XXX | ... 2,174,959 | .....5,998,164 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
011415 PZ 3 |ALAMO TX CMNTY CLG DIST REF MAINT TAX GO....cccovvvrreririermrirernserinens | cevenes [P RN IOV {11 [ 3,144,915 |..113.294 | .............. 2,888,997 2,550,000 2,772,682 | coovvvvvrrerrneeen0 | et (67,673) | v, 0 0 | 5.500 |.....2.570 |[FA......| ..........52,983 | ........ 140,250 | 01/30/2014. | 02/15/2023.
05914F Q8 6 |BALTIMORE CNTY MD GO.....ccovvvimiirriirrireiineirsninsisessesesssssssesssssssssesssens | eovenee | o | eoeerrerin | covees 1FE 5,343,100 |..115174 | ..ccoovvvennns 5,758,700 5,000,000 5,288,845 | ....cocoviverriree0 | eiieeeenn(30,527) | v 0 0. 4.000 |.....3.190 |MS......| ..........66,667 | ........ 200,000 |03/05/2018. | 03/01/2034.
05914F Q9 4 |BALTIMORE CNTY MD GO ceeveerenn | e N Y2 1FE]| ... 2,131,980 |...114.561 | ....... 2,291,220 2,000,000 2,111,132 | e | e (11,729) | 0 (U 4.000 |.....3.220 |MS......| ..........26,667 | .......... 80,000 | 03/06/2018. | 03/01/2035.
199492 TQ 2 |COLUMBUS OH REF SER 2017A GO . ceeveeenesnsinns [ s . 2| e AFE| v 4,046,616 |..114.759 | .............. 4,246,083 | ....coonnvn. 3,700,000 | ..oovrereees 3,981,783 | oo | (34,570 | v 0 0 .. 4.000 |......2.830 |AO...... | .cc......37,000 | ... 148,000 | 02/06/2018. | 04/01/2031.
235308 WA 7 |DALLAS TXINDPT SCH DIST UNLTD TAX 2016. L 117.919 2,358,380 2,000,000 2,235,868 | ..ovvoverrvrrrenn0 | cieenn(82,619) | v 0 0. 5.000 |.....2.530 [FA....| ... 37,778 | ... 100,000 | 03/20/2017. | 02/15/2027.
35880C XJ 8 |FRISCO TX SCH DIST SER 2017 GO.............. LA14.267 | 4,570,680 | ... 4,000,000 | ...coornnnn 4,331,627 | oo [ i (41,688) | oo 0 0 [ 4.000 |....2.712 |FA......| .........60,444 | ... 160,000 | 08/01/2017. | 08/15/2031.
35880C XN 9 [FRISCO TX SCH DIST SER 2017 GO... ...113.053 5,652,650 5,308,969 | ..ccoooovvverierien0 | eiierenn(38,341) | o 0 (U 4.000 |.....3.028 |FA.......| ..c......75,556 | ........ 200,000 |07/19/2017. | 08/15/2035.
35880C XP 4 |FRISCO TX SCH DIST SER 2017 GO... L2779 | 4,567,550 . 4,246,874 | ..covoviveeen0 | i (24,233) | e 0 0 [ 4.000 |......3.230 |FA......| .........61,200 | ........ 162,000 | 07/05/2018. | 08/15/2036.
414005 GZ 5 |HARRISCNTY TX REF SERA GO 2102912 [ 4,116,480 | ..............4,000,000 | ............. 4,071,283 | coovovvverreeieen0 [ i (93,148) | oo 0 0. 5.000 |.....2.580 |AO...... [ ..........50,000 | ........ 200,000 | 11/29/2011. | 10/01/2022.
438670 4C 2 |HONOLULU HI CITY & CNTY SER A GO [ . L12.643 | 5,006,981 4,785,618 | ..coocvivvereeeen0 | i (45,355) | e 0 (VN 4.000 |......2.748 |AO...... | .........44,450 | ........ 177,800 | 10/31/2016. | 10/01/2034.
442403 BY 6 |HOUSTON TX INDEP SCH DIST REF LTD TAX GO......cvvvvrrerrrinerierirenerenns ] X \ ...104.638 5,231,900 . 5,222,108 | ..ccovoververierean0 | errnn(195,384) | v 0 0 . 5.250 |.....1.250 [FA......| ..........99,167 | ........ 262,500 | 11/26/2012. | 02/15/2021.
442403 KA 8 |[HOUSTON TX INDEP SCH DIST REF LTD TAX GO. 110651 | 3,319,530 3,000,000 3,125,989 | o0 [ e n(28,385) | e 0 (VN 4.000 |....2.911 |FA....| .........45,333 | ....... 120,000 | 11/19/2014. | 02/15/2027.
442565 52 6 |HOWARD CNTY MD REF CONS PUB IMPT SER A G.. ...104.926 4,197,040 | ..oocornnvne 4,000,000 | ..ooovvrneen 4,173,631 | o0 | e (152,227) | o 0 0. 5.500 |.....1.581 [FA....| ..........83,111 | ... 220,000 |03/20/2013. | 02/15/2021.
44256P  JS 3 |HOWARD CNTY MD PREREFUND PUB IMPT SER B 106231 | 4,355,471 4,271,789 | o0 | il (102,764) | oo 0 0 . 5.000 |.....2.351 [FA....| .. 77,444 | L 205,000 | 04/28/2017.| 08/15/2022.
44256P JW 4 |[HOWARD CNTY MD UNREFUND PUB IMPT SER B G. ...106.296 ..6,271,464 . 6,147,209 | .oooovvvverrieerean0 | e (147,880) | oo 0 0. 5.000 +..295,000 | 04/28/2017. | 08/15/2022.
49474F  PJ 3 |KING CNTY WA SER E GO L1019 | 8,881,520 8,000,000 8,426,132 | .oovveveiiiieinnnnd0 | e (64,895) [ e 0 0 ... 4.000 |......3.010 |JD...cc.| veerer. 26,667 | ... 320,000 |07/14/2017.| 12/01/2035.
584002 QY 8 |MECKLENBURG CNTY NC REF SER C GO ...115.938 1,797,039 1,550,000 1,728915 | o0 | e (43,326) | oo 0 0. 5.250 |.....2.160 [JD...ccc. | correerrn. 6,781 | i 81,375 | 06/04/2014. | 12/01/2023.
681712 PK 5 |OMAHA NE REF OMAHA CONVENTION CTR GO.... 05114 | 4,204,560 4,000,000 | . 4127,870 | o0 | i (99,464) | oo 0 0 [ 5.250 |.....2.630 [AO...... | ........52,500 | ........ 210,000 |06/03/2011. | 04/01/2021.
681712 PM 1 | OMAHA NE REF OMAHA CONVENTION CTR GO.... 113194 6,225,670 | ..ooovvvrnees 5,500,000 | ..ocvvrnees 5,867,025 | ..ocoovrrevereeneen0 | e (105,880) | v 0 0. 5.250 |.....3.075 [AO..... | ..oe.....72,188 | ......c. 288,750 | 06/23/2011. | 04/01/2023.
681712 PN 9 | OMAHA NE REF OMAHA CONVENTION CTR GO....ccovviviiirinnisiereniseesnessissnss | coveres ...117.045 5,000,000 5,493,704 |......ccococeeeen.0 | ... (108,064) | ... 0 0. 5.250 . 262,500 | 09/29/2011. | 04/01/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation XXX v 91,794,165 | . 82,795,000 | ........... 87,719,053 | .........cccoee...l0 | ... (1,478,150) | ... 0 0 XXX | XXX | XXX |...1,153,005 | ..... 3,833,175 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . . XXX | s 91,794,165 | ............ 82,795,000 | ........... 87,719,053 | .oovvvvvvienenn0 | o (1,478,150) | oo 0 0 XXX XXX XXX | .. 1,153,005 | .....3,833,175 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligati
11502R  AA 8 |BROWARD CNTY FL TAXABLE 1/2 CENT SALES T.....ccovvvnmvvmevrerrmerirenirnees | e | o [ reverienns 1 2103122 | e 5,413,905 5,250,000 5,373,135 | .ovovvvrrrrrrrreen | i (160,856) | ....ooorvverene 0 0. 5.764 |.....2.580 [AO...... | .........75,653 | ........ 302,610 |07/17/2015. | 10/01/2025.
15504R  GF 0 | CENTRAL PUGET SOUND TRANSIT AUTH SALES T.......... o |Co ]| 2 ...118.185 ..5,909,250 ....5,000,000 | . 5,486,386 (74,842) | o 0 0 . 5.000 +r.250,000 | 03/21/2017. | 11/01/2036.
303891 YA 7 |FAIRFAX CNTY VA AUTH WTR REV REF [SSSTURPURTTORPORIORN IOV . 2 .108.738 | oo 2,375,925 2,185,000 2,309,119 (53,104) | wooovrverrrrennnnd 0 0 | 5.000 |.....2.390 |AO..... | «cc.e.27,313 | ..o 109,250 | 07/29/2014. | 04/01/2029.
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3130A3 5M 2 |FEDERAL HOME LN BKS . ceevereneeneins [ s [P0 PO IR L 5,546,700 |...110.567 | .....c.o..c.. 5,528,350 | ...ccvvrnen 5,000,000 | ..oorerneen 5,416,178 | .oovvveirccinnnd (1 I (37,419) | .ocvvrrrin 0 0. 3500 |.....2.527 [MS.....| .........52,014 | ....... 175,000 | 05/23/2016. | 09/14/2029.
3130AG GA 7 |FEDERAL HOME LN BKS . [SSSTIRRIN I ] 7,481,250 |...100.340 | ......cco..ce. 7,525,500 ....7,500,000 7,481,555 305 | oo 0 0 | 3.550 |.....3.570 [MN...... v 24,406 | 133,125 | 05/22/2019. | 05/28/2036.
31331H 2S 5 |FEDERAL FARM CRBKS...... . ISR PR ] .3,805,890 |...127.194 | .... 3,815,820 | ...... ....3,000,000 | . 3,349,051 | ... 0| (52,606) | ..ooocvvererienan 0 0 ... 6.890 |......4.547 |MS...... v 02,584 | L 206,700 | 04/20/2009. | 09/12/2025.
31331L  JL 3 |FEDERAL FARM CR BKS...... . v [ s [P0 PO IR L 5,974,800 |...145.790 | ....ccooouee. 7,289,500 | ...ccvvvnees 5,000,000 | ....ocvvnee 5,639,653 | ..o (1 I (39,992) | ..o 0 0 ... 6.750 |......5.247 |JD.......| .........23,438 | ........ 337,500 | 05/19/2009. | 06/06/2031.
31331V Y2 6 |FEDERALFARMCRBKS...... . ceeverrnnis [ s ] ...106.288 ....10,628,800 ..10,000,000 | ... 10,182,559 | ..ooovviierriirann0 | i (106,522) | ...voovvvrrinnn 0 0. 5.500 |.....4.321 [FA..... 10 206,250 | ........ 550,000 | 11/23/2009. | 08/16/2021.
3133EH 7K 3 |FEDERAL FARM CR BKS...... . v [ s ] . 107.810 | oo 5,390,500 | ..............5,000,000 | ...........4,804,903 | ...ccovvrrvirirens0 | e 11,609 | o 0 0. 3.130 |.....3.505 [JJ....... v 10,425 | L 156,500 | 09/05/2018. | 01/19/2033.
31338 WR 6 |FEDERAL FARM CRBKS...... . e [ s ] ...101.897 6,623,305 | ..............6,500,000 | ..........6,500,000 | ...ocorurrrirmrriran0 | o0 | i 0 0. 3470 |.....3.470 |FA..... v 86,461 | L 225,550 | 08/07/2018. | 08/13/2025.
3133EK A2 2 |FEDERAL FARM CR BKS...... . v [ s ] cevrerene | r0...9,000,000 | ... 98.844 | ....ccooonce. 8,895,960 ...9,000,000 | ......c......9,000,000 | .oovoorrrrirrercrnn0 | v | e, 0 0. 2.950 |......2.950 |FA....... rereerer 95,875 | 0 | 08/15/2019. | 08/21/2034.
3133EK GR 1 |FEDERAL FARM CR BKS...... . SOOI PR IO I ..100.146 | ..ccoovvrnnn 5,007,300 | .ccovoornens 5,000,000 | .............5,000,000 | .oooovioerriirann0 | o0 [ e, 0 0. 3.600 |.....3.600 [AO..... | oo 37,000 | .......... 90,000 | 04/08/2019. | 04/17/2034.
3133MA RM 3 |FEDERAL HOME LN BKS . [SSSTIRRIN I ] ...100.496 25,124,000 25,000,000 25,065,345 | ....ocovvvrviiennn0 [ o (TA4,954) | oo 0 (U 7450 |...4.364 [FA....| .o 765,694 | .....1,862,500 | 07/21/2009. | 02/03/2020.
3133MA WE 5 |FEDERAL HOME LN BKS . ST PO o] LA42.T767 | e 17,845,875 | ...cooooneee 12,500,000 | ......ouee. 14,569,846 | ......cccvvvvieen0 | eeriien(153,722) | oo 0 0 ... 7125 |....5.018 [FA....| s 336,458 | ........ 890,625 | 08/31/2009. | 02/15/2030.
3133XF  KF 2 |FEDERAL HOME LN BKS . [SSSTIRRIN I ] . ...105.600 | ..cooovvvenee 1,531,200 ....1,450,000 1,490,420 | .ovvovvvvirirrnnn0 | iiinnn(26,803) | v 0 0 5625 |....3.625 |JD....... O 4531 | oo 81,563 | 05/05/2011. | 06/11/2021.
3133XG  6E 9 |FEDERAL HOME LN BKS . FSSSTIIRTTTIN IO ] RSSO il 19,530,276 |...123.091 | ............10,499,662 ....8,530,000 | . 9,012,303 | ..oovvvvvrerrireen0 | e (62,773) | s 0 0 ... 5750 |....4.721 |JD....... cerrenn:25,886 | e 490,475 | 07/16/2010. | 06/12/2026.
3134A3 U4 6 |FEDERAL HOME LN MTG CORP.... [ESSTTRRRRRRSREN DO [P0 ISR IV (N [ 26,707,740 | ...140.168 29,435,280 21,000,000 24,454,983 | ...oovvvvvvrnieenn0 [ (276,913 [ o 0 0. 6.750 |.....4.624 |MS.....| ....... 417,375 | ....1,417,500 |08/04/2010. | 09/15/2029.
31359M EU 3 |FEDERAL NATL MTG ASSN... et | sriies [0 ISR IR 1. ...135.240 7,438,200 6,517,618 | .covvvrvrrirenn0 [ iierd(88,532) | oo 0 0 ... 6.250 |......3.876 |MN...... v 43,924 | L 343,750 | 11/14/2013. | 05/15/2029.
31364B  EP 1 |FEDERAL NATL MTG ASSN MTN. . ceveneenenis [ s [P0 OO IO 1FE 2 126.969 | ..o 5,078,760 4,690,405 | ..ovvvevrvririnns0 | irirn(112,386) | oo 0 (U 7.020 |.....3.527 |JD....... P 6,240 | ........ 280,800 | 12/16/2013. | 06/23/2025.
31364C CC 0 |FEDERAL NATL MTG ASSN MTN. . USRI IO e e | e 1FE ...130.329 6,516,450 5,764,997 | 0 [ ie(103,017) | 0 0 ... 7125 |.....4.334 |AO...... ceerenn80,365 | e 356,250 | 06/21/2010. | 04/30/2026.
31364F KW 0 |FEDERAL NATL MTG ASSN... SRRSO IO [P0 OO IO 1FE]| ... ...130.556 | ............19,576,872 . . 6,421,655 | ..oovviverrirrnennn0 | e (143,619) | oo, 0 0 ... 6.320 |......4.864 |JD....... v 28,957 | . 947,684 | 09/03/2009. | 12/20/2027.
49130T UP 9 |KENTUCKY ST HSG CORP TAXABLE REV.... SOOI IO . 2| . 1FE| v 2,098,280 |...104.298 | .............. 2,085,960 | ....ooonue. 2,000,000 | .covooneee 2,063,690 | ...ccooovrvereen0 | iiieenn(10,546) | oo 0 0 ... 3499 |.....2.869 [Jd.cois | crrr 34,990 | ......... 69,980 |08/03/2016. | 07/01/2031.
491552  UY 9 |KENTUCKY ST TURNPIKE ECON TAXABLE DEV RO........coecomeervrreriierineens [ e [P I L 1FE| oo 1,112,530 |...109.398 ..1,093,980 ....1,000,000 1,030,094 | ..ocovvevieniienn0 | e (19,287) | o 0 0. 5.244 |.....3174 |JJ....... 26,220 | .......... 52,440 | 06/23/2015. | 07/01/2025.
495289 7L 8 |KING CNTY WA SWR PREREFUND SER B REV... JRURISIOTRINN OO . 2 I 1. 992,824 |...104.042 936,378 900,000 923,032 | o0 | e (22,436) | 0 0 5.250 |......2.640 [JJ....... 023,625 | e 47,250 |10/18/2016. | 01/01/2026.
495289  7X 2 |KING CNTY WA SWR UNREFUND SER B REV.... SRR IO . 2| 1FE]| .... .1,323,765 | ...104.144 1,249,728 ....1,200,000 1,230,709 | .oooovvvvrivcrirenns0 | ceerenn(29,914) | o 0 0. 5.250 |.....2.640 [JJ....... rerenern31,800 | e 63,000 | 10/18/2016. | 01/01/2026.
546398 DH 8 |LOUISIANA ST PUB FACS AUTH PJ SER B REV. JRUSRIRIRITUN IR . 2] . 1FE| ... 7,981,293 |..121.640 | .ovcovrrene 7,943,092 ....6,530,000 | . 7,337,273 | o0 | e (112,003) | oo 0 0. 5.500 |.....3.330 [MN...... v 45,891 | L 359,150 | 09/24/2013. | 05/15/2027.
57604P A6 1 |MASSACHUSETTS ST WTR POLL ABATEMENT TR R.....cvvuurvierineererineenns [ eoreees [P0 SRR IO 1FE| v 7,195,925 |...106.554 | ..............5,860,470 | .............. 5,500,000 | ..ocrvrnees 5,815,211 | ooevvvercvercenean0 | e (195,145) | oo 0 0. 5.250 |.....1.570 |[FA......| ... 120,313 | ........ 288,750 |07/19/2012. | 08/01/2021.
584730 AE 5 |MEDINA CNTY OH PORT AUTH DEV FIBER NETWO.. R [N [FSUOPRN IO 1FE| i 227,787 |...102.431 230,000 | oooeireennn229,733 | 0 | 0266 [ 0 0 . 5125 |.....5251 [UD.os | v 982 | s 11,788 | 12/15/2010. | 12/01/2020.
584730 AF 2 |MEDINA CNTY OH PORT AUTH DEV FIBER NETWO.. I I . 2] ... 1FE| .. 977,750 |...102.704 ...1,000,000 | ..ooiverrre 988,769 | oo | 1,540 | i 0 0 . 5.625 |.....5.851 [JD..cccc. | corrrrern 4,688 | oo 56,250 | 12/15/2010. | 12/01/2025.
64971W A6 7 |NEW YORK CITY NY TRANSTL TAXABLE FIN AUT. ..101.523 | ...........10,152,300 | ............10,000,000 | .............9,961,788 | ..cccceovvvvvvecnin0 | viriiiirenn8,893 | oo 0 0 [ 2650 |....2.731 |FA....... el 10,417 | 265,000 | 04/28/2016. | 02/01/2025.
64971W VD 9 [NEW YORK CITY NY TRANSTL TAXABLE FIN AUT. ...104.401 2,702,101 | o0 [ eiiiiinn(9,349) | oo 0 0. 3.160 |.....2.740 |FA...... v 34,826 | 83,582 | 04/27/2016. | 08/01/2025.
64990E C7 0 |[NEW YORK ST DORM AUTH PERSONAL INCOME TA.... L16126 | 5,806,300 5,439,150 | .ocvirvviveieenin0 [ e (T7,912) | 0 0 . 5.000 |.....3.130 [FA.....| .......04,444 | .. 250,000 |03/08/2017.| 02/15/2034.
64990F NK 6 |NEW YORK ST DORM AUTH PERSONAL INCOME TA.... LM7.411 ..5,870,550 5,618,178 | .ovovrvvirrrrrneen | erieeeen(21,231) | e, 0 0. 5.000 10/15/2019. | 03/15/2036.
677659 SG 0 |OHIO ST WTR DEV AUTH REV. 106201 | e 3,239,131 3,191,312 | 0 [ e (97,234) | 0 0 [ 5.500 12/11/2013. | 06/01/2021.
67765Q BZ 8 |OHIO STWTR DEV AUTH SERAREV....... . . . ...120.105 7,086,195 6,731,750 | o0 | e (117,669) | oo 0 0. 5.000 |.....2.600 [JD....... | ..........24,583 | ........ 295,000 |07/07/2017.| 12/01/2033.
796253 5N 8 | SAN ANTONIO TX ELEC & GAS 2016 REFUND RE...........cvcmvverniireirriirirnnine . .6,318, 121800 | e 6,516,300 6,056,456 | .....ccocovriereeecn0 | eiirinc(96,495) | e 0 0 [ 5.000 |.....2.790 [FA......| .....111,458 | ....... 267,500 | 03/14/2017.|02/01/2029.
875128 HQ 6 | TAMPA BAY WTR FL UTIL SYS REF & IMPT REV......coconvviiieineirierinrinenns . . 11827 3,354,810 3,225,189 | oo | ceieeeee(T7,975) | v, 0 0. 5.500 |.....2.650 [AO...... | ... 41,250 | ........ 165,000 | 09/24/2013. | 10/01/2022.
876448 BZ 3 |TARRANT TX REGL WTR DIST WTR CONTROL & | ..115.279 ..8,040,710 7,625,719 | o0 | i (128,663) | oo 0 0 [ 5.000 v 348,750 | 12/15/2016. | 09/01/2032.
880591 CJ 9 |TENNESSEE VALLEY AUTH PWR BD ...126.928 6,346,400 5,494,263 | ...coorvvirrrrinee0 | e (71,931 | s 0 0 ... 6.750 |......4.786 |MN......] .........56,250 | ........ 337,500 | 04/23/2009. | 11/01/2025.
88213A EN 1 |TEXAS ST A&M UNIV SYS BRD TAXABLE SERA.... 2103017 [ e 2,575,425 2,532,866 | ..oovrervrririnnn0 [ s (4,875) | 0 0. 2.916 |......2.690 [MN.....| «cccee.9,315 | i 72,900 | 04/26/2016. | 05/15/2027.
88213A GF 6 | TEXAS ST A&M UNIV SYS BRD TAXABLE SERD... [ I . ...102.332 2,046,640 2,032,260 | .oovvvrrrrirnnnn0 [ s (4,589) | oo 0 0 ... 2.958 |.....2.681 [MN.....| ccceeen 7,559 | e 59,160 | 07/07/2016. | 05/15/2030.
927781 VT 8 | VIRGINIA ST CLG BLDG AUTH TAXABLE BAB RE.........cocoeveerrinerierinenienes . 5,676, 108154 | e 5,407,700 | ..............5,000,000 | ............5,327,278 | .....ccovvrrruriinen0 | criirrrine(83,926) | v 0 0 . 4550 |....2.663 |MS.....| .........75,833 | ....... 227,500 |08/21/2015. | 09/01/2023.
927793  G9 4 |VIRGINIA COMMONWEALTH TRANSN BRD TRANSN ..114.135 L1772,594 | 8,810,000 | 7,130,421 [0 | ieni(32,672) | 0 (U 4.000 weeen 272,400 | 08/06/2018. | 05/15/2037.
927793 TQ 2 |VIRGINIA COMMONWEALTH TRANSN BRD TRANSN ..105.683 | ..cooovrrnne 7,397,810 | .ovveeeerrrrn 7,000,000 | oo 7,242,013 | 0 | s (171,148) | 0 0 | 5.250 |.....2.665 |[MN......| .........46,958 | ....... 367,500 | 02/28/2012. | 05/15/2023.
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927793 TR 0 | VIRGINIA COMMONWEALTH TRANSN BRD TRANSN.........ccoommmrverrnrieriir [ e 2| 1FE| e 8,576,960 |...105.683 | .............. 7,397,810 | s 7,000,000 | ..oooerenee 7,265,580 | .oovvvnrirririnnnd 0| s (188,241) | oo 0 0 5.250 |.....2.420 [MN......| ccooecens 46,958 | ........ 367,500 | 06/19/2012. | 05/15/2024.
928172 2D 6 | VIRGINIA ST PUB BLDG AUTH PUB FACS REV R.......ccccovvrvmirireriierniniieines | ceve 2| 1FE 4,783,500 |...115.268 | .............. 5,187,060 ....4,500,000 4,743,707 (24,238) | ...vvorrrrnne 0 0 | 4,000 |.....3.271 |FA...... ....75,000 | ........ 180,000 | 04/19/2018. | 08/01/2035.
975700 KU 8 [WINSTON SALEM NC WTR SWR SYS TAXABLE BAB........cocoocimniiinniinnninnens | eeninne | oo | eriniinas 2] . 1FE] ... .3,339,360 |...101.311 | .... 3,039,330 ....3,000,000 | . 3,031,287 20| (73,962) | ..vvovrenrinn 0 0 5294 |....2.750 |JD....... 13,235 | 158,820 | 08/18/2015. | 06/01/2034.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... cerereennenes | e 318,839,870 XXX | s 317,881,124 | .......... 274,500,000 | ........ 293,499,940 | ..o 0]... (3,888,688) | ...ovvvrririrnens 0 0 XXX XXX XXX | ... 3,767,458 | ...14,041,852 XXX XXX
U.S. Special R & Special A t Oblig and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31283H 5A 9 [FHLMC 30 YR GOLD PC GRP POOL GO1741........cceerverierirneeriniserieninennes | overe | oo | veverennns A L [ 224,387 |...113.108 | .oovrrererneen 244,038 | ... 215,757 | v 222,948 256 | oo 0 0. 6.500 .5.448 |MON... | ... 1,169 | e 14,024 | 03/18/2005. | 10/01/2034.
31283H V2 8 [FHLMC 30 YR GOLD PC GRP POOL GO1533........covivriveiierirrirseiseissiinns | eveens ...205,753 | ...114.583 ...204,629 305 | oo 0 0. 6.000 4.838 [MON... [ o995 | e 11,935 | 02/03/2005. | 03/01/2033.
31287N  CF 3 |FHLMC 30 YR GOLD PC GRP POOL CB2770.........ccvvermrererirerrinerienereesnnins | eveens 1 ...303,823 |...116.468 | .... 335,311 . ...299,430 (VA1) 0 0 . 7.000 5.847 |MON... | oo 1,679 | oo 20,153 | 07/08/2005. | 01/01/2032.
31287N UQ 9 [FHLMC 30 YR GOLD PC GRP POOL CB3291.........ccmvverrierieenienisenssnsisnis | oneiee | oo | veverennens A L [ 101,808 |.. 113911 | .o 113176 | oo 99,355 | voovrvciinnns 101,271 | v 0 202 | oo 0 0. 6.000 5.298 |MON...| ccovereerrn 97 | o 5,961 | 03/16/2005. | 01/01/2032.
3128K6 L7 3 |FHLMC 30 YR GOLD PC GRP POOL A45750.........cvvuumrrerrrierirererenineeseeienes [ voreees w1 ...561,569 |...114.170 610,249 ...534,510 ...551,376 .0 (7,346) | ..o 0 (U 7.000 6.279 |[MON... | .o 3,118 | i 37,416 | 09/13/2005. | 10/01/2031.
3128K9  6W 9 |FHLMC 30 YR GOLD PC GRP POOL A48985... IO I JUORT-3 I Il 17,032 |...102.146 16,944 16,588 16,997 .0 69 | oo 0 0 ... 7.000 |.....5.675 [MON... | ccoooviieeen97 | s 1,161 | 06/13/2006. | 05/01/2036.
3128KM  ZE 8 |FHLMC 30 YR GOLD PC GRP POOL AB8BA1.........courrrrerirrereeiininerinsrienes | ceveens w1 ....365,034 |...115.605 ..362,124 .0 (2,140) [ ..o 0 (U 7.000 6.544 |MON... | ............2,058 | .......... 24,692 | 05/10/2007. | 03/01/2037.
3128M4  AX 1 |FHLMC 30 YR GOLD PC GRP POOL G02422..........c.coovvmmrimrirnneisriasiiinsinnnes | cvines JOOR: RO I ...126,363 |...114.708 | .... 136,062 . ...125,189 .0 (L) ) — 0 0. 6.000 4.653 |MON... | .cccocerrnn593 | e, 7,117 | 10/14/2009. | 12/01/2036.
3128M5 DG 2 |FHLMC 30 YR GOLD PC GRP POOL G03403.........cccmerrrerireereirenmeriseniienes | sevee L1245 | 226,233 | .oovrrrin 203,364 | ..coverernen 219,448 | ..o 0 152 | oo 0 0. 6.500 .2.603 |[MON... | .o 1,102 | oo 13,219 | 02/08/2010. | 10/01/2037.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL GO3B00..........c.ovvvererirrereireirerinniinnnes | cevns ...116.243 88,533 76,162 (G 10) ] = 0 0 ... 7.000 B.447 |MON... | wcooovven 444 | L, 5,331 | 10/29/2008. | 11/01/2037.
3128M7 PD 2 |FHLMC 30 YR GOLD PC GRP POOL G05520............ccecmreeermererneeesneeessneenns | eevenns . 113.752 283,426 ...249,161 192 | e 0 0 ... 6.500 5.100 |MON... | wcoeeeeerea 1,350 | oo 16,195 | 01/22/2010. | 01/01/2039.
3128M7 Q9 0 | FHLMC 30 YR GOLD PC GRP POOL GO05580............veemmrvermrrermreiimceiereiinns | ervenne .112.242 156,222 139,183 (V%) ] E— 0 0. 6.500 4296 [MON... | oo 754 | e 9,047 | 09/09/2009. | 04/01/2039.
3128M9 MP 4 |FHLMC 30 YR GOLD PC GRP POOL GO7266..........ccooeverrereermriaereerrieninenes CF.. 1 R 13,235, ...107.158 ..3,261,835 ....3,043,936 (4,444) | .o 0 (U 4.000 2.952 |MON...| ..........10,146 | ........ 121,757 | 10/07/2014. | 12/01/2042.
3128MJ  2M 1 | FHLMC 30 YR GOLD PC GRP POOL GO8779.........cvvvverrrirrrrirnnrisnreieneeenns CFo | s A L [ 22,826,796 |...103.954 23,591,251 22,693,976 22,823,705 | oo 0 1,869 | oo 0 0. 3.500 3.288 |MON...| .........66,191 | ........ 794,289 | 09/18/2018. | 09/01/2047.
3128MJ 2§ 8 |FHLMC 30 YR GOLD PC GRP POOL G08784... ...104.051 6,540,724 6,376,866 165 | covvvecrerinn 0 0 | 3.500 .3.011 |[MON...| ..........18,334 | ........ 220,012 | 05/16/2018. | 10/01/2047.
3128MJ  2Z 2 |FHLMC 30 YR GOLD PC GRP POOL G08791... ..101.995 | i 8,607,082 8,382,907 126 | oo 0 0 ... 3.000 3.138 |MON...| .........21,097 | ........ 253,161 | 01/17/2018. | 12/01/2047.
3128MJ 3N 8 |FHLMC 30 YR GOLD PC GRP POOL G08804. ...104.052 5,093,115 4,880,363 Z/% I I 0 0. 3.500 06/18/2018. | 03/01/2048.
3128MJ  4H 0 |FHLMC 30 YR GOLD PC GRP POOL G08823. 103108 | e 3,790,271 . 3,673,992 [§10) ) I 0 0. 3.500 01/29/2019. | 07/01/2048.
3128MJ AM 2 |FHLMC 30 YR GOLD PC GRP POOL G08011 14,660 | 202,336 | .covoverrrenn 176,466 | oo 181,193 361 | oo 0 0 ... 6.000 10/07/2004. | 09/01/2034.
3128MJ S35 | FHLMC 30 YR GOLD PC GRP POOL G08537. A ..103.036 | ..oovrvvrnn 5,537,008 5,246,467 (174 ) I 0 0. 3.000 07/23/2013.| 07/01/2043.
3128MJ S4 3 |FHLMC 30 YR GOLD PC GRP POOL G08538. LA ...105.422 4,903,909 4,606,478 [(0) ) [P 0 0 | 3.500 08/20/2013. | 07/01/2043.
3128MJ  SY 7 |FHLMC 30 YR GOLD PC GRP POOL G08534... PR .. 102.965 | ..o 2,701,510 2,562,140 [C1015) ) I 0 0. 3.000 07/23/2013. | 06/01/2043.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601... LA ...106.032 4,941,623 4,943,373 3,681 | coovverrieninn 0 0 | 4.000 11/10/2014. | 08/01/2044.
3128MJ UM 0 |FHLMC 30 YR GOLD PC GRP POOL G08587. LA .. 107.559 | e 1,322,296 1,327,911 (191) [ v 0 0. 4.500 08/27/2014. | 05/01/2044.
3128MJ US 7 |FHLMC 30 YR GOLD PC GRP POOL G08592 1 ...106.026 ..3,900,323 3,884,809 3,894 | oo 0 0 | 4.000 08/26/2014. | 06/01/2044.
3128MJ UV 0 |FHLMC 30 YR GOLD PC GRP POOL G08595. LA ..106.029 | .o 1,464,967 1,458,080 924 | o 0 0 ... 4.000 08/19/2014. | 07/01/2044.
3128MJ V7 2 |FHLMC 30 YR GOLD PC GRP POOL G08637... LA ...106.034 2,435,732 QL) I 0 (U 4.000 05/27/2015. | 04/01/2045.
3128MJ VB 3 |FHLMC 30 YR GOLD PC GRP POOL G08609... LA L0414 ) 2,257,252 1,325 | i 0 0 [ 3.500 02/18/2015. | 10/01/2044.
3128MJ VC 1 |FHLMC 30 YR GOLD PC GRP POOL G08610... LA ...106.034 1,742,164 781 | oo, 0 0 . 4.000 11/10/2014. | 10/01/2044.
3128MJ VW 9 |FHLMC 30 YR GOLD PC GRP POOL G08627... 1 ...105.026 ..1,077,485 523 | oo 0 0. 3.500 03/18/2015. | 02/01/2045.
3128MJ WW 6 | FHLMC 30 YR GOLD PC GRP POOL G08660. LA ...106.029 1,670,340 528 | oo 0 (I 4.000 12/22/2015. | 08/01/2045.
3128MJ XK 1 |FHLMC 30 YR GOLD PC GRP POOL G08681... LA 2104531 [ e 4,458,467 260 | oo 0 0 . 3.500 03/16/2017. | 12/01/2045.
3128MJ XR 6 |FHLMC 30 YR GOLD PC GRP POOL G08687... LA ...104.529 2,837,691 1,182 [ e 0 0 . 3.500 02/25/2016. | 01/01/2046.
3128MJ Y7 9 |FHLMC 30 YR GOLD PC GRP POOL G08733. AR 204497 | 3,959,142 49 | oo, 0 0 | 3.500 04/20/2018. | 11/01/2046.
3128MJ YB 0 |FHLMC 30 YR GOLD PC GRP POOL G08705... 1 ...102.480 ..3,523,617 3,518,187 542 | oo 0 0 | 3.000 05/18/2016. | 05/01/2046.
3128MJ  ZF 0 |FHLMC 30 YR GOLD PC GRP POOL G08741... LA 102,482 | ..o 1,968,105 1,829,075 £ U I 0 0 | 3.000 10/24/2018. | 01/01/2047.
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3128MJ  ZF 0 | FHLMC 30 YR GOLD PC GRP POOL G08741 102482 | ... 18,193,166 | ............ 17,752,481 | ..ccooenee 17,749,393 (V2725) | E— 0 0. 3.000 |.....3.092 [MON... | ........ 44,381 | ....... 532,622 | 10/11/2017. | 01/01/2047.
3128P7 5H 2 |FHLMC 30 YR GOLD PC GRP POOL C91748 . 104.774 ..4,398,598 4,198,167 4,321,133 1,891 | v 0 0 | 3.500 |......2.697 [MON... | .. 04/17/2014. | 02/01/2034.
312910  3Q 3 |FHLMC REMIC SER 1311 K PAC ...103.946 ...156,996 61 | e 0 0 ... 7.000 |.....5.818 |[MON...| .. 03/22/2006. | 07/15/2022.
31292H MU 5 |FHLMC 30 YR GOLD PC GRP POOL C01271 111,572 [(1S) ] [E— 0 0 ... 6.500 |......6.280 |MON... 01/14/2002. | 12/01/2031.
31292K GP 6 |FHLMC 30 YR GOLD PC GRP POOL C02906... ...104.600 () — 0 0. 7.000 |......4.686 | MON... 08/07/2007. | 06/01/2037.
312928 AD 2 |FHLMC 30 YR GOLD PC GRP POOL C09004... ...105.596 213 | s 0 0. 3.500 |......2.975 | MON... 06/23/2014. | 07/01/2042.
312928 B7 4 |FHLMC 30 YR GOLD PC GRP POOL C09062... ...106.027 3,939,981 1,784 | o 0 0 | 4.000 |......2.476 |MON...| .. 08/21/2014. | 07/01/2044.
312928 CE 8 |FHLMC 30 YR GOLD PC GRP POOL C09069... ..106.034 | .............. 1,496,866 . 294 | oo 0 0 . 4.000 |......2.394 |MON...| .. 11/19/2014. | 11/01/2044.
31297K V4 1 |FHLMC 30 YR GOLD PC GRP POOL A30635 110015 [ e 110,905 | coovvovviin 100,809 | covvovriirnne 103,164 (382) | oo 0 0. 6.000 |......5.493 |MON... 02/09/2005. | 07/01/2032.
3132GK V6 0 |FHLMC 30 YR GOLD PC GRP POOL Q04537... ...105.475 ..2,490,582 2,361,312 2,415,779 1,430 | e 0 0 | 3.500 |......2.980 |MON... 06/24/2014. | 11/01/2041.
3132HN DM 8 |FHLMC 30 YR GOLD PC GRP POOL Q11908... 2104333 [ 993,097 | 951,857 (795) | oo 0 0 ... 3.500 |......2.940 |MON... 06/25/2014. | 10/01/2042.
3132M5 7D 8 |FHLMC 30 YR GOLD PC GRP POOL Q25692 ...106.232 ...663,254 938 | o 0 0 | 4.000 |......2.261 |MON... 05/08/2014. | 04/01/2044.
31339N  PT 7 |FHLMC REMIC SER 2429 HB SCH.... ...106.207 ...238,025 (VL74 ) E— 0 0. 6.500 |......5.492 | MON... 08/28/2002. | 12/15/2023.
3133TL V5 4 |FHLMC REMIC SER T 18 A3 SEQ . ...100.000 768 (O 0 0. 6.609 |......6.659 |MON... 08/26/1999. | 08/15/2029.
31358P  UA 3 |FNMA 92 REMIC INV FLOATER SER 137 CL SR....c.oovvierinriineineriineieniinenins [ s [0 SO | IR I 12,603 |...111.081 14,386 12,951 12,879 36 | s 0 0 |...11.691 |...12.458 |MON... 01/19/2001. | 08/25/2022.
31368H NG 4 |FNMA PASS THRU POOL 190391................ SSSTRRROOT PR JP SOOI I IO ...182,530 |...114.677 194,830 ...169,894 | . ...180,854 (30B) | weovverrrnrrne 0 0 ... 6.000 |......4.509 |MON... 11/24/2009. | 09/01/2038.
3136AS  GE 0 [FNMA 16 REMIC SER 24 HY PAC.......cccostiimiimeieiineiesiisssiee e CFo | [ 1] 5,196,094 |...105.564 ..5,278,200 5,000,000 5,160,299 | ...oovvrirerrirenn0 | e (LN 0) N — 0 0. 3.000 |.....2.693 [MON... | .. 09/29/2016. | 05/25/2046.
31371L 4S5 |FNMA PASS THRU POOL 255633 SSUSTURROT BO [ IO DR | I ...183,615 |...113.821 | .... 200,953 | ..ocvvrrins 176,552 | covooeeeeinne 181,413 (U TE)] [— 0 0 ... 6.500 |......5.930 |MON...| .. 05/10/2005. | 01/01/2035.
31371L  VE 6 |FNMA PASS THRU POOL 255413................ SRS BN . 2115520 [ s 578,774 | ..o 501,018 | oovverens 513,885 (G 10) ] — 0 0. 6.500 |......5.811 |MON... 08/12/2005. | 10/01/2034.
31371M  3Y 1 | FNMA PASS THRU POOL 256515.........ccmmrumirmerirerereessisensssssessesssnensssins | aeveee ...113.393 157,885 ...141,566 (P2<10) N I 0 0 ... 6.500 |......6.064 |MON... 05/16/2007. | 12/01/2036.
31371M 5P 8 | FNMA PASS THRU POOL 256554............cvvrverrrirrrirseissesssesssssessssssnens | eevenns ...115.290 118,385 ...104,322 (1)) [E— 0 0. 6.500 |......6.156 | MON... 02/27/2007. | 01/01/2037.
31371M WV 5 | FNMA PASS THRU POOL 256360............ccuurvmmererererensneiserssessessesssnensssens | sevees . 117.475 84,189 (142) | v 0 (U 7.000 |......6.444 |MON... | .. 08/21/2006. | 08/01/2036.
3137BR  7J 8 |FHLMC CMO SER 4608 JV PAC... ..102.828 | ............14,925,661 .14,515,214 (27,101) | o 0 0. 3.500 |.....2.533 [MON...| .. 11/08/2016. | 01/15/2055.
3137BR RS 6 |FHLMC CMO SER 4612 DV PAC . . . 101.369 | oo 3,656,951 | .ooovrvrnns 3,607,570 | .overrernn 3,728,463 | oo 0 (2,044) [ oo 0 0. 3.500 |......2.802 | MON... 10/07/2016. | 01/15/2055.
31385W  2S 7 | FNMA PASS THRU POOL 555285................ crrre s [ e LA ..114.628 121,295 ..105,816 .0 QL) 0 0. 6.000 |......5.703 | MON... 06/29/2004. | 03/01/2033.
3138E1 M5 3 |FNMA PASS THRU POOL AJ8479, SRS DO ] LA ...107.132 770,780 ...719,466 .0 A78 | v 0 (U 4.000 |......1.859 |MON... 07/10/2014. | 12/01/2041.
3138EE  RL 5 |FNMA PASS THRU POOL AK9490............ CFL ] PR .. 107.083 | .o 2,433,556 2,272,596 .0 [G1S15) ) I 0 0 ... 4.000 |......3.061 |MON... 09/23/2014. | 04/01/2042.
3138WM L5 8 |FNMA PASS THRU POOL AT0347 . [T IO ] LA ...105.805 | ..o 1,317,949 | e 1,245,643 .0 423 | e 0 0. 3.500 |......3.229 |MON... 03/24/2014. | 05/01/2043.
3138Y9 M4 7 |FNMA PASS THRU POOL AX7578.... . |CF.. LA ...102.657 .0 274 | e 0 0 [ 3.000 MON... 01/28/2015. | 01/01/2045.
31390P GJ 0 |FNMA PASS THRU POOL 651901. . . 1 ..114.524 .0 (YA I 0 0 ... 6.000 MON... 02/25/2005. | 08/01/2032.
31396H UD 9 | FHLMC REMIC 3117 BT TWO TIERED NT INV FL.....ovvervriernnirrienisersiieies | e ] LA ...107.790 .0 [QEZY ] — 0 0 ... 7.000 MON... 10/18/2006. | 02/15/2036.
31396N  J9 8 |FHLMC REMIC 3147 DT TWO TIERED NT INV FL....coiiiriiierineerseiserisesinens | e ] LA ...108.953 .0 (KT [— 0 (I 7.000 MON... 10/25/2006. | 04/15/2036.
31401M  FA 4 |FNMA PASS THRU POOL 712161................ [ROTRRPRRPIOR TN e LA ...115.457 .0 (V22 ) | 0 0 ... 6.500 MON... 10/25/2005. | 08/01/2033.
31402C  TT 9 |FNMA PASS THRU POOL 725162 ISR PR ] LA ...112.805 .0 ((G1:) ) [E— 0 0. 6.000 MON... 02/15/2005. | 02/01/2034.
31403D VZ 9 |FNMA PASS THRU POOL 745932 cererere e | s . 1 ..113.381 .0 (172 0 0 ... 6.500 MON... 11/24/2008. | 11/01/2036.
314040 MR 8 |FNMA PASS THRU POOL 778968................ SOOI PO ] LA ..110.314 .0 308 | oo 0 0 ... 6.000 MON... 05/18/2004. | 06/01/2034.
31404U UK 4 [FNMA PASS THRU POOL 779186.........cccrvrerrirrieiieniierirenesseissieesiessinenss | oveens LA ..110.138 | .... .0 (141) ] v 0 0 ... 6.000 MON... 05/25/2004. | 06/01/2034.
31405M KC 0 | FNMA PASS THRU POOL 793291. SOOI PR e LA 110994 | ... ...16,615 .0 VKT I 0 0 ... 6.500 MON... 10/26/2004. | 01/01/2032.
31405M MK 0 | FNMA PASS THRU POOL 793362 SSSSTRURROTR SO o LA ...114.554 516,701 .0 (B91) | oo 0 0. 6.000 MON... 07/23/2004. | 08/01/2034.
31406Y E3 0 |FNMA PASS THRU POOL 823754..........ccoomerirrireeiseineeississessesisneesssissessnss | soveees LA ...113.180 142,198 .0 (1,346) | ..o 0 0. 7.000 MON... 04/27/2005. | 09/01/2031.
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31408E  BH 4 |FNMA PASS THRU POOL 848840..........cooererrereeieineiiseeseessesissessssisssssnss | woeees 113655 [ e 163,865 | ..oovvvrvirane 144177 | o 146,928 | ..oovvveciens 0 [(G10L:) ) 0 0 ... 7.000 |.....6.627 | MON.. 06/07/2006. | 01/01/2036.
31410B  EL 4 |FNMA PASS THRU POOL 884039..........ccoomererreririmreneriserienseseseessssssessnns | veeees ...102.858 180 | coovveriierin 0 (U 7.500 | ....(1.346) | MON... 05/18/2006. | 05/01/2036.
31410G  RK 1 | FNMA PASS THRU POOL 888890............cervverrriimrriiereisereiieesiensisessieeses | cevenns L5714 | L (420) | ..ovvvriine 0 0. 6.500 |......3.790 |MON... 09/14/2010. | 10/01/2037.
314106 W9 0 |FNMA PASS THRU POOL 889072.........ccrvumirmrerirerererireeseeissessenisenessenssnenns | sevees 2113650 [ 367,896 | ..o 323,709 | oo 351175 | 0 (1124) | oo 0 0 ... 6.500 |......4.367 | MON 09/14/2010. | 12/01/2037.
31410K  CX 0 |FNMA PASS THRU POOL 889386............covermrrirrrerreiieeiinenisessissssssseeees | e ..113.223 112,621 162 | oo 0 0 .. 6.000 |......3.444 |MON... 08/19/2010. | 03/01/2038.
31410K DK 7 |FNMA PASS THRU POOL 889406. ettt | s ..114.429 195,019 [C<[00) N I 0 0. 6.000 |......4.515 |MON... 11/12/2009. | 04/01/2038.
31410K  JY 1 |FNMA PASS THRU POOL 889579..........cvuriirrireiieieiissisessiesisssesssisssssnss | seveees ...114.656 520,255 (882) | v 0 0. 6.000 |......3.931 |MON 01/10/2013. | 05/01/2038.
314108 2P 1 |FNMA PASS THRU POOL 896382 OO O ..120.901 | ... 538,703 \ . . (1TAT) | oo 0 0 . 7.000 |.....6.624 |[MON 07/28/2006. | 06/01/2036.
314108 PW 1 |FNMA PASS THRU POOL 896037 .........cevuumrermireireiineeseisesissssssssisesssnsesnes | eovenee | o | weeereenes A L [ 287,108 |...114.848 | .....ccccoooue.. 319,697 | oo 278,365 | ..ccvovvrernen 286,567 (14S) ] 0 0 ... 7.000 |.....5.191 [MON...{ ...........1,624 | .......... 19,486 | 09/22/2006. | 08/01/2036.
31410W QY 7 |FNMA PASS THRU POOL 899B71.........cvumrerrrierneriesienisesesseesssssessesssenes | eveees ...1562,159 |...112.405 159,356 ...151,425 (142) | v 0 0 ... 6.500 |......3.186 |MON...| .o 768 | oo, 9,215 | 09/09/2009. | 08/01/2037.
31411F  FC 3 |FNMA PASS THRU POOL 906563............cvvermrrirrrerneeieeisneniessissssssnneees | e ....190,652 |...114.399 (22 ) — 0 0. 6.000 |......5.552 |MON... 02/06/2009. | 01/01/2037.
31412F  H4 8 |FNMA PASS THRU POOL 923757.......ccomrvmerirrereeiieenerisssisesiesesseesssesssssnes | vereees ..111.670 218 | v 0 (U 7.000 |......6.033 | MON... 06/13/2007. | 04/01/2037.
31413Y  KQ 3 |FNMA PASS THRU POOL 959403..........ccevuerrrirrieireissesessenisessisssssssseees | e ..114.730 . . 144 | 0 0. 6.500 |......4.087 |MON.. 11/24/2008. | 12/01/2037.
31416B RR 1 |FNMA PASS THRU POOL 995196..........ccoommrererereriieiesiiesisessiesssssssssssssssnns | soieees 114601 | .................553,467 | ...............482,952 | .....cc........ 528,201 (499) | woovverrrrriin 0 0. 6.000 |......3.655 | MON 12/08/2011. | 07/01/2038.
31416B ST 6 | FNMA PASS THRU POOL 995230..........cmmruemmmvirreirnreiseesssesssessissssssnneees | e ..113.343 ..245,429 (842) | ouvvvrrirrirnn 0 0 ... 6.500 |....4.775 [MON...| .o 1,231 | oo 14,774 | 06/08/2010. | 01/01/2039.
31416B  SU 3 |FNMA PASS THRU POOL 995231.......ccomvvmrirrereeimeinerissssesseseseesssssssssnes | veeees ..113.184 ...150,355 ...160,798 (4D ] — 0 0 ... 6.500 |.....4.922 |MON... | .cccocover...814 | i, 9,773 | 01/19/2010. | 01/01/2039.
31418A UP 1 |FNMA PASS THRU POOL MA1489 CF.. ...102.952 ..2,626,012 2,550,707 2,499,010 (CYE) N I 0 0. 3.000 |.....3.414 [MON...| ......... 6,377 | ccovnnc 76,521 | 07/22/2013.| 07/01/2043.
314188  E8 5 |FNMA PASS THRU POOL MAT958...........coomrireeirniiesissrissseessiesssesssesssssssnns | soeees ...105.960 | .... 313,067 | .ovvvvrrinen 295,458 | .......cccc.... 312,004 254 | oo 0 (U 4.000 |......2.170 {MON...| ..cccc.e....985 | e, 11,818 | 07/17/2014. | 07/01/2044.
31418C DT 8 |FNMA PASS THRU POOL MA2813 CF.. 2102962 | v 1,715,847 | oo 1,666,483 | .....ccoceene 1,700,623 (1,226) | ..o 0 0 ... 3.000 |.....2.328 |[MON...| ...........4,166 | .......... 49,995 | 12/15/2016. | 11/01/2031.
31418C P9 9 |FNMA PASS THRU POOL MA3147. CF.. ...102.061 8,505,432 8,333,664 8,351,011 (108) | .eovverrrrrne 0 0 | 3.000 |.....2.934 [MON...{ ..........20,834 | ....... 250,010 | 11/17/2017.| 10/01/2047.
31418C R7 1 |FNMA PASS THRU POOL MA3209 CF.. 2102021 [ v 8,604,695 | .............. 8,434,245 | ............. 8,421,620 (KL E— 0 0. 3.000 |......3.008 |[MON...| ........21,086 | ........ 253,028 | 12/20/2017. | 12/01/2047.
31418C RE 6 |FNMA PASS THRU POOL MA3184. CF.. ...105.639 6,775,657 6,413,978 6,803,757 (342) | v 0 (U 4500 |.....2.088 |MON...| .........24,052 | ........ 288,629 |01/23/2018. | 11/01/2047.
31419G B9 4 |FNMA PASS THRU POOL AE5463............ . |CF.. 1,731, . 107.237 | e 1,755,105 1,636,658 | . 1,725,333 13 | i 0 0 ... 4.000 |......2.603 [MON...| ...........5,456 | .......... 65,466 | 09/25/2014. | 10/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities... 203,230,923 XXX | s 207,672,222 | .......... 198,860,032 | ......... 202,781,022 | oo 0 | s (54,032) | oovvevriniiin 0 0 XXX XXX XXX .....1,149,027 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations..........o..vrersnirinniisinnnsrssisnen 522,070,793 XXX ] s 525,553,346 | .......... 473,360,032 | ......... 496,280,962 | ....coooiiriiirinnnd 0 ... (3,942,720) [ ..vvvvrininnnnnd 0 0 XXX XXX XXX ....21,190,879 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
00209A  AF 3 |AT&T WIRELESS SVCS INC SR NT....c.covvieerrrirvenniernnieienseesssssssnsssneninns | vevene | oo | evvserenns | i 2FE ...148.037 592,148 ...449,710 (2,841) | v 0 0. 8.750 |.....7.116 [MS.....| ... 11,667 | .......... 35,000 | 04/21/2003. | 03/01/2031.
02261W  AA 7 [ ALZA CORP CONV LYON.....coiuurimiiriineiieeiesiseesssisssisesssessseessssessssssssanes @ | [ 3] s 1FE ...200.032 ..8,001,280 3,932,095 | ..oovvvvrrneriennnd0 | i 115,362 | covvvvvrcriens 0 0. 0.000 |......3.000 [N/A..... | coverrrrnnecnn0 | s 0 | 07/25/2000. | 07/28/2020.
026609 AC 1 |AMERICAN HOME PRODUCTS 15740 | 4,629,600 4,438,229 | ..coocvvvierceen0 | i (128,612) | e 0 (V1 7.250 |.....3.559 [MS....| ........96,667 | ........ 290,000 |11/13/2013.|03/01/2023.
037833  BY 5 |APPLEINC.....cccooomveriineriinrinciienns ...105.908 11,649,880 11,000,000 1,277,693 | a0 [ (42,800 | o 0 0. 3.250 357,500 | 05/30/2017. | 02/23/2026.
059438 AK 7 |BANC ONE CORP SUB NT ..133.510 ....11,348,350 8,500,000 9,235,728 | ..cvvvvvvvieeeennn0 | e (78,250) | oo 0 0 [ 8.000 |.....6.477 [AO...... | .. 117111 | ... 680,000 | 09/17/2010. | 04/29/2027.
06406R AB 3 |BANK OF NY MELLON CORP ...106.111 2,122,220 2,000,000 2,043,893 | ..oovivrrrrrrnenen0 | e (5,454) | o 0 0 . 3442 |....3.095 [FA....| cc.u.27,536 | ...cc 68,840 | 12/15/2017. | 02/07/2028.
084664 CR 0 |BERKSHIRE HATHAWAY FIN CORP 118648 | ... 9,491,840 8,000,000 8,886,089 | ..coovvevreienin0 [ oirieiecd(9,261) | e 0 (VN 4.250 |.....3.623 |JJ....... | ... 156,778 | ........ 173,778 | 06/20/2019. | 01/15/2049.
097023 AD 7 |BOEING CO DEB.......cccoorvrerreirneirniinns ..110.741 4,429,640 | ... 4,000,000 | ..oocrvrnees 4,149,389 | oovvvverrieeeen0 | e (85,212) [ o 0 0. 8.750 |.....6.284 |FA.....[ ... 132,222 | ........ 350,000 | 11/25/2003. | 08/15/2021.
097023 AM 7 |BOEING CO DEB.......cocormremrriirirrirniinnns ...123.868 ..6,682,679 5,395,000 5,720,245 | ..o | et (BL277) | s 0 0. 7.250 391,138 | 06/22/2010. | 06/15/2025.
110122  AA 6 |BRISTOL MYERS SQUIBB CO.... ...116.556 5,827,800 | ..oovvvrnees 5,000,000 | ..oorernees 5,559,423 | .oevvevrriverienean0 | e (149,231) | v 0 (I 7150 |.....3.672 [JD....... | ..........15,889 | ........ 357,500 | 11/15/2013. | 06/15/2023.
110122 CD 8 |BRISTOL MYERS SQUIBB CO 144A L8728 [ e 5,936,400 5,000,000 5,489,914 | o0 | eiiieeecn(3,370) | o 0 0| 4.250 |.....3.698 |AO...... | .......132,813 | ......... 94,444 | 07/26/2019. | 10/26/2049.
12189T AA 2 |BURLINGTON NORTH SANTA FE. ...126.421 3,729,420 2,950,000 3,398,276 | o0 | cireeenn(65,224) | v, 0 (I 7.000 |.....4.098 [JD..cccc. | v 9,178 | e 206,500 | 11/07/2013. | 12/15/2025.
166764 BL 3 |CHEVRON CORP... 204527 | e 9,407,430 9,000,000 8,972,737 | v | 3,393 | i, 0 0 2.954 |.....3.002 [MN.....| ..........33,233 | ........ 265,860 | 08/13/2018. | 05/16/2026.
191219 AP 9 |COCA COLA ENTERPRISES INC DEB ...112.945 ..5,647,250 5,000,000 | .ccceeer.5,167,199 | o0 | e (73,438) | e 0 (I 8.500 .......425,000 | 09/23/2003. | 02/01/2022.
19416Q BX 7 |COLGATE PALMOLIVE CO SR MTN. ...126.581 ....12,658,100 ..10,000,000 | ........... 11,688,804 | ..oooovvvvvivrireen0 | e (278,338) | v 0 (U 7.600 |.....4.054 |JD....... | ..........63,333 | ....... 760,000 | 01/16/2018. | 05/19/2025.
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200339 AJ 8 | COMERICA BANK SUB NT......oviiviuriiiriiireiirniissssisessssssssssssssssessssesinns | wvenee | ev | oeveviinenns | eevees 2FE 227694 | e 1,276,940 | ..cocovvveneee 1,000,000 | ..cvoerernees 995,972 420 | oo 0 0 ... 7.875 |.....7.950 |MS.....| ........23,188 | .......... 78,750 | 01/10/2000. | 09/15/2026.
20826F  AQ 9 | CONOCOPHILLIPS CO......ccvrverrmirirerireersninsrierisesssessenessessesssssssessssessenss | eovnnee | oo [ roverereee | s 1FE . 115,080 [ oo 3,452,400 3,000,000 3,226,372 (33,591) | woovevrrrernne 0 0 | 4950 |....3.534 |MS.....| .......43,725 | ....... 148,500 | 02/23/2017. | 03/15/2026.
254687  AH 9 |DISNEY WALT CO DEB......ccoiiirrieiierieeiseeississessesssesssessssesssssssssesnsnns | covenne | o | eeereneeei | covees 1FE]| .... 4,069,173 |..118.729 | .... 4,838,207 | .ooovvrreenae 4,075,000 | .coooonevns 4,069,439 2 | s 0 0 ... 7.550 |.....7.560 [JJ...... | ... 141,867 | ....... 307,663 | 02/15/2001. | 07/15/2093.
260543 BA 0 |DOW CHEM CO DEB........oeverieeriirierieenieeienisssesessssssesssenesssssssssssnsensene | vevenee | oo | evvensrinens | coees 2FE | s 4,051,920 |...108.697 | .............. 4,347,880 | ..ocoovnvne 4,000,000 | ..ocvvrnees 4,005,050 (4,372) | oo 0 0 ... 9.000 |.....8.870 |AO...... | ..........90,000 | ........ 360,000 | 11/11/1994. | 04/01/2021.
26442C  AK 0 |DUKE ENERGY CAROLINAS LLC 1ST MTG......covuuriimrirerireirseiseiresississeens | eveens ...102.387 ..10,238,700 | ............ 10,000,000 | ...........10,185,040 | .....ccccoorerirens0 | coriens (149,460) | ...ovvvvrnrernac 0 0 ... 3.900 |....2.336 [JD.cco| v 17,333 | i 390,000 | 10/06/2015. | 06/15/2021.
264420 AG 9 |DUKE ENERGY PROGRESS INC.........oeoomiriirimirinriieniesesneesssissessesssensenens | ooveens ...109.118 ...10,911,800 | ...ccvvvnee 10,000,000 | ...........10,095,337 (9,139) [ oo 0 0. 3.700 |.....3.571 [MS..... | ......123,333 | ........ 392,611 |08/20/2018. | 09/01/2028.
30231G AT 9 | EXXON MOBIL CORP.......covvvuiiriirrireirseieisesiesesessssssssessssssesssesssssssasssns | svisens ...104.916 ...10,491,600 | ............ 10,000,000 | ........... 10,065,818 (9,704) | oo 0 0. 3.043 |....2.925 [MS...... | ......101,433 | ....... 304,300 |01/31/2018. | 03/01/2026.
30251B  AD 0 [FMRLLC T44A.......coiiiiiiniiceierisceissise et ssessssssssens | serenes 122,625 | e 3,678,750 3,000,000 3,405,084 | ....coovvvrvvrieenn0 | i (17,408) | ...cvvorvrrrnne 0 0 . 4.950 |.....3.643 |FA....... v 81,875 | 74,250 | 04/04/2019. | 02/01/2033.
458140  AX 8 |INTEL CORP......cocootiiiiriiciisici s | cienes ..105.864 | ..coovonnne 3,175,920 3,000,000 3,035,925 (4474) | o 0 0. 3.150 |.....2.962 [MN......| oo 13,125 | ...ooo.ud 94,500 | 08/21/2017. | 05/11/2027.
478160 AF 1 | JOHNSON & JOHNSON DEB.........ccoomrirriimrireeireiinsissssssssessssesssssssssssenssnss | seveees . 117.574 ....11,504,615 9,785,000 10,416,145 | ..oovviivirenn0 | s (146,249) | ..oovvvvrrrrernnnd 0 0 ... 6.730 |.....4.870 |MN...... ..84,146 | ... 658,531 | 09/05/2013. | 11/15/2023.
478160  AJ 3 | JOHNSON & JOHNSON NT.....oooiiiiriiimiiirnirisessisessisssessessssessssssssssseiens | e ...139.329 2,089,934 ....1,500,000 | . 1,890,325 | vvreriiennn0 [ s (KL T — 0 0 ... 6.950 |......5.258 |MS...... ..34750 | ... 104,250 | 08/11/2009. | 09/01/2029.
532457 AM 0 |LILLY ELI & CONT st | crries ..124.470 ...13,701,658 | ............ 11,008,000 | ....coone. 12,207,271 | o0 | s (191,514) | oo 0 (U 7125 |.....4.803 |JD....... | ..........65,360 | ........ 784,320 | 12/08/2011. | 06/01/2025.
594185 AQ 3 |MICHIGAN BELL TEL CO DEB..........cccoumiiieriiiniisiinsiesiesesssississiissiinss | sevi ..111.006 | ... 3,330,180 3,000,000 3,006,123 (2,744) | oo 0 (U 7.850 |.....7.737 [JJ....... | ... 108,592 | ........ 235,500 | 08/23/2000. | 01/15/2022.
594918 AW 4 | MICROSOFT CORP........cccostrumirmerirrereesisinsrsesssesssessssessssssssssssssessssssssssans | sesees ...106.459 | ....ccovvnnen 9,804,874 9,210,000 9,457,115 | o0 | (58,164) | ...vvvrrrrrrne 0 0 3.625 |.....2.902 [JD....... | ..........14,838 | ........ 333,863 | 12/03/2014. | 12/15/2023.
594918 BK 9 [ MICROSOFT CORP.......cooomirrvimrririrriresiieseissssisns s sssessssessssessssssssssenns | ceveons ...118.976 9,518,080 8,000,000 8,807,966 | .....ccooorvrriren0 | e (39,762) | v.oovvvvrrrriinan 0 0. 4.200 |......3.352 [MN......| .........54,133 | ....... 336,000 | 12/20/2017. | 11/03/2035.
638585 AA 7 |NATIONSBANK CORP MTN.....vumurumirimerireesnineessesssessessesesessssssssssessenes. | veeees 2126284 | e 3,788,520 3,000,000 3,019,319 (KL 0 (U I 8.570 |.....8.402 [MN......| ..........32,852 | ........ 257,100 | 01/13/1995. | 11/15/2024.
645767  AY 0 [NEW JERSEY BELL TEL CO...ovvvriiiireiieiieeisesesissisesisesssssisssssssisssssnss | svvns ...112.463 5,623,150 5,000,000 5,149,991 | o0 | e (55,638) | ..ovverviiinnn 0 0. 8.000 |.....6.632 |JD....... 33,333 | 400,000 | 08/24/2007. | 06/01/2022.
655844  AA 6 | NORFOLK SOUTHN CORP NT.....ccoomiririiriremeeisinnesiesssessssesssssssssesssenens | sevens . 107.383 [ o 1,073,830 | .covvverinnee 1,000,000 | ..cvorrernees 998,975 625 | ovreereinn 0 0. 9.000 |.....9.074 [MS...... rereenern30,000 | e 90,000 | 03/06/1991. | 03/01/2021.
665772 BN 8 | NORTHERN STS PWR MN 18T MTG.......oevumriiriiniiciineiienisniicssissiiesinnes | sevines . 123.356 | v 13,569,160 | ............ 11,000,000 | ....oooveee 12,085,654 | ...occvvrircrirnns 0| s (167,836) | w..vvorrvrrirnn 0 0 ... 7425 |...5.044 [ | e 391,875 | ........ 783,750 | 02/04/2010. | 07/01/2025.
68389X  AS 4 | ORACLE CORP......cooiirriniiieriesieesesise s ssss st ssssssssessesssssssans | sonenes ...105.749 4,229,960 4,106,427 +0(15,060) | oo 0 0 | 3.625 |.....3.156 |JJ....... ....66,861 | ........ 145,000 | 12/08/2014. | 07/15/2026.
68389X  BM 6 | ORACLE CORP......covirivirrrireeiiee ittt ssesssssssssnns | e 102299 | i 6,137,940 . 5,907,867 | ..oovvvreirerriree0 | i 12,812 | i, 0 0. 2.650 |......2.909 |JJ....... LT33T | 159,000 | 08/21/2017. | 07/15/2026.
713448 DY 1 |PEPSICO INC.....cooiiirieireirrineiieeiesieeseesssssessesssessssissssssssssssssnsesssssssans | sevenes ...106.009 2,120,180 | ccvoovrrrneen 2,000,000 | ..ovrvrneen 1,991,004 | .0 | e 1,002 | e 0 0. 3.000 |......3.065 |AO...... 12,667 | e 60,000 | 11/10/2017. | 10/15/2027.
718546  AC 8 | PHILLIPS 688 COM......cooiveririreriiiniriieissessisenssisesssssssessesssssssssesssssssssssssnsss | covens 104975 | 5,773,625 5,500,000 5,624,842 | ...covvvvieeennl0 | e (B2,764) | i 0 0 ... 4.300 |.....3.244 |AO...... ..59,125 | ... 236,500 | 07/20/2015. | 04/01/2022.
744448 CP 4 |PUBLIC SERVICE COLORADO 1ST MTG......ccovivrerirrereereenersesrsnersssesneenas | sevene 109109 | v 5,455,450 | ....ccovonees 5,000,000 | ..ocvvrneen 5,002,737 | ooerrvvrrverienean0 | eeiiieiiieenn(298) | e 0 0. 3.700 |.....3.692 [JD..ccc. | crrrernn8,222 | ..o 185,000 | 09/19/2018. | 06/15/2028.
747525  AJ 2 |QUALCOMM INC......comiiiiieiiinirseierissisisesiesssssessssiesssssssssesssessnsssssesssssnes | oven 18887 | 5,944,350 5,000,000 5,421,433 | ool [ e (MLAT) | 0 (VN 4.650 |......3.898 |MN......| .........26,479 | ........ 116,250 | 06/12/2019. | 05/20/2035.
881685 BB 6 | TEXACO CAP INC DEB.......oieoeeeieeeeieessieeeeeeseeseeesseesseesseessseessesssessseessienns | avvenns ...154.035 3,080,700 2,000,000 2,397,165 | o0 | eieeenn(21,025) | i 0 0. 8.000 |.....5.759 |FA.....| ..........66,667 | ........ 160,000 | 02/01/2007. | 08/01/2032.
911308  AA 2 |UNITED PARCEL SERVICE INC DEB........c.ceovverirrirercieieiesieseseisesssiesennnas | v ...101.565 ....13,203,450 13,100,770 [ 0 | (402,507 | e 0 0. 8.375 |....5.127 |AO...... .....1,088,750 | 09/22/2009. | 04/01/2020.
9130177 AS 8 |UNITED TECHNOLOGIES CORP DEB..........ccocoomirimrirmmrireireeinsiserissssensncenns | sevees ...107.748 2,154,960 1,994,366 | ..oovcovrvrirrnrrnnn0 | o056 | o 0 0. 8.750 |.....8.990 |MS......| .........58,333 | ........ 175,000 | 02/25/1991. | 03/01/2021.
92343V BR 4 |VERIZON COMMUNICATIONS CORP.......ccorvirmrieiiniernnieeresisisnssssssnssssssines | sevenes L9 6,949,438 6,610,487 | ..coovvivrereeeen0 | i (89,733) | e 0 0 . 5150 |....3.476 [MS....| .......04774 | ... 321,875 | 10/21/2014.| 09/15/2023.
94974B  FC 9 |WELLS FARGO & CO. ...103.271 ..3,098,130 3,040,454 | oo | e (17,723) | e, 0 0. 3.500 105,000 | 12/18/2015. | 03/08/2022.
94974B  GL 8 |WELLS FARGO & CO....ccovvvuiierriciriieisissiesieisssesessssiessssisssssssssssssssenes | sevenes ..109.589 | ..o 5,479,450 5,000,000 5,397,234 | ..cviviviecenn0 | e (5,957) | o 0 0 ... 4.300 |....3.112 |Jdooiis | 94,958 | L 215,000 |07/11/2016. | 07/22/2027.
01609W AV 4 | ALIBABA GROUP HLDG LTD.....ccouremirmnrirrernineissnisessessseeessesssseesssssesssesess | oeveees ..111.103 3,055,333 2,750,000 2,932,434 | o0 | e (1,541) | 0 (U 4.200 |......3.808 |JD.......| coeerrnrn8,021 | e 57,750 | 07/25/2019. | 12/06/2047.
035242 AP 1 | ANHEUSER BUSCH INBEV.........ccccoviiimimiiiriinnererisinsieissssseessssissssssesssnsnes | covenes .. 106.188 | ..oovvvennnd 3,185,640 3,000,000 3,112,297 | o0 | e (17,392) | e 0 0 [ 3.650 |.....2.947 [FA......| ........45,625 | ........ 109,500 | 11/02/2016. | 02/01/2026.
126149  AD 5 |CPC INTERNATIONAL INC......covoiimririreiieisseessesesessessesessesssesssssssssaenes | eeenas ...130.567 6,528,350 5,350,895 | ..ooorrverrrrineen0 | e (39,641) | i 0 0. 7.250 |.....6.000 [JD....... | s 16,111 | i 362,500 | 04/27/2009. | 12/15/2026.
656531 AC 4 |NORSKHYDRO A S DEB ...118.472 ..8,293,040 7,806,529 | ..cvvvvvvvecenin0 | eiiinn(213,357) | oo 0 0 ... 7.750 542,500 | 11/09/2018. | 06/15/2023.
656531 AD 2 |NORSKHYDRO A S DEB ...125.206 2,253,708 2,098,115 | o0 [ e (44,290) | oo 0 (I 7150 |.....3.960 [MN.....| .........16,445 | ........ 128,700 | 11/06/2013. | 11/15/2025.
656531 AM 2 |NORSKHYDRO A'S DEB . . I 132,493 | .. 6,624,650 5,000,000 5,656,122 | ..covvoverrerrercen0 | e (67,587) | v, 0 (U 7.250 . v 98,681 | L 362,500 | 05/19/2010. | 09/23/2027.
80685Q AA 4 | SCHLUMBERGER OILFIELD UK NTS 144A........ccooovieimeineinneinseinenisenineens | ceves . ...101.705 3,559,675 | ..oovrvrnes 3,500,000 | ..oorernees 3,552,044 | ..oooovrrieriencan0 | e (64,549) | v 0 0 | 4.200 2290 | W....... rerenen 87,783 | 147,000 | 04/01/2015. | 01/15/2021.
98934K  AB 6 | ZENECA WILMINGTON INC GTD DEB.......cccoimiuiiriiiinirisirissniseneseesssnisssessens | veenes Clins ...14,695,870 |...117.415 ....14,089,800 | ........... 12,000,000 12,937,640 | .oooviviiininn0 | 10 i(215,861) | v 0 0 [ 7.000 |....4.764 [MN.....| ... 107,333 | ........ 840,000 | 05/12/2010. | 11/15/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: .329,034,718 XXX 293,623,000 .310,373,207 | .0 | 100i(3,004,552) | oo 0 0 XXX XXX XXX | ... 3,834,422 |....16,107,273 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... e .329,034,718 XXX 293,623,000 .310,373,207 | o0 | 1000(3,064,552) | cooovveriniinnand 0 0 XXX XXX XXX | ... 3,834,422 |...16,107,273 XXX XXX
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Hybrid Securities - Issuer Obligations
06053E 838 8 | BANK OF AMER DOW JONES INDU INDEX MITTS.....ccoovvenmmnmrermrersemnnencnees | @ueee [ [ ovmrrnnes [ onnes 2FE| s 3,000,000 |..... 18.390 [ oovovrrs 5,517,000 3,000,000 [ 0 0. 0.000 |....35.662 | N/A..... 06/13/2013. | 06/26/2020.
4299999. Hybrid Securities - ISSUET OBIIGAHONS. ... vuiiriieiit ittt 3,000,000 XXX 5,517,000 . 3,000,000 (U - 0 0 XXX XXX XXX XXX XXX
4899999. Total - Hybrid SECUMHES. ........rveuirerereiirsirisstissiissrs s 3,000,000 XXX | 5,517,000 | oo 300,000 | ....ccooevun 3,000,000 | ..o 0 0 | o 0 0 XXX XXX XXX | i 0 [ oo 0 XXX XXX
Unaffiliated Bank Loans - Acquired
06683*  AA 9 |BANYAN TECH ALPHA LLC.......ccoiieiiiicrirericiieeissinsseisssisesienesenssnessninens. | vvenen | oo | ovvesnniene | woveees 5G| v 1,209,605 |...100.000 | ...cccvvrvene 1,209,605 | ..oooverennne 1,209,605 | ...coovvveene 1,209,605 | .cooovvvrcrrrerirnens 0 (0 I 0 0 {....13.000 |....13.000 [JAJO.. | ccovvrinirren0 | v 24,192 | 12/31/2019. | 06/30/2025.
36251*  AC 4 | GABRIEL PERFORMANCE PROD LLC.......cccomviurirniineiieriesirnseiseissssissienes | veees ...100.000 1,000,000 | ....ccocvveeee 1,000,000 | ...oovvvernee 1,000,000 (O I 0 0...11.500 |...11.778 [MON...| ..cccccc..e.319 | e 116,597 | 10/01/2018. | 04/22/2022.
45678#  AA 0 [INFOSOFT GROUP LLC.......ovviieririeriiirierierieeiesisseissessesssensesesssessssenns | eveens ...100.000 | ..cooovrrenee 2,007,441 2,007,441 2,007,441 (U I 0 0 {....10.000 |....10.000 JOV0 [FUURPORPRRRONN I ISP 101,960 | 09/16/2019. | 03/16/2025.
47025% AA 6 |JAMES B OSWALD CO JBO HLDG COINC.......ccocuiiinniinniiciinnisiniisnisniiennis | oevees | oo | svisniiens ...100.000 | ..o 6,841,893 | ...l 6,841,893 | ..o 6,841,893 | oo 0 [0 0 0 [..... 4.360 |.....4.360 |[MON...| .......... 25,697 | ........ 323,926 | 06/09/2016. | 06/01/2021.
6499999. Unaffiliated Bank Loans = ACQUITED. ... ensssesssnsssnsssnsenes XXX ...11,058,939 | ..o 11,058,939 0 | oo 0 0 XXX XXX XXX ..26,022 | ........ 566,675 XXX XXX
6599999. Total - Unaffiliated Bank LOGNS..........c.iiiiiiiiiiiiiissii s XXX ..11,058,939 | ..o 11,058,939 (O 0 0 XXX XXX XXX ..26,022 | ... 566,675 XXX XXX
Totals
7699999.  Total - ISSUET OBGALIONS. .........iviiiiiiiiiiiii st | siiaa 1,290,522,378 XXX | e 1,296,175,061 | ....... 1,118,818,500 | ...... 1,197,208,331 | ..ovvvviriinnnens 0 |...(14,670,940) | ...ccoovrnrrrnn 0 0 XXX XXX XXX [....17,242,098 | ....58,208,121 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities 222,443,893 XXX | s 227,120,799 | .......... 217,394,458 | ........ 221,812,779 | oo 0 | s (134,919) | oo 0 0 XXX XXX XXX [ e 661,155 | .....7,948,770 XXX XXX
8299999. Total - Unaffiliated Bank LOGNS.........c..iiiuiiiiiiioiiiiiiinii st | svisssssens 11,058,939 XXX [ 11,058,939 | ..o 11,058,939 | .ccooovueee 11,058,939 (O P 0 0 XXX XXX XXX | s 26,022 | ... 566,675 XXX XXX
8399999, Grand TOAl - BONGS...........cceueveereriirereseeseeiseieeeeeesi et sses ettt ns st ssnienes | avies 1,524,025,210 XXX | e 1,534,354,799 | ....... 1,347,271,897 | ...... 1,430,080,049 ...(14,805,859) | .....ooovrnnennd 0 0 XXX XXX XXX |...17,929,275 | ....66,723,566 XXX XXX
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 1 12 13 14 15 16
Current Year's

F Rate per Unrealized Other-Than-

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

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

C on Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

03027X 10 0 |AMERICAN TOWER CORP REIT.......ccooovirimriimiriirienineriensensenessssnssieniesssens | cvevnee | e | cevinnd 9,000.000 | ...............2,068,380 | ........ 229.820 2,068,380 ..2,007,337 | oo 9,090 | v 0 0. 61,043 | oo 0 61,043 .0 [09/26/2019. | ...
031162 10 0 [AMGEN INC.....oouiieiiiiieiieeiscsesissie sttt ssssssssnssesssssssns | veennes | cve | oevens 36,700.000 | ...............8,847,269 | ........ 241.070 ..4,735,612 0 212,860 0 | v 1,702,880 | ...oocvovrirnrrinenennc0 | e 1,702,880 .0 [01/13/2016. | ...
037833 10 0 [APPLE INC.....ooieiiiirieriesiiceiseeseniesisesieseeessesssssessessssessensssssssesssssssesssesssnees. | senenes | ene | eoveeend 9,000.000 | ...............2,642,850 | ........ 293.650 | ...............2,642,850 | ....... 875,566 0 27,360 0 | e 1,223,190 11,223,190 .0 [01/15/2016. | ...
09247X 10 1 |BLACKROCK INC COM.......oiviiiiiiniiiniieninnisniissisiiesissssssssissssssssssssensssnsses | cosvens | o | cvvee 28,000.000 | .............14,075,600 | ........ 502.700 | .............14,075,600 | ............... 4,371,552 0 369,600 (O 3,076,640 .3,076,640 .0 [09/22/2011. | ...
166764 10 0 | CHEVRON CORP......ccoviiiririrrirtesssisssiesieseeessesssssssesssessssesssenssssssssssessssnessenes | oonvones | ooe | cvoes 11,490.000 | ...............1,384,660 | ........ 120.510 | ...............1,384,660 | ....... 679,572 0 54,692 0 | s 134,663 | ..ocvoovrvvrrirerrenn0 [ s 134,663 .0 [01/15/2016. | ...
17243V 10 2 | CINEMARK HOLDINGS INC.......cocorrrrrrinrirns 69,700.000 0 94,792 0 (135,915) .0 .. (135,915) .0 [ 09/25/2012.
17275R 10 2 |CISCO SYSTEMS INC......cevvvivireirrrrrirnnee 327,000.000 0 451,260 0 | v 1,514,010 | .ooovvvceerrnne (V] IO 1,514,010 .0 [09/22/2011. | ...
191216 10 0 |COCA COLA CO....coeviimiiiiiriiiciisicsiesisiississsis s ssssssssissssssssssssssssssssssssns | coniens | o | cviees 12,000.000 | ..................664,200 | .........55.350 | .................664,200 | ................496,591 | ...ccooiviiiiiiniincd (VI [ 19,200 0 96,000 | oo 0 96,000 .0 [01/15/2016. | ...
20825C 10 4 [CONOCOPHILLIPS.........ooveriereeiimerierieesesissisesssesssenssesssssessssssssssssssenssesssssnsns | avsvenes | oee | wonees 84,200.000 0 112,407 0 225,656 | ..oooovvorcririirnnne 0 225,656 .0 [10/26/2012. | ...
22160K 10 5 |COSTCO WHOLESALE CORP.........ovvrverrriimrriieriienniessssssissssssssesssssssssssssssnnes | cvvinens [ eoe | e 50,000.000 0 126,000 0 4,510,500 .0 [02/08/2016. | ...
278865 10 0 |ECOLABINC 10,000.000 ...18,400 N ....456,400 .0 [08/31/2012.
291011 10 4 |EMERSON ELECTRIC CO....ccocovurmrriimiriiiriinerineesisssisssissssssssssssssssssssssssssnnns | sevvins | oee | cvvens 14,000.000 1,067,640 | ....... 655,705 0 27,580 0 231,140 | oo 0 231,140 | ... .0 | 09/28/2012. | ...
31188V 10 0 |FASTLY INC CLASS A....ouiiirierieerseiserisesiesiesssessssssssssssssssssssesssessssssssssssssssens | svvenee | e | cvneee 14,603.000 293,082 | ....... 309,292 0 309,292 0 (16,209) | ovoovvvrcvrrererenne 0 (16,209) | .... .0 [12/06/2019. | ...
371901 10 9 | GENTEX CORP......ovviiiriirisiicsiss e sississsssssisssessssnssessinnnes. | cvneies | one | oees 115,800.000 3,355,884 | ............... 1,627,849 0 52,689 0| oo 1,015,566 | ...oovvvrerrrirenne (V1 IO 1,015,566 .0 | 08/26/2014. | ...
372460 10 5 | GENUINE PARTS CO...coomririererrinerieisineeieessseesssssssssesssessssesssssssssssssssssssessesens | vneenes | eoe | vevens 80,000.000 8,498,400 61,000 240,600 0 816,800 .0 | 05/28/2009. | ...
458140 10 0 [INTEL CORP.....ccoevvvivirinrirciericrieriene ..152,000.000 9,097,200 0 191,520 0 .1,963,840 .0 [08/10/2011.
464287 23 4 |ISHARES MSCI EMERGING MKT IDX FD 134,600.000 6,039,502 0 166,966 0 ....782,026 .0 [12/01/2015. | ...
464287 46 5 |ISHARES MSCI EAFE IDX FD.....oooumuivirriiririeneisessisseeisesssssssssessssessssesssssnnnes | evvnene [ eon | eovees 52,000.000 3,610,880 0 111,900 0 554,320 .0 | 04/05/2017. | ...
46625H 10 0 [JPMORGAN CHASE & COMPANY.........ccomimimeimerinerseriesesnensssisesssssssesssseesssssensns | avsvenes | one | wonees 42,000.000 | ...............5,854,800 | ........ 139.400 854,800 0 138,600 0 1,754,760 .0 [11115/2017. | ...
580135 10 1 [MCDONALDS CORP........ccccovviriiiiiniiiciiniiississ s | vennes | con | ovvees 70,100.000 | .............13,852,461 | ........ 197.610 0 331,573 0 1,404,804 .0 [06/29/2012. | ...
58933y 10 5 |MERCK& COINC 68,500.000 41,785 150,700 0 995,990 .0 [01/13/2016.
594918 10 4 |MICROSOFT CORP. 121,000.000 0 228,690 0 6,791,730 .0 09/22/2011. | ...
67077M 10 8 [ NUTRIEN LTD...coiviiieirierieriieesssisensessisessesssseesssssssssessesssssssenssssssesssssssessenes. | wvneenes | evn | ovvens 25,000.000 | ..oooorreren 1,197,750 | oo d7.910 | i 1,197,750 | i 1,429,670 | oo 11,250 | v 43,500 0 22,750 .0 [10/10/2018. | ...
713448 10 8 |PEPSICO INC.....cooiiiiiiiiiciiiicniciniissisesiessesssissisessssssessssssssssesssesssiensns | svneies | oee | oees 100,000.000 95,500 376,500 0 2,619,000 | ..ovvvrvirriiiinnn 0 2,619,000 | .... .0 [11/114/2003. | ...
717081 10 3 [PFIZER INC..oovoiireircereiseieciesiesissieessssssssensessseesssssssssssssesssesssssssssssssnns | vnennes | eoe | oevens 75,000.000 0 108,000 0 (CRIPLT0) N 0 (335,250) | ... .0 [09/22/2011. | ...
741447 10 8 |PRICE TROWE GROUP INC......ooooivirriieieniieriesisseississsississssesisssenas 43,750.000 v 121.840 0 133,000 0 1,291,500 .1,291,500 .0 [01/15/2016.
742718 10 9 |PROCTER & GAMBLE CO......oovvrririerrinerieeiieniesisseessnssssssessessssessssssssssssssnesses | svnneeen | aee | oeee 115,900.000 | .............14,475,910 | ........ 124.900 0 342,473 0 | s 3,822,382 3,822,382 .0 [03/22/2001. | ...
747525 10 3 |QUALCOMM INC......oiviirieirieriieierississiississesieseesessssssssssesiensssssesssssssessssssnens | oneeies | eve | vevens 62,900.000 0 155,992 0| v 1,970,028 .1,970,028 .0 [10/24/2012. | ...
755111 50 7 [RAYTHEON CO....ovomimiiiiinniieniesiseessesissisessessssesssssssssssssssessssesssssssssssssssssnens | vneeses | eoe | oevens 63,000.000 0 232,785 (I I 4,182,570 4,182,570 .0 [09/22/2011. | ...
78463X 87 1 | SPDR INDEX SHS FDS S&P INTL SMALL CAP........ccoorvviruirinirierinerirereneesnninnns | verene | eoe | venes 107,300.000 0 116,683 0 | s 422,762 | .o | i 422,762 .0 [ 05/30/2017. | ...
78467Y 10 7 |SPDR S&P MIDCAP 400 ETF TR.. 34,000.000 49,253 165,289 0 2,472,140 . 2,472,140 .0 [01/29/2010.
842587 10 7 | SOUTHERN CO....oovvirirririiinirierieriesisseississsisessssssessssssssesssssssesssessssssssssnsnes | avoneies | vee | enee 103,000.000 0 253,380 0 2,037,340 | .oveoircin 0 2,037,340 .0 [ 09/24/2004. | ...
871829 10 7 [SYSCO CORP.....otiiuirieetteeteeieesesissnse st ees i sssesss st sssssssssssssenes | vnennes | eoe | oevens 51,600.000 0 80,496 0 ..1,180,608 .1,180,608 .0 [07/16/2008. | ...
882508 10 4 | TEXAS INSTRUMENTS INC......cooiiueiririieriririeinnissrienienesessenissesesssssssesssenens | eoneeies | coe | oevens 17,081.000 | ..oooeveer.n2,191,322 | ... 128.290 | vooivernn2,191,322 | 1,999,841 | i (V1 O (V1 OO 0 191,481 N ....191,481 .0 [10/31/2019. | ...
89832Q 10 9 [ TRUIST FINL CORP.....oovuririiriteeieesssiseisesiessseesssisessssssssssesssesssssssssisssssnnes. | evseees | aee | eeee 125,000.000 7,040,000 | ..ooereern 4,260,748 | i (V1 0 0 2,779,252 | v 0 2,779,252 .0 [12/06/2019. | ...
902973 30 4 |USBANCORP DEL......ccccvvvenrreeriririrnes 78,000.000 4,624,620 32,760 119,340 0| v 1,060,020 .1,060,020 .0 [ 03/25/2013.
911312 10 6 |UNITED PARCEL SERVICE INC CL B 31,000.000 3,628,860 0 119,040 0 605,430 .0 [10/03/2016. | ...
913017 10 9 |UNITED TECHNOLOGIES CORP COM.......cooomrirmrrrimmrennresesssnsessssnsssssssssssssnns | svvvens | oee | covens 20,000.000 2,995,200 0 58,800 0| ieerreern865,600 | oo, 0 865,600 .0 [ 04/15/2014. | ...
922042 77 5 |VANGUARD FTSE ALL WORLD EX U.....veiurrinirreiierineirseisssisessesessesseessessssenes | vneenns | eon | oevens 80,000.000 . 4,300,000 0 133,320 0 | coreerren853,600 | oo 0 653,600 .0 [02/10/2017. | ...
92343V 10 4 |VERIZON COMMUNICATIONS.......vvvirirerrrernrernresssssssssssssssssssssssssssssnssnnnnes. | evennee [ eoe | e 174,541.000 | .............10,716,817 | .......... 61.400 ..10,716,817 0 422,826 0 [ oo 904,122 | oo, 0 904,122 .0 [01/13/2016. | ...
949746 10 1 |WELLS FARGO & CO NEW.......oevuiirerirriceiseiecissessesiesissesssessessssssssssssssssssssnss | svvneeen | aee | onee 152,000.000 | ...............8,177,600 | .......... 53.800 8,177,600 0 291,840 0 | oo 1,173,440 | (V] IO 1,173,440 .0 | 08/28/2012. ...
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97717W 28 1 |WISDOMTREE EMERGING MKTS SMALL CAP.........covurrririreirnriserinsesenssssisesns | ovveieee | oe | cevees 15,000.000 | ..cooonvenninnes 717,300 | .......... 47.820 | .o, 717,300 | ....... 676,950 0 28,302 0 88,950 | ..o 0 88,950 04/05/2017. | oo
97717W 80 2 |WISDOMTREE INTERNATIONAL HIGH DIV FD.......vvvuririrrirrrinirerirereneessnineiinns | cevvnes [ | cved 62,000.000 | ...............2,606,480 | .......... 42.040 2,606,480 0 111,376 0| cierreenne305,660 | oo, 0 305,660 03/30/2017. | ...
988498 10 1 | YUMBRANDS INC......ccooiiiiiiiiiiiiisiiciesirinsisississ s | s o 66,000.000 | ...............6,648,180 | ........ 100.730 6,648,180 0 110,880 0 | v 581,460 | i 0 581,460 |.... 08/06/2012. | ...
055622 10 4 |BP PLC SPS ADR......ccootiiiririrrireesreissriesiesseesssssss s sssssssessesssssssssssssssenssenes | aoeeens C |....224,100.000 | ..............8,457,534 | .......... 37.740 8,457,534 0 550,166 0 (GTURCK ) 0 (40,338) | ... 01/29/2013. | ...
66987V 10 9 |NOVARTIS AG ADR......cooiiimiimieiineisesiesissessssissessesssessssssss s ssssssessssssssssasssns | snsisns D ... 25,000.000 | ...............2,367,250 | .......... 94.690 2,367,250 | .ooovreennn 1,904,087 | i (V1 IO 70,853 | oovevrrieiieniin 0 | cererens 463,163 | ..o | i 463,163 02/07/2019. | ...
780259 20 6 |ROYAL DUTCH SHELL PLC SPS ADR D 0 778,320 0 | s 146,970 | ovvevvvverirerrenn0 | s 146,970 03/30/2017. | ...
806857 10 8 | SCHLUMBERGER LTD .|C .0 0 0 . 0 06/29/2012.
G1151C 10 1 |ACCENTURE PLC IRELAND PLC SHS.. C 0 206,564 0 | e 6,357,784 | ... 0 6,357,784 05/30/2012. | ...
G29183 10 3 [EATON CORP PLC.......ccooiiiiiiiiiiisnisicsisis s sssssssssissienes | coiieies Cl.. 101,000.000 0 286,840 0 2,632,060 | ..ovevrririieiinnn 0 2,632,060 12/04/2012. | ...
G5494) 10 3 [LINDE PLC......oiioieiiieriesiseeieieisesisessess st sssssssensssnins | snessns Cl . 16,000.000 0 56,000 0 | s 909,760 | .ooovvrrcrrrrirnnne 0 909,760 10/30/2018. | ...
G5960L 10 3 |MEDTRONIC PLC.......coiiiiiiiiiiiniiiiisiissiiesis i senssnisas | cvisnes Cl... 51,600.000 | ...coocoonenes 5,854,020 3,969,151 27,864 104,328 [ I 1,155,626 1,155,626 05/31/2019. | covvovvieciinnns
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........coccoieies corvvininiieicscs e 345,720,944 ..150,090,741 363,827 8,893,574 0. . 69,679,704 ..69,679,704 XXX XXX
C on Stocks - Industrial and Miscell (Unaffiliated) Other
31337# 10 5 |FEDERAL HOME LN BKS CINCINNATI [N | RF... | ‘ ...... 69,994.000 | ..oooovrnennd 6,999,400 | ........ 100.000 6,999,400 0 323,114 0. [ — 0 0 04/08/2019. | ..vovvvriinns
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other.........cooiiiiiiiniiniin sreiisisssenisesssssersseenses 6,999,400 XXX 6,999,400 0 323,114 0] [ 0 0 XXX XXX
Common Stocks - Mutual Funds
44134R 86 7 |HOTCHKIS & WILEY SMALL CAP VALUE FUND I... ...180,277.628 19,734,992 .10,000,000 0 475,642 0 (265,008) .0 (265,008) 05/06/2019.
47103D 72 8 |JANUS HENDERSON SMALL CAP VALUE FUND N.......covvoerernierrirneernseiserinenirenenn | ervenen | vee e 788,722.944 17,212,516 0 212,516 0 | s 912,338 | oo 0 912,338 12/19/2019. | ...
47103D 79 3 | JANUS HENDERSON TRITON FUND N....coooiiriiniiiciirireiississeisssisesssesssesesesssnns | eveeien | oee | oees 521,628.696 12,499,640 0 664,890 0| o 3,003,590 | ..o 0 3,003,590 12/117/12019. | ...
55272P 59 6 |MFS MID CAP VALUE FUND L....covvuiririieirinineiieriesinessssessessesssssssesssssessssssssnes | cvevene | eon | veves 773,791.657 16,389,746 0 423,844 0 | v 3,796,636 | ...oovvvrrvrrnenen0 [ s 3,796,636 12112/12019. | ...
665388 68 5 |NORTHERN LTS FD TR ALTEGRIS AACA OPPORTU......ccovvuiiieiireineiernsinsinnines | cvvrene | eon [ eor 449317.534 | ..............8,128,154 | ..........18.090 | ...............8,128,154 | ............... 5,677,414 0 175,250 0 2,401,802 2,401,802 12/17/2019. | ...
779562 10 7 | T ROWE PRICE NEW HORIZONS FUND. ..907,922.514 53,903,360 24,726,037 0 5,656,189 ..9,104,558 .9,104,558 12/17/2019.
77957Q° 10 3 | T ROWE PRICE SMALL CAP VALUE........ccooosiiriiniisiierineiiesseisssisssssssessssnis | evenien | aee | e 830,350.226 39,782,079 21,403,278 0 | oo 1,745,317 | 0 | 6,422,717 6,422,717 12/16/2019. | ...
885215 56 6 | THORNBURG INTL VALUE CL T..ouiiuiierieriinirierieseneeiseisseesssssessesssssesssssssssssnsns | evvnenen | aee | e 526,679.502 . ..12,703,510 10,602,595 0 765,483 0 2,096,973 2,096,973 12/20/2019. | ...
949915 48 2 |WELLS FARGO FDS SPEC MID CAP VALUE-INST......ccovvnirinrinirennnrisnsssienssinennns | vnrinne | aee | venes 472,892.341 | ............. 19,946,599 | .......... 42.180 ..19,946,599 | ... 16,445,141 0 918,517 (U I 4,003,457 | o0 | i 4,003,457 12/17/2019. | ...
9499999. Total - COMMON SLOCKS = MULUAI FUNGS. ...t eeeee e aeeeeseeeseeeeseeeseeseeesseesasses eeeseessseseseseseeeseesseseseesseeses XXX 198,471,754 | ..o 134,956,367 | ..oovovvrvinriniinns 0] s 11,037,648 | ..o 0] e 31,477,063 | o0 [ i 31,477,063 XXX
9799999, Total = COMMON SHOCK. .....vvuieeieseiiiesiteei sttt ettt ebseb s s bt ettt 551,192,098 XXX .551,192,098 292,046,508 363,827 20,254,336 0 01,156,767 .101,156,767 XXX
9899999. Total COMMON &N PrEfErTEA SEOCK.........ccuurvuuererrireiieeiseisseiseise ettt sbsebsess bbbt ees 551,192,098 XXX 551,192,098 292,046,508 363,827 | ........ 20,254,336 | ..coovrerrrrieinens 0 . 101,156,767 101,156,767 XXX
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Bonds - U.S. Special R e and Special A

3128MJ  4H 0 |FHLMC 30 YR GOLD PC GRP POOL GOB823..........ccouremmremersnerisseseesssesesssesssssessssessesssssans 01/29/2019........ CaNtOr FILZGEIAIG. ......uoreeeieriieriiieeie et | oo 3,674,002 | oo 3,676,024
3130AG GA 7 |FEDERAL HOME LN BKS 05/22/2019........ KEYBANC CaAPItAl MKES.........cvvuiveeiisiisriieeisis it | atestsssss st bbbt enias | frenestes bbbt eees 7,481,250 | oo 7,500,000
3133EK A2 2 |FEDERAL FARM CRBKS.......ccoiitiriirieiierii e 08/15/2019........ WEIIS FATGO....eevvveiireiscise ittt 9,000,000 9,000,000 .
3133EK  GR 1 |FEDERAL FARM CR BKS.......ccoomiririieiieinirierireseeeieissssessssssenienes 04/08/2019........ Sl NICOIAUS. ...ttt 5,000,000 5,000,000 | ..oouverrereininrienieee e 0
64990F  NK 6 |[NEW YORK ST DORM AUTH PERSONAL INCOME TA.......ciiiiiiiintienisirsnissississsesensssssnssseenes 10/15/2019........ Tax Free EXChange.......ocvueieriiriiiiiiiseiiesis s 5,639,409 . 5,000,000 ....20,833
3199999. Total - Bonds - U.S. Special REVENUE GNA SPECIAI ASSESSIMENES. .. ... v.ruuresersirseresersaresessssssessassssssessasssesiesss | oessesssessosssessasssessessasssessasssessesssessessasssessasssessasssessasssessessasssessosssessasssessassaessessasssessasssessasssessessasssessasssessasssessassaessessanssessosssnssansans  fessssssossnssnssonssessansnssassansssssanssessansns | sesnssosssessasssessosssnssanssnses 30,794,661 | oo 30,176,024 | oo 31,197
Bonds - Industrial and Miscell
084664 CR 0 |BERKSHIRE HATHAWAY FIN CORP 06/20/2019........ KeyBanc Capital MKES.............ccuerererieririierisssesieeeseeens 8,895,350 8,000,000 150,049
110122  CD 8 |BRISTOL MYERS SQUIBB CO 144A........c.coovvriririrrinrrireniienns 07/26/2019........ FTN MidWeSt RESEAICH.........cvuviiirireiisi e 5,493,284 5,000,000 ....43,681
30251B  AD 0 [FMRLLC 144A......c.. it 04/04/2019 Raymond James...........ccveveieerneriniins 3,422,490 3,000,000 ....27,638
747525  AJ 2 |QUALCOMM INC.....oovmiiiiriiciniisieissieii sttt 06/12/2019........ | WEIIS FAIGO......ourvrririeiriierieicie i 5,432,850 5,000,000 ....15,500
01609W AV 4 | ALIBABA GROUP HLDG LTD.....c..ovvrimimirmcrisnrisnisenisseens C 07/25/2019........ KeyBanc Capital MKES.........coviririmieieirississrisssseneeneeeens 2,933,975 2,750,000 ....17,004
3899999. Total - BONdS - INAUSHIIAl AN MISCEIIANEOUS...............eveiviieieeieiiseisiesiei ettt e et etesses e sesssessessssssssssessessetes  febsesssssssassessesssssssessessesassessessessesessessesssssssessessessesassessesssssssassessesassessessessesassessessessesessessessesansessessessesassessesansessessessesansassessessnsesses  aesossesssssessssessessessnsessassessnsansessessnssnses | sosstossessessesssssssassessessnsans 26,177,949 23,750,000 253,872
Bonds - Unaffiliated Bank Loans
06683*  AA 9 [BANYAN TECH ALPHA LLC......cooooiiieiiriiiineie et sienes 12/31/2019........ DIIBCL. ..ottt | 4ees Rttt | eetb bbb 1,200,605 | oo 1,209,605 [ ..ovvuivriieriicirinenesesieeesenieeens 0
45678#  AA 0 |INFOSOFT GROUP LLC......cooiiririeririniissrisenessesssnssssessensssssssnsesessesas 09/16/2019........ DFEOR. .ttt 2,007,441 2,007,441 .
8299999. Total - Bonds - Unaffiliated Bank LOANS..............cccuvuiveieriieiiiiieieieieiecese et 3,217,046 .. 3,217,046 w0
8309997, TOAl - BONGS = PAIM 3. oeoieeertssertsstess st es sttt 1888881880881 E 4R 816 €8 4EEE LR oEE £ 0L LR 8 £ R0 E 8oL E L HEEE L4 EE L L L8 1R E L8R R0 HLE 8L LR E 08 HEE L8 L8 EHLEE Lo E 8 E 0L EEE LR eeEt s ShEE8eEEE et e bbbttt | ebdnens s 60,189,656 | ..vvvveiiiriniiiniiis 57,143,070 285,069
8399998. Total - BONdS = SUMMANY HEM fTOM P 5.......cuueiuittrieititissseisr sttt sttt e8 s se8£e08e e84 oeEs 4080808 4E 88808881408 E £ 848 E 8oL E 8L 8408101408 £E8 4L 8oL 841408 E 8848 E 840 E L0 8 E £ 0L L8 4L 8481 E 4840 E e E 8L eHf b0 b E b E b b £ eebeE e b E bbb bbb ..4,766,360 ...10,246
8309999, TOtAl = BOMAS...... vttt tesrtetis ettt E 88418 E 8 £ 108 1EEE 4 E8EEE LR £LEEHEEE LR E LR R EEEE LR R R LR LR LR LR LR LR LR LR AEEEAER R .64,956,016 .295,315
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
03027X 10 0 |AMERICAN TOWER CORP REIT........cconiiiirinrimeriereeesenissisessssssesssssesseenns 09/26/2019 Morgan Stanley Dean Witter...........c..oceueereernernereeeinenenes ...9,000.000 2,007,337 XXX 0
31188V 10 0 [FASTLY INC CLASS A....covoiiiriieiiceessise s 12/06/2019........ | Merrill Lynch... .14,603.000 ..309,291 XXX 0
882508 10 4 | TEXAS INSTRUMENTS INC......coovmivririrriririseiesiesieesesisessessessssesssesiseenns 10/31/2019 MKM PaINEIS LLC.......oouciiueiesioieieseieeseeisees st ensssens e 17,081,000 | ... ,999,841 XXX 0
89832Q 10 9 [ TRUIST FINL CORP......couiiiiiieiieieieirsisie ettt 12/06/2019, TaX FIEE EXCRANGE. .. ... vttt | bessssesess st enes 125,000.000 ..4,260,748 XXX 0
66987V 10 9 [NOVARTIS AG ADR......courimurimirmerinesiseeseesssise st ssssssesssenes D 02/07/2019........ | Cowen & Company LLC .25,000.000 ,904,087 XXX 0
G5960L 10 3 [ MEDTRONIC PLC... .. itiiuitiiriisessissssssisssssesessssssssssnssesssss s ssssssssssansssssssssssses C 05/31/2019........ EVEICOTE ISttt e 3,000.000 271,738 XXX 0
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAOEA. .. .. oo ieieiiiiiieis ettt ettt ettt ees et st set et ee et et seseeseeeeses o2t eeseeeeeeseeseEeEeeEee8eEReE 428 ee8 421 e e eEseEee8 421 eE o8 4eE o0 8L E LA eeEee8eE 2 e aeEeeEeeAeE et eeEenteeseeseteeses | Aefeesessessesastessessesntessassesnsansessessnssnsas | soretossossessesssssnsansessesnnenns 10,759,042 XXX e 0
Common Stocks - Industrial and Miscell (Unaffiliated) Other
31337# 10 5 |FEDERAL HOME LN BKS CINCINNATI . 04/08/2019........ DMBCR. 1ttt | enbsnns et 9,019.000 | oo 901,900 XXX e 0
9199999. Total - Common Stocks - Industrial and MiSCEIIANEOUS (UNGFFIIBTEA) OtNET. ... ..iurieeisiieiieiertssiessier st steiess oersstessssssssessasssesssss e st ses et e 8o seE 2840848142808 4088140844084 E 8840818481080 8814040848881 L8400 £ E 808008 b ek eE et e e e bttt 901,900 XXX e 0
Common Stocks - Mutual Funds
44134R 86 7 |HOTCHKIS & WILEY SMALL CAP VALUE FUND L.....oiviviriiriieeiiceiseissesissisessesssssisss i 05/06/2019........ DIIBCL. .. .vveeveiss ettt | sbeess et eees 180,277,628 | oooovvvcererieerinicirninns 10,000,000 XXX
471030 72 8 | JANUS HENDERSON SMALL CAP VALUE FUND N......oovuuiiirirmrimeesneinnersesisseesesssseesessesseens 12/19/2019........ VMIOUS...c..oovvnireise it ...788,722.944 17,212,516 XXX
47103D 79 3 |JANUS HENDERSON TRITON FUND N 12/17/2019........ REINVESIE DIV.....oooveiriiiiiiei it ...21,222.157 XXX
55272P 59 6 [MFS MID CAP VALUE FUND L...cvvirrirriierierieeirneeiseieeississssenineenns 12/12/2019........ VIHOUS. ..ottt | eeb bbb 122,213.411 XXX
66538B 68 5 |NORTHERN LTS FD TR ALTEGRIS AACA OPPORTU......ccuiiiiiiiiiiriersniseiesisesssssesssesensnes 12/17/2019........ Reinvested Div..........ccvrvenerneiininnins .10,148.073 .175,250 XXX
779562 10 7 | T ROWE PRICE NEW HORIZONS FUND.........covvuuimieanrierisiseessseissssessesssessssisesssssssssnenes 12/17/12019........ Reinvested DiV...........ccevnrereeeneenerinns . .95,835.118 ,656,189 XXX
77957Q 10 3 | T ROWE PRICE SMALL CAP VALUE.......... 12/16/2019........ REINVESIEA DIV.....oooivvirivieiiicee st nsnes | oesssssesssssssssssessssssensnes 37,024.128 | oo 1,745,317 XXX
885215 56 6 | THORNBURG INTL VALUE CL 1...ccouiiiiircrierirceiseiesiesisenieeiseenns 12/20/12019........ REINVESLEA DiV......ooveeieiiireie e .32,402.534 ..765,483 XXX
949915 48 2 |WELLS FARGO FDS SPEC MID CAP VALUE-INST......coiiiiiiiiiiiiinisniiisnisniesissssssisssssssssensns | weeninsneenes 12/17/2019........ VaOUS. ..ot .86,925.479 418,517 XXX .
9499999.  Total - COMMON SEOCKS = MULUAI FUNGS...........c.cviuiveieiteiiteteteieceeteectetete ettt ettt esaeteteeetetescasteseseetess  tetstesessssesesesassesassssesessssetesassssesessesetessssesesansesesessssesesseseses s sesesansesesesesetesnseses e sesesessssetessesesesessetetessesesesesetesssesesassesetesssstesanse  absssesessssesessssssessssesesesssetesansesesesnsesas | tevessesesissesesessesesansssessaad 42,562,006 XXX e 0
9799997, Total - COMMON SEOCKS = PN 3. iieuiiueiteiesseee ettt stttk R e €6 8EE 8oL R L8 EHEEE LR E L E R E LR L LR E L8 HEEE L E LR ELE 0L HLE 1L EE £ 0L EEE 0L E LR EE 0L R E 0L E e ohEkeee R b et e e bbbttt | chbnessnss et 54,222,948 XXX e 0
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Annual Statement for the year 2019 of the  VWestfield Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
9799998. Total - ComMMON SOCKS = SUMMETY REM fTOM PAI 5........ ittt es st sssersase | esseetseeseesseesee s esees e eeE o8 eE 8088808808400 8080840 E 81 E 8408408808408 E 8oLt 408080 eE 1408 L8484 eE 10 s 4080 £ E L840 £ E s o0 b et b ee bt s st ses | feeb et s ent e b et et en b es sttt n et n bt 580,400 XXX
9799999, TOtAl = COMMON SOCKS............cuiveieiteiiictctetctiteieit ettt ettt et et e tetescaetesesaetesesasaesessesetesssssessssesesesessesass  4ebessesessssesesssassesassssesassssetesassseeeessesetessssesesansesesessssesassesesesssesesassesesessesetessssstes e sesetessssetessesesesessesetessesesessesetesssesesansesetesnsetesanse  avstsesessssetessssssessssssesesssetesansesesesnsesas | tevessesessssesesessesasamsssassses 54,803,348 XXX
9899999. Total - Preferred NG COMMON SHOCKS. ... ....v.uiuuuirsseresirestisssisssessersstessessssesssess s esseeesses a8 ee88 st e£e8 80k ffeELE 0808 £ 8eEE 4R 8 £EE 8 EEf 8 E 6888 £ L8 EE L8 HE0E L4 E LR E 0L £ £ LR E L E 08 £ E LR E 0L HEE £ EfE 00k ShEkf b E bbbttt | chbtnbnnss et 54,803,348 XXX
9999999. Total - Bonds, Preferred and COMIMON SEOCKS..........c.iueirierieiieieieie sttt istesse et sse s et ssse st s ssssssessesse fessessessssessessesassessesses et essesse s e s sesesses s e b e s en s e s s S se s e s ee s e b se A e s 28 e R8s S s e b en s a2 s b s S eE a2 RS s e b ee A s A S s e S e s ee s e s s S eEea s e s s e S se b e s e s b e b s s et s s e s b et e s et esses Aekessessessesssesse b s s et e sses et nsantessesnsnsas | shessessntassessesasssnsessansanae 119,759,364 XXX
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Annual Statement for the year 2019 of the  VWestfield Insurance 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
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
36200R YA 4 |GNMA GTD PASS THRU POOL 570505.............ccccco.euuc .| 1210112019, | PaYAOWN......ovvverevvvvvvessssssinnnnns | 43501 | 13,591 | oo 13,863 13,805 0 (213) 0 (213) 0 12/15/2031.
362008 TX 8 |GNMA GTD PASS THRU POOL 571266. .. | 12/01/2019. | Paydown 805 ....805 805 (/1R (V)N (O I 0 0 10/15/2031.
36202D LF 6 |GNMA GTD PASS THRU POOL 003026. .. [ 12/01/2019. | Paydown 4,194 4,251 4,226 0 (32 0 (32) 0 01/20/2031.
36202E CC 1 |GNMA GTD PASS THRU POOL 003667 .. | 12/01/2019. | Paydown .0 01/20/2035.
36202E GS 2 |GNMA GTD PASS THRU POOL 003809 ... | .. [ 12/01/2019. | Paydown 41,058 .0 .0 01/20/2036.
36202E JZ 3 |GNMA GTD PASS THRU POOL 003880...........ccccoeene .. | 12/01/2019. | Paydown 40,130 .0 .0 07/20/2036.
36202E KD 0 |GNMA GTD PASS THRU POOL 003892 .. [ 12/01/2019. | Paydown 17,292 .0 .0 08/20/2036.
36202E M3 0 |GNMA GTD PASS THRU POOL 003978 .. | 12/01/2019. | Paydown 22,792 .0 0 04/20/2037.
36202E PC 7 |GNMA GTD PASS THRU POOL 004019 .. | 12/01/2019. | Paydown .50,786 .0 .0 08/20/2037.
36202E PN 3 |GNMA GTD PASS THRU POOL 004029 ... | .| 12/01/2019. | Paydown 22,979 ...(496) .0 . .0 09/20/2037.
36202E PP 8 | GNMA GTD PASS THRU POOL 004030.........ccvverueeene .. | 12/01/2019. | Paydown .18,664 . ..(570) .0 18,664 |. .0 09/20/2037.
36202E PZ 6 |GNMA GTD PASS THRU POOL 004040 .. | 12/01/2019. | Paydown...........cooevvveevsvmvvvimssnenes | 43444 | e 438440 | 145902 | o 444436 | O | ...(10,295) 0 134,141 0 10/20/2037.
36202E RG 6 |GNMA GTD PASS THRU POOL 004087 .. [ 12/01/2019. | Paydown . (1,168) | . 1,168)| .. ) 22,183 |. 0 02/20/2038.
36208V 6T 7 |GNMA GTD PASS THRU POOL 462682. .. [ 12/01/2019. | Paydown..........ccoovvvvevsvvvvvissnnirns | o 55819 | o 55820 | o 58.044 | o BTO57 | O | (1,238) 0. . .0 04/15/2028.
36224K LH 0 |GNMA GTD PASS THRU POOL 330728. .. [12/01/2019. | Paydown..........ccocovvemvvvevvriiiscceean | 12819 12819 | 1970 | 12534 O 285 i O 285 i O 12,819 { oo, 0 03/15/2023.
36241K FV 5 |GNMA GTD PASS THRU POOL 781980 .. | 12/01/2019. | Paydown 153,418 0 12/15/2034.
36290U F9 2 |GNMA GTD PASS THRU POOL 617692. .. [ 12/01/2019. | Paydown 0. 09/15/2037.
362900 GE 0 |GNMA GTD PASS THRU POOL 617697. .. | 12/01/2019. | Paydown 0 0. 09/15/2037.
36290U H4 1 |GNMA GTD PASS THRU POOL 617751 .. [ 12/01/2019. | Paydown 0 0 10/15/2037.
36291Y LP 0 |GNMA GTD PASS THRU POOL 642134 wo | .. | 12/01/2019. | Paydown 0 0. 08/15/2036.
36294S EF 0 |GNMA GTD PASS THRU POOL 658134...............coccee.e. .. [ 12/01/2019. | Paydown 0 0. 10/15/2036.
362947 2P 9 | GNMA GTD PASS THRU POOL 659682 .. | 12/01/2019. | Paydown 0 0. 10/15/2036.
36294T YE 9 |GNMA GTD PASS THRU POOL 659609 .. [ 12/01/2019. | Paydown .0 0. 08/15/2036.
36295A DH 5 | GNMA GTD PASS THRU POOL 664404 .| 12/01/2019. | Paydown .0 0. 10/15/2037.
36295H R9 3 |GNMA GTD PASS THRU POOL 671112 .. [ 12/01/2019. | Paydown 0 0. 08/15/2037.
36295Q PH 7 |GNMA GTD PASS THRU POOL 677324 .| 12/01/2019. | Paydown 0 0. 09/15/2038.
36296Q PX 1 |GNMA GTD PASS THRU POOL 698038. .. [ 12/01/2019. | Paydown. .0 0. 01/15/2039.
36296T QN 6 |GNMA GTD PASS THRU POOL 700761 .| 12101/2019. | Paydown 10,193 .0 0. 10/15/2038.
36296U NG 1 |GNMA GTD PASS THRU POOL 701591 .. | 12/01/2019. | Paydown 43,960 .0 L0 01/15/2039.
36296X E4 2 | GNMA GTD PASS THRU POOL 704055 .. | .1 12/01/2019. | Paydown 46,133 .0 0. 11/15/2038.
36296X GG 3 |GNMA GTD PASS THRU POOL 704099..........ccccocrene .. [ 12/01/2019. | Paydown 14,797 . ..(624) .0 0. 12/15/2038.
383739 2A 6 |GNMAO124PE | 120112019 | PaydOwn......cccccovvccvcvevsccvvennne | 111,451 | . 111451 ) 116,919 ] 114,897 | 0 | (3,446) | 0 [ (3,446) 0 111,451 0 05/20/2031.
0599999. Total - Bonds - U.S. Government ..982,715 36,034) 0 982,716 0 XXX
Bonds - U.S. States, Territories and Possessions
34153P  NF 1 |FLORIDA ST BRD ED PUB REF CAP OUTLAY SER..... | .. | 06/01/2019. | Maturity..........cccccocoocoevemsesseviviin | 4,865,000 | ....... 4,865,000 | ....... 6,007,996 | ......... 4,947,492 | .....ovovee 0 e (82,492) 2 (82,492) | o0 | i 865,000 |0 [0 [ 0 [ 133,788 | 06/01/2019.
574192 W8 9 |MARYLAND ST ST & LOCAL FAC 2ND SER B GO........ [ 08/15/2019. | MAtUIIY....oococveeveensscensen | 5,500,000 | ...... 5,500,000 | ...... 6,877,200 5,622,304 0 . (122,304) (122,304) | ...cvvvevnn0 | 000ie5,500,000 | o0 | o0 | 0 | 288,750 | 08/15/2019.
677519 FZ 8 |OHIO ST REF INFRASTUCTURE IMPT GO... .| 03/18/2019. | KeyBanc Capital Mkts.........ccooewwmwens| | 5157,400 | ....... 5,000,000 | ...... 6,000,500 0 (35,295) ..(35,295) | cccceevrinrnn0 | 5,140,279 |0 | 17,121 | 47121 174,931 | 02/01/2020.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...................cciiimimmirrrreies covvvvvesssssissesessssssssssssssssesssssssssssssssesssssssssssssssssenees | 15,522,400 | ..... 15,365,000 | ..... 18,885,696 0 | . (240,091) (240,091 [ ..oovvvcvienn0 | 015,505,279 |0 7,121 ] 47,121 597,469 XXX
Bonds - U.S. Political Subdivisions of States
199492 AX 7 |COLUMBUS OH REF SER 20123 GO.....ocovcvcvevivirinns | 081512019 | M@tUIitY.....oovccvvvesvvvnscsivsencen | 3,000,000 | ....... 3,000,000 | ....... 3,771,330 | v 3,072,575 | oo 0 (72,575) | o0 | 100000023,000,000 | o0 [0 | 0 | 157,500 | 08/15/2019.
940157 RH 5 |WASHINGTON SUBN SAN DIST MD TAXABLE BAB..... |.. | 06/03/2019. | Redemption ~ 100.0000......cccomwwwnn| | 5,500,000 | ....... 5,500,000 5,981,140 5,555,313 0 (55,313 | o0 | 10000005,500,000 | o0 [0 | 0 | 137,500 | 06/01/2029.
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Annual Statement for the year 2019 of the  VWestfield Insurance 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
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
2499999. Total - Bonds - U.S. Political SUDAIVISIONS OF SEAIES............covvvverririririririsininiiins i | 8,500,000 | ....... 8,500,000 | ....... 9,752,470 | .......... 8,627,888 | ..o, 0] ... (127,888) | ... [\ (127,888) | .....ocoverrrened 0] o 8,500,000 | ... 0] (U S 0] ....295,000 XXX
Bonds - U.S. Special Revenue and Special Assessment
19679H CW 0 |COLORADO ST WTR RES & PWR DEV AUTH WSTWT | .. | 05/22/2019. | KeyBanc Capital Mkts...........ccoooe| . f 3,209,957 | ....... 2,955,000 | ....... 3,638,107 3,204,518 (VN — (36,269) .0 09/01/2021.
240523 WK 2 |DE KALB CNTY GAWTR & SWR SER AREV............... .. | 03/19/2019. | RBC Dain Rauscher. . 21,121)] . 0 10/01/2030.
31283H 5A 9 |FHLMC 30 YR GOLD PC GRP POOL G01741.... .. [ 12/01/2019. | Paydown...........cooevvvvvvsvmvvvvivmsirns | ATOAT | e AT.087 | 48929 | 88559 | O | (1,512) .0 10/01/2034.
31283H V2 8 |FHLMC 30 YR GOLD PC GRP POOL G01533.... .. | 12/01/2019. | Paydown .0 03/01/2033.
31287N  CF 3 |FHLMC 30 YR GOLD PC GRP POOL C62770................ . [12/01/2019. | Paydown...........ocvverrvererrieniis .0 01/01/2032.
31287N UQ 9 |FHLMC 30 YR GOLD PC GRP POOL C63291.... .. | 12/01/2019. | Paydown .0 01/01/2032.
3128K6 L7 3 |FHLMC 30 YR GOLD PC GRP POOL A45750.... .. [12/01/2019. | Paydown 0 10/01/2031.
3128K9 6W 9 |FHLMC 30 YR GOLD PC GRP POOL A48985.... .. [ 12/01/2019. | Paydown 12,611 .0 05/01/2036.
3128KM ZE 8 |FHLMC 30 YR GOLD PC GRP POOL A58841.... . [ 12/01/2019. | Paydown 11,807 .0 03/01/2037.
3128M4 AX 1 |FHLMC 30 YR GOLD PC GRP POOL G02422................ | .. 12/01/2019. | Paydown .20,358 .0 12/01/2036.
3128M5 DG 2 |FHLMC 30 YR GOLD PC GRP POOL G03403.... .. [12/01/2019. | Paydown 45,728 .0 10/01/2037.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL G03600.... .. [ 12/01/2019. | Paydown .14,105 0 11/01/2037.
3128M7 PD 2 |FHLMC 30 YR GOLD PC GRP POOL G05520.... .. [12/01/2019. | Paydown 47,357 . .0 01/01/2039.
3128M7 Q9 0 |FHLMC 30 YR GOLD PC GRP POOL G05580.... . [12/01/2019. | Paydown..........ooevvvevvvvevvrisncrciean | 30480 | 38480 | 36953 | 36811 | o O o233 O 2233 | (V18 I 34,480 [ .o, 0 04/01/2039.
3128M9 MP 4 |FHLMC 30 YR GOLD PC GRP POOL G07266................ | .. 12/01/2019. | Paydown 0 486,387 0 , 12/01/2042.
3128MJ 2M 1 |FHLMC 30 YR GOLD PC GRP POOL G08779.... .. | 12/01/2019. | Paydown..........coooevvvemssnmvvvrsssnnnns | | 4995380 | ......4.295.380 | .....4.320520 | v 8319581 | o0 | (24,201) .0 .0 0 .. 101,503 | 09/01/2047.
3128MJ 2SS 8 |FHLMC 30 YR GOLD PC GRP POOL G08784.... .. [12/01/2019. | Paydown 091,334 . 15,736) | . .0 .0 0. 25,912 | 10/01/2047.
3128MJ 2Z 2 |FHLMC 30 YR GOLD PC GRP POOL G08791.... .. | 12/01/2019. | Paydown 978,452 | 0000..... 971,580 | vovvvrrrern 971671 | O | oo 6,481 0 978,152 0 0 ... 18,628 | 12/01/2047.
3128MJ 3N 8 |FHLMC 30 YR GOLD PC GRP POOL G08804.... . [ 12/01/2019. | Paydown 2330 0 788,226 0 0 0 ... 18,783 | 03/01/2048.
3128MJ  AM 2 |FHLMC 30 YR GOLD PC GRP POOL GO8011............... | . 12/01/2019. | Paydown BT,370 | 37,084 | v (U I (895) | ovvverrrenn0 | rovcirrrernn(895) | v (U I 36,188 |..ovccrrrene (L IO 0 09/01/2034.
3128MJ S35 |FHLMC 30 YR GOLD PC GRP POOL G08537.... .. | 12/01/2019. | Paydown 678,643 . 661,359 | oovrrrrr.662,663 | o0 | e 0 678,643 0 0 07/01/2043.
3128MJ 'S4 3 |FHLMC 30 YR GOLD PC GRP POOL G08538.... .. | 12/01/2019. | Paydown ...643,193 ..643,193 0 643,193 0 0 07/01/2043.
3128MJ SY 7 |FHLMC 30 YR GOLD PC GRP POOL G08534.... .|.. 1 12/01/2019. | Paydown 330476 | .........330,476 0 330,476 0 0 06/01/2043.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601.... - | 12/01/2019. | Paydown 969,309 | .......... 969,309 | .......1,030,234 | .......... 1,027,373 | .cccccvcveenn0 [ oo (58,064) 0 969,309 0 0 0 [ 23,672 | 08/01/2044.
3128MJ UM 0 |FHLMC 30 YR GOLD PC GRP POOL G08587.... .| 12/01/2019. | Paydown 251,201 251,201 | 000 271,925 | oo 274,376 | v | (20,174) 0 .251,201 0 (01 T | I I 7,255 | 05/01/2044.
3128MJ  US 7 |FHLMC 30 YR GOLD PC GRP POOL G08592 - 12/01/2019. | Paydown. 769,427 | .......... 769,427 | oo 814,150 | covvvrrrrer 811737 | 0 | (42,309) 0 769,427 0 0 0 ... 19,302 | 06/01/2044.
3128MJ UV 0 |FHLMC 30 YR GOLD PC GRP POOL G08595.... .| 12/01/2019. | Paydown 295,624 295 624 e (16,151) | . 0 .295,624 0 0 .0 07/01/2044.
3128MJ V7 2 |FHLMC 30 YR GOLD PC GRP POOL G08637.... | 12/01/2019. | Paydown 572,566 | ......... 572,566 | ..........612,282 | ..ovvvvrrrrn 611,213 | 0 | e (38,646) 0 572,566 0 0 0 ... 13,781 | 04/01/2045.
3128MJ VB 3 |FHLMC 30 YR GOLD PC GRP POOL G08609.... .|..112/01/2019. | Paydown 394,508 | .........394,508 | .......411,819 | ... 410,934 | o0 | e, (16,425) 0 .394,508 0 0 10/01/2044.
3128MJ VC 1 |FHLMC 30 YR GOLD PC GRP POOL G08610.... .. | 12/01/2019. | Paydown 356,880 | ..........356,880 | ..........379,686 | ..o0.........378578 | o0 | o (21,697) 0 .356,880 0 0 10/01/2044.
3128MJ VW 9 |FHLMC 30 YR GOLD PC GRP POOL G08627 .| 12101/2019. | Paydown. 196,194 196194 | 205084 | o 204670 | 0| (8,475) 0 196,194 0 0 02/01/2045.
3128MJ WW 6 |FHLMC 30 YR GOLD PC GRP POOL G08660.... .. | 12/01/2019. | Paydown ..381,761 381,761 . 21,454)| . 0 .381,761 0 0 08/01/2045.
3128MJ XK 1 |FHLMC 30 YR GOLD PC GRP POOL G08681.... .|..112/01/2019. | Paydown 795,851 795851 | 817220 | o 816,562 | o0 | (20,712) 0 795,850 0 0 12101/2045.
3128MJ XR 6 |FHLMC 30 YR GOLD PC GRP POOL G08687.... .. | 12/01/2019. | Paydown 524,407 524,407 | .........549,808 | .............548,985 | ..oooooooeoeo0 | oo, (24,578) 0 524,406 0 0 01/01/2046.
3128MJ Y7 9 |FHLMC 30 YR GOLD PC GRP POOL G08733.... .. | 12/01/2019. | Paydown 800,078 | .......... 800,078 3,604 0 .800,077 0 0 11/01/2046.
3128MJ YB 0 |FHLMC 30 YR GOLD PC GRP POOL G08705 .. | 12/01/2019. | Paydown. 495253 | ..oooo. 495253 | 10000 507,470 | oo 506,672 | o0 | o (11,420) 0 495,252 0 0 05/01/2046.
3128MJ  ZF 0 |FHLMC 30 YR GOLD PC GRP POOL G08741.... | | 1200172019, | PaYAOWN.....oooosveensvveesscens | 2,553,845 | .......2,553,845 rerernenn 2,541,513 | 0 | 12,332 | 0 | 12,332 | (V18 IO 2,553,845 | ...ovverrinna (V1N IO 0 01/01/2047.
3128P7  5H 2 |FHLMC 30 YR GOLD PC GRP POOL C91748.... | 1200172019, | PaYOWN .o | 791,845 | ... 791,845 | .........818,879 | v 814,682 | ovvrcrvrnnd 0| oo (22,837) 0 791,845 0 0 02/01/2034.
312910  3Q 3 |FHLMC REMIC SER 1311 K PAC .| 12/01/2019. | Paydown 87,251 | s 87,251 | oo 90,741 | o 88,167 | .oovvvverin (11 I (916) | cvvvvvvrrernc0 | e (916) | 0 07/15/2022.
31292H MU 5 |FHLMC 30 YR GOLD PC GRP POOL CO1271......coovvene | . 12/01/2019. | Paydown 2031 2,063 2054 0 (23) 0 12/01/2031.
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31292K GP 6 |FHLMC 30 YR GOLD PC GRP POOL C02906................ .. | 12/01/2019. | Paydown..........coowvvvevmmnmvvvvssssinns | 00764 | 22768 | 23436 | 23394 o O o 830) | O e (B30) (L 22,764 | oo 0 06/01/2037.
312928 AD 2 |FHLMC 30 YR GOLD PC GRP POOL C09004................ .. [ 12/01/2019. | Paydown . 0 181,333 0 07/01/2042.
312928 B7 4 |FHLMC 30 YR GOLD PC GRP POOL C09062.... .. | 12/01/2019. | Paydown...........ccouvvvvsemmvvvisssnnies | 875,915 | oo 875,915 0 875,915 0 07/01/2044.
312928 CE 8 |FHLMC 30 YR GOLD PC GRP POOL C09069.... .. [ 12/01/2019. | Paydown 262635 262.635 0 262,635 0 11/01/2044.
31297K V4 1 |FHLMC 30 YR GOLD PC GRP POOL A30635.... .. | 12/01/2019. | Paydown 18,940 [ oo 18,751 | o0 | e (B96) | o0 | i (B96) | o, (V1N I 18,256 | ..ovvverreeenn. 0 07/01/2032.
3132GK V6 0 |FHLMC 30 YR GOLD PC GRP POOL Q04537.... <. | .- [ 12101/2019. | Paydown 321,006 320256 0 0 313,221 0 11/01/2041.
3132HN DM 8 |FHLMC 30 YR GOLD PC GRP POOL Q11908................ .. | 12/01/2019. | Paydown 222,112 221,936 0 0 216,365 0 10/01/2042.
3132M5 7D 8 |FHLMC 30 YR GOLD PC GRP POOL Q25692 .|..112/01/2019. | Paydown 0 155,173 0 04/01/2044.
31339N  PT 7 |FHLMC REMIC SER 2429 HB SCH .. | 12/01/2019. | Paydown .0 89,255 |. .0 12/15/2023.
3133TL V5 4 |FHLMC REMIC SER T 18 A3 SEQ .. [ 12/16/2019. | Paydown 0 0 08/15/2029.
31358P UA 3 |FNMA 92 REMIC INV FLOATER SER 137 CL S| .. | 12/26/2019. | Paydown 0 .0 08/25/2022.
31368H NG 4 |FNMA PASS THRU POOL 190391.........cccovvimriiiinii .. [ 12/01/2019. | Paydown .0 09/01/2038.
31371L 4S5 |FNMA PASS THRU POOL 255633.. .. | 12/01/2019. | Paydown .0 01/01/2035.
31371L  VE 6 |FNMA PASS THRU POOL 255413.. .. [ 12/01/2019. | Paydown 0 10/01/2034.
31371M  3Y 1 | FNMA PASS THRU POOL 256515.. .. | 12/01/2019. | Paydown .0 12/01/2036.
31371M 5P 8 |FNMA PASS THRU POOL 256554.. .. [ 12/01/2019. | Paydown 12,967 .0 01/01/2037.
31371MM WV 5 | FNMA PASS THRU POOL 256360 .. | 12/01/2019. | Paydown 17,656 .0 08/01/2036.
3137BR  7J 8 |FHLMC CMO SER 4608 JV PAC .. [12/01/2019. | Paydown..........ccocovvevvvvenviisscrcienn | 987282 | 087282 | 1034842 | 1025386 | oo O | (38,105) 0 987,282 0 01/15/2055.
3137BR RS 6 |FHLMC CMO SER 4612 DV PAC.... .. [ 12/01/2019. | Paydown...........cooovvveivsvvvvvissnnirns | 425529 | 125529 | 130687 | 429807 | O | (4,278) 0 125,529 0 01/15/2055.
31385W 2S 7 |FNMA PASS THRU POOL 555285.. .. [ 12/01/2019. | Paydown 18, (220) (VN 18,068 | ..vvverernenn. 0 03/01/2033.
3138E1 M5 3 |FNMA PASS THRU POOL AJ8479.. cee [+ 1210172019, | PaYAOWN. oo | 153,791 | ........ 153,791 | .o 162,946 | .oooo..... 162,414 | oo (O (8,623) 0 153,791 0 12/01/2041.
3138EE  RL 5 |FNMA PASS THRU POOL AK9490..........cccooommvrirerri .. [12/01/2019. | Paydown...........cocvveevvviemeriisvrieans | 272,927 . 287,938 286,759 0 s, (13,832) 0 272,927 0 04/01/2042.
3138WM L5 8 |FNMA PASS THRU POOL AT0347 .. | 12/01/2019. | Paydown 248,090 248,090 | .........249,951 | o0 289775 | o0 | (1,685) 0 .248,090 0 05/01/2043.
3138Y9 M4 7 |FNMA PASS THRU POOL AX7578 .. [ 12/01/2019. | Paydown 297,739 297,739 0 297,739 0 01/01/2045.
31390P GJ 0 |FNMA PASS THRU POOL 651901 .. | 12/01/2019. | Paydown 0 08/01/2032.
31396H UD 9 |FHLMC REMIC 3117 BT TWO TIERED NT INV FL. .. [ 12/15/2019. | Paydown 0 02/15/2036.
31396N  J9 8 [FHLMC REMIC 3147 DT TWO TIERED NT INV FL. .. | 12/15/2019. | Paydown 0 04/15/2036.
31401M  FA 4 |FNMA PASS THRU POOL 712161.. .. [ 12/01/2019. | Paydown. .0 08/01/2033.
31402C TT 9 [FNMA PASS THRU POOL 725162.. .| 12/01/2019. | Paydown 0 02/01/2034.
31403D VZ 9 |FNMA PASS THRU POOL 745932.. .. [ 12/01/2019. | Paydown .0 11/01/2036.
31404Q D8 9 |FNMA PASS THRU POOL 775127.. .. | 05/01/2019. | Paydown .0 05/01/2034.
31404U MR 8 |FNMA PASS THRU POOL 778968.. .. [ 12/01/2019. | Paydown .0 06/01/2034.
31404U UK 4 [FNMA PASS THRU POOL 779186.. .. | 12/01/2019. | Paydown. ) 06/01/2034.
31405M KC 0 |FNMA PASS THRU POOL 793291.. .. [ 12/01/2019. | Paydown o 0 01/01/2032.
31405M MK 0 |FNMA PASS THRU POOL 793362.. .| 12/01/2019. | Paydown ol ) 08/01/2034.
31406Y E3 0 |FNMA PASS THRU POOL 823754.. .. [ 12/01/2019. | Paydown o .0 09/01/2031.
31408E BH 4 |FNMA PASS THRU POOL 848840.. .. | 12/01/2019. | Paydown...........cooevvvvevemmcvriisinnns | o 7878 | e 7878 | 8090 | 8062 | O | ..(184) ) 01/01/2036.
31410B EL 4 |FNMA PASS THRU POOL 884039.. .. [ 12/01/2019. | Paydown..........cooowvvvesmssvvviissnnnnns [ 65307 | e 85307 | i 87.909 | o 67610 | O (2,304) .0 05/01/2036.
31410G  RK 1 |FNMA PASS THRU POOL 888890.. .. 12/01/2019. | Paydown..........coovvvvecevmvvvvcvivmncns | o AQTAT | o 49.TAT | o 54597 | o 54222 | O (4,475) .0 10/01/2037.
31410G W9 0 |FNMA PASS THRU POOL 889072.. .. [ 12/01/2019. | Paydown...........ooowvvvesmssvvvvissmnnnns [ 65381 | e 85381 | o TATAS | o TAAB6 | O | (5,775) 0 12/01/2037.
31410K CX 0 |FNMA PASS THRU POOL 889386.. .. 12/01/2019. | Paydown..........coovvvvevvsvcvvvciivnnces | 37990 | 37990 | o 41166 | o 0842 | O | (2,852) .0 03/01/2038.
31410K DK 7 |FNMA PASS THRU POOL 889406.............ccoooomrrrerrneens .. [ 12/01/2019. | Paydown...........coowvvvevssvvvvrssnsinns | o 33854 | o 33854 | 36470 | 35927 | O | (2,074) .0 04/01/2038.
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31410K  JY 1 |FNMA PASS THRU POOL 889579.........cccovvunrirerniicnnns .| 12/01/2019. | Paydown 89,697 | oo 89,697 | 197,732 | 97,060 | o0 | s (7,362) 0 0 0 | 0 | e, 2,871 | 05/01/2038.
314108 2P 1 |FNMA PASS THRU POOL 896382...........coevvrmevmrrerrrinne .. | 12/01/2019. | Paydown 45812 | oo 85412 | e 86,590 | oo 86,853 | 0| s (1,041) 0 .0 06/01/2036.
314108 PW 1 |FNMA PASS THRU POOL 896037.. .| 12/01/2019. | Paydown 44,695 | .. 44695 | . 46099 | o 46,025 | O | (1,330) 0 .0 08/01/2036.
31410W QY 7 |FNMA PASS THRU POOL 899671.. .. [ 12/01/2019. | Paydown 19,344 0 0 08/01/2037.
31411F  FC 3 |FNMA PASS THRU POOL 906563.. .| 12/01/2019. | Paydown 11,816 0 ] 01/01/2037.
31412F  H4 8 |FNMA PASS THRU POOL 923751.. .| 12/01/2019. | Paydown 21,667 ) .0 04/01/2037.
31413Y  KQ 3 |FNMA PASS THRU POOL 959403..........ccovvvrirmririrnnine .| 12/01/2019. | Paydown 135,720 0 ] 12/01/2037.
31416B RR 1 |FNMA PASS THRU POOL 995196.. .| 12/01/2019. | Paydown .96,615 0 .0 07/01/2038.
31416B ST 6 |FNMA PASS THRU POOL 995230.. .| 12/01/2019. | Paydown 45638 0 0 01/01/2039.
31416B  SU 3 |FNMA PASS THRU POOL 995231 .| 12/01/2019. | Paydown .28,040 ...28,040 ..30,279 0 .0 01/01/2039.
31418A UP 1 |FNMA PASS THRU POOL MA1489.... .| 12/01/2019. | Paydown 329.706 329.706 322 597 323.085 0 .329,706 0 07/01/2043.
314188 E8 5 | FNMA PASS THRU POOL MA1958 - [ 1200172019, | PaYdOWN......oooeeesvessse | e, LR — 63,519 | oo (72 L — 67,022 (o I LRI — 0 07/01/2044.
31418C DT 8 |FNMA PASS THRU POOL MA2813.... .| 12/01/2019. | Paydown 380,133 380133 | ... 388,924 388,201 0 380,133 0 11/01/2031.
31418C P9 9 |FNMA PASS THRU POOL MA3147.... - | 12/01/2019. | Paydown 1,003,624 1,003,624 | .......1,005,819 1,005,725 ..1,003,624 |. 10/01/2047.
31418C R7 1 |FNMAPASS THRU POOL MA3209.... - [ 1200172019, | PAYdOWN. ..o | 990,518 | .......... 990,518 | .......... 989,048 989,037 0 990,518 0 12/01/2047.
31418C RE 6 | FNMA PASS THRU POOL MA3184.... wer | -+ | 12/01/2019. | Paydown 1,869,073 | ....... 1,869,073 | ...... 1,983,845 ...1,982,756 ( [ [— N T (00 [ (0 I | 51,691 | 11/01/2047.
31419G B9 4 |FNMA PASS THRU POOL AE5463..........ooovrvssssrvvvcrrs - [ 1200172019, | PAYAOWN. ..o | 300,204 | .......... 300,204 | .......... 317,512 316,338 0 300,204 0 1 OO 1 I I 6,840 | 10/01/2040.
584730 AE 5 |MEDINA CNTY OH PORT AUTH DEV FIBER NETWO.. |..| 12/02/2019. |Redemption ~ 100.0000.....ccoc| | 210,000 | ... 210,000 207,980 209,513 0 0 | eiinn316 | o316 | o 8,072 | 12/01/2020.
64990E Y3 5 |NEW YORK ST DORM AUTH PERSONAL INCOME TA |.. | 10/15/2019. | Tax Free Exchange. 5,639,409 1000,000 | .......5,923,400 ceen(77,903) | .0 0 |0 | o0 | 270,833 | 03/15/2036.
662903 MS 9 |NTEXAS ST MUNIWTR DIST REF & IMPT REV [ 0910172019, | MAtUIHY...ooroeerseeese |, 1,875,000 | ....... 1,875,000 | ....... 2,372,231 | 001,923,785 | o0 | (48,785) .0 NV SO 1 I OO o B O 98,438 | 09/01/2019.
677659 ET 7 |OHIO ST WTR DEV AUTH REV. - | 04108/2019. | Stifel NICOIAUS....ovovvvvsvvessveesen | 1,947,981 | ....... 1,835,000 | ....... 2239471 | 1,951,569 | o0 | e (16,462) 0 ] 1,935,108 | o0 | 100 12,873 | e 12,873 | 36,165 | 12/01/2020.
67766W GV 8 |OHIO ST WTR DEV AUTH REF LN FD WTR QUALL...... | . | 04/08/2019. | Stifel Nicolaus........c.ccovccrmmevce | | 2783391 | ... 2,675,000 | ... 3216714 | oo 2799242 | o0 | (23,887) .0 8,036 | ...... 50,323 | 06/01/2020.
875128 HP 8 |TAMPABAY WTRFL UTIL SYS REF & IMPT REV........ | 06/12/2019. | Wells Fargo........coooocevovvvvvcvvsssenens | 5,453,500 | ....... 5,000,000 | ....... 6,159,600 | ......... 5437775 | oo 0. (70,302) 0| 05,367,473 | o0 | ... 86,027 | ........ 86,027 | .....193,264 | 10/01/2021.
92817L FB 4 |VIRGINIA ST RESOURCES AUTH CLEAN WTR REF... | .. | 04/17/2019. | KeyBanc Capital Mkts ....2,902,625 | .......2,750,000 2,937,110 0. (32,573) | . .0 (1,912)] . (1,912) ] ....... 84,448 | 10/01/2020.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS................cccoes covvirviviinieiiissssissssssssssissssssss s | 59,124,392 | ..... 57,064,053 59,934,360 0 | ...(1,043,822) 058,890,533 | ..coceev0 | oo 233,855 | ... 233,855 | ..1,662,334 XXX
Bonds - Industrial and Miscellaneous
38141E A2 5 |GOLDMAN SACHS GROUP INC | 02/15/2019. | MatUIity.....oovovevevevevevevevevsvevsvsvsvirins [ 1,500,000 | ....... 1,500,000 | ....... 1,755,540 | vovvvvvee. T [ (CR 1] — (1 I [CREL) ] — (0 I 1,500,000 | .ovvveveeenenns (1] I (1 S 0. 56,250 | 02/15/2019.
459200 AG 6 |INTERNATL BUSINESS MACHS CORP. o [ 1110172019, | MALURLY ..o | 5,000,000 | ...... 5,000,000 | ....... 5,694,650 | ........... 5,063,883 | ..oovvvveee 0| .r(63,883) | wovvevererern0 | (63,883) | voveveveverirn0 | 0000eeeee5,000,000 [ e [ o0 | 0 | 418,750 | 11/01/2019.
73651E AB 4 |PORTLAND GENERAL ELEC 144A .| 10/28/2019. | Redemption ~ 117.5320.... 2,350,640 ,000,000 | .. 2233 837 0 [ crree(39,156) | e | erreeeree(39,156) | o0 | 2,194,682 | .covovvvvvenn0 | ... 155,958 | ......155958 | ..... 135,000 | 08/01/2023.
913017 AR 0 |UNITED TECHNOLOGIES CORP DEB o [ TIA512019. | MARUIIY ..o |, 2,000,000 | ... 2,000,000 | ....... 1,945,940 | ........... 1,995,274 | ooovvvveee! (N 4726 | o0 | o726 | 0| 002,000,000 { o0 | o0 | 0 | 177,500 | 11/15/2019.
055451 AH 1 |BHPBILLITON FIN USALTD - | C| 0410172019, | MBIUIY....ooooveevevreesncssens || 4,300,000 | ....... 4,300,000 | ....... 5,061,960 4,336,681 | o0 | (36,681) | cvocevcersec0 | eorreeen(36,681) | e | 4,300,000 | o0 [0 [0 [ o 139,750 | 04/01/2019.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..............rvrvvvvvveerissinscerrcsiviiiis eeveresssisiissssses s ssssssssssssssssesssssssiissssssnnees | 15,150,640 | ..... 14,800,000 | ..... 16,913,830 | ........15,133,830 | ccoo0ooovv0 | (139,149) | coooovvrvrn0 | (139,149) [ o0 | ... 14,994,682 | ..............0 | .....155,958 | .......155,958 | ..... 927,250 XXX
Bonds - Unaffiliated Bank Loans
47025# AA 6 |JAMES B OSWALD CO JBO HLDG COINC................ [ [ 1200172019, TPaydown. ..ot j 889,230 889,230 0 889,230 0 0 .0 | 06/01/2021.
8299999. Total - Bonds - Unaffiliated Bank Loans . . 889,230 | .........889,230 | .. 0 .889,230 0 0 . .0 XXX
8399997. Total - BONAS - PaMt 4..........o.ooor s e ...100,169,377 | ..... 97,600,999 |....111,127,064 | .......101,349,427 | ......c........0 | ...(1,586,984) | .............0 | ... .0 [.........99,762,440 | ..o [ oo 406,934 | ....... 406,934 | ..3,517,747 XXX
8399998. Total - Bonds - SUMMArY Item fIoM Part §..c..ccoovesvvssrssssssivssssssnsssssssis v | 4,774,206 | ...... 4,774,206 | ...... 4,766,360 .0 0 [ 7152 | s 7152 | v 73,788 | XXX
8399999. TOtAl = BONGS.......ooooeveiciitc s e ...104,943 583 |....102,375,205 |....115,893,424 | .......101,349,427 | .....c.......0 | ...(1,586,290) | .......o....0 | ...... (1,586,290) | ....ovovevevee. 0. 104,529,493 | ...coovvnnen. 0 ... 414,086 | ....... 414,086 | ..3,591,535 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R 10 2 [ATETINC....oovvviviviviviriviririririinisnsnsssnssssssnsnssne | | 07/25/2019. | VarOUS..........ovovvvveeeresssssvivveenens | 88,200.000 | ....... 2,845,707 XXX | 2,352,811 | oo 2,517,228 | ... (75T ) — (1] [ (| RIS | p— 0 | oo 2,352,811 | oovvvvecr 0 |...492,897 | ... 492,897 | ... 81,906 XXX
00287Y 10 9 |ABBVIEINC COM........oovoimmrrriiecnriisnnnsiissssviinnes [ o 12/05/2019. | KeyBanc Capital MKts................o. | 12,300.000 | ....... 1,065,485 XXX | e, 302,445 | ........... 1,133,937 | ... R — (I [\l (831,492) 0 302,445 0 .. 763,040 | ....... 763,040 | ...... 52,644 XXX
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ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
031162 10 0 |AMGEN INC...ooooisnsnnsnnssnessin [ 12/05/2019. | VAIOUS ..o | 22,300.000 | ....... 4,475,794 XXX | 3,129,705 (1211837 | 0 | 0 [ (1,211,437) 0 .0 |.1,346,090 |....1,346,090 | ...... 93670 | XXX
054937 10 7 |BB&T CORP......cocosrveirriiniiccnierieniis .. | 12/06/2019. | Tax Free Exchange...........ccoowvvees | 125,000.000 | ...... 4,260,748 XXX | 4,260,748 (1,154,252 | o0 | 0 [ (1,154,252) 0 0 s (O 0 ... 213,750 XXX
17275R 10 2 |CISCO SYSTEMS INC.. . | 12104/2019. | MKM Partners LLC....oo.ccooosvvecc | | 80,000.000 | ....... 3,551,174 XXX | 1,134,594 (2,331,806) | o0 | e [ (2,331,806) 0 .0 ].2416581 |....2,416,581 | ...110,400 | XXX
291011 10 4 |EMERSON ELECTRIC CO.....oovvivomricrmserenscrrssioees | 12105/2019. | Cowen & Company LLC.. 6,000.000 | ......2,648,699 XXX 01,529,870 | ...........2,151,000 | ..... (621,130) | . (621,130) | . 0 0.1,118829 |...1,118,829 | ....... 70,920 | XXX
458140 10 0 [INTEL CORP...ooooooivrrrisirrrissrines o | 021412019, | VaIIOUS..oocvovovrsrersvensirens | 111,000.000 | ....... 5,523,236 XXX | 2,317,919 (2,891,311 | o0 | e [ (2,891,311) .0 .0 |.3,205,317 |....3,205,317 | ..... 17,955 | XXX
464287 23 4 |ISHARES MSCI EMERGING MKT IDXFD..........cccovvee < [ 1210412019, | VA0S | 150,000.000 | ...... 6,384,267 XXX | 4,114,133 (1,744,868) | ...oovovvccin0 | e [ (1,744,868) .0 .0 ].2,270,134 |....2,270,134 | ....... 46,716 | XXX
464287 46 5 |ISHARES MSCI EAFE IDX FD...ooccccovvvriirrsinrsinns | 1210472019, | VIIOUS. .o | 130,000.000 | ....... 8,771,326 XXX | 5,792,380 (1,849,021) | v | 0 [ (1,849,021) 0 . .0 |.2,978947 |..2978947 | ...178896 | XXX
580135 10 1 |MCDONALDS CORP. | 12/05/2019. | KeyBanc Capital Mkts............ccoooooe. | 24,000.000 | ...... 4,649,354 XXX (3,891,816) | crovvrrrereeeeenn0 | o0 | (3,891,816) 0 369,864 0 | .4,279,490 |....4,279,490 | .....113,520 XXX
58933Y 10 5 |MERCK&COINC.....ccooomvrvirirrirnriirerriiernnns .. [ 12/04/2019. | Wells Fargo. 0,000.000 | .......4,422,981 XXX (1,985,572 | vovvoccvciieninnn0 | 0 [ (1,985,572) | .. 0 1,834,929 |. 0 |..2,588,052 |....2,588,052 | ..... 110,000 XXX
594918 10 4 |MICROSOFT CORP........ [ 12/05/2019. | VAIOUS....covvesveersveensneens | 50,000.000 | ....... 7,278,430 XXX (3,835,695) | coccccccceeen0 | o0 | (3,835,695) .0 ..1,242,805 |. .0 | 6,035,625 |....6,035,625 | ....... 75100 | XXX
674599 10 5 | OCCIDENTAL PETE CORP.......ccooovrrivvririrnisinnnis -+ | 0912612019, | VaIOUS...ooovvsovesvvssvrsivssvssons | 88,000.000 | ....... 3,980,798 XXX | ....4424640 | .....5401440 | ... (132,880) | ..oovvccon0 [.....843.920 | ........ (976,800) | oo [ — 4424640 | ..o 0 |..(443842) | .....(443,842)| ...275440 | XXX
717081 10 3 |PFIZERINC | 12105/2019. | Strategas Research Partners........ | 50,000.000 | ....... 1,894,876 XXX (1,306,705 | .oovvcveree | o0 [ (1,306,705) 0 875,795 0|.1,019,081 |....1,019,081 | ....... 72,000 | XXX
747525 10 3 |QUALCOMM INC.....ovormmrreierererinmnesecesesssesssssessnens .| 12/05/2019. | KeyBanc Capital Mkts...........cccoooe | | 60,000.000 | ....... 4,964,555 XXX | .....3,076,801 | ..........3.414,600 | ... (337,799) | wcceveveerreen0 | o0 [ (337,799) | ccoooovrrrr [ 3,076,801 | ..coovvvvrerene. 0|.1,887,754 |.....1,887,754 | ..... 148,800 XXX
755111 50 7 |RAYTHEON CO.............. .. | 12/05/2019. | KeyBanc Capital Mkts 0,000.000 | .......2,168,231 XXX L(1143470) | o0 | 0 | (1,143,170) 0 .390,330 0 |..1,777,901 |.... 1,777,901 | ....... 36,950 XXX
78467Y 10 7 | SPDR S&P MIDCAP 400 ETF TR.... - | 12105/2019. | Morgan Stanley Dean Witter........... | 22,000.000 | ....... 7,897,885 XXX _ (8,752,660) | ooverrceic0 | e [ (4,752,660) | .oovvcece [ —— 1,906,080 | ....ooooven.. 0 |.5,991,805 |....5,991,805 | ....... 90,696 | XXX
88579Y 10 1 |3MCO. [ 10/03/2019. | VANOUS.....covvesvveersveesssneens | 64,000.000 | ..... 10,412,904 XXX | 3,321,858 (8872702 | coovovvccenn0 | o0 | (8,872,702) .0 7,091,045 |....7,091,045 | ...263520 | XXX
902973 30 4 |USBANCORP DEL.. | 12/0472019. | William Blair & CO.....ooovvvsvvrsvrn | 40,000.000 | ....... 2,377,419 XXX | 1,259,730 | ..........1,828,000 | ... (568,270) | .ovvvcccerse0 [ s 0 | e (568,270) .0 1,117,689 |...1,117,689 | ....... 61,200 | XXX
913017 10 9 |UNITED TECHNOLOGIES CORP COM.. - | 12/05/2019. | KeyBanc Capital MKIS.........ooooccocee | | 32,000.000 | ....... 4,637,130 XXX | 2,829,172 | ..........3,407,360 | ... (578,188) | .oovvvvvrerrcecc0 | s [ (578,188) .0 .1,807,958 |.....1,807,958 | ....... 94,080 | XXX
931427 10 8 |WALGREENS BOOTS ALLIANCE INC.... | 12104/2019. | William Blair & CO...ovcvvvvvvesreen | 150,000.000 | .......8,826,462 XXX . (5,812,500) | oovvvrcercc0 | e [ (5,812,500 | .. .0 .4,380.462 |...4,380,462 | ....269250 | XXX
806857 10 8 |SCHLUMBERGERLTD... - C | 12/05/2019. | VAIIOUS....oovovvssvvvrsvssssssssssisenns | 93,750.000 | ....... 3,497,563 XXX | 3,382,500 (O SO 1 PR | i ISV 0 0] 3,382,500 | o0 | 115,063 | ... 115,063 |...171,250 | XXX
G1151C 10 1 |ACCENTURE PLC IRELAND PLC SHS........cccoocsvvrns C|12/05/2019. | Morgan Stanley Dean Witter........... | 23,000.000 | ....... 4,258,054 XXX | 1,109,785 .3,243230 | .(2,133,445) | wovvoccrre0 | o0 | (2,133,445) .0 3,148,269 |....3,148,269 | ....... 29380 | XXX
G29183 10 3 |EATON CORP PLC....oocooieirrsvnsnsrns C| 12/05/2019. | Strategas Research Partners......... | . 20,000.000 | ....... 1,826,820 XXX | 1,023,341 | 1.0 1,373,200 | .....(349,859) | v | o0 [ (349,859) .0 0 | 803,480 | ....... 803,480 | ....... 56,800 | XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded....... ...112,619,898 XXX | 56,419,235 | ....... 105,764,146 | (48,500,995) | .................. 0. 843,920 | ....(49,344,915) 0 56,419,235 0 | 56,200,667 |...56,200,667 | ..2,734,843 XXX
Common Stocks - Mutual Funds
779562 10 7 | T ROWE PRICE NEW HORIZONS FUND... .| 06/02/2019. | Redeemed Shr...........ccocoovvvemnnrrns | 369,313.413 | ..... 22,000,000 XXX | 16,859,902 | .........17,800,907 | ..... [CENOL ) — (VN (R (941,005) | vvvoereeen (VI 16,859,902 | ................ 0 |..5,140,098 |..... 5,140,098 | .....c.cco...c 0 XXX
77957Q 10 3 | TROWE PRICE SMALL CAP VALUE - | 05/02/2019. | Redeemed SN ....oovccvvervceeee | 213,037.921 | ..... 10,000,000 XXX 9,552,764 1,063,203 | e | e [ 1,063,203 L0 [ 447,236 | ....... 447,236 | .. XXX
9499999. Total - COMMON StOCKS - MUIIAI FUNGS......oovovsvvssovssssssnsssnssssssissssnssins cvissssisssssssssss s | 32,000,000 XXX | 26,412,666 | .........26,290,468 | ...... 122,198 | o0 [0 s 122,198 . .0 | 5,587,334 |....5,587,334 | .. 20| XXX
9799997. Total - Common Stocks - Part 4........................ ...144,619,898 XXX | 82,831,901 (48,378,797) ..(49,222,717) 82,831,901 0 | 61,788,001 |...61,788,001 | ..2,734,843 XXX
9799998 Total - Common Stocks - Summary Item from Part 5...........c.couiiiiniiniiins e ........ 580,820 XXX . . 0 580,400 0. . . .0 XXX
9799999. Total - COMMON SIOCKS........oovveireiiireiiese s eness s ....145,200,718 XXX (48,378,797) | cooovvvviann0 | 843,920 | ....(49,222,717) 83,412,301 0 | 61,788,421 |...61,788,421 | ..2,734,843 XXX
9899999, Total - Preferred and COMMON SEOCKS............couuvmmiinirieiiiiiisiisiiiiis s ...145,200,718 XXX | 83,412,301 | ....... 132,054,614 | (48,378,797) | ccoovvvvvn 0 |....843,920 |...(49,222,717) [ cccoounrvricenss | e, 83,412,301 |. .0 | 61,788,421 |...61,788,421 | ..2,734,843 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS........cooocoooivivvvrririsssiiirinniniinns i ....250,144,301 XXX ...199,305,725 | ...... 233,404,041 | (48,378,797) | ...(1,586,290) | .....843,920 |....(50,809,007) | ...covvvvevererO | o 187,941,794 |. .0 | 62,202,507 |...62,202,507 | ..6,326,378 XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

SCHEDULE D - PART 5

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16

F Current Interest
o Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and

CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal | on Disposal | Disposal Year Dividends

Bonds - U.S. Special R ue and Special A

3128MJ 4H 0 |FHLMC 30 YR GOLD PC GRP POOL G08823.. | .. | 01/29/2019 | Cantor Fitzgerald............cccccoverennce 12/01/2019 | PaydOWN........oovernverrveerierirecerenineiienins | e 1,174,206 | ......... 1,173,560 | ......... 1,174,206 | ......... 1,174,206 | ..cvovverneen. (V18 S 646 | ..ot (1 646 | ...ccoon.ne (V] IS (V1 (V1 I 0. 26,338 | ...... 3,311

3130AG 5F 8 |FEDERAL HOME LN BKS.......ccoooniiiniiiniiiniinns .. | 04/17/2019 | KeyBanc Capital Mkts............cccoeeees 08/13/2019 | Redemption  100.0000........cooosvrerererane [ crvenens 3,600,000 | ......... 3,592,800 | .........3,600,000 | ......... 3,592,848

3199999. Total - Bonds - U.S. Special Revenue and SPeCial ASSESSMENES........ oottt ee st es et ens st enser et ens s enes st enssnseesnsensenenas | crsssanes 4,774,206 | ......... 4,766,360 | ........4,774,206 | ......... 4,767,054

8399998. Total = BONAS...c.ooiviiiisiiei s OO OO OO PO O O UOT OO OO OO O OT OO OO ST PP PP OO RPOURPPYPPPURRTORTO IDVORPPPORY 4,774,206 | ........ 4,766,360 | .......4,774,206 | ......... 4,767,054

C on Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

66987V 10 9 |NOVARTIS AG ADR......cocoviureriiirinircrinsirerines D| 02/07/2019 | Cowen & Company LLC................. 04/09/2019 | Spin Off........cccoovrinriiinrins 0.000 | .oovvereee. 290,200 | ............290,200 | ............ 290,200

HO1301 12 8 |ALCONINC ... | C| 04/09/2019 [ Spin Off.....ovvrvvririiriinrissrieniens 05/29/2019 | Strategas Research Partners..........cccoces [ covveens 5,000.000 | ..coovenee 290,200 | ............290,620 | ............ 290,200

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........ooiiiiniiisicisiiiinies o sessnssseenesnnees ..580,400

9799998. TOtAl - COMMON SHOCKS. ...t ietereie etttk et e s st coeenn..580,400

9899999, Total - Preferred and COMMON SEOCKS..........ov.iviieieiieieieiieiieieteiieies coetstateessessessetessess et sesssessessetsssessesseesessesess et et assessessessesessessebessesesses et et antessee et easessessetansessesssssasansessesnsensessessnssnsense | sesessessess 580,400 | ............580,820 | ............ 580,400

9999999. Total - Bonds, Preferred and COMMON STOCKS..............c..vuiviiriiniires ettt ...5,346,760 5,347,454
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Sch.D -Pt. 6 -Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB - Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2019 of the Westfield Insurance Company

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
REGIONS BIRMINGHAM, AL.......oviiiriiriiniiinriisssississssisssssssssssssssssssssnssens | sovennes 0 0 6,126 | XXX
FEDERAL HOME LN BANK CINCINNATI, OH....oooiiiiesiceisieseies s sssienies | sevieees AR 20,461 0 911,674 | XXX
WESTFIELD BANK FSB WESTFIELD CENTER, OH.....iioireiriireiereicsieseisssissssssssssnnies | covnnies | cvveend 0.00 0 0 (20,947) | XXX
0199999. Total - Open Depositorie: XXX XXX 20,461 0 896,853 | XXX
0399999. Total Cash on Deposit. XXX XXX 20,461 0 896,853 | XXX
0599999. Total Cash XXX XXX 20,461 0 896,853 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 1,094,581 | 4. April 1,286,334 | 7. July. 104,219 | 10. October. 1,169,936
2. February. 1,070,511 |5. May. 1,340,062 |8. August. 827,786 | 11. November 514,860
3. March 194,225 |6. June 1,236,663 | 9. September. 1,165,966 | 12. December. 896,852

E27
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Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREAS BILLS S/Tetvieeeeereeeee e e e s esteseseeseesessessesessessssseseessesessessessessesessessesessssessessessesessessesssssssassessesesssssessessesssessesesssesessassesee  eveessssasssseesessssessessesessessesesssesessaseeseeses 11/04/12019....... | oo 1.54 112/03/2019.......[ T 0. 9,458
0199999. U.S. Government Bonds - ISSUET ODIIGAHONS. ...........c...uriuuiriiiiriiiiriiesiiie sk 4SS0 SobE s 0 0]... 9,458
0599999, Total = U.S. GOVEIMMENT BONGS.........coouiuuiiuiiriieiiieseiiii et se st es bbb bbb 8 s 8 £ E bbb R b e b b i eebrebee H4ate s et bt b ee b e oL b e L bR s e bR b e b e b bt bne | feebsebbes bt e s bbbt 0 0. 9,458
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
EXXON MOBIL CORP CP S/T.....ouuituuiiueiiatisseiisessseseseesss s s ssseesssessse s ssssesse st e84 8 £8 818818888118 b b E bbb e b Ehebbee bt E bbbt 1011712019, [ v 1.88 [12/03/2019.......[ N 0. 51305
EXXON MOBIL CORP CP S/T ..o seee s sses s eses e eee e s e s e s e e s e s s ee e ee s s s eesseseesss | ooseeeeseeeeseeee e eeses e e e es s eeseseneee 10/03/2019...... [ v 1.95 | 12/04/2019.......[ . 0l 0 11,383
3299999. Industrial & Miscellaneous (UNaffiliated) - ISSUBT OBGAHONS..............ueiuuiureiiiiieiieisi i bbb bbb st b e e84 e bt A Ao e bR e b E s b e bbb bbbt b ens | Hhiebae e b e bbbt bbbt 0 0 16,688
3899999. Total - Industrial & MiSCEIANEOUS (UNGFFIIAIEA).............vurriuiieiiriieiieie bbb Eaebeee s bbb e f e h bbb s bbb e Sebete s s bbbt 0 0] 16,688
Total Bonds
7699999, SUDLOLAIS - ISSUBT ODIIGAIONS..........cvvvorieieiss 4484842021010 48 8EELE L0 18 L L | (U 0 ... 26,146
8399999, SUDLOLAIS = BONAS...vvvvvvvv111 it 8111111 LR | (V] I 0| 26,146
Exempt Money Market Mutual Funds as Identified by the SVO
31846V 41 9 |FIRST AMER TREAS OBLIG CL........ooiiiiiiiciiiceice s So0s s 12/31/2019....... T N I LI (V] I 4
61747C 58 2 |MORGAN STANLEY INSTL LIQUIDITY TREAS........coiieeiieeeieeeseeeseeseseseseessessssessssssss s ssssssssssssssssessssesssesssssssssssssssesssasssssesssssssssesssasesesssassssssssssss oevssassssssssssesessesssenssseseessssnsssesssensseneen 12/31/201 . 4,437 480 (1 TR 161,160
94975H 29 6 [WELLS FARGO ADV TRPL MM INS.....oooorriiiiiiieeereeeeesesssisisssssesssssessesssssssss e ssesessssss s s bbb et 12131/2019....... . 1 0 |, 3
8599999. Total - Exempt Money Market Mutual Funds as Identified DY the SVO..............riiiii bbb Eh4s AL 0s eE LS | 4437482 | ... (O 161,167
8899990. Total-Cash Equivalents s | 4437482 | ... (O 187,313
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........ccccomiinriincriineniand 0 0 0 0
2. Alaska 0 0 0 0
3. Arizona.. 0 0 0 0
4. Arkansas... Multiple Purposes 0 0 113,283 131,434
5. California... 0 0 0 0
6. Colorado 0 0 0 0
7. Connecticu 0 0 0 0
8. Delaware Multiple Purposes 0 0 113,283 131,434
9. District of Columbi Workers Comp. 0 0 226,566 262,868
10.  Florida . 0 0 0 0
L P € To T - O . | Workers Comp. 0 0 226,566 262,868
12.  Hawaii 0 0 0 0
13.  Idaho . | Workers Comp 0 0 285,808 307,845
14.  lllinois Il 0 0 0 0
15, Indiana.. 0 0 0 0
16.  lowa 0 0 0 0
17.  Kansas 0 0 0 0
18.  Kentucky. 0 0 0 0
19.  Louisiana... 0 0 0 0
20. Maine 0 0 0 0
21.  Maryland 0 0 0 0
22.  Massachusetts 0 0 0 0
23.  Michigan 0 0 0 0
24.  Minnesota 0 0 0 0
25 Mi ippi 0 0 0 0
26.  Missouri 0 0 0 0
27.  Montana.... Workers Comp. 0 0 28,321 32,859
28.  Nebraska 0 0 0 0
29.  Nevada Multiple Purposes 0 0 341,318 373,548
30.  New Hampshire. 0 0 0 0
31, New Jersey.... 0 0 0 0
32. Multiple Purposes 0 0 368,170 427,161
33. 0 0 0 0
34 Multiple Purposes 0 0 339,849 394,302
35.  North Dakota. . 0 0 0 0
36.  Ohio... Multiple Purposes 4,701,244 5,454,511 0 0
37.  Oklahoma.. 0 0 0 0
38.  Oregon. Multiple Purposes 0 0 294,536 341,728
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island. . 0 0 0 0
41.  South Carolina.........cccooouruunenecad SC.. 0 0 0 0
42. South Dakota SD 0 0 0 0
43, Tennessee...........oomririienns TN |. 0 0 0 0
44, Texas. 0 0 0 0
45, Utah.. 0 0 0 0
46.  Vermont. 0 0 0 0
47.  Virginia, 0 0 0 0
48.  Washington 0 0 0 0
49.  West Virginia. 0 0 0 0
50.  Wisconsin.. 0 0 0 0
51. Wyoming... . 0 0 0 0
52.  American Samoa.........c..ccocveue AS | .. 0 0 0 0
53.  Guam GU|.. 0 0 0 0
54.  Puerto RiCO......cccomeruenrrircriinns PR|.. 0 0 0 0
55.  US Virgin Islands..........ccccconernne. VI o 0 0 0 0
56.  Northern Mariana Islands.. 0 0 0 0
57. s 0 0 0 0
58.  Aggregate Alien and Other.......... OT | XXX XXX 0 0 0 0
59.  Total XXX XXX 4,701,244 5,454,511 2,337,700 2,666,047
DETAILS OF WRITE-INS

BBOT. s | s 0 0 0 0
5B02. v | s 0 0 0 0
5803, i | i 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........c.ccovervvviiennnieenes XXX XXX 0 0 0 0

E29




2019 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets Schedule P-Part 2H-Section 1-Other Liability—-Occurrence 58
Cash Flow 5 Schedule P-Part 2H-Section 2-Other Liability—Claims-Made 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 21-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2K-Fidelity, Surety 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
Five-Year Historical Data 17 | Schedule P-Part 2M-International 59
General Interrogatories 15 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Jurat Page 1 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 2—-Products Liability-Claims-Made 61
Schedule A-Part 1 EO1 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 2 E02 | Schedule P-Part 2T-Warranty 61
Schedule A-Part 3 E03 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule A-Verification Between Years SI02 | Schedule P-Part 3B—Private Passenger Auto Liability/Medical 62
Schedule B-Part 1 E04 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3D-Workers’ Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Part 3 E06 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 1 -Medical Professional Liability—Occurrence 63
Schedule BA-Part 1 EO7 | Schedule P-Part 3F-Section 2-Medical Professional Liability-Claims-Made 63
Schedule BA-Part 2 E08 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 2-Other Liability—Claims-Made 63
Schedule D-Part 1 E10 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3M-International 64
Schedule D-Part 3 E13 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 4 E14 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 5 E15 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 2-Products Liability-Claims-Made 66
Schedule D-Summary By Country SI04 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3T-Warranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4B—Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4D-Workers’ Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4F-Section 1-Medical Professional Liability-Occurrence 68
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 2-Medical Professional Liability-Claims-Made 68
Schedule DB-Part B-Verification Between Years SI11 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4H-Section 1-Other Liability—-Occurrence 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 68
Schedule DB-Part D-Section 1 E22 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DB-Part E E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DB-Verification SI14 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 69
Schedule DL-Part 1 E25 | Schedule P-Part 4M-International 69
Schedule DL—Part 2 E26 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 1-Cash E27 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Part 2-Cash Equivalents E28 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 71
Schedule E-Part 3-Special Deposits E29 | Schedule P-Part 4R-Section 2-Products Liability-Claims-Made 71
Schedule F-Part 1 20 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 7
Schedule F-Part 2 21 | Schedule P-Part 4T-Warranty Il
Schedule F-Part 3 22 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 4 27 | Schedule P-Part 5B-Private Passenger Auto Liability/Medical 73
Schedule F-Part 5 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 6 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5SE-Commercial Multiple Peril 76
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5F-Medical Professional Liability-Claims-Made 78
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5SF-Medical Professional Liability-Occurrence 77
Schedule P-Part 1-Summary 33 | Schedule P-Part 5H-Other Liability-Claims-Made 80
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5H-Other Liability-Occurrence 79
Schedule P—Part 1B—Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5SR-Products Liability—Claims-Made 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 5R—Products Liability—Occurrence 81
Schedule P-Part 1D-Workers' Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 6M-International 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 6R-Products Liability-Claims-Made 88
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 6R-Products Liability-Occurrence 88
Schedule P-Part 1M-International 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P—Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule P Interrogatories 93
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1T-Warranty 56 | Schedule Y-Part 2-Summary of Insurer’s Transactions With Any Affiliates 98
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Statement of Income 4
Schedule P-Part 2A-Homeowners/Farmowners 57 | Summary Investment Schedule Sl01
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P—Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims-Made 58 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58 | Underwriting and Investment Exhibit Part 3 1

INDEX




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

