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Annual Statement for the year 2019 ofthe  VWestfield National 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. GOVEMMENES.......cuuiirririireireiseise e 67,974,234 |............10.8 | ...ccc....l 67,974,234 67,974,234
1.02 All Other GOVEMMENS........c..cvuvieereeieineineneneneseesseesseeseesees 43,339,918 | .89 | o 43,339,918 43,339,918
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | e 25,872,650 | ..ooovvrrendd | oo 25,872,650 | .oooovvveereiriniin (V) IS 25,872,650
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed...............oceveevevreeerecvrereeeeeeeesieseeseeeseenens | ceverenins 29,069,499 | ..oovvvrrennn 46 | 29,069,499 | oo (0] I 29,069,499 | ..ovveverennn 4.6
1.05 U.S. Special Revenue and Special Assessment Obligations,
etC., NON-GUArantBed...........coovueveeiieie e ssssssssssnnes | eeiieninns 134,607,000 | ............... 213 | 134,607,000 [ ..oooovvvrrririnnn (VN I 134,607,000 | ............... 21.3
1.06 Industrial and MiSCEllaNEOUS.............coovervvrierierirresersieesessseieees | e 151,986,442 | ............... 241 | 151,986,442 [ ..oooovvviinn (V) I 151,986,442 | ............... 24.1
1.07 Hybrid SECUMLIES. .......cvveveerieriieiicireeeeeeeeeeseseissssssnssssens | eeveesssssessssssssnees (01N [T 0.0 [ oo [V [P (VN 0 f e, 0.0
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..........c.ouuriureureninineireieeinceneieieesseeneenenenes | eessmessessessesnssessenas (U 0.0 | i (] I [ [P [V 0.0
1.11 Total Long-Term BONGS........ccovvuuivrnierniiiineeneineiseieeieeeseessssssns | ceveeein 452,849,743 | .............. T | 452,849,743 [ ..o (V) I 452,849,743 | ............. .7
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) ............ [ .cc....... 168,128,072 | ............... L 168,128,072 [ ooovvvvrcnnn 0. 168,128,072 | ............... 26.6
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........coovwerererrrrns [ vevvrrnrereirrirninniens (0] I (U0 I (VN S (018 I (1 I 0.0
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 MULUI FUNGS......oovoeieieiieiieiie st ssesssesssesssenssens | oevineisniss s (1N [P 0.0 [ oo [V [ O [ v (VN [P 0.0
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..........cveurierieeiiriireiineieseeeeieeiseeeeeseeseesseens [ erereens 168,128,072 | ............... L 168,128,072 [ oo (V) I 168,128,072 | .......o....... 26.6
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).......cccociinrinineinsineineeneeiseesseessessees [ eeeeesenssenssenseens 3125 | 0.0 [ oo 3125 | oo (V) [P 3,125 [ 0.0
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccocuveevvevieniercirinennns
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 ofthe  VWestfield National 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 ofthe  VWestfield National 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 6,733,824
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 0 0

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. ACCIUAN OF GISCOUNL........ouveiiieieci ettt sttt b st s s s st s d bR s 88 S 0884 bbbt s s s b s s bbb bbb bbb s st st ns st 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...t 614,040

5.2 Totals, Part 3, COIUMN ..ottt sttt a bbb sttt s st s et b s s et s s sa st nea (350,143) 263,897
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19.......ciiiiieieiiesiseieie ettt ettt 443,667
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........coiiiueiciiieieicie ettt a sttt st s st s b s snaen 2,597,868
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:

10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt 0

10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10).......c.cccveririirririeisiieese et 4,843,520
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 4,843,520

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 584,967 475
2. Cost of bonds and stocks acquired, Part 3, Column 7.... 37,429,909
3. Accrual of discount....... 127,063
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. 31,955,894

44  Part4, Column 11...... (2,200,589) 29,755,305
5. Total gain (10ss) on disposals, Part 4, COIUMN 19........c.ciiiiieicieissicteis sttt b sttt b bbbt 1 bbb e bbbt n bbb s 2,251,158
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7... 27,139,955
7.  Deduct amortization of premium...... 4,782,726
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 1,630,414 1,630,414
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 620,977,815
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 620,977,815
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Annual Statement for the year 2019 ofthe  VWestfield National 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......ccoverrrrerees | ceereerneineireinnennd 67,974,234 | coovvveee. 73,671,318 | oo 72,439,562 | ..oovververen. 63,400,839
Governments (Including all obligations 2. Canada........cocovveerieieienns | e 14,822,765 | .ocoovvvvrereinne 16,755,235 | .oocveviercinns 16,620,254 | ....coovvvvereinns 13,175,000
guaranteed by governments) 3. Other Countries........cocoouvereeies | covrereeriirerenanns 28,517,153 | oo, 31,729,715 | o 31,671,386 | oo 26,500,000
4, TotalS....oiereiierieiiesieiiesnies | cereensisneinnas 111,314,152 | oo 122,156,268 | ...ooovveririnens 120,731,202 | oo 103,075,839
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...cooiieieiiieeseieeiiens | e, 25,872,650 | ..cccvvvrernnne, 27,104,683 | .....covvvevnee. 27,571,339 | oo, 23,852,500
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ccoovrieiiieeiiieeiiens | e, 29,069,499 | ..o, 29,928,781 | ..oovvieee 31,750,476 | ..o 27,335,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. ..134,607,000 ..143,524,893 .142,218,031 ..128,596,225

Industrial and Miscellaneous, 8. ..137,552,966 ..146,945,321 ..142,440,354 ..130,992,000
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......cocoovvrenees | cevrremneniinninens 14,433,476 | oo 15,520,897 | .o 15,478,164 | ..o 13,450,000
11. 151,986,442 | ...cooooovvviene, 162,466,218 | ....oooovevienes 157,918,518 | ..oovvvveriins 144,442,000
Parent, Subsidiaries and Affiliates 12, TOtAIS ...t | e (0 P (0 PR [0 0
13. 452,849,743 | ..ooovvrerins 485,180,843 | ....coovreriins 480,189,566 | ....coovvereennnes 427,301,564

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.........ccoeurmerevenns | coverrrnrerirenenns 147,571,631 | cooovvvevns 147,571,631 | oo 78,111,387

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

22. Other COUNtHES. ....vcverernenrens | ceererrersssessenenas 20,556,441 | oo 20,556,441 | .o 15,537,909

23, TOtalS....ooccecreereserissirenenenns | cenenineineenenns 168,128,072 | ...ocovvvvree, 168,128,072 | ...ocvvvvrrririennns 93,649,296

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

25, Total Common Stocks....ccue: | wovcrnireecnenn: 168,128,072 | ...oocvvvvvienns 168,128,072 | ...ocvvvvvrrerirnnns 93,649,296

26. Total StOCKS.....ccemeremsmremernnss | corveriiiriinnnenns 168,128,072 | ....occvvvvrenn, 168,128,072 | ...oovvivvrririrnnas 93,649,296

27. Total Bonds and Stocks...... | ..c.c.ccocevenenn. 620,977,815 | oo 653,308,915 | ..ooorvririrnns 573,838,862
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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

............... 5,221,116

0

25,683,387

11,212,603

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

............. 62,088,684
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
............................ 0.....19,824,327 |.............98,989,189 |............. 12,787,889 |........... 11,213,062 | ..oocec.. XKXooirrirrrane | e 142,814,467 | o315 (128,246,015 | o285 | 141,718,191 ...l 1,096,276
............................ 0f.n....4,265,265 |...............4,906,710 e 3I71975 | 2.0 000009,212,835 | 2.0 {971,975 | 0

90IS

9.7 Totals
Unaffiliated Bank Loans

10,1 NAIC 1o eseesessssnsessssssesesssssssessessnns | snesssssessessssensenensQ | avveneinniensenseniernens0 | evveneinsienenennnenen0 | vevveieinieeininnen0 | 0 | e XXX [0 L0000 [0 0.0 |0 0
10.2 NAIC 2. esesessssssessssssessesssssssensesssss | snessssssessesssensennens0 | avveneinsiensennsrnniennens0 | evveneinsienenennnienen 0 | veveeeinieenninnen0 | o0 | et XX [0 L0000 [0 [iieieennd0.0 |0 e 0
10.3 NAIC 3uiieeeeeesee e essssnsesssssesessssessessessens | sssesssssessesssensenens0 | avveveinseneinsenrennens0 | erveveinsieneeisnienen0 | o0 | o0 | et XXX [0 L0000 |0 0.0 0 0
104 NAIC 4. essssssessssiesesssssssesssssnss | enessssssessesnsensennens0 | avveneinsiesseinennienens0 | sveeeissieneennnenen0 | vevneeineeninen0 | 0 | e XXX [0 L0000 |0 [iiieennd0.0 |0 e 0
10.5 NAIC 5uoiieeceese e essssnsesssssesesssssssesessnns | seessesnessesssensennens0 | svveneinsiesennsensennens0 | veveveissieneeisnienen0 | v 0 | e 0 | et XXX [0 L0000 |0 [iieiennd0.0 0 0
10.6 NAIC B sesssensesssssssesesssssssesessnss | snsersssnsssssssensenensd | avvesenneniesssnsersens0 | aveessrsssnsersesnrensens0 | aevsrnessissiensensiennens0 | vevnneeseissiensssnrennens0 | veeeesed XXurrierieinies [ eevrissrsnieinssnienenend0 L0000 |0 L0000 [0 | e 0

10.7
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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
........... 253,324,895 |.............43,051,150 |............. cereenennenn 1,096,276

...4,906,710

Totals.
Line 11.7 as a % of Col. 7....

19,715,261
......................... 4.4

............. 43,051,150
......................... 9.5

............. 11,926,523
......................... 2.6

1,096,276
................. 0.2

Total Bonds Prior Year

............... 8,986,599

........... 246,551,771
...6,021,733

............. 56,479,308

............... 9,107,238

440,268,205
9,212,835

............... 1,116,919

Line 12.7as@ % 0f COL O....oocvvvivcreieiiiccciceiiesieneieninies | evveiersninienenieiennnnn 20 | cvvvricieiiieiensen102 | cveiiceeniieianns 56.2 | v 126 | i 2.0 | 0.0 [ b XXX e b XXX e | e
13. Total Publicly Traded Bonds
131 NAIC T ssesesssnessssssesesssenns | eoveneenennee 19,715,261 | i 115,659,939 |........... 253,324,895 |.............43,051,150 |............ 10,830,247 | .oevervreeriirrreeen0 | e 442,581,492 | ...cocvvernn 97.7 | 439,151,286 | ...ccoovverercrnnns 97.7 | 442,581,492 |........... XXX oo
............... 4,265,265 |...............4,906,710 e 9,171,975 v 9,212,835 v 171975 | XXX e

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

Total Privately Placed Bonds

............... 1,096,276

1,096,276

14.8 Line 14.7 as a % of Col. 7.... .100.0 |... .100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.........ccccceevevees | orvevererveiiieneaed0.0 | o 0.0 | o000 |00 | 0.2 |00 | e (2 FTD 0.0, S I 0.0, R DUTND ¢, ¢, GRS INRD ¢ 0. G [ 0.2
(@) Includes $.....1,096,276 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$.......... 0 current year of bonds with 5G| designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §$.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

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

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

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

...... 0;

NAIC3§........... 0;

NAIC4S.........

NAIC5$

............ 0; NAIC6S.....

....... 0.
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Annual Statement for the year 2019 ofthe  VWestfield National Insurance Company

SCHEDULE D - PART 1A - SECTION 2

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

1.01

U.S. Governments
Issuer Obligations,
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

1.02
1.03

..11,601,453 | ...
2,913,337 |...

45,454,955 |.
..2,541,624 |.

.61,566,499
...6,407,735

62,167,918
...6,661,051

.61,566,499
...6,407,735

............ 14,514,790

2.01

2.02
2.03
2.04
2.05

...17,656,531

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
5.03 Commercial Mortgage-Backed Securities.
5.04 Other Loan-Backed and Structured Securities..
5.05 Totals

5.01
5.02

601

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

6.02

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
8.03 Commercial Mortgage-Backed Securities.
8.04 Other Loan-Backed and Structured Securities..
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
8.07 Totals.

8.02
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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

Distribution by Type

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.08

9
Total from Column
7 Prior Year

10 1
% from Col. 8 Total
Prior Year Publicly Traded

12
Total
Privately Placed

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

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

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

Unaffiliated Bank Loans
Unaffiliated Bank Loans - ISSUEM..........cccoceureiriverierieiicsisiesssieieneens
Unaffiliated Bank Loans - Acquired...
Totals

Total Bonds Current Year
Issuer Obligations,
Residential Mortgage-Backed Securities..........c.oovrevriveineninienis
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
SVO Identified Funds...........c.ccoevrrveirnnnn

Affiliated Bank Loans.....
Unaffiliated Bank Loans.

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

............ 13,778,645
.............. 5,936,616

............ 11,213,062
................. 713,461

.......... 401,353,874
............ 50,399,593

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

Line 12.08 as a % of Co

.............. 4,401,695

...4,584,904 |.

108,650,181

...13,684,210 | ...

.......... 240,782,489

11,791,015 |.

............ 35,738,129

..20,741,179 | ...

.............. 4,530,358
...4,576,880

.......... 394,102,852
55,378,188

.......... 392,985,933
.55,378,188

........................ 2.0

0107238 |

Total Publicly Traded Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
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

103,082,283
...16,842,921

.......... 243,215,912

15,015,693 |.

............ 31,160,248

...11,890,902 |...

............ 10,116,786
..713,461

.......... 401,353,874
.50,399,593

.......... 392,985,933
.55,378,188

.......... 401,353,874

.50,399,593 |..

............ 19,715,261
...... 4.4

............ 43,051,150
..9.5

............ 10,830,247
.......... 24

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
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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.........cvuiureiecereieiiecer ettt st st ss st estnesns | setessessessesssssseesessasses e st essesssessessansssenns AA81,130 | oottt (0 USRS AA81,130 | oo 0
2. Cost of Cash EQUIVAIENTS BCQUITE. ........c.cvuiveivieiiieicicteie ettt b s a s bbb s bbb s s bessens | 4ebsesssbssesssssss s s e ss s b st e s e bt en s bansans 14,721,511 | oo 1,993,497 | oo 12,728,014 | oot 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.cuiuiueiriiireiieie ittt sttt sssssnes | ebsssssesses e s s ssssesse s b st bbb s b s ees 13,178,910 | v 1,993,497 | oo 1,185,413 | oot 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)........cccoruivirrerrirninrinrsinsnsissiesssinsisssns | cnssssesssessesssssssssssss s ssssssssssssessssssees 6,023,731 | oot e 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 (Lin 10 MINUS LINE 11).......ciiiiiiiiiiiesieiiciesesiestesessssssssssssssssessessssssesssssssnsans | sesessessssnssssessssssssssessnssssessessnsssessessnsans 6,023,731 | 1ot 0 | e 6,023,731 | oo 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

1 2 3 Location 6 7 8 9 10 1" 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini- |  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion Recognized Other B./A.C.V. Income Investment | Ownership
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... | oese | s [DE......| Jeffries & CO INC...oorrcerss [ lo42712010]........0 4843520 | ....... B e e I e I e e 0.000
1999999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated 4,843,520 | ....... 614,040 XXX
4899999. Subtotal - Unaffiliated 4,843,520 614,040 XXX
5099999, TOIS. ........orvuerrrereseerreesesse sttt 4,843,520 | ........ 614,040 XXX




803

Annual Statement for the year 2019 ofthe  VWestfield National Insurance Company

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 1"
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition {Amount of Encumbrances| Ownership

NONE
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

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 SHS A....oiiiiiiiiieiiinciiisiiseiississnsssnssssssssisnes | coseisssnsississesssssessessneans ‘ BMU| JP Morgan.......ocenninsinnes 10/20/2014. | 12/02/2019. | ......... 2,504,344 | ....... (350,143) .0 (350,143) 2,154,200 | ..... 2,597,868 | ..ooovvinrnnnenn0 | s 443,667 | .......... 443,667 | .......... 159,448

1999999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated 2,504,344 | ....... (350,143) .0 (350,143) 2,154,200 | ..... 2,597,868 | ..ocooooevrenn0 | o 443,667 | ......... 443,667 | .......... 159,448
4899999. Subtotal - Unaffiliated.........cccccovvvrsiinncnnas 2,504,344 | ....... (350,143) .0 (350,143) 2,154,200 | ..... 2,597,868 | ..o | s 443,667 | .......... 443,667 | .......... 159,448
5099999. TOaIS.........cvvrrerrereerieirerierierseeeiensesesesiesien 2,504,344 | ....... (350,143) .0 (350,143) 2,154,200 | ..... 2,597,868 | ...ooevvvrrirecnn0 | i 443,667 | .......... 443,667 | ......... 159,448
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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 EM 6 |UNITED STATES TREAS BDS...... SRRSO IO ] 1,291,719 |..114.449 | ... 1,144,490 ...1,000,000 | ..ooveerrr 1,074,796 | oo | i (26,466) | v 0 (U 7.250 |.....4.205 [FA...... v 21,385 | 72,500 | 03/25/2010. | 08/15/2022.
912810 EQ 7 |UNITED STATES TREAS BDS...... . SD.. |..|... 1,572,460 |...116.168 | .... 1,394,016 +..1,200,000 | oo 1,319,819 | a0 | (30,704 | 0 0. 6.250 |......3.299 |FA....... 28,329 | 75,000 | 09/30/2010. | 08/15/2023.
912810 EQ 7 |UNITED STATES TREAS BDS...... SRRSO IO [P0 PO IR L 8,583,009 |...116.168 | .............. 7,609,004 | .............. 6,550,000 | ..ccererr. 7,204,017 | o0 | s (167,595) | v, 0 0 ... 6.250 |......3.299 |FA.....| ooceee. 154,628 | ........ 409,375 | 09/30/2010. | 08/15/2023.
912810 EW 4 |UNITED STATES TREAS BDS...... . SD.. [..|... ...124.516 1,276,289 | ......ccc...1,025,000 | .ooerrren 1,125,106 | o0 [ i (14,158) | e 0 0. 6.000 |.....4.169 |FA....... 23,229 | 61,500 | 12/28/2010. | 02/15/2026.
912810 EW 4 |UNITED STATES TREAS BDS...... [SSSTURIIRNT IO ] 2124516 | e 7,066,283 | ..............5,675,000 | ............6,229,246 | .....cooovrivriren0 | corrererrn(78,387) | o 0 0. 6.000 |.....4.169 |FA....... v 128,613 | e 340,500 | 12/28/2010. | 02/15/2026.
912810 EX 2 |UNITED STATES TREAS BDS...... SRS IO ] ...130.981 7,203,955 | ..............5,500,000 | .........5,912,326 | ..cooovvvririninnn0 | criiieinn(51,522) | i 0 0 ... 6.750 |.....5.375 |FA...... v 140,228 | 371,250 | 04/18/2007. | 08/15/2026.
912810 FB 9 |UNITED STATES TREAS BDS...... . SD.. [..|... . L A31.434 | 3,285,850 rererrennn2y837,661 | o0 | e (35,691) | e 0 0. 6.125 |......4.099 | MN...... e 19772 | 153,125 | 05/14/2010. | 11/15/2027.
912810 FB 9 |UNITED STATES TREAS BDS...... SRS IO [P0 PO IR L 8,134,141 | ..131.434 | ............. 8,543,210 | ..............6,500,000 | ............. 7,377,919 | o0 | eeiei(92,798) | v 0 0. 6.125 |.....4.099 [MN.....| ccoveeee. 51,406 | ........ 398,125 | 05/14/2010. | 11/15/2027.
912810 FE 3 |UNITED STATES TREAS BDS...... SRRSO IO ] .3,838,594 |...128.773 | ..coovvvrnee 3,863,190 3,695,389 | ..vvvverrerrneen0 | e (T1,456) | v, 0 0 | 5.500 |.....2.495 |FA....... cenenn82,323 | L 165,000 | 12/20/2017. | 08/15/2028.
912810 QA 9 |UNITED STATES TREAS BDS...... SOOI DO ] 4,552,969 |...120.035 4,801,400 4,510,091 | o0 | iine(20,267) [ oo 0 0. 3.500 |.....2.646 |FA....... vereennn52,880 | e 140,000 | 12/12/2017. | 02/15/2039.
912828 2R 0 |UNITED STATES TREAS NTS, [SSTTURTIRRRIT BOVPION ] ..102.856 | ...ooovrrene 8,228,480 7,948,074 | o0 | 6,142 | 0 0 2.250 |.....2.343 |FA....... v 87,989 | L 180,000 | 11/09/2017. | 08/15/2027.
912828 4V 9 |UNITED STATES TREAS NTS (SOOI BRI o] RSSO il . ..107.852 | ... 6,686,824 . 6,262,377 | oo | i (6,343) [ o 0 0 ... 2.875 |....2.743 |FA....... v 87,328 | 178,250 | 12/27/2018. | 08/15/2028.
912828 M5 6 |UNITED STATES TREAS NTS, [SSTTURTIRRRIT DO [P0 ISR IV [ 4,103,125 |...102.723 | .............. 4,108,920 | ..ovvvrrnvne 4,000,000 | ..ovrernecs 4,066,858 | ..ooovveerrrerennnns0 [ e (10,699) | oo 0 0 2.250 |....1.946 [MN......| .cooies 11,621 | oo 90,000 | 05/31/2017. | 11/15/2025.
912828 RR 3 |UNITED STATES TREAS NTS ...100.789 2,015,780 ....2,000,000 22,002,820 | o0 [ (1AT5) | i 0 0. 2.000 |.....1.922 [MN......| covrrrenns 5,165 | .oovreens 40,000 | 11/13/2015. | 11/15/2021.
0199999. U.S. Government - Issuer Obligations . XXX ....67,227,691 ..57,150,000 | ...........61,566,499 | ... | 0iiini(601,419) | i, 0 0 XXX XXX XXX | s 840,89 | .....2,674,625 XXX XXX
U.S. Government - Residential Mortgage-Backed Securitie
36202E 3J 6 | GNMA GTD PASS THRU POOL 004401...... 114082 | 162,545 | 142,481 | 150,030 | voovvrrcrrrrerenenad 0 300 | oo 0 0 ... 6.500 |.....4.244 |MON...| .ccooovvrnnee. 772 | . 9,261 | 04/15/2009. | 03/20/2039.
36202E 5K 1 | GNMA GTD PASS THRU POOL 004450...... 2113395 | 122,401 | 107,943 | 113,804 | oo 0 (5] [p— 0 0 ... 6.500 |......5.185 | MON... 06/05/2009. | 05/20/2039.
36202E KD 0 |GNMA GTD PASS THRU POOL 003892...... L7479 ...166,819 (<7 I 0 (U 7.000 |......6.463 |MON... 11/16/2006. | 08/20/2036.
36202E  PC 7 |GNMA GTD PASS THRU POOL 004019...... L7599 | 95,966 | 81,604 | 84,439 | 0 | 8T | 0 (VN 7.000 |.....5.809 |MON... 10/16/2007. | 08/20/2037.
36225A Y7 9 |GNMA GTD PASS THRU POOL 780734...... LA11819 | 205462 | 183,745 | 188,319 | 0 [ e (1,102) | 0 0. 6.500 |......5.734 |MON... 05/11/2005. | 03/15/2028.
362900 H4 1 | GNMA GTD PASS THRU POOL 617751...... LDBTA 15718 | 13819 | 14,298 |0 [ e (107) | 0 (VN 7.000 |.....6.400 |MON... 10/24/2007. | 10/15/2037.
36294T BE 4 |GNMA GTD PASS THRU POOL 658937...... 2102314 | 25,226 | 24,655 | 25,451 | 0 [ 145 | 0 (I 7.000 |......3.343 |MON... 01/18/2007. | 10/15/2036.
36295H R9 3 | GNMA GTD PASS THRU POOL 671112...... L16.099 | 28743 | 22173 | 22,870 | 0 [ (7) | 0 0 ... 6.500 |......4.368 | MON... 11/19/2007. | 08/15/2037.
36296U NG 1 [GNMA GTD PASS THRU POOL 701591...... 2113695 | e 117,469 | 103,319 | 107,755 | 0 [ e (787) | 0 0 ... 6.500 |......5.783 | MON... 03/25/2009. | 01/15/2039.
36296X FG 4 |GNMA GTD PASS THRU POOL 704067...... CDTA52 127,272 108,367 [l 112,297 0 | (B8 | 0 0. 6.500 |......5.895 | MON... 03/11/2009. | 12/15/2038.
383730 2A 6 [GNMA 01 24 PE........coooeroeeeeeeceesreeeveenseeeesssssessssssssessesssssnssssssssensnnns | evveens | oo [ eovnnriendb | veeeee | e 314,774 | L 99.947 | 1ioiiie299,895 | i 300,053 | 308,808 | e | e (522) [ 0 0. 7.000 |......6.131 |MON... 12/04/2006. | 05/20/2031.
38379X  XQ 8 |[GNMA16101LN s ..101.106 | ..............5,055,297 | .............5,000,000 | ...........5,112,846 | ...c.ccoeovvuennn0 | i (34,764) | oo 0 0 [ 3.000 |.....2.584 [MON...| .........12,500 | ........ 150,000 | 08/17/2016. | 07/20/2046.
0299999. U.S. Government - Residential Mortgage-Backed Securities. XXX | ........6,443627 | .............6,250,839 | ...........6/407,735 | oo | e (38137) | 0 0 XXX XXX XXX 234,217 XXX XXX
0599999. Total - U.S. GOVErNMENL......c..vvvevririinrrirsrianenas XXX | .........73,671,318 | ............63,400,839 | ..........67,974,234 | ...........c.c......0 | .........(639,556) | ... 0 0 XXX XXX XXX .....2,908,842 XXX XXX
All Other Gover ts - Issuer Obligations
110709 DL 3 |BRITISH COLUMBIA PROV CDABD............. 123514 | 8,645,980 | ..............7,000,000 | .............7,857,958 | cooevviiriviirinnn0 | eirnnn(122,869) | oo 0 0 ... 6.500 |.....4.178 |JJ....... | ........209,806 | ........ 455,000 | 06/16/2011.|01/15/2026.
748148 PB 3 | QUEBEC PROV CDA DEB. 118811 | ... 2,376,220 | ..............2,000,000 | .coooererni2,158,489 | ooooioiiiiiriinens0 | eeieeene(39,977) | 0 0. 7500 |.....5.027 [JJ....... | ....ee....69,167 | ... 150,000 | 08/24/2009. | 07/15/2023.
748148 PD 9 |QUEBEC PROV CDA DEB. ..119.814 . 1,407,815 | ..ce0eere 1,175,000 | 1,270,449 | iiieinnl0 | ii(20,525) | 0 (VN 7.125 . .83,719 | 01/29/2009. | 02/09/2024.
748148 QR 7 |QUEBEC PROV CDA GLOBAL DEB... 144174 4,325,220 | ..............3,000,000 | .............3,535,888 | ..ccccovimrrirnecnnn0 | corerrnnn(81,693) | oo, 0 (I 7500 |.....5.138 [MS......| ..........66,250 | ........ 225,000 |03/03/2009. | 09/15/2029.
458182 BV 3 |INTER AMERICAN DEV BANK 124948 | 9,995,840 | ..............8,000,000 | ............8,908,293 | .....ccoevrrmurrinen0 | v (143,354) | i 0 (U 7.000 |.....4.621 [JD....... | ..........24,889 | ....... 560,000 | 09/04/2009. | 06/15/2025.
45818Q AC 3 |INTER AMERICAN DEV BANK ...126.043 6,302,150 | ..............5,000,000 | .............5,381,249 | ...occovvrinriinn0 | oo (40,773) | o 0 0 6.290 |. 145019 | 314,500 | 10/20/2009. | 07/16/2027.
459056 LD 7 |INTERNATIONAL BK RECON & DEV LMTA23 | 4,109,805 | ....ccc0.....3,500,000 | oovvrerrrn. 3,781,543 | iivicireenn0 | e (83,968) [ v 0 0 . 7.625 |....4.758 [ | s 120,094 | ........ 266,875 | 12/08/2009. | 01/19/2023.
46513E FF 4 |AIDISRAELGTDNTCL 1A ...113.043 ..9,043,440 8,283,317 | ooevevercvereeneen0 | e n(68,858) | v 0 0 . 5.500 |... 25,889 | ........440,000 | 11/25/2009. | 09/18/2023.
46513E GV 8 |AIDISRAELGTDNTCL 1A 113924 | e 2,278,480 2,162,751 | covvvevverriinrieenn0 | i (38,268) | oo 0 0 | 5.500 |......3.273 [JD.cocer | corrrririnns 8,250 | ........ 110,000 | 08/19/2010. | 12/04/2023.
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0699999. All Other Governments - Issuer Obligation . . [FRSTITRTTTROTIONY [PVOTOROT 48,291,640 XXX [ 48,484,950 | ............ 39,675,000 | ..ooooev 43,339,918 [ ..o 0 | s (600,285) | ...oovverinnn 0 0 XXX XXX XXX [ s 802,386 | ..... 2,605,094 XXX XXX
1099999.  Total - All Other GOVEIMMENS. .....c..ireuuiessireserssieserssresseessssssess s ettt | eeennsans 48,291,640 XXX | s 48,484,950 | ............ 39,675,000 | ........... 43,339,918 [ oo 0] s (600,285) | ...vovreeiiinn 0 0 XXX XXX XXX | s 802,386 | .....2,605,094 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
419792 RX 6 |HAWAII ST GO....ouiirierieiirinerienieseiceissesessesssssssssssssenssssessssssssessesssesssas | voneees . 2| e TFE| oo 4,327,840 |.. 112313 | oo 4,492,520 | ..ocvorne 4,000,000 | ..ocvvrnees 4,253,212 | o0 [ i (30,418) | o 0 0 | 4.000 |.....3.030 [MN......| .........26,667 | ........ 160,000 | 06/26/2017. | 05/01/2037.
649791 DM 9 [NEW YORK ST SER A GO....coooooiiriiriiniieiiesineesseisssiesisessssesssssssssessssnnes | sviss . 2 ...104.764 6,285,840 6,000,000 6,127,616 | ..cocovvvrrcereen0 | eeienn(110,039) | oo 0 0 5250 |.....3.300 |FA....... v 119,000 | e 315,000 |07/22/2011. | 02/15/2025.
677522 NF 7 | OHIO ST REF INFRASTUCTURE IMPT GO.. I I . 2 3570 | e 3,744,971 3,297,500 3,591,494 | oo | e (65,795) | v 0 (U 5.000 |.....2.721 |MS...... v D4,958 | L, 164,875 | 11/18/2016. | 09/01/2034.
677522 NH 3 |OHIO ST INFRASTUCTURE IMPT SER B GO.......ccovvuriiniirerieieneeiseiseiinns | ceve [ 2 ..113.022 4,017,932 3,555,000 3,853,022 | .oovivvrvrrreienn0 | e (B6,476) | v 0 0. 5.000 |.....2.851 |MS...... ceern59,250 | 177,750 | 12/12/2016. | 09/01/2036.
882723 4R 7 | TEXAS ST TRAN COMM HIGHWAY SER A GO I . 2 119609 | oo 1,196,090 | ..cooovvrennee 1,000,000 | ..coovvreene 1,122,217 | o0 | e (17,632) | e 0 0. 5.000 |......2.851 [AO...... [ e 12,500 | oo 50,000 | 11/14/2016. | 04/01/2033.
882723  6S 3 | TEXAS ST REF TRANSPTN COMMN MOBILITY GO.....oovoomverrieiineiineiscins | cevnne [ 2 2124357 | e 6,217,850 5,000,000 5,837,173 | o0 | (96,343 | v 0 0 ... 5.000 |.....2.600 |AO...... | ........62,500 | ........ 250,000 | 04/26/2017. | 10/01/2030.
882723 NB 1 | TEXAS ST REF TRANSPTN COMMN MOBILITY GO.....coecireriiinrmnnrienerneenns | sorenes o 2 14948 | 1,149,480 | ..o 1,000,000 | ..ocoovneene 1,087,915 | o0 | eeieee(19,233) | o 0 0 [ 5.000 |.....2.791 [AO...... | 002,500 | .ooovneo 50,000 | 07/08/2014. | 10/01/2028.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..... XXX veernnnn 27,104,683 23,852,500 25,872,650 | .......cooeeeee0 | .........(405,936) | ................ 0 0 XXX XXX XXX | ......347,375 | ... 1,167,625 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) .. XXX ] e 27,104,683 23,852,500 25,872,650 | ..ocovovivininnn0 | i (405,936) [ e 0 0 XXX XXX XXX | e 347,375 | .....1,167,625 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
199491 5K 3 |COLUMBUS OH SER A GO ORISR BOTPTON [P 2 ..105.842 | ..o 3,175,260 3,000,000 3,086,463 | ...oovovvrrvrrnenn0 | ciieennn(55,519) | i 0 (U 5.000 |.....3.020 [Jdecccee | v 75,000 | ........ 150,000 | 11/30/2011. | 07/01/2025.
199507 2U 7 |COLUMBUS OH CITY SCH DIST TAXABLE REF SE........cccocooniinriirmiiverireiis | evenne ...108.650 1,412,450 ....1,300,000 1,387,060 | ...ooovvvvrrerrirnn0 | i 28,380) | oo 0 0. 5.000 |....2.600 [JD...cc. | corverrrnrns 5417 | v 65,000 |08/10/2015. | 12/01/2022.
235308 RA 3 |DALLAS TX INDPT SCH DIST TAXABLE REF SER..........ccosuvunivierrmerierineenns | cevenee ..104.986 | ..coovvvene 7,496,000 7,140,000 | . 7,435,663 | .oovvovvrverieneen0 | 1errnn(256,391) | v 0 0 ... 6.450 |......2.676 |FA.......| woeeen. 173,978 | ........ 460,530 | 08/12/2015. | 02/15/2035.
546585 EC 0 |LOUISVILLE & JEFFERSON CNTY KY TAXABLE B.......cccoviirerniinvinnieiniines [ overs L6774 | 2,773,383 2,375,000 2751471 | o0 | i (49,134) | 0 0 ... 5.300 |.....2.752 |MN...... v 16,084 | 125,875 | 04/25/2016. | 11/15/2026.
681712 PM 1 | OMAHA NE REF OMAHA CONVENTION CTR GO.... O e LA13494 | 2,263,880 2,000,000 2,156,930 | .ovvvverrvrrnenn0 | e (45,614) | v 0 0 | 5.250 |.....2.710 |AO...... verenenn26,250 | e 105,000 | 08/23/2011. | 04/01/2023.
713176 2B 0 |PEORIA IL TAXABLE SER A GO ettt | srvies . 2 . 103.643 | oo 1,969,217 | oovovvrennne 1,900,000 | ..ccoovvrenne 1,938,972 | o0 | (18, 514) | 0 0. 4.500 |.....3.430 | I | e 42,750 | .......... 85,500 |05/08/2015. | 01/01/2029.
735371 PV 2 | PORT SEATTLE WASH LTD GO BONDS.............. [ESSTR R . 2 ...122.070 3,686,514 3,020,000 3,438,476 | ..cooovvrvvrrienn0 | ciein(53,394) | i, 0 0. 5.000 |......2.806 |JJ....... ...75,500 | ........ 151,000 | 03/06/2017.| 01/01/2031.
741701  4Y 9 |PRINCE GEORGES CNTY MD CONS PUB IMPT SER JEUURRIPTRRRNPORN VTN . 2 115042 | 1,265,462 | .......c...... 1,100,000 | ..o 1,164,506 | ..oovvvvivreeeren0 | e (6,463) | o 0 0 ... 4.000 |......3.209 |JJ....... v 20,289 | e 51,333 | 06/13/2018. | 07/15/2035.
741701 X5 0 |PRINCE GEORGES CNTY MD CONS PUB IMPT SER [SSSTRRRRRRINS IO . 2 ...111.705 2,792,625 2,500,000 2,660,700 | ..ovvverrrvrirneren0 | cirrienn(32,064) | oo 0 (U 4.000 |......2.530 |MS...... v 33,333 | 100,000 | 10/23/2014. | 09/01/2028.
796269 VA 3 | SAN ANTONIO TX TAXABLE INDEP SCH DIST GO.......covvirirnriinrinnrsseisnnsenes | overes I 2 103133 | 3,093,990 3,000,000 3,049,257 | .0 | ciien(29,263) | o 0 0 ... 4.006 |......2.960 |FA....... v 45,401 | L 120,180 | 07/07/2015. | 08/15/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation XXX 29,928,781 27,335,000 29,069,499 | ......cccecoeeeenenl0 | oo (574,736) | o 0 0 XXX XXX XXX | ... 514,002 | .....1,414,418 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession . . XXX 29,928,781 27,335,000 29,069,499 | o0 | oo (B74,736) [ o 0 0 XXX XXX XXX | e 514,002 | .....1,414,418 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 Obligations
207758 KK 8 | CONNECTICUT ST SPL TAX OBLIG TAXABLE BAB.........cccovveerviieinriseiinines | overes . ...104.080 | ..covvunnend 3,538,720 3,400,000 3,498,285 | ...ooooveiviieinnnnd0 | e (51,633) [ 0 (VN 4.376 |......2.747 |MN...... ceonneen 28797 | 148,784 | 07/17/2015. | 11/01/2021.
240523 WG 1 |DE KALB CNTY GAWTR & SWR SERAREV... [SSSTTRION PP . ...106.967 5,348,350 | ..oovrvrnen 5,000,000 | ..ocvernees 5,206,645 | ..cvvoververeencan0 | e (113,756) | v 0 0. 5.250 |.....2.811 |AO...... ....65,625 | ........ 262,500 |01/30/2012. | 10/01/2027.
30383B CN 7 |FAIRFAX CNTY VA ECONOMIC AUTH TRANSN DIS.......ccovvirvrmrirririnierisirnne | vevees . L1210 | 5,560,500 5,000,000 5,242,106 | ..cvvrvvvrieieenin0 [ e (34,575) | oo 0 0. 4.000 |......3.140 |AO...... | ..........50,000 | ........ 200,000 |02/12/2018. | 04/01/2035.
3130A3 5M 2 |FEDERAL HOME LN BKS . ceeveeeesneins [ s . ...110.567 ..5,528,350 5,415,728 | oo | e (BT377) | v, 0 0. 3.500 <. 175,000 | 05/23/2016. | 09/14/2029.
31331H 2S 5 |FEDERAL FARM CR BKS.... . cerr s | ] L2794 | 5,087,760 . 4,480,724 | ..coovvivvreen0 | e (72,625) | e 0 0 ... 6.890 |.....4.475 |MS......| .........83,446 | ........ 275,600 | 04/15/2009. | 09/12/2025.
31331L  JL 3 |FEDERAL FARM CR BKS.... . SO PR ] ...145.790 4,373,700 | .ovvrrenne 3,000,000 | ..ocrerneen 3,381,865 | .ocvvevrrierieneen0 | cieerenn(23,864) | v 0 0 ... 6.750 |......5.254 |UD.......| ... 14,063 | ........ 202,500 |05/20/2009. | 06/06/2031.
3133E) WR 6 |FEDERAL FARM CR BKS.... . SEUTSRRORTTUURRTOTOR VRO e 101897 | 9,578,318 9,400,000 9,400,000 | ..cvvervvrrvieennnd0 [0 | 0 0 [ 3470 |....3.470 [FA.....| .......125,036 | ........ 326,180 | 08/07/2018. | 08/13/2025.
3133EK A2 2 |FEDERAL FARM CR BKS.... . SO PR | e || 222,000,000 | ... 98.844 | ... 1,976,880 2,000,000 2,000,000 | .ooovererrrerirnenen0 | 0 | 0 0 ... 2.950 |......2.950 |FA..ci| eoerer21,306 | v 0 | 08/15/2019. | 08/21/2034.
3133MA RM 3 |FEDERAL HOME LN BKS . ST PO . ...100.496 ..2,009,920 2,000,000 2,005,358 | ..ovvovrrrerrereen0 | e (61,001) | i 0 0. 7.450 149,000 | 11/09/2009. | 02/03/2020.
3133MA WE 5 |FEDERAL HOME LN BKS . ceeveeeesneins [ s ] ..142.767 7,138,350 | .cooovrvrnns 5,000,000 | ..oorernees 5,677,517 | oo | e (89,291) | v, 0 (I 7125 06/12/2009. | 02/15/2030.
3133XG 6E 9 |FEDERAL HOME LN BKS . ceevrereneennis [ s ] 2123001 [ e 6,154,550 5,000,000 5,303,794 | ..o | ererenn(39,589) | v 0 0. 5.750 09/30/2009. | 06/12/2026.
3134A3 U4 6 |FEDERAL HOME LN MTG CORP.... [ESSTTRRURRSPRREN DOV ] ...140.168 5,606,720 | ...covvrnces 4,000,000 | ..ooorernees 4,606,193 | .ovovvveerrieereen0 | (48,134 | o 0 0 ... 6.750 06/15/2010. | 09/15/2029.
31364B  EP 1 |FEDERAL NATL MTG ASSN MTN . cevereeenenis [ e ] . 126.969 | .o 1,269,690 1,172,601 | o0 | e (28,096) | oo 0 0 . 7.020 12/16/2013. | 06/23/2025.
31364F KW 0 |FEDERAL NATL MTG ASSN... . ...130.556 ..5,160,879 . 4,291,264 | ooovvverrceerienn0 | e (33,816) | oo 0 0 ... 6.320 07/16/2009. | 12/20/2027.
44244C  GT 8 |HOUSTON TX UTIL SYS REFUND SER 2016B REV.......c.oscvoureeerinrrirerirenens | cevenee ..120.355 | ..o 3,610,650 3,000,000 3,352,226 | .ovocoovvcvercceii0 | e (85,358) | o 0 0 | 5.000 05/09/2017. | 11/15/2035.
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491552  UY 9 |KENTUCKY ST TURNPIKE ECON TAXABLE DEV RO........cooevemmivmerirmrincennnes | eovveee oo [ erverirenns 1 1FE| v 1,112,530 |...109.398 | .............. 1,093,980 | ..oovvevnncee 1,000,000 | ..ooovvernee 1,030,094 | .ccoovvvriiernecn0 [ i (19,287) | eovvererrinnn 0. 5244 |...3174 [ | 026,220 | e 52,440 | 06/23/2015. | 07/01/2025.
546398 DH 8 |LOUISIANA ST PUB FACS AUTH PJ SER B REV. SSSSTURRORTEN IOV 2| 1FE 1,711,150 |...121.640 | .......cc...ce. 1,702,960 ....1,400,000 1,573,075 (24,013) | v 0. 5.500 |......3.330 [MN......| .c0ccc.....9,839 | e 77,000 | 09/24/2013. | 05/15/2027.
64971M 4N 9 |NEW YORK CITY NY TRANSTL TAXABLE FIN AUT......ccovvvemermminmerierinnenns | eoeene [ oo [ erverienns 1 e 1FE]| .... .3,160,080 |...102.121 | .... 2,808,328 ...2,750,000 | . 2,798,902 0| (82,191) | woovvvvrvrrinnn 0. 5.808 |.....2.710 [FA.....| ..........66,550 | ........ 159,720 | 05/18/2015. | 08/01/2030.
662903 MT 7 |N TEXAS ST MUNI WTR DIST REF & IMPT REV......cccovvvmerrmrenernnrinerreniinee | vevree | oo | eevvvrrinens [ e TFE| oo 7,391,696 |..102.752 | .............. 5,959,616 | ....ccovvnves 5,800,000 | ....ocvvnee 5,943,098 | ...oorvreriennnnd 0| s (212,191) | v 0 . 5.250 |.....1.513 [MS...... | .......101,500 | ........ 304,500 | 01/14/2013. | 09/01/2020.
67765Q CB 0 |OHIO STWTRDEV AUTH SER A REV......ooiiiiiiiniineiesiiesiseeiesesssiseins | eeines 2 1FE]| .. 581,050 |...119.539 597,695 500,000 (8,309) [ ..oovveririnad 0. 5.000 |....2.950 [JD.cccoe| vorrrennni2,083 | e 25,000 |05/02/2017. | 12/01/2035.
880591 CJ 9 | TENNESSEE VALLEY AUTH PWR BD........covvrirerieinirnerienienienesseninsnsnennes | vevnee | oo | eoevriinens [ coverinns L 2,421,140 |...126.928 ..2,538,560 (27,557) | woovveeervirrnn 0. 6.750 |.....4.860 |MN......]| .........22,500 | ........ 135,000 | 07/29/2009. | 11/01/2025.
880591 DV 1 |TENNESSEE VALLEY AUTH PWR BD FSSSTURSPUPRURIR VPUVPPRN DU VOUPPOPOR PUSPPROPoON 1. ...125.379 3,134,475 | ..............2,500,000 | .............2,802,886 | ......cccooorrurirecns0 | ovrirens (17,144) | v 0 | 4.700 |......3.564 |JJ.cces | o 54,181 | 117,500 | 09/19/2018. | 07/15/2033.
88213A GF 6 | TEXAS ST A&M UNIV SYS BRD TAXABLE SER D........ceconvvemrrrerierinenienen [ vorenes JOOTS 1FE]| .... . ..102.332 | 2,046,640 . (BI7) [ oo 0 2.958 |....2.721 [MN......| s 7,559 | o 59,160 | 07/11/2016. | 05/15/2030.
927793 TQ 2 |VIRGINIA COMMONWEALTH TRANSN BRD TRANSN.......ccooomrimmrinerierienens | cevnnee 2| . AFE| oo 1,882,050 |..105.683 | .............. 1,585,245 | .............1,500,000 | ............ 1,561,882 | .oocoorvvrirerrnen0 [ s (43,979) | ..ocvvrririnn 0 5.250 |.....2.180 [MN.....| ..........10,063 | .......... 78,750 | 02/28/2012. | 05/15/2023.
927793 TR 0 | VIRGINIA COMMONWEALTH TRANSN BRD TRANSN........cccovrierrierierinnnes | cerenee 2| 1FE .2,389,560 |...105.683 | .............. 2,113,660 2,062,708 o (44.213) | 0 | 5.250 |.....2.900 [MN...... LABAMT 105,000 | 10/24/2011. | 05/15/2024.
975700 KU 8 [WINSTON SALEM NC WTR SWR SYS TAXABLE BAB........cccoovivmiinininnrnnnis | eerinee oo | evinii 2] 1FE] ... .3,339,360 |..101.311 | ... 3,039,330 ....3,000,000 | . 3,031,287 0] (73,962) | o 0 5294 |....2.750 |JD....... 13,235 | 158,820 | 08/18/2015. | 06/01/2034.
2599999. U.S. Special Revenue & Assessment Obligations - ISsuer OblIgations............c.eiirririmisiiisnississsessissresssnssnesnesenens | aeesseeens 98,144,273 XXX | s 98,563,826 | ............ 85,203,000 | .......coe. 90,615,142 | ovovvviiicnni 0]... (1 195,879) | woovvevrrnnrinn 0 XXX XXX XXX | ... 1,082,308 4,396,234 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128KC WX 1 |FHLMC 30 YR GOLD PC GRP POOL AB0BB2............cvvrmrerrerenrmeereriseennnenies | eeeree | o [ rorerirenes Al L [ 280,707 |...107.605 | ..ccooverernecn 291,796 | ..oovrrvrrin 271174 | 278,349 | oo 0 [P2G10) N I (U 7.500 08/23/2006. | 07/01/2036.
3128M5 KM 1 | FHLMC 30 YR GOLD PC GRP POOL G03600... 78,447 |..116.243 88,532 76,162 .0 (110) | oo 0 ... 7.000 10/29/2008. | 11/01/2037.
3128M8 7E 8 | FHLMC 30 YR GOLD PC GRP POOL G06893... .1,096,690 |...107.148 1,111,845 .0 (M17) ] e 0 | 4.000 08/21/2014. | 01/01/2042.
3128MJ  2M 1 | FHLMC 30 YR GOLD PC GRP POOL G08779... 12,993,888 |...103.954 3,175,776 2,994,387 .0 350 | oo 0. 3.500 11/20/2018. | 09/01/2047.
3128MJ S35 |FHLMC 30 YR GOLD PC GRP POOL G08537... T3 IO Il 2,623,116 |...103.036 | .... 2,768,504 . 2,627,584 .0 (1) N I 0 | 3.000 07/22/2013. | 07/01/2043.
3128MJ  SY 7 |FHLMC 30 YR GOLD PC GRP POOL GO8534............ovveerrerirnrerreinseisasiinnenns | eeenne | o [ erverienes A L 5,128,957 |...102.965 | .............. 5,413,826 | ...cccouonees 5,257,941 | oo 5,138,353 | ..o 0 [(SISK) I E— 0 ... 3.000 07/23/2013. | 06/01/2043.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601... ...106.032 ..1,168,627 ....1,102,149 1,164,862 758 | oo (U 4.000 11/10/2014. | 08/01/2044.
3128MJ UV 0 | FHLMC 30 YR GOLD PC GRP POOL G08595... ...106.029 813,871 767,591 ...808,715 550 | vovrrrirerirnnn 0. 4.000 07/25/2014. | 07/01/2044.
3128MJ VH 0 |FHLMC 30 YR GOLD PC GRP POOL G08615... ...104.653 ..2,045,849 ....1,954,895 2,035,830 1577 | e 0. 3.500 12/19/2014. | 11/01/2044.
3128MJ V) 6 |FHLMC 30 YR GOLD PC GRP POOL G08616... ..106.034 | ... 690,696 651,392 | . ...691,756 418 | o 0 [ 4.000 11/19/2014. | 11/01/2044.
3128MJ VW 9 |FHLMC 30 YR GOLD PC GRP POOL G08627. ..105.026 | ..cooovrrrne 1,077,485 | ..coovvrennee 1,025,924 | ...cooovveene 1,070,769 | .oooovvvrcrrerirns 0 523 | s 0. 3.500 03/18/2015. | 02/01/2045.
3128MJ  ZB 9 |FHLMC 30 YR GOLD PC GRP POOL G08737... LA ...102.482 3 | 0 [ 3.000 11/17/2016. | 11/01/2046.
31292H MU 5 |FHLMC 30 YR GOLD PC GRP POOL C01271... LA 11,572 (LLS) ] [P 0 ... 6.500 01/14/2002. | 12/01/2031.
31292K K3 0 |FHLMC 30 YR GOLD PC GRP POOL C03014... LA 105826 | o (X)) I (V1 7.000 09/25/2007. | 09/01/2037.
31296W DS 3 |FHLMC 30 YR GOLD PC GRP POOL A20113... LA 111,057 (572 I 0. 6.500 08/08/2005. | 10/01/2031.
312985 UT 9 |FHLMC 30 YR GOLD PC GRP POOL C5599%4... LA ...111.150 354,051 (VALY 0. 6.500 08/15/2005. | 01/01/2031.
3132GT SA 6 |FHLMC 30 YR GOLD PC GRP POOL Q08313... 1 ...107.046 .626,593 (K7 ) [P— 0 | 4.000 10/08/2014. | 05/01/2042.
3132JQ H8 6 |FHLMC 30 YR GOLD PC GRP POOL Q22955 B ...106.755 705,007 (V25:) | (V) 4.000 09/22/2014. | 11/01/2043.
3132M6 XG0 |FHLMC 30 YR GOLD PC GRP POOL Q26379.........cccuumrrrerireernrinerseninenseees LA ...106.288 1,568,926 [(GR1:) N I (U 4.000 05/19/2014. | 05/01/2044.
3136AQ Y9 5 |FNMA 16 REMIC SER 05 KB PAC. A 3,693,648 .. 94.764 | ..oovve 3,590,574 6,006 | ..oooovriiinn 0 [ 2.500 07/18/2016. | 02/25/2046.
3136AS GE 0 |FNMA 16 REMIC SER 24 HY PAC. LA ...105.564 ..6,493,319 (8,645) [ ..oocvvrrircrann 0. 3.000 10/27/2016. | 05/25/2046.
31371K L7 4 |FNMA PASS THRU POOL 254250. 1 ...115.796 108,094 (1,412) | v (VN 7.500 10/21/2005. | 03/01/2032.
31371M  PC 5 |FNMA PASS THRU POOL 256119. LA ...118.462 238 | oo (I 7.000 02/03/2006. | 02/01/2036.
3137BQ  T6 4 |FHLMC CMO SER 4597 PB PAC... LA 2102218 | e 3101177 | 3,033,891 | i 3120,777 [ 0 | (11,129) | oo 0 . 3.000 07/26/2016. | 12/15/2045.
3137BR RS 6 |FHLMC CMO SER 4612 DV PAC LA ...101.369 3,656,951 (2,044) | oo 0 . 3.500 10/07/2016. | 01/15/2055.
3138Y9 M4 7 |FNMA PASS THRU POOL AX7578............ LA ...102.657 851,745 120 | oo 0 | 3.000 01/27/2015. | 01/01/2045.
31396R  GS 0 |FHLMC REMIC 3149 MT TWO TIERED NT INV FL... 1 ...111.396 .142,029 60 | oo (I 7.000 04/16/2007. | 05/15/2036.
31402 FW 7 |FNMA PASS THRU POOL 738281................ LA ...116.648 156 | v 0 ... 6.500 02/28/2006. | 02/01/2034.
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31405N  3Z 6 [FNMA PASS THRU POOL 794716........vvurireeineireiieeieeeieeisseisssisessssessnss | eeeens 107,403 | 66,811 | oo 62,205 | .oooovricrin 64,273 | oo 0 (362) | e 0 0. 7.000 |.....6.114 |MON... 08/23/2005. | 06/01/2031.
31406D  7A 8 |FNMA PASS THRU POOL 807389.........cvurerireeiricrieesieniseneseesssssessesssenss | eveens ...110.994 [(1S) ) [p— 0 0 ... 6.500 |......6.036 |MON... 10/19/2005. | 08/01/2032.
31410K  CX 0 |FNMA PASS THRU POOL 889386. SRS SPTURSPTRRTOROTR OO .113.223 | ...45,048 65 | oo 0 0 ... 6.000 |......3.444 |MON... 08/19/2010. | 03/01/2038.
31410K L7 7 |FNMA PASS THRU POOL 889650...........couueverrermerineinnriserieriseseseessssssessnes | vereees LA271 | 111,296 | oo 97,396 | .oooovrrerirns 99,613 | v 0 145 | e 0 0 ... 6.500 |......5.810 |MON... 11/13/2008. | 02/01/2038.
31410P V2 6 |FNMA PASS THRU POOL 893533..........cervuemrrirreireeseessnenissssessssseeees | e ...111.993 M6 | s 0 0. 6.500 |......5.500 |[MON...| ..............875 | ......... 10,506 | 10/17/2008. | 09/01/2036.
31412F H4 8 |FNMA PASS THRU POOL 923751. ettt | s ..111.670 218 | v 0 (U 7.000 |......6.033 [MON... | cccoverrni387 | o 4,646 |06/13/2007. | 04/01/2037.
31412M A2 4 |FNMA PASS THRU POOL 928925...........cevuiireiiniirneiineisseissisesssesesesssssins | svinees ...115.537 140 | oo 0 0. 6.500 |......0.975 |MON... | oo 189 | e, 2,273 | 05/22/2008. | 12/01/2037.
31418A VW 7 |FNMA PASS THRU POOL MAT527........covvveerenirierirerereeissisesiesssesesseesssssnes | voreees ..103.032 | .... [K]0) ) [P 0 0. 3.000 |.....2.895 [MON... | ............1,099 | ...coocee 13,186 | 04/22/2014. | 08/01/2033.
314188 E8 5 |FNMA PASS THRU POOL MA1958 et | s ..105.960 | ..oovvrvrnnens 313,067 | oo 295,458 254 | oo 0 0. 4.000 |.....2.170 {MON...| ...ccc.ce......985 | oooneee. 11,818 | 07/17/2014. | 07/01/2044.
31418C  EH 3 |FNMA PASS THRU POOL MA2835. [T DO . 105.344 | oo 1,291,719 1,226,193 215 | s 0 0 [ 4.000 |......2.356 [MON... | .o 4,087 | oo 49,048 | 12/14/2016. | 12/01/2046.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities... XXX v 44,961,067 .43,393,225 | ...........43,991,858 0 | (16,074) [ oo, 0 0 XXX XXX XXX | ... 123,041 | ... 1,480,681 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.............cwrerrniissieinminensneseens XXX | s 143,524,893 | .......... 128,596,225 | ......... 134,607,000 | ..o 0]... (1,211,953) | covovvvirinens 0 0 XXX XXX XXX | ... 1,205,349 | .....5,876,915 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
023135 BC 9 | AMAZON COM INC.......ovriirmrrierirrirerisessesieseessssssssssssessessssessensssssssssenss | sesenes ..105.978 | ..coovirnnee 2,649,450 2,500,000 2,422,912 | v 0 8,607 | ..vvvcrrrrine 0 0| 3.150 |.....3.615 [FA....[ ... 28,219 | ..cooooeee 78,750 | 09/07/2018. | 08/22/2027.
037833  BY 5 |APPLEINC....ccoooommrrrrrrirnrrirerniinne ...105.908 8,472,640 8,000,000 8,137,190 | o0 | cirerenn(21,089) | i 0 0 3.250 2.930 [FA....| ....92,444 | ... 260,000 |01/17/2018. | 02/23/2026.
059438 AK 7 |BANC ONE CORP SUB NT 2133510 [ e 6,141,460 | ....ccovvnees 4,600,000 | ..ocoornees 5,673,205 | ..coovovvrveriereen0 | 1errnn(123,366) | oo 0 (U I 8.000 4.245 |AO...... | .........63,378 | ....... 368,000 | 07/14/2017. | 04/29/2027.
06051G  HG 7 |BANK AMER CORP MTN......ooouiiriiriiniiresiieeississssisessessesssssssssssessssssenss | svisns ...108.977 2,179,540 2,000,000 2,013,537 | o0 | e (1,143) | i 0 0. 3.970 3872 [MS.....| .........25,584 | .......... 39,700 |03/19/2019. | 03/05/2029.
06406R  AB 3 [BANK OF NY MELLON CORP.........ccovvrmerirrirnreinerisssiesssesessesssssessssssenes | soeeees 081 | e 9,549,990 9,000,000 9,186,397 | ..vvvvvrrvrrveren0 | eireerenn(23,156) | o 0 0 | 3.442 3114 |FA....| 123912 | 309,780 |01/26/2018. | 02/07/2028.
084664 CR 0 |BERKSHIRE HATHAWAY FIN CORP.......cccoovvirieiriiniirciieseiesiseissssinsisens | sevns 118648 | e 2,372,960 2,000,000 2,178,120 | o0 | i (1,880) | i, 0 0. 4.250 3740 | | 039,194 | L 43,444 | 06/11/2019. | 01/15/2049.
097023  AM 7 |BOEING CO DEB........overerneireiieieierieesssiseesssisessesssessssissessssssssssesssnsens. | sevens ...123.868 3,096,700 2,500,000 2,707,011 | o0 | eieeen(31,899) | i 0 (U 7.250 5469 |JD....... | vrerrrnn8,056 | ..o 181,250 | 04/19/2010. | 06/15/2025.
110122 CD 8 |BRISTOL MYERS SQUIBB CO 144A. OSSO PTURRTURRURIPUTEN BOVPION L8728 [ e 1,187,280 | ..vvvvernanee 1,000,000 | ...oovrvernee 1,096,276 | ..oovvveriivrrirenns0 | e (664) | o 0 0. 4.250 3.707 |AO...... | v 26,563 | ..o 18,889 | 07/25/2019. | 10/26/2049.
144141 BP 2 |CAROLINAPWR &LT CO 1ST MTG BD.....ccovveumreirmerirerereesssisenssensnsnenens | veeeas ...111.085 1,110,850 | ..ooovvveneee 1,000,000 | ..occovvrenne 1,078,947 | oocvveeieeieenn0 | e (44,043) | o) 0 0. 8.625 3.795 |MS...... verenern25,396 | i 86,250 | 01/17/2014. | 09/15/2021.
166764 BL 3 |CHEVRON CORP... s | s 04527 | 3,135,810 3,000,000 3,013,222 | o0 [ i (1,945) | o 0 0 [ 2.954 2.875 |MN...... e 11,078 | 88,620 | 06/20/2017. | 05/16/2026.
191219 AP 9 |COCA COLA ENTERPRISES INC DEB........ccosvrerierrinerieerineniesesneesssisssesaees | eveeas 112945 | e 3,953,075 | .cooovvrrnes 3,500,000 | ..oovrernees 3,734,190 | .ooovoververeeeeen0 | e (104,279) | v 0 0. 8.500 5.069 |FA......| v 123,958 | ........ 297,500 | 06/24/2010. | 02/01/2022.
19416Q BX 7 | COLGATE PALMOLIVE CO SR MTN.....cviiiiriircinrinsieniersnseeenssseessesssinnes | sevnes 126581 | 2,531,620 2,000,000 2,439,703 | ..ocovivivieeeenind0 [ et (73,895) | o 0 (VN 7.600 3.130 [JD....... 212,667 | e 152,000 | 01/19/2018. | 05/19/2025.
20826F AQ 9 | CONOCOPHILLIPS CO.....coouremmrimrrmerinerirssesenssssisesssssssessesssssesssssssssssssesens | seeees ...115.080 5,754,000 | ...ccovvvnees 5,000,000 | ..ocvernees 5,377,287 | ovvvivevrerrneren0 | ciieiein(55,985) | oo, 0 (U 4.950 3.534 |MS...... 72,875 | ... 247,500 |02/23/2017. | 03/15/2026.
29364D AU 4 |ENTERGY ARKANSAS INC......ccovtirmriiriririierieiesssisissiensssessessssssesenssssnns | coveres ..105.496 | .....oco.ucd 6,329,760 6,175,104 | .coocvvivvvreeen0 | eiie(26,310) | e 0 0 [ 3.500 2.965 |AO...... ...52,500 | ........ 210,000 |06/07/2017.| 04/01/2026.
29364W AW 8 [ENTERGY LA LLC.....couiiiiiinieieieiieiiesiieeiesisessssisse s sssesss st issssssssssnes | aeesns ...104.963 5,248,150 . 5,131,671 | o0 | e (14,441) | i, 0 0. 3.250 2.879 |AO...... ..40,625 | ... 162,500 | 05/24/2016. | 04/01/2028.
29364W  AX 6 [ENTERGY LALLC ..ot sesssssessensns | coenes 103641 | 4,145,640 | .............. 4,000,000 | ......cou.n 3,978,919 | v [ il 1513 | 0 0 [ 3.050 |.....3.105 [JD.......| «......... 10,167 | ........ 122,000 | 11/09/2016. | 06/01/2031.
30231G AT 9 | EXXON MOBIL CORP........covveivicrtmrireerssinseisesisessssessssissessssssssssssssesssssssans | seises ...104.916 ..2,622,900 2,500,000 2,535,088 | ..o | oo (5,154) | 0 0. 3.043 .76,075 | 08/08/2017. | 03/01/2026.
30231G AW 2 | EXXON MOBIL CORP........ccoviirerriiiirsierissiesessssisssessssssssessessssssessssssssens | ovens ... 117.405 5,870,250 5,000,000 5,762,034 | .oooeieriieinnnnd0 | e n(9,436) [ 0 (V) 4114 1....3.235 |MS...... | .........68,567 | ........ 102,850 | 06/28/2019. | 03/01/2046.
458140  AX 8 |INTEL CORP.....coooiiiiieiteiieeiieet st sssinns | seneees ...105.864 ..4,234,560 4,000,000 4,030,256 | ..coovvererinrrnnn0 [ s (3,756) [ o 0 0 . 3.150 |.....3.031 [MN......{ ..........17,500 | ........ 126,000 | 05/31/2017. | 05/11/2027.
46625H JC 5 | JPMORGAN CHASE & COMPANY.......coovvmiireriiierieisirsirerssiessessssssssenssnnns | ovene ...103.852 882,742 850,000 | . LB71,070 [0 [ e (12,541) | 0 (VN 4.350 |....2.775 |FA......| .......... 13,968 | .......... 36,975 | 05/12/2015. | 08/15/2021.
478160 AF 1 | JOHNSON & JOHNSON DEB........ccoomvieerierirecireeisessssiessesssesssesesssseessiens | soieees . 117.574 4,115,090 | .ovvrrnne 3,500,000 | ..oovrerneen 3,785,258 | .ooovvvverrrrireen0 | criierernnn(66,303) | oo 0 0. 6.730 |.....4.413 |MN......]| ..........30,098 | ........ 235,550 | 09/05/2013. | 11/15/2023.
478160  AJ 3 | JOHNSON & JOHNSON NT....oooiiirmriiimriimemisssissssssessssssssssssssssssnssenns | e ...139.329 ..3,003,933 2,156,000 2,465,611 | o0 | eiiernnn(24,345) | o 0 0. 6.950 149,842 | 10/02/2009. | 09/01/2029.
532457  AM 0 |LILLY ELI & CO NT ..ottt ssisessssssssssessssssssnians | snsins ...124.470 5,054,727 | .cooovvvrens 4,061,000 | ..oocvernees 4,567,372 | oo | e (81,308) [ oo 0 (I 7125 10/16/2013. | 06/01/2025.
575718 AD 3 |MASS INSTITUTE OF TECH.......cceevririmieiniieisiineiiesiinesienisssisssissssesisenens | cvves ...105.221 7,233,944 6,846,315 | ..ovvvervrrireen0 [ 3,884 | 0 0 . 3.308 05/07/2018. | 07/01/2026.
594918 AW 4 | MICROSOFT CORP........ccostrimirmerimeireisssiseisesssesssessssisssssssssssssssssssesssssns | sevies ...106.459 5,269,721 5,094,724 | ..cooovvrrirrnenn0 | e (34,120) | v 0 0 . 3.625 12/31/2014. | 12/15/2023.
638585 AA 7 |NATIONSBANK CORP MTN.....cvvmurumirimririeinineessssssersensesesessssssssssensnenes. | veeees ...126.284 1,262,840 1,109,433 | o0 | i (18,869) | v 0 0. 8.570 10/24/2006. | 11/15/2024.
665772 BN 8 | NORTHERN STS PWR MN 1ST MTG.......ovvuurerrrrinerieeineesesisseisssessessesisnnees | sevene ...123.356 ..4,934,240 . 4,403,836 | .ooovvrrrrirnnnns0 | i (62,568) | oo 0 (I 7125 12/09/2009. | 07/01/2025.
68389X AV 7 | ORACLE CORP......cooiemriirieriesicesenissise s siesssessesssssssssssssssenssesesssssas | serenes LA16.997 | e 5,849,850 5,000,000 5,210,422 | oo | e (9478) | s 0 0 | 4.300 02/04/2019. | 07/08/2034.
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68389X  BM 6 | ORACLE CORP......cocoiiiiiiiicniciisnicssisssssisssssisssesssssnsssnsins | coenes | oo | seeesienns (1 1FE| s 4,764,120 |...102.299 | ..ccoovvnnee 5,114,950 | .cooooeenees 5,000,000 | .o 4,803,409 26,359 | oo 0 (U 2.650 |......3.321 |JJes | e 61,097 | i 132,500 | 08/13/2018. | 07/15/2026.
881685 BB 6 | TEXACO CAP INC DEB......c.oovoiieieicinsiesiseississsssssssesssssssssssssssssssensies | oeviies | oo | evrenniienns | sovens 1FE 2,716,260 |...154.035 | ......c.o..ce. 3,080,700 2,000,000 2,469,671 (25,517) | vovvveerierirnn 0 0. 8.000 |.....5.403 [FA.......| ..........66,667 | ........ 160,000 | 11/30/2006. | 08/01/2032.
911312 BM 7 |UNITED PARCEL SERVICE INC.......ccccoovviiinriiniinniiciiiseiicsississiissieiienins | sovi JOV Il 1FE| ... 6,780,460 |...105.196 | .... 7,363,720 | oo 7,000,000 | ..oooneen 6,810,142 20,586 | coovrerriinens 0 0. 3.050 |.....3.445 [MN.....| .........27,281 | ........ 213,500 |08/08/2018. | 11/15/2027.
911312  BQ 8 |UNITED PARCEL SERVICE INC........ccoriierrnirrerirerenenieriseesessessssensesesnenes | vevnee | oo | eevenirines (. TFE| v 2,178,200 |.. 117137 | covvvennee. 2,342,740 2,000,000 2,176,633 (1,567) [ oo 0 0 | 4.250 |....3.745 |MS......| .........25,028 | .......... 42,500 |07/15/2019. | 03/15/2049.
91159H  HM 5 [US BANCORP........oovriiriiiineiseiissies e sesssssssisssssssssesssssssssisssssssssenssns | oeviee | oo | evnneieeni2 | vovens 1FE ...104.115 3,123,450 3,000,000 2,999,227 97 | e 0 0 ... 3100 |.....3.104 |AO...... | ......... 16,533 | .......... 93,000 | 04/17/2017. | 04/27/2026.
931142 BF 9 | WAL MART STORES INC......ccovtrurmrrierierireersrinerierienesneessssssenssessssssensnnes. | vevenee | oo | eevenerinens | coveee 1FE LA45118 | 1,451,180 | .oooovcrennee 1,000,000 | ..coovvvnene 1,128,878 (9121) [ oo 0 (U 7.550 |.....5.844 |FA.....| .........28,522 | ......... 75,500 | 02/06/2009. | 02/15/2030.
94974B  FC 9 |WELLS FARGO & CO.....covvvvmiriinriieiieeiseiississessssissssssssssssssisssssssseessnns. | eovenee | o | seerivenes | coeees 1FE ...103.271 3,098,130 3,000,000 3,045,354 (19,888) | oo 0 0 ... 3.500 |....2.781 [MS.....{ ........32,958 | ........ 105,000 | 10/13/2015. | 03/08/2022.
94974B  GP 9 |WELLS FARGO & CO.....ovvvrmririirrinniierieseseesssessssssssessesesssessssssssssssnens. | voeees [ [T [ 1FE]| .... . ..105.891 | oo 3,176,730 3,000,000 3,094,541 0 (14,909) | v 0 0. 3.550 |.....2.949 [MS...... veeenenn21,217 | e 106,500 | 04/13/2016. | 09/29/2025.
035242 AP 1 | ANHEUSER BUSCH INBEV........cccccsvviiiriiniiieiinsiiesissisissisesesissisnins | sevis (o] p (I 2FE| oo 4,889,330 |...106.188 | .............. 5,309,400 | oo 5,000,000 | .coooonevns 4,906,710 | .ovovvireriniinnnn 0 | v 13,279 | v 0 0. 3.650 |.....3.998 [FA....| ccocoeeens 76,042 | ........ 182,500 | 09/06/2018. | 02/01/2026.
656531  AC 4 [NORSK HYDRO A S DEB.........oiveireeiereeeiieeeeeesseesssssseessessessssssssesessssnssenns | avsnns [0 ISR IOV 1FE 2,586,760 |...118.472 | ....... 2,369,440 2,000,000 2,214,784 | ..ooovvieen0 | (56,515) | w.uvvvnrrrrrnne 0 (U 7.750 |.....4.364 [ID..ccc. | v 6,889 | ........ 155,000 | 12/03/2013. | 06/15/2023.
656531 AD 2 |NORSK HYDRO A S DEB s | arbies D] e 1FE 4,554,654 |..125.206 | .............. 4,319,607 | oo 3,450,000 | covooveens 4,156,151 | ovvvrerrirennn0 [ s (107,443) | ..oovverrrirnand 0 0 ... 7.150 |.....3.286 |MN...... ..31,520 | ........ 246,675 | 05/05/2016. | 11/15/2025.
98934K  AB 6 | ZENECA WILMINGTON INC GTD DEB.......ccoimiuimiiissrismrisenisenessesssnisssnssens | veenes [0} I 2FE| s 3,447,420 | .. M7415 | i 3,522,450 3,000,000 3,155,832 | o0 | i (35,270) | v.ovvevvrveirinn 0 0 [ 7.000 |.....5490 [MN......| oo 26,833 | ........ 210,000 | 06/03/2009. | 11/15/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation | 157,918,518 XXX v 162,466,218 | ... 144,442,000 | ......... 151,986,442 )] 0 0 XXX XXX XXX | ... 1,791,211 | ... 6,290,559 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ..o ssessssssssnssenses | seveenes 157,918,518 XXX | s 162,466,218 | .......... 144,442,000 | ......... 151,986,442 )] 0 0 XXX XXX XXX | ... 1,791,211 | .....6,290,559 XXX XXX
Totals
7699999.  Total - ISSUET OBGAIONS. ... vv.rerseresieseis s ses sttt | senesenes 429,633,294 XXX | s 433,776,149 | ......... 377,657,500 | ......... 402,450,149 | ..o | e (4,426,133) | .coovvrnerinnens 0 0 XXX XXX XXX | e 5,378,178 | ....18,548,555 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities ...50,556,273 XXX ..51,404,694 | ............ 49,644,063 50,399,593 | o0 | s (54,211) | oo 0 0 XXX XXX XXX | s 142,560 | ... 1,714,898 XXX XXX
8399999.  Grand TOtal - BONGS..........ccouveeirerririercesieiseiieitee st sesse st 480,189,567 XXX | ......485,180,843 | .......... 427,301,563 452,849,743 | ..o 0 | e, (4,480,344) | ....coooovvvrnne. 0 0 XXX XXX XXX | ... 5,520,738 |....20,263,453 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 (4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
Current Year's nation
F Rate per Unrealized Other-Than- Total Foreign and
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Admini
ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/A.C.V. Change in strative Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B./A.C.V. Symbol | Acquired
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year
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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

00287Y 10 9 |ABBVIE INC COM......oevurierririerieniienirnineenns B O 35,300.000 3,125,462 0 151,084 0 (128,845) | ..oovevririicriann 0].. (128,845) | ... 01/02/2013. | ...
03027X 10 0 |AMERICAN TOWER CORP REIT........ . SO O IO 10,000.000 2,298,200 | ..oovveeern2,157,537 | oo 10,100 | cooovvreireiirninan (V1 O (11 I 140,663 | ..o (V1 IO 140,663 10/31/2019. | ...
031162 10 0 [AMGEN INC.....ooiiieiierieeiniceserisssiesiesieesssisse st ssesssssssenssesssssssns | oneenes | eve | vevens 14,900.000 3,591,943 0 86,420 0].. 691,360 | ...oovvverrrrirnnne 0 691,360 01/15/2016. | ...
037833 10 0 |APPLEINC......ccoooviiiiirriiciicniicieciee . . OO 23,000.000 6,753,950 0 69,920 | .coovvivnriienenn0 [ 13,125,930 | 0 [ 3,125,930 02/11/2016. | ...
075887 10 9 |BECTON DICKINSON & CO......ooeverrirrimiimerieriiesienisessssssesssssssesssesssssssssssnssses | eneeens we| e 6,500.000 1,767,805 0 20,150 303,225 09/02/2003. | ...
166764 10 0 | CHEVRON CORP......coooiiiiiiiinristissiciesss s e 77,030.000 19,282,885 9,282,885 0 366,663 902,792 10/10/2001.
17243V 10 2 | CINEMARK HOLDINGS INC.......vvvirrimemrisirmerieeesseesseisssssessessssessesssssssssssssssens | cvvneees IO 63,500.000 2,149,475 2,149,475 0 86,360 (123,825) | ... 05/24/2012. | ...
191216 10 0 |COCA COLA CO....cceviimiiiiiiesiiicsisinsssissie s | coniias <. | .....102,000.000 5,645,700 5,645,700 0 163,200 816,000 01/23/2009. | ...
20825C 10 4 [CONOCOPHILLIPS.........evemeermrimirierieesseesesissesessesssensesssssssssssssssssssesssesesssnsas | svsseses O 50,300.000 3,271,009 3,271,009 0. 67,151 | o0 [ i 134,804 | o0 | 134,804 04/05/2017. | ...
244199 10 5 |DEERE & CO...oviiiiiiiiiiiiiciiesicsisisniss s ssssssssisssissssisssssssssssssssssssenns | aoennies | con | ovvees 12,000.000 2,079,120 2,079,120 . ..9,120 | ... 9,120 91,374 09/26/2019. | ...
291011 10 4 |EMERSON ELECTRIC CO 52,000.000 .3,965,520 3,965,520 863,714 0 102,440 858,520 05/21/2010.
371901 10 9 [ GENTEX CORP......ooviiiiirinisieties i wer | .....104,000.000 3,013,920 3,013,920 | .... L3486 | (V1 IO 47,320 912,080 05/15/2014. | ...
458140 10 0 |INTEL CORP.....coooiereieciiciieiieeteisesss sttt ntenen | seesins IO 47,000.000 2,812,950 2,812,950 | ....... 969,887 0 59,220 607,240 02/26/2010. | ...
464287 23 4 |ISHARES MSCI EMERGING MKT IDX FD . ST IO «..|.....187,000.000 8,390,690 8,390,690 | ..cocovrrnnae 7,511,814 0 231,966 | ...cooocvriveiinnnnc0 | 1,086,470 | 0 | 1,086,470 06/19/2017. | ...
464287 46 5 |ISHARES MSCI EAFE IDX FD.....ovvvuuivmmrirrireesseimeriessessssesssssssssssssssssssensssssssnsns. | snevens wer | +...111,000.000 7,707,840 7,707,840 ...5,479,991 0 238,864 07/05/2017. | ...
464288 18 2 |ISHARES MSCI AC ASIA EX JAPAN IDX FD . . RO I 20,000.000 .1,470,000 1,470,000 ..1,520,462 0 26,875 05/08/2018.
478160 10 4 |JOHNSON & JOHNSON.... ceeveerenenins [ s [0 27,685.000 4,038,411 256,951 0 103,819 ....465,662 03/31/1994. | ...
58933Y 10 5 |MERCK & CO INC.....ciieriirrireiiniiesiiesiee it ssssesssssssssssensins | snsisas IOV 25,000.000 2,273,750 55,000 363,500 09/17/2010. | ...
67077M 10 8 |NUTRIEN LTD..oooierrriicrierineereeiseiseninnies SO I IO 48,000.000 2,299,680 80,080 0 757 | o 0]. 757 01/31/2019. | ...
741447 10 8 |PRICE TROWE GROUP INC......ovvoiiriiriiniireiiesiesisseiseissssssssessssesssssssasssssssns | coeneens | e 63,500.000 7,736,840 193,040 1,874,520 11,874,520 02/08/2016. | ...
747525 10 3 |QUALCOMM INC . <o | +...111,000.000 9,793,530 275,280 ..3,476,520 .3,476,520 05/27/2016.
78463X 87 1 |SPDR INDEX SHS FDS S&P INTL SMALL CAP wer | ....120,700.000 3,845,502 131,255 . N ...475,558 03/30/2017. | ...
842587 10 7 | SOUTHERN CO....ovvurmirimririneisneriesieessesssseesssissessessessssessssssssssssssssssesssesssssnses. | soeeeens O 74,500.000 4,745,650 183,270 | coovvvvcrverirernen0 | e 473,610 | oo (V] IO 1,473,610 12/17/2015. | ...
871829 10 7 [SYSCO CORP....oiiiritii s ssines | coniies IO 36,000.000 3,079,440 56,160 | oovevvvrrrreriirnnn0 | 823,680 | oo 0 823,680 04/17/2008. | ...
882508 10 4 | TEXAS INSTRUMENTS INC......oovouiimrinirierieireesssissessessesessessssssssssssssssssenssssens | crneeens OO 8,919.000 1,144,219 7,200 | oo [ e 16,078 | 0 16,078 10/31/2019. | ...
89832Q 10 9 |TRUIST FINL CORP || +..122,000.000 6,871,040 (] 0 2,812,100 - 2,812,100 12/06/2019.
902973 30 4 |US BANCORP DEL.......ccooiuimrimimeriniriesiesesseesssissssessessssesssssssssssssssssssenssesssssssas | soeeeens ... |.....180,000.000 ..10,672,200 275,400 0 2,446,200 | ..o 0 2,446,200 11/27/2012. | ...
911312 10 6 |UNITED PARCEL SERVICE INC CL B . ceerereensnis | s IO 20,500.000 | ...............2,399,730 | ........ 117.060 2,399,730 | coovrreeen 2,117,816 | a0 [ e 78,720 | 0 [ ie000400,365 | oo | i 400,365 10/31/2016. | ...
913017 10 9 |UNITED TECHNOLOGIES CORP COM . [SSSTTRRINN IR O 16,000.000 | ...............2,396,160 | ........ 149.760 2,396,160 | .ovcovreerrn 1,423,840 | evecierieniennn0 [ 7,040 | e [ 692,480 | 692,480 10/27/2014. | ...
922042 77 5 | VANGUARD FTSE ALL WORLD EX U.....cvtvuiiniriirieriiiniinsiseiierisesessesssisssens | e 67,000.000 3,601,250 547,390 01/21/2010. | ...
92343V 10 4 |VERIZON COMMUNICATIONS......ccovverrmrimerinrrsensrenirseenns RO P 71,500.000 4,390,100 145,494 0 346,400 09/26/2019.
949746 10 1 |WELLS FARGO & CO NEW . . v [ s 98,500.000 189,120 0 | e 760,420 | o0 [ s 760,420 06/29/2012. | ...
97717W 80 2 |WISDOMTREE INTERNATIONAL HIGH DIV FD SOOI U IO 10,000.000 | ....ccocevne..... 420,400 | ..........42.040 | ..o 420,400 | ooiiiinnnid00,997 | o0 | e 17,964 | oo 0 49,300 04/05/2017. | ...
988498 10 1 | YUMBRANDS INC......covorieiiririiiieniienienissesssiesssiesisesesessssisssssesssssssesssesesssssns. | aoneens IO 52,000.000 87,360 0 | cveererne88,120 | i 0 [ s 458,120 | .... 08/16/2012. | ...
055622 10 4 | BP PLC SPS ADR......cootiiriiieiieiieisesissiie st st ssssssssssssssenes | crseins Cl.. 100,900.000 3,807,966 247,710 0 (18,162) | ... 03/30/2017. | ...
66987V 10 9 |NOVARTIS AG ADR 5,681,400 170,048 01.. - 949,078 02/27/2019.
806857 10 8 | SCHLUMBERGER LTD 0 { om0 | 2,225 | s 0 0. (1 ISR 0 0 02/08/2016. | ...
G29183 10 3 [EATON CORP PLC.......cooomiiiiririiiieinniiiesiesesisss s ssessssessessssssssssessssesssenes | cvineses Cl .. 36,000.000 3,409,920 102,240 0. 938,160 | ...ooovvrrerirrirnnne 0 938,160 01/15/2016. | ...
G5494) 10 3 |LINDE PLC......osveiereineieiierieeireeiseissesseins I I Cl . 19,500.000 4,151,550 68,250 0 | oo 1,108,770 | ovooveeererirenne (V] IO 1,108,770 10/30/2018. | ...
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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/A.C.V. Acquired | Designation

G5960L 10 3 | MEDTRONIC PLC.....uuiiiiiiiiiiiisisseisssisesssessseisssss sttt snsssinas | snssenes Cl ... 30,900.000 | ..oovrvnrinnes 3,505,605 | ........ 113450 | oo, 3,505,605 | ...oooennenas 2,347,010 |t 16,686 64,272 (] I 694,941 .0 694,941 | .o 0 {01/27/2015. | .oooovvviciennns

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........ccovviiies cvviivierinnsiisnisisnssisnsnes | covvniinns 168,128,072 XXX .168,128,072 93,649,296 | .............150,581 | ... 4417128 | ..o 0 | i 31,955,894 XXX XXX
9799999. Total - COMMON SHOCK. ...t bbb bbbt | nisniees 168,128,072 XXX v 168,128,072 | ... 93,649,296 | ............150,581 | ... 4,417,128 | o0 | 31,955,894 XXX XXX
9899999. Total COMMON @ND Preferred SHOCK.............rvuurirrerrcriseisreseiierieseseess st ssrisens | esisesssesssessssesssessessssensenssne | eeeseeens 168,128,072 XXX ] s 168,128,072 | ............. 93,649,296 | ......c...... 150,581 | ....cone 4,417,128 | e (V10 31,955,894 XXX XXX
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A
3133EK A2 2 | FEDERAL FARM CRBKS.......coiitiiriniiininiisiissis s ensssesenssnissene | | 08/15/2019........ WEIIS FAFGO. ..ttt | e 2,000,000 2,000,000 ..o 0
3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSIMENES. ... vuururireuerssrsirerersasesassassessasssssessasssessesss | tessassssssosssessasssessessasssessssssessasssessassaessessasssessasssessasssessessaessessaessessanssessassaesessosssessasssessasssessessaessessoessessasssessonsanssessssssnssonssessansans | fostasssosssessossasssessasssessosssnssansnssassanssn 2,000,000 2,000,000 [ ..o 0
Bonds - Industrial and Mi:
06051G  HG 7 |BANK AMER CORP MTN.. 03/19/2019........ RBC DN RAUSCRET........ocvueeirririiiiieiierie sttt 2,014,680 2,000,000 3,529
084664 CR 0 |BERKSHIRE HATHAWAY FIN CORP 06/11/2019 KeyBanc Capital MKES............cceriivriieiiceisceseeeriei 2,180,000 2,000,000 35,889
110122  CD 8 |BRISTOL MYERS SQUIBB CO 144A........cccoovvorerrierrerinerienes 07/25/2019........ RBC DN RAUSCRET........ovvveiirririseieiisiesissse sttt | atesesbeses s sttt enins | fresestes s s st seees 1,096,940 | ...coooveeces 1,000,000 8,618
30231G AW 2 | EXXON MOBIL CORP..........coierriirririierissiseeerisissiessesssseesssissines 06/28/2019........ KeyBanc Capital MKES............ccervivieiieincescseieesisein 5,771,470 5,000,000 ....69,138
68389X AV 7 |ORACLE CORP........cootiiieriiriiieseisie e 02/04/2019........ KeyBanc Capital MKES............ccovviviveieinceecseeiene 5,219,900 5,000,000 ...16,722
911312 BQ 8 |UNITED PARCEL SERVICE INC.......ocoviiitiririniiiiniiseissisesessssessnssssnsaseenes 07/15/2019........ RBC Dain RAUSCRET. ...ttt 2,178,200 2,000,000 ....28,806
3899999. Total - Bonds - INAUSHIal AN MISCEIANEOUS. .........u ettt eds e e s s f e E e E £ £t .18,461,190 .162,702
8399997, TOAl - BONAS = PAM B.........ouoveieieieiitecieiei ettt ettt ettt essebsee et esssssesssssssessessessesessessessessssessessetansessess  febsesssssssassessesssssssessessesassessessessesessessessesassessessessesansessesessesessessesassessessessesaesessessessesessessesetensessesessesesses et aeseesesses et ansentessessesesses  aetssessessesssessessssntessessessntansessesnssnses | eristestessessesssestansessesntaen 20,461,190 162,702
8399999, TOAI - BOMMAS. ...tttk e840 80 E o0 E o0 E e eeEEEeeEE e R eEE oL e R EeEE e eEE R e f oL E e E LR R R Ef£LE R EE LR eEE R R E LR LE e E e f R E LR E R R Rt feeEne s et h ettt | eerenns et 20,461,190 | oo 19,000,000 | i 162,702
Common Stocks - Industrial and Mi (Unaffiliated) Publicly Traded
03027X 10 0 | AMERICAN TOWER CORP REIT.......cccstieriirinrireinnisiiesissiesiesieissseesesissene 10/31/2019........ MKM Partners LLC..........cuviiiiiiiieiiicissieiesissiesisssessie st sssssesssssssssenses | oessnsssesssissssssssssssesessnes 10,000.000 ...2,157,537 XXX .0
244199 10 5 |DEERE & CO...iviuiiiiciiiieciin s 09/26/2019 Morgan Stanley Dean Witter..............ccccovvrunmiiniicneiiniiineiens 2,000.000 ..1,987,746 XXX 0
67077M 10 8 |NUTRIEN LTD...ouiiiiieiiiiiieiieisisiseie e snenes 01/31/2019........ Cowen & Company LLC..........c.coevvmivcinreersceeeens 8,000.000 418,923 XXX .0
882508 10 4 | TEXAS INSTRUMENTS INC.....cooiiiririiiiererisisiinsierssicesiseisssssessssse s 10/31/2019........ VAIOUS ..ottt 8,919.000 XXX .0
89832Q 10 9 | TRUIST FINL CORP.........tteiireieiierieriseiesiserses et 12/06/2019........ TaX FIE8 EXCRANGE. ......cvuviiireriiicieee et | soessssesessss et esseneenes 122,000.000 XXX .0
92343V 10 4 |VERIZON COMMUNICATIONS........cooovvrmrriirrerineirinrnnines 09/26/2019........ VIIOUS. ..ottt | erbsb e 19,000.000 XXX .0
66987V 10 9 [NOVARTIS AG ADR......iuuiiimiriminiiteensssrsessseserssns s enssnesenssnssseses D 02/27/2019........ VaHOUS. ...t 60,000.000 XXX 0
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBICIY TrAOEG. ... . ittt ottt £ 8888888488848 £ 0418448184848 £ 884k E e E ke E 81 £ eeb e 1 e R bbbt .15,575,759 XXX .0
9799997,  Total - COMMON SEOCKS = PAM 3...........coitiieiiecteieicteieictctete ettt ettt ettt stetesesaetetesseaesessssetesanss  4ssesesssssessssssesessssesesassesesassssseessssesesassssesassesesessssesesssseeesssssetesasseeesessesebasaeseses et et sssesesansetesessssetesseseeesessetetsassesessssetebsessesasnse  esesessssesetassssssassssesesssastesassetesesansetasan 15,575,759 XXX .0
9799998. Total - CommONn SOCKS = SUMMAIY REM fTOM PAI 5......c.. ittt ettt seb b0 edb e o088 880888 E 18£8 884 E 8oL £E 084088 E 4080848481080 £ E 8404 E 84048408 E 110 E L8488 E 440 £ E 848 EE b6 0 b E e b E bt eebeEsee bR e bbbttt ...1,392,960 XXX .0
9799999, TOAl = COMMON SEOCKS...........cuevieiveiiietetetceiteteitete ettt ettt tte et e cte bt ctetetesaetesesseaesessesetesesassessesetesesassesans  4ebassesassssesessssssesssesesassssesessssssessssesesessssesesaesesesessssesassesetessssesesssesesaesesetesassetessesese st assetessesesesssesetassesetesesetetssesesassesetesassesesnse  avsssesessssesessssssessssesesesssesassnsesesssnsesas | tevessesesesesesssesasnsesesnses 16,968,719 XXX .0
9899999. Total - Preferred and COMIMON SHOCKS..............cviuiirieeieiseieiieisetiietesietsetesesssessessessssessessessssssessessesessessesses  febssssssossessessssassessesssssssessessessssessessessesassassessessssessessessesassessesssssssessessesnssssessessesssassessessnsessessessnsnes .16,968,719 XXX 0
9999999. Total - Bonds, Preferred and COMMON SEOCKS............cccuiiuiueieiiieieicictetec ettt ettt ettt s e ses s aebesass 4sbsstesassssesesasassesasseseses e sebessseses s sesebes s sese s et et s saesesessese st s sesesasse s et e e bebebsese s s e s et b bsesebesse s et s sesebe b s seb et s e sebeb s s et et s ebebebassebasnse  ebsitessssssesessssssessssetesessssetessnsetesessnsesas | bevsesessssesesessssesassnsesesinas 37,429,909 XXX 162,702
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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
36202E 3J 6 |GNMA GTD PASS THRU POOL 004401........c.coouvverererernnns .| 12/01/2019. | Paydown.......cccvvvvvvvevvvevvvsvnnennnnn | 28,915 03/20/2039.
36202E 5K 1 |GNMA GTD PASS THRU POOL 004450, .. [ 12/01/2019. | Paydown... 20,318 05/20/2039.
36202E KD 0 |GNMA GTD PASS THRU POOL 003892 .. | 12/01/2019. | Paydown... 14,865 08/20/2036.
36202E PC 7 |GNMA GTD PASS THRU POOL 004019 .. [ 12/01/2019. | Paydown... 119,933 08/20/2037.
36225A Y7 9 |GNMA GTD PASS THRU POOL 780734 .. [ 12/01/2019. | Paydown............ccovevvvvmmvvimnnn | 33,514 03/15/2028.
36290U H4 1 |GNMA GTD PASS THRU POOL B17751.......coccvvemrrrierrins .. 1 12/01/2019. | Paydown 10/15/2037.
36294T BE 4 |GNMA GTD PASS THRU POOL 658937. .| 12/01/2019. | Paydown... 10/15/2036.
36295H R9 3 |GNMA GTD PASS THRU POOL 671112. .. [ 12/01/2019. | Paydown... 08/15/2037.
36296U NG 1 |GNMA GTD PASS THRU POOL 701591 .. [ 12/01/2019. | Paydown...........cccoovevvvvmvvriienn | L T 4TS | 27475 | oo, 28,935 | .o 28,864 | ..o 0 01/15/2039.
36296X FG 4 |GNMA GTD PASS THRU POOL 704067 .. [ 12/01/2019. | Paydown... 2,910 3,042 3,034 0 12/15/2038.
383739 2A 6 |GNMAOT 24 PE.......reniinrnsresscnn s - | 1210172019, | Paydown.........cccccveeeevvccccccce | ] 53,985 | 53,985 | .coovns 56,633 | ..o 55,654 | ..o 0 05/20/2031.
0599999. Total - Bonds - U.S. GOVEIMMENL.......c..ccccriiiivrrisicirnssvvrssivnnssvnessinns vt | 907403 | 207,103 | ......... 217,366 | .............. 215180 | ..o 0| [CXorZN) — 0 o (8,074) 207,103 XXX
Bonds - U.S. States, Territories and Possessions
57582N UV 5 |MASSACHUSETTS ST REF SERAGO.........ccovvvrrirsiirnecnn [ - [06/11/2019. [KeyBanc Capital MKts....c.occoe. [T 2,156,360 | ...... 2,000,000 | ... 2,565,180 | .........e 2,169,142 | oovovicecn.nd 0|, (LX) — [ — LKLL)) — (o 2,140,244 08/01/2021.
1799999. Total - Bonds - U.S. States, Territories & Possession s | 2,156,360 | ....... 2,000,000 | ... 2,565,180 | ........... YRRy — 0| . (28,898)] ............... 0 o PRIl — [ 2,140,244 XXX
Bonds - U.S. Special Revenue and Special Assessment
3128KC WX 1 |FHLMC 30 YR GOLD PC GRP POOL A50662.... .| 12/01/2019. | Paydown... 9,176 0 (245) (VN 8,932 07/01/2036.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL G03600.... .. | 12/01/2019. | Paydown... 14,485 ...(380)] . .0 11/01/2037.
3128M8 7E 8 |FHLMC 30 YR GOLD PC GRP POOL G06893.... .| 12/01/2019. | Paydown... ..197,568 0 187,444 01/01/2042.
3128MJ 2M 1 |FHLMC 30 YR GOLD PC GRP POOL G08779.... .. [ 12/01/2019. | Paydown... 578,230 566,665 566,693 0 0 578,230 09/01/2047.
3128MJ S35 |FHLMC 30 YR GOLD PC GRP POOL G08537 .| 12/01/2019. | Paydown 339,322 | v 331,263 331,875 0 0 .339,322 07/01/2043.
3128MJ SY 7 |FHLMC 30 YR GOLD PC GRP POOL G08534.... .| 12/01/2019. | Paydown... 662,275 | .......... 662,275 0 662,275 06/01/2043.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601.... .| 12/01/2019. | Paydown... 229,228 299 298 . 0 229,228 08/01/2044.
3128MJ UV 0 |FHLMC 30 YR GOLD PC GRP POOL G08595.... .| 12/01/2019. | Paydown... 164235 | oo 164,235 12017 0 (8,681) 0 164,235 07/01/2044.
3128MJ VH 0 |FHLMC 30 YR GOLD PC GRP POOL G08615.... .| 12/01/2019. | Paydown... 378,766 395,041 | ... 394,142 [V (15,376) 0 .378,766 11/01/2044.
3128MJ  VJ 6 |FHLMC 30 YR GOLD PC GRP POOL G08616.... .| 12101/2019. | Paydown... 149,306 | ..........149,306 | .......... 158,871 | coovvverens 158,462 | ...oovvvvrrnnn 0| e (9,156) 0 .149,306 11/01/2044.
3128MJ VW 9 |FHLMC 30 YR GOLD PC GRP POOL G08627 .| 12/01/2019. | Paydown... 196,194 | .......... 196,194 205,084 204,670 (R — (8,476) 0 196,194 02/01/2045.
3128MJ  ZB 9 |FHLMC 30 YR GOLD PC GRP POOL G08737.... .. | 12/01/2019. | Paydown... 255,740 255,740 257,817 257,738 0 (1,999) | . 0 .255,740 11/01/2046.
31292H MU 5 |FHLMC 30 YR GOLD PC GRP POOL C01271.... .. [ 12/01/2019. | Paydown...........cccoovemvvvmmmcieen | 2,031 2,054 0 (23) (V18 2,031 12/01/2031.
31292K K3 0 |FHLMC 30 YR GOLD PC GRP POOL C03014.... .. | 12/01/2019. | Paydown... 1,046 0 (27) 0 09/01/2037.
31296W DS 3 |FHLMC 30 YR GOLD PC GRP POOL A20113.... .. [ 12/01/2019. | Paydown.........cooowvvvvmvmvvnoisennns | 02429 | 22829 | 93465 | e 22,907 | o0 | oo (478) 0 10/01/2031.
312985 UT 9 |FHLMC 30 YR GOLD PC GRP POOL C55994 .| 12/01/2019. | Paydown.......covvvvvvvvvvvvvvvvvvvnnnnens | 40300 | 49300 | o 19983 | 19835 | O (535) 01/01/2031.
3132GT SA 6 |FHLMC 30 YR GOLD PC GRP POOL Q08313.... .| 12/01/2019. | Paydown... (5,214) 05/01/2042.
3132JQ H8 6 [FHLMC 30 YR GOLD PC GRP POOL Q22955.... .. [12/01/2019. | Paydown........ccooevvvvcvmvmvcviieenn | 168635 | ... 168.635 | 17809 | o ATTTTT | O] (9,142) .168,635 11/01/2043.
3132M6 XG 0 |FHLMC 30 YR GOLD PC GRP POOL Q26379.... .| 12/01/2019. | Paydown... ! 227,207 0 (11,750) 215,457 05/01/2044.
31371K L7 4 |FNMA PASS THRU POOL 254250.. < [ 1210172019, | Paydown.....cccccovvcevcvvvsssvenns | 6,343 6,343 6,725 6,681 (V1 N (339) (V1N I 6,343 03/01/2032.
31371M  PC 5 |FNMA PASS THRU POOL 256119.. .| 12/01/2019. | Paydown... [\ 13,498 02/01/2036.
3137BR RS 6 |FHLMC CMO SER 4612 DV PAC.... .| 12/01/2019. | Paydown... 0 125,529 01/15/2055.
3138Y9 M4 7 |FNMA PASS THRU POOL AX7578 .| 12/01/2019. | Paydown... 0 127,603 01/01/2045.
31396R GS 0 |FHLMC REMIC 3149 MT TWO TIERED NT INV FL.... .| 12/15/2019. | Paydown... (V1 R 418 0 0 05/15/2036.
314020 FW 7 |FNMA PASS THRU POOL 738281.........cocvoerireerieincireeins .| 12/01/2019. | Paydown (V1N 55439 | oo, (VN 0 02/01/2034.
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SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
o} Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | 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
31404Q D8 9 |FNMA PASS THRU POOL 775127 ...coooccioveverecrrrreseceeen .| 05/01/2019. | Paydown 71812 (758) (758) 0 0T N N IS | B 1,781 | 05/01/2034.
31405N  3Z 6 |FNMA PASS THRU POOL 794716......ccccccccccrmvrrrsssrivceeen .| 12/01/2019. | Paydown 13,150 .(514) .(514) 0 .0 06/01/2031.
31406D 7A 8 |FNMA PASS THRU POOL 807389.. .. 12101/2019. | Paydown... 5,026 ..(106) .0 .0 08/01/2032.
31410K CX 0 |FNMA PASS THRU POOL 889386.. .. | 12101/2019. | Paydown... 15,196 (1,141 .. .0 0 03/01/2038.
31410K L7 7 |FNMA PASS THRU POOL 889650.. .| 12101/2019. | Paydown... 19,836 (422) 0 ) 02/01/2038.
31410P V2 6 |FNMA PASS THRU POOL 893533.. .| 12101/2019. | Paydown... 38,040 ..(765) 0 .0 09/01/2036.
31412F  H4 8 |FNMA PASS THRU POOL 923751.........covommrrrrcrcvevinnerrs .| 12/01/2019. | Paydown 21,667 ..(438) 0 ) 04/01/2037.
31412M A2 4 |FNMA PASS THRU POOL 928925 .| 12101/2019. | Paydown... 25,093 .0 12/01/2037.
31418A VW 7 |FNMA PASS THRU POOL MA1527.... .. 12/01/2019. | Paydown... 75,302 0 08/01/2033.
314188 E8 5 |FNMA PASS THRU POOL MA1958.... .| 12101/2019. | Paydown... 63,519 63,519 | e 87,211 | 67,022 .0 07/01/2044.
31418C EH 3 |FNMA PASS THRU POOL MA2835.... .| 12/01/2019. | Paydown... 259,591 259501 | ... 273,057 272,683 0 259,591 0 12/01/2046.
796253 RU 8 | SAN ANTONIO TX ELEC & GAS 2002 PREREFUN............. - 02012019 | MAtUIRY .oovese e | 2,625,000 | ....... 2,625,000 | ....... 3,133,200 | ...........2,632,896 N 11| () 2,625,000 [ ..ooovec...nd (o P () I ) P 74,156 | 02/01/2019.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS...........cccccccviviiiins wrvvvivvvnvnnninnsisisnssnss | 7,242,136 | ....... 7,242,136 | ....... 7849118 | .......... 7,342,102 | oo 0. (99,970)] oo 0 [ (99,970) | oo 0] oo 2R — (o] I [\ I 0. 177,292 XXX
Bonds - Industrial and Miscellaneous
3B1HME A2 5 | GOLDMAN SACHS GROUP INC....ovvvvrrsisivvvrrrrnesssssininen .| 02/15/2019. | Maturity 750,000 | .......... 750,000 | .......... 885,045 | ............. 752,277 | oo (O (P 21ay ] — (o E— (2,277) 750,000 [ o0 [ o0 | o0 | e 28,125 | 02/15/2019.
693476 BF 9 |PNC FUNDING CORP - -1 06/10/2019. | Maturity 1,000,000 | ....... 1,000,000 | ....... 1,201,380 1,016,522 | o0 | (16,522) (16,522) [ o0 [ 000,000,000 | o0 | o0 | o0 | 33,500 | 06/10/2019.
73651E AB 4 |PORTLAND GENERAL ELEC 144A............cccoovvivvriririns .. [ 10/28/2019. | Redemption ~ 117.5320.......... .~~~ | 1,175,320 | ....... 1,000,000 | ...... 1,227,870 1,116,919 | o0 |, (19,578) .(19578) | cooovvvcceenn0 ] 1,097,341 |0 77,979 | L TT979 67,500 |08/01/2023.
3899999. Total - Bonds - Industrial aNd MISCEIANEOUS...........ccccvvvrriiiciiiiirerernssiiriees e | 2925320 | ...... 2,750,000 | ...... 3,314,295 2,885,718 0 ... (38,377) L (38,377) |0 | 2,847,381 {0 | 77,979 | L TT,979 129,125 XXX
8399997, TOtal = BONAS = PAM ... s 12,530,919 | ... 12,199,239 | ... 13,945959 | ... 12,612,142 | .o 0| oo, (175,319) | . (175,319) [0 | 100 12,436,824 | o0 [ 194,095 | .......94,005 | ... 405,984 XXX
8399999. TOal - BN e 12,530,919 | ..... 12,199,239 | ..... 13,945,959 | ....... 12,612,142 | oo | oo (175,319) | ccocccccccecec0 [ (175,319) | oo 0 | . 12,436,824 | o0 ] 094,005 | .......94,006 | ... 405,984 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R 10 2 |ATBTINC...oomoorrrsensnsn s o | O712512018. | VaIIOUS..ooc oo | 86,600.000 | ....... 2,849,433 XXX | s 2,600,553 | .......... 2,471,564 | ...... 128,989 | oo 0 | oo o — 128,989 | ..occcvcrenen (o I 2,600,553 | ...oovorrenn 0...248881 | ....... 248,881 | ..... 101,898 | XXX
00287Y 10 9 |ABBVIE INC COM | 12/05/2019. | KeyBanc Capital MKtS.............| 12,700.000 XXX .(1,048,262) 0 |.....(1,048,262) 122,551 0..977,584 | ... 977,584 | ...... 54356 | XXX
054937 10 7 |BB&T CORP - | 12/06/2019. | Tax Free Exchange | .....122,000.000 XXX .(1,226,100) | . .0 |.....(1,226,100) ..4,058,940 |. B 0 | oo 0...208620 | XXX
458140 10 0 |INTEL CORP.....covvvvvriivrriirrinin | 0212512018, | VaIIOUS ..o | 28,000.000 XXX | 0 577,805 | .........1,314,040 | ..... (736,235) (N I (736,235) 577,805 0...906,511 | ....... 906,511 | ........ 8,820 | XXX
580135 10 1 |MCDONALDS CORP. .| 03/26/2019. | Morgan Stanley Dean Witter..... | 4,500.000 841,795 XXX 799,065 | .....(282,285) 0 [vn (282,285) 516,780 01...325014 | ....... 325014 | ......... 5220 | XXX
674599 10 5 | OCCIDENTAL PETE CORP - | 0912612019, | VaIOUS.....cccoovvveesversverrin || 60,100.000 2,720,132 XXX _— ...3,688,938 | ... 963,304 | ...ooovvevee0 | 1,630,414 | ......... (L7 ZR1)) E— (N — 3,021,828 | .oooove.nn 0 |...(301,695)| .....(301,695) | ....188,113 | XXX
806857 10 8 |SCHLUMBERGERLTD... - C| 12/05/2019. | Morgan Stanley Dean Witter..... | 4,450.000 160,314 XXX | 160,556 | ..ovvccirrs 160,556 | .oovvovereen (U I [ L [ 0 0 160,556 [ (242)| oo, (242)] oo 8,900 | XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded....... 13,215,066 XXX ....11,059,013 .(2,200,589) | . 11,630,414 | ...... (3,831,003) .0 ..2,156,053 |.....2,156,053 | ..... 575,927 XXX
9799997. Total - COMMON SIOCKS = PAIt ... e 13,215,066 XXX | 11,059,013 .(2,200,589) .1,630,414 | ...... (3,831,003) .0 ..2,156,053 |.....2,156,053 | .....575,927 XXX
9799998 Total - Common Stocks - Summary Item from Part 5...............cooiimiririiiiiiiiins i 1,393,970 XXX | 1,392,960 | ..ooovvvvvcerireic0 | o (O I ) [ (o] 0 20 ] 1,392,960 [0 [ 1,010 | v 1,010 | oo 0 XXX
9799999. Total - COMMON SLOCKS.........voovuiiviisiessiiisnsiissis s 14,609,036 XXX | 12,451,973 .(2,200,589) 1,630,414 | ...... (3,831,003) .0 ..2,157,063 |.....2,157,063 | ..... 575,927 XXX
9899999. Total - Preferred and CommON StOCKS..............covrviimiiimriinriisseiserscsinnii 14,609,036 XX | 12,451,973 RORLORTL)) — 01.1,630,414 | ...... (3,831,003) ) ..2,157,063 |..... 2,157,063 | ..... 575,927 XXX
9999999. Total - Bonds, Preferred and Common Stocks.. 27,139,955 XXX | 26,397,932 .(2,200,589) | .....(175,319) | 1,630,414 |......(4,008,322) .. .0 2,251,158 |....2,251,158 | ....981,911 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | 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
C on Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
66987V 10 9 |NOVARTISAG ADR......cccovvvmrirerinrrinens D | 02/27/2019 | VAIOUS........ourveerreerirerereeseeieseiserierenens 04/09/2019 | Spin Off........cververcrirrrnnes 0.000 | .ovvereves 696,480 | ............696,480 | ............ 696,480 | .....coocvvnven. (V18 (V] IR (U 0 | v (V] IS (V1 (V1 I (U I 0 | v 0
HO1301 12 8 JALCON INC....oosiiiiiiiiiiiniiisnissiiseisiians C| 04/09/2019 | SPin Off......ooovvvciiierieeiisiissei s 05/29/2019 | Strategas Research Partners..........ccocees | wveees 12,000.000 | ............ 696,480 | ............697,490 | ........... 696,480 0 | e [0 ] 01,010 | 1,010 | 0 | 0
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDIICIY Trag@. ... v siitisis ottt ettt snssnenensntenss | eessenss 1,392,960 | ........1,393,970 | ......... 1,392,960 0 0
9799998. TOLAI = COMIMON SEOCKS. ...ttt tesseet st eee sk eee foeeetees 8o E R L8148 L8481 E L8R L8488k kbbbt | cntinens 1,392,960 | .........1,393,970 | ......... 1,392,960 0 0
9899999. Total - Preferred and COMMON STOCKS... ... iuuiiriieeieiiisieeiiities | tissme s s st ees s ees s8££ E ettt | crseniae 1,392,960 | ........1,393,970 | ......... 1,392,960 0 0
9999999. Total - Bonds, Preferred and COMMON SEOCKS.........oviiiiriiiiiis ottt ettt sttt s 18 s e b8 s bbb e bbbt s bbb st s s b s st ensessesnsentesns | sessesses 1,392,960 | .........1,393,970 | ......... 1,392,960 0 0
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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
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
REGIONS BIRMINGHAM, AL.......ovvirriinriinriinsiisssiissiisssissssssssssssssssssssssssns | aevinnns | cvvieend 0.00 0 0 3,125 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 3,125 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 3,125 | XXX
0599999. Total Cash XXX XXX 0 0 3,125 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 2,361 | 4. April 2,361 | 7. July. 0 | 10. October. 0
2. February. 2,361 | 5. May. 0 |8. August 0 | 11. November 0
3. March 2,361 | 6. June 0 9. September. 0 | 12. December 3,125

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
EXXON MOBIL CORP CP S/T.....cooooeeeoeeveeeeseeeeveeeeseeeessseesssseesseessssesssss s s ssss e s es s es s ssssees s s s s e s s s s eeesssanes e sssssesssssessss eesesesssssesssesessseseeessseees s eeessssessssessseeneon 10/03/2019...... | covvvoreris 1.95 |12/04/2019.......[ 0 | o0 6,503

3299999. Industrial & Miscellaneous (UNAffiliGtEd) = ISSUBT OBGAHONS. ... vrirrereririeiiesieisssiessesese s et b s ss s s et e o4 8 e R e A s e bR b e bR bbb et ens H4iebses s e s bbb s bbbt O | o0 o 6,503
3899999. Total - Industrial & MiSCEllaN@OUS (UNGFINBLEA). ................rveecree bR es | Leie e bR s e SebeAeee e (O R OTTRPOROON ) I IO 6,503
Total Bonds
7699999, SUDLOLAIS - ISSUBT ODIIGALIONS............cvvvvvsieriiisse i85 111811 Hhss L | (01 RO | ) [P 6,503
8399999, SUDLOLAIS = BOMAS......1vvvv1eeevessseiss s L8111 810281000 R8s nsens | (O OO R RRRRRPROOO | I VO 6,503
Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 [FIRST AMER TREAS OBLIG CL.......oooorrrioiciieciirceenesssssssisssssssesssssssssssssss s s sssssssss 5555 s s 12131/2019....... . LR U G L OO | 1 I 4

61747C 58 2 |MORGAN STANLEY INSTL LIQUIDITY TREAS OSSOSO OSSOSO TSSOSO 12/31/201 1520 | oo | (X070 02 IR N | I I 85,245

94975H 29 6 [WELLS FARGO ADV TRPL MM INS.....ooooororiiieievereeeesssssssssssssssesssssssssssssssssessssssssssssssses s ssssssssss 555 s eossssss s 12131/2019....... . 1.460 L O | I 1
8599999. Total - Exempt Money Market Mutual Funds as [dentified DY the SVO..............covuuuiiiiiii bbb 8L L0008 L | 6,023,731 | ovveeveeecerceeercererereeresrirnenes0 | e, 85,250
8899999. Total-Cash Equivalents s L s | 6,023,731 | coveeeeeeeeeeeeeeeeeeeeeenenersnieenend | e, 91,753




Annual Statement for the year 2019 ofthe  VWestfield National Insurance Company

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........ccccomiinriincriineniand 0 0 0 0
2. Alaska 0 0 0 0
3. Arizona.. 0 0 0 0
4. Arkansas... Multiple Purposes 0 0 109,985 116,168
5. California... 0 0 0 0
6. Colorado 0 0 0 0
7. Connecticu 0 0 0 0
8. Delaware Multiple Purposes 0 0 113,506 131,434
9. District of Columbi Workers Comp. 0 0 659,910 697,008
10.  Florida . 0 0 0 0
11, GEOgia. e . | Workers Comp. 0 0 113,506 131,434
12.  Hawaii 0 0 0 0
13.  Idaho . | Workers Comp 0 0 274,962 290,420
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 27,442 31,129
28.  Nebraska 0 0 0 0
29.  Nevada Multiple Purposes 0 0 329,299 373,548
30.  New Hampshire. 0 0 0 0
31, New Jersey.... 0 0 0 0
32 Multiple Purposes 0 0 768,365 871,612
33. 0 0 0 0
34 Multiple Purposes 0 0 340,519 394,302
35.  North Dakota. . 0 0 0 0
36.  Ohio... Multiple Purposes 2,270,129 2,628,680 0 0
37.  Oklahoma.. 0 0 0 0
38.  Oregon. 0 0 0 0
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 . | Workers Comp. 0 0 274,962 290,420
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 2,270,129 2,628,680 3,012,456 3,327,475
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
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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
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