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Annual Statement for the year 2019 of the Safe Auto 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. Governments....... .7,749,000 29 .. ...1,749,000 7,749,000 | .o 2.9
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ccocuune.... 4,856,241 | ..o 18 | 4,856,242 | ...oooooeeeereereeeees | e 4,856,242 | ..ooovvenn. 1.8
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAraNteed.............ccevevcvieeiereieseeeie s | cveevesieians 4295811 | .o 16 | 4295811 [ oo | e 4295811 | .cooovererne 1.6
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccovererrirrinrineineisseseessssssssseseisenssns | eenieeennns 71,223,348 | ... 271 | e, 71,223,350 [ .o [ e, 71,223,350 | ..oovvonnnee 271
1.06 Industrial and MiSCElANEOUS............ccrverrerreeeeeeireisriseseesesissnens | e 121,514,561 | .....ccooev... 46.2 |.......... 121,514,555 | oo | e 121,514,555 | ......cooc.... 46.2
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccovvvevevververeesierccseseeeeseesenseneessnns | 10000000.209,638,961 | oo 79.7 | ... 209,638,958 | o0 | 209,638,958 | ....ccceunuee 79.7
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ceoveeveeeieeiceiien | eveieieiiis 0.0 [ e | e (0] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........cocccvevecveces | corverrireiennes 689,500 | ...cccovvvrnen. 0.3 [, 689,500 | ...vveveivereeeierieieens [ e 689,500 | ...cvevrrrnnnn 0.3
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):

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

5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvveevveeveiieeseeerersseerenis | evvreeeiens 22,722,332 | .cevirenne. 8.6 | e 22,722,332 | .coveereeeeeceeereeees | e 22,722,332 | ..coveerennne. 8.6
5.02 Properties Held for Production of INCOME..........c.cevveveeveieereeniienens | eevrereseeesieseeienens | eveeriereninnnns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale...........cccevveereveeeesieeseeeesieeeeseseeesisnens Levssnessessssssensssssesenss | eersnrereereens0:0 roriiisiisiniisisieieiinies | oveeresisissessesisssiesiess | coresesissessesssssinens 0] i 0.0
5.04 Total Real EState..........coocvveurrerniinerncrncrnernerineneinennensennensensenns | vevinennnnnn22y 122,332 | cvvvniiinirncn80 [ 022,722,332 | o0 [ 22,722,332 | oo 8.6
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......c.ccocumrnmrinriniinerneenenneesneeenssiseeeees | reviresinees 11,186,416 | ..vvvvvrrnvnne 43 [ 11,186,416 | oo [ v 11,186,416 | ..cvvvverrneene 4.3
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccoenrinmcnncnncnnennens | covvvevnennne 2,072,692 | oo 0.8 [ 2,072,692 | .coovvverreineineineines | e 2,072,692 | oo 0.8
6.03 Short-Term Investments (Schedule DA)..........cccocveeververeeseisiiereens Lo | eveeresrensnens 0.0 [ Lo | e 0] i 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| cccvvvece. 13,259,108 | ....ccvvvveve 50 [ 13,259,108 | covvevvereereiean (0] I 13,259,108 | ....ccvvvveve 5.0
7. CONTACt LOBNS......couiiririeiierisrieisesissieissississessssesssssssssessssssessesssssssssessessss | sesssssessssssssssssssssnsnsss | sesssssessessnnes 0.0 | e | e (] I 0.0
8. Derivatives (SChedulE DB)........cc.covririnrrrininrnnieessessississessesessesssssssesns [ sesessesssssssessssessssssnsses | snsessessssenens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (Schedule BA)..........cccovvevevveereeeeeeeeseseeeens | v, 16,791,325 | ...coovveeee 6.4 (... 16,791,325 [ .oveveerevecveceeciees | e 16,791,325 | ..coveveen 6.4
10. ReCEIVaDIES fOr SECUMHES. ......vererrerrerrirnrireirereesieessessessssessssssssssssssssesss | sesssessessssssssssssssssnesnss | sovessessssesens 0.0 | v v | e (] I 0.0
11. Securities Lending (Schedule DL, Part 1)........cccovveuernrirrrnrnninenneneeinens | corereesensensesssssnsennns | oovesserssnnenns (V01 ST PSS ). 0.0 G I ) 0.0, G P XXXoovee
12. Other Invested Assets (Page 2, LINE 11).....verrerernensineneensessisnsenses [ ssesssssssssessssssssssssssnss | oosessessssaseans 0.0 | oo | e 0] i 0.0
13, Total INVEStEd ASSELS......oviieiiieiiesesi st snssnes | crnnisnes 263,101,226 | ............. 1000 |.......... 263,101,223 | oo 0 .. 263,101,223 | ............. 100.0
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Annual Statement for the year 2019 of the Safe Auto Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 25,358,237
2. Costof acquired:

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

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

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen (299,312)
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb 1,590,804

6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

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

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 695,662

8.2 Totals, Part 3, COIUMN ...ttt 50,127 745,789
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 22,722,332
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 22,722,332

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb

52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 0
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Annual Statement for the year 2019 of the Safe Auto Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 15,261,015
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 687,538 687,538
3. Capitalized deferred interest and other:

3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt

3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 842,772

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 842,772
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:

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

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

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

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 16,791,325
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 16,791,325

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 220,399,065

Cost of bonds and stocks acquired, Part 3, Column 7 52,461,329

ACCIUAL OF QISCOUNL. .....vovvervsiseesicteeises sttt s st s b8 s b8 808888822 E AR e bR bR bbbt en 133,836

Eal

Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11 3,086 3,086

Total gain (loss) on disposals, Part 4, Column 19........cc.cocvvvrinrnrernernennes 232,961

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

61,914,119

DedUCt AMOTHZALION OF PIEMIUM........uiviiveieeicieeteic ettt st s st s bbb s s s s s b bt b bbb s b e b st b b et bbb s b b st s e et s e st st n et en s rae 987,699

® N o o

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

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

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

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 210,328,459

12. Deduct total NONAAMITEEA GMOUNLS............cciueieicicisiie ettt bbb bbb b s bbb a s bbb b st b s e s s bbb bbb bbb st n st

13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 210,328,459
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Annual Statement for the year 2019 of the Safe Auto 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........coueevvcrrnens | corvevenerineriinnens 7,749,000 | ovoorvvrrceiicnenne 7,826,531 | oooooericricinne 7,760,569 | ooooovvirrririnnne 7,581,082
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 7,749,000 | oo 7,826,531 | oo 7,760,569 | .o 7,581,082
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. i | e 4,856,242 | ..o 5217319 | oo 5,026,180 | .ooveererirrians 4,150,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereeeiiieeieieee | e 4295811 | oo 4,628,788 | ..o 4421293 | oo 4,035,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ...71,223,350 ...74,189,060 ...73,131,246 ...67,759,982
Industrial and Miscellaneous, 8. United States 114,785,986 .118,897,679 .114,881,788 115,578,858
SVO Identified Funds, Unaffiliated Bank Loans 9. CANAUA. ...t | ettt | e | crieri sttt | eestest et
and Hybrid Securities (Unaffiliated) 10. Other Countries 6,728,569 6,905,707 710,373 | oo 6,962,607
11. Totals......ccoocoe. 121,514,555 .125,803,386 121,592,161 122,541,465
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......couverseeessennsne | covveenerericiennes 209,638,958 | ...oovvreiiiinnnn 217,665,084 | ......cccoevvinnnne 211,931,449 | oo, 206,067,529
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States........covuvrevnernes | covrevrerierierireninnsd 689,500 | ..ovoveerreeieinn 689,500 | ..vveerrereieiiinens 689,500
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....ooereeiereeriessrisereisnnes | v 689,500 | ...ovvrvrriiririeniinns 689,500 | ....ovvreriierrirerinnn: 689,500
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks.....c... | c.oocvecveriveiieincnenn: 689,500 | ...ovveviriririeninnn: 689,500 | ...cvveeriiriieninnn: 689,500
26. Total STOCKS...ureresmumsrmssnssnss | covvveeciieinenriienannd 689,500 | ....oveerrirrininnns 689,500 | ... 689,500
27. Total Bonds and Stocks...... | ....cccccouevuenec 210,328,458 | ......covvvererenn. 218,354,584 | .......ccoovvvienn. 212,620,949

S104
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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

......................... 3.7
......................... 0.0
......................... 0.0

......................... 4.1
......................... 0.0
......................... 0.0

GoIs

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

4.7 Totals

............... 2,197,642 | ................527,455 |.............. 1,035,742 | ... XKX.oooooooviens | e $,295,810 |20 8,041,018 |37 4,295,811 | 0

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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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)
6. Industrial and Miscellaneous (unaffiliated)
............. 47,580,001 |...............2,244,306 |...............2,933,883 | ... XXX .c0oe0evvs | vonnvnn... 105,671,987 rerennnn 93,450,249 rereeneennn52,930,296
...9,010,858 ....680,090 115,626,796 |...ovvvvrvrvrinnn 1.5 |, ....17,898,507 |... 11,743,485 |....
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D0 T IS [V [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.

10.7

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
11 NAIC T [(C) e 15,150,758 | ... 75,906,916 |.....cccone 81,577,806

............... 5,869,336 |...............9,010,858
. ...281

L0
90,588,945 |..

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

Total Bonds Prior Year
............. 74,809,047 |............79,300,550 |.............15,977,773 | ...............5,517,630
8,375,575 |. ..8,447,029 417,541

........................................................... 201,309,430
..17,898,507

........... 149,776,014 |.............51,533,417
...13,930,142 |.. .3,968,365

83,184,622 |..... 87,747,579 |..

L0IS

12.8 Line 12.7 as a % of Col. 9. [ I ...37.9 ..39.9
13. Total Publicly Traded Bonds
13,1 NAIC Tttt eeas | crsessentenenn 8,212,207 | .covverenee 55,225,116 |...cccrvunuee 58,831,845 |............ 11,366,197
............... 4,623,601 |...............6,699,368 | .................420,517

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

............... 8,212,207 |............59,848,717 | ............65,531,213 | ........... 11,790,377 |...............7,419,335
. .54 .. ....39.2 . . T
......................... 39 | 285 e8| o35

. Total Privately Placed Bonds
141 NAIC Tttt | sesessensenenn 6,938,552 |....cccveue. 20,681,801 |......c...... 22,745,962 |............... 2,244.306 | .coovvrrreenns 131,077 | s | e 52,741,692
................... 66,512 |...............1,245,735 | ..............2,311,490 | .................259,573 v 3,883,310

9,793 ..8,110 . ...18,184
............................................................................ 193,924

.................. SRR |
2,697,803 ...131,071 56,837,110
T | 0.2

......................... 1.3 | i l041

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

(@) Includes $.....56,837,110 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....203,196 current year of bonds with Z designations and $.....9,272 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.

(¢) Includes$.......... 0 current year of bonds with 5GI 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.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

Commercial Mortgage-Backed Securities.....

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......veeeiececieirceeire ettt estnes | eerensessseisessessestssseens | seeseeeesenes 3,114,322 | .o 548,405 | ..ooceeeerreeeneererneinnes | eeereeineineinennnseneenenens | seeeenees XKt | v 3,662,727 | oo LT | 2,661,315 | oo 1.2 3,662,727
1.02 Residential Mortgage-Backed Securities... 1,754,140 | ... 932,513 |. 4,086,273 6,295,333 4,086,273 |.

3.05

......................................................................................................................................................................... 2,020,658 | ..ooooovrrerieinieeen0 e XXX [ [ROTSTRTRRRRRON 1y G PSR
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ..534.971 | 2,197,642 ....527,455
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities
4.05 L5397 | 2,197,642 ....527 455
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGALIONS.......c.cvvveeieiiiieieieieie ettt | evsessessnsenees 200,652 |............ 10,040,792 |............ 20,278,282 |.............. 3,625,404 |.............. 3,114,805 | ..o XXX s | e 37,259,935 47,582,761
5.02 Residential Mortgage-Backed Securities... 5,647,204 13,792,307 |... 7,510,293 |. 4,686,516 |... ..415,407 .32,051,727 .35,041,128

5.03

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

.852,666 | ...

971,756 |.

1,911,688

2,477,688

......... 28,760,331 |.............. 8,311,920

........... 3,530,212

71,223,350

85,101,577

.0

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)

Issuer Obligations

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

Totals

............ 21,911,255

5,669,924 | ...
3,899,477 | ...
18,947,838 | ...

................. 420,517
2,222,893

478,574

27,316,980

.............. 2,802,812

52,451,564

13,451,218
.18,954,781
.36,656,992

43,768,703
.13,184,361
14,714,182
40,183,135

.............. 9,525,566
12,803,241
4,204,728
30,303,576

............ 50,418,494

.............. 3,121,984

............ 56,837,111

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations

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

801

8.02
8.03
8.04
8.05
8.06
8.07

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued

Parent, Subsidiaries and Affiliates
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

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

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

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

.0

1 Total Bonds Current Year

11.01 ISSUEK OblIGAtioNS.........cvevvieeieieecie et | sereeessnsesesens 200,652 |............ 36,878,010 |............ 51,900,223 |.............. 6,594,034 |.............6,953,359 | ......... XXX oovovviiees | e 102,526,278 | ...cooveeeieeenn88.9 | e XXX e e XK [ e 93,000,714
11.02 Residential Mortgage-Backed Securities... .10,020,856 |. 21,206,371 |... .10,404,091 7415573 |... 49,589,218 .36,785,977 |.
11.03 Commercial Mortgage-Backed SECUMtIES...........cccvvirerireereiieeiiieiens | veveieieienns 1,548,482 | .............. 4,752,143 | ............ 14,565,844 | ....cocvvre 0 [ o0 e b XXX e 20,866,469 0 e e XXX [ XXX e 16,661,740
11.04 Other Loan-Backed and Structured Securities..........c.cocvvveviernereniiens | voveiveininns 3,457,074 |............ 18,947,838 13,718,787 | oo 478574 | oo BAT19 | e XKX e | e 36,656,992 5 e XXX e XK [ 6,353,416
11.05 SVO Identified Funds ). 0 G XXX

11.06 Affiliated Bank LOANS...........ccccoeeveveirieeiiceieiceeceeseeseseeessssenensens | ceenssssensseensnsesensQ | overveveisieisesierenes 0 | o {0 1 RN 0

11.07 Unaffiliated Bank LOANS...........ccocevveieiieriieieieisieiecssssessisnsesiessnies | svenensssssiessssssiensensd | evveissienieeeissisneened0 | oo (O I 0

11.08 .90,588,945 14,488,181

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

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS......covviveiicreiece et
12.09 Line 12.08 @5 @ % 0Of COL 9. s

............ 35,168,122 |...........52,304,922 | .............7,392,627 e XX s [ XK | 1000000 107,813,736 | e 4901 ) 1.1 100,190,674
54,620,822 | .....occvivinne 24.8 | 44,008,038
17,191,870 | oo 78 [ 10,261,930
40,183,135

13. Total Publicly Traded Bonds
13.01 ISSUET OBlGAtIONS.........cvveveieeirciieieieiece ettt ens | eeresseseeessns 200,652 |.....c...... 34,929,643 |........... 44,323,026 |.............. 6,594,033 |...ccoennn 6,953,359 | .......... ) 0.9 CHNNN B 93,000,713 | oo, 444 | ... 100,190,674 | ...coovveverrnns 456 | .o 93,000,713
13.02 Residential Mortgage-Backed SECUNIES.........cccvcveevriecveiereieieceeies | v, 7,080,688 |............ 15,599,530 |.............8,443,441 | ............. 5,196,344 |....cccovvuvnn 465,975 | .oooo. XXX e [ 36,785,978 | ..o, B 44,008,038 | ...covvvereiirns K0 IR 36,785,978
13.03 Commercial Mortgage-Backed Securities..... 123,794 |. 3,773,200 | ... . .16,661,740 | ... 9. .10,261,930 | .... T .16,661,740 |.
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNDS............ccvvrrieereeiereieiceeeesee e seseevesienens | eveiaens ) 0.0
13.06 Affiliated Bank Loans..... .
13.07 Unaffiliated Bank LOANS............ccveueiiieiriiieieicesiseiesisieesssessisssesese s | soessssssesesssssssssnssenns .
13.08 Totals.......corvrrrerrerennns
13.09 Line 13.08 as a % of Col. 7...
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

65,531,213 .
..42.9
..31.3

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities... .
14.03 Commercial Mortgage-Backed Securities..... 1,424,687 |.
14.04 Other Loan-Backed and Structured Securities.. . .
14.05 SVO Identified FUNDS.........ccoeivrieiereeieeeieeesieessssessssenens | ceveeeee XXX i .
14.06 Affiliated Bank Loans. .
14.07 Unaffiliated Bank LOANS........c..cveuiirieieiniinieieinseiesississsesesssesseseses | sersssessssssssassessssanees .
14.08 Totals......cocoevrreerieirnnns
14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col.

.............. 1,948,368
5,606,841

.............. 9,525,566
12,803,241
...4,204,728
.30,303,575

.............. 7,623,062
10,512,784
...6,929,941
.30,435,995

1,801,098 s .
13,718,787 |.

25,057,733 |..... 2,697,803 | ... 131,071 7,110
A4 AT .02 | ... 0. 100.0
2120 | 1.3 | i 0.1 | o 0.0 | o 271

.56,83
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

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

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PriOr YEaI.........c.vueirrurerinrireiseeeseise ettt ssessssesens

2. Cost of cash equivalents acquired

.......................................................... 1,920,326

47,371,099

3. ACCTUAL OF BISCOUNL........ooieiiiiiiicii bbbt | Shbbe bbb bbb 1,346 | oo 1,346 | oo | e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS........crerreriererresrerreseeseseisesssessesseesessssessesessessesssessessess s ses st esssessessess st nssessessessaessessessanssnssessass | 1essessosssssssssssossssssessessnsssssnssassanssessessassnnssnssns AA4 | o BT | e 7T | et
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriieicieieie ettt b bbb bbbt s b bessesaes | sbssessessssestessss st es e bsbessesss s st nses et enead 49,017,920 | ooovveeeeeee e 1,798,810 | oo 47,219,110 [ oottt
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceueiirrireieiiiieieieissieiiessiesie s | seisssssiesis e nae 2,072,693 | oo s T ] s 2,072,892 | ..o 0

11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e

12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 2,072,693 | oo T s 2,072,692 | oot 0
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SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
BRANCH OFFICE - MONROE COUNTY, OH.......ccoconiimmriininineiisrinenieneeneseninns | veveresenns WOODSFIELD........cccovenee OH..... 03/03/2002. 17,490 | e [ 645,610 |.. 28,010 [ oo | e | s (28,010) | evvvvereereirrinienes 99,996 37,881
HOME OFFICE - EASTON.......cocinirnirinnnirnnnns . |[COLUMBUS.......ccovrimrinnns OH..... 01/06/2006. 29,621,002 ...22,076,721 |.. 667,652 (667,652) 1,367,538 602,556
0299999. Properties Occupied by the Reporting Entity - ADMINISHrAtiVe. ..o i | cossiisenes 30,738,492 | ..o 0] .nn22,722,332 | ... 0 695,662 0 0 (695,662) 1,467,534 640,437
0399999. Total - Properties Occupied by the Reporting Entity... 30,738,492 0 .n22,722.332 | ......... 0 695,662 0 0 (695,662) | . 1,467,534 640,437
0699999, TOAIS.........cvovveveeeeeeeereeseeeseeeeseessses s sesse st sseeseessessesesessessesssese et eessesesesseseesssessesbensss stoetasssase e taesees e essestenesee s et ese st et ee st es et nesee et sss s et s eneeneens | erierienes 30,738,492 | ..o 0| 22,722,332 | ......... 0 695,662 0 0 (695,662) | . 1,467,534 640,437
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SCHEDULE A - PART 2

Description of Property

Location

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

2

City

3

State

Date
Acquired

Name of Vendor

Actual Cost at
Time of Acquisition

Amount of
Encumbrances

Book/Adjusted Carrying
Value Less Encumbrances

Additional Investment Made
After Acquisition

NONE
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SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, IncIudmg Payments During the Final Year on "Sales under Contract"

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
BRANCH OFFICE - PULASKI COUNTY, KY.. . | SOMERSET. . | KY... | 10/21/2019. | RAY FAMILY OZ BUSINESS, LLC 1,940,243 .50,127 ..(50,127) | .. 1,890,117 1,590,804 . (299,312) (299,312) | ..
0199999. Total - Property DISPOSE........c.iiiiimiiiiiiisiiiienisrissississsissnisssssensssisssisssssssssenssnsssssssssssssenssnsssnsssssssnsensenssnnssssssnsensns | ooern2y408,086 | v [ s 1,940,243 | ........ 50,127 | ... L0 ] . .(60,127) | . 0] 1,890,117 1,590,804 | ... 0 [ (299,312)| .........(299,312)
0399999, TOHAIS........ovviriiiiiiriiniinii s | e 23800,080 [ 0| 1,940,243 | ... 50,127 | v [V [ (50,127) | wevvoerierins 0] e 1,890,117 | ...... 1,590,804 | ..ccoovviiinnnnn 0] (299,312)| ......... (299,312)
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Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, EOS5, 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 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
| RAMIUS MERGER FUND, LLG......coccersrcrsmsrsce [....... |NEW YORK. [NY.....] [ [02/28/2014] .o | s 7,000,000 | ... 10,379,742 | .....10,379,742 | ... Yy ) e P P e e e 13.600
1999999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated. .........ccocveiicinininsiniinninie | v 7,000,000 | ......... 10,379,742 | ....... 10,379,742 | ........ 842,772 0 (L] (U I (] P (U 0 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated
[ SAFE AUTO CAPITAL, LLC....ooooocoscsssscss [.......| COLUMBUS........... T e e e . 6,411,583 | oo 6,411,583 | oo L I T e e e . ...100.000
2699999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated 6,411,583 | ........... 6,411,583 | ........ 6,411,583 0 0 (] P 0 XXX
4899999. Subtotal - Unaffiliated. ..o . ..7,000,000 | .........10,379,742 | ....... 10,379,742 | ........ 842,772 0 0 | e 0. L0 .0 ... XXX
4999999. Subtotal - Affiliated..........cooevirieieriieiisesis s OO OO OO OO PO O OU O POOO PO O UOTO PP RPRPYPPYRTORPOR [PPRPPORPOON 6,411,583 | ..ccoooucn 6,411,583 | ......... 6,411,583 0 0 (V] [P (O (] [ 0 XXX
5099999, TOHAIS.........crvrrereerrrieirerie e Rt | eerienes 13,411,583 | ......... 16,791,325 | ....... 16,791,325 | ........ 842,772 0 (V] [P (V) [ (V] [ [0 [ 0 XXX
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Annual Statement for the year 2019 ofthe Safe Auto Insurance Company

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
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 JAmount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated
| SAFE AUTO CAPITAL, LLC | COLUMBUS 05/03/2013. | ..o [ o | e 687,538 | .. | s 100.000
2699999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics 0f Other = AFfIIAEEA. ... ... oot ittt ettt es et st e sttt ee et ettt eesee et ensee et et eesee st et ensen et et sntensessnsansansesssssnsensensessnsanss | senierssssssenensessnssnensnensD | corea 687,538 XXX
4999999, SUDLOEAL = AFfIIBEEA. ...ttt etttk 8 81088808000 E ek ente eLEeEAeEE oL e R R e R oA eEE e E AR E oL L E LR R LR R R LR LR R R LR oL enE e ent  4LEieEieEEeeEeE et eEE R LR oL eLE R LR LR R e bbbttt entensensannens | nnressenenssesienssnssnnenend | aries 687,538 XXX
5009999, TOAIS.........vvoveeeeeeeeeseeeeseeeseseseseeseesseesssseessseesssesssesesesssesssseesssesesesesssesesseassssseseseses et sseeeseseseseseseseseeessssesesesessseseseesseesess seseeeseteseeeeeeeseees e ee e s oL eseee e et e et eees e e s e ee e s ee s e ee et es e ee e eeseeee eeeseeeseeeee e e e s es e e e e s e s e et e e e et s e e et ee e en et s s en s enesene et eess s enssesssssseeessnssensesneesnses | evesseissnessiesssessenneenD [ s 687,538 XXX
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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. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | 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 Real Estate - Unaffiliated
NEW ALBANY APARTMENTS, LLC... | NEW ALBANY.. | OH. | SREIT-Coastal Partners, LP. | 09/21/2011. | 09/26/2019. | .. 0 . 405,438

2199999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated...........cccccoviiiiniinnicnn [ v |0 [0 i 0 0 0 0 0 | i [0 0 405,438
4899999. Subtotal - UNAffilIAted. ...t e nnriaa O 0 0 0 0 0 0 |0 |0 |0 | 405,438
5099999, TOAIS.........ovoorveeeeeeeseesiesiee st s ettt rinnis ansiaens (O IO 0 0 0 0 0 0 | correerriveeieenen0 | o0 | 0 | 405,438




Annual Statement for the year 2019 ofthe Safe Auto Insurance Company

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

013

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828 4N 7 |UNITED STATES TREASURY NOTE SD.. . |... 1. ...49,201 |...107.703 | .... 253,852 | v 50,000 | .. 49,314 ([OOSR ISR PO 2.875 05/22/2018. | 05/15/2028.
912828  J2 7 |UNITED STATES TREASURY NOTE SD.. 1 ..200,071 |...101.437 . 200,000 | ... 200,039 (7) ......2.000 02/27/2015. | 02/15/2025.
912828 N8 9 |UNITED STATES TREASURY NOTE SD.. . |... 1 110,932 |..... 99.718 | .... ,691 | o 110,000 | ... 110,218 (199) [ evvrrvrerveireirens | cevrvererseireeiennes [ s 1.375 05/06/2016. | 01/31/2021.
912828 XB 1 |UNITED STATES TREASURY NOTE........... SD.. [..|... 1 298,359 |...102.062 300,000 | ... 299,052 1685 | oo [ e [ e 2.125 08/31/2015. | 05/15/2025.
912828 Y6 1 |UNITED STATES TREASURY NOTE SD.. |.. 1 2,002,894 |...103.843 .2,000,000 (562) 1002750 08/24/2018. | 07/31/2023.
912828 YA 2 |US TREASURY N/B.....coviiiririiiiirsisssierssnisseensssssssssssnssnsssssnssssssssssssssssnsenss | snsnes e 1] . ..1,002,191 |..... 99.781 .1,000,000 (246) | oo [ [ 1.500 08/28/2019. | 08/15/2022.
0199999. U.S. Government - IsSUEr OblIgatIoNS. ........cceurersirsersnisssenssesesssesssrssssssenssessssesssnsssnenas 3,663,648 XXX 3,660,000 | ..o 3,662,727 | i 0 (778) 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36179R  7J 2 | GOVERNMENT NATL MTG ASSOC I #MA3597.........ovvvrrierirrersrinnirerinnns | cevees [P I 4 ... TFE| oo 797,498 |...103.687 | ..cccovvvvrnec 782871 | v 755,028 | ... 796,098 (9,505) [ ..vovverveerierins | vevirrirnerierinenis | s 3.500 |...... 2.230 |MON... 04/22/2016. | 04/20/2046.
36179R XD 6 | GOVERNMENT NATL MTG ASSOC I #MA33T76..........ccvemrvreeereirnriseiiserinnes | cevee | 1FE ..966,389 |...104.201 | .................959,037 | ....... 920,370 | ... 966,006 | ....cooevererierirerins | everenens (10,019 [ 1oovvrevereerierins [ errverineeneeiiseines [ e 3.500 |...... 2.350 |MON... 01/12/2016. | 01/20/2046.
36179S B8 9 | GOVERNMENT NATL MTG ASSOC Il #MA3663 [ESTTTRUTTORORTORRTORN OO | 1FE| .. 275,319 [..104.181 | ..o, 271,596 | ....... 260,69 | ... 274,156 (4,369) [ ...ocvvnrvrrireris | e | s 3.500 |...... 2.230 |MON... 05/24/2016. | 05/20/2046.
36179S JS 7 | GOVERNMENT NATL MTG ASSOC Il #MA3873 SOOI U [P I 4 .. 1FE| coovir 1,332,848 [...103.279 | .ccooovvrrnnee 1,316,002 | ..ccovvrrnnee 1,274,215 | oo 1,325,899 [ ..o | e (14,490) [ ..o [ e [ e 3.000 |..... 2.140 |MON... 08/17/2016. | 08/20/2046.
36179T 25 7 |GOVERNMENT NATL MTG ASSOC I #MAB264...........ccovvnrerrnrrerinnncrernne | eovens | oo [ | i 1FE ..349,247 ...103.441 ....341,536 | ... 349,101 (2,403) [ covvevereeernnies [ [ 4.000 |...... 3.320 |MON... 06/25/2018. | 06/20/2048.
36297 TV 6 | GOVERNMENT NATL MTG ASSOC #713464 I I | 1FE| .. .107,461 {...110.896 | .... ...104,268 | ... 106,856 (RIRCCTAT SRR IRV IR 5.000 |...... 4.050 | MON... 05/08/2009. | 06/15/2039.
38373A D9 4 | GOVERNMENT NATIONAL MORTGAGE A 09 69 PV [ESSTTRTRTORTOT O .. 2| 1FE 268,157 |..105.979 | .o 280,814 | ....... 264,969 | ... 268,157 (609) [ vvvvererinninnns [ [ 4.000 |...... 3.540 | MON... 08/05/2009. | 08/20/2039.
0299999. U.S. Government - Residential Mortgage-Backed Securities ettt n s nniesannennns | orerieninei 4,096,919 XXX |.........4,079,238 | ..... .3,921,082 ) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENE.......oivririsiiserisisisesssesessissenssesssssnsessssesssnsssssaa 7,760,567 XXX | e 7,826,532 | ... .7,581,082 ) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
13063B  BU 5 | CALIFORNIA ST.....cooivimiririeiiiseiesisisesssssssssssesssessssessssssssssessesssssesssssnes | seenes [P I (. 1FE| coovir 1,422,000 |...152.348 | ..............1,623,480 | .............. 1,000,000 | ..ccoovvrenee 1,409,203 [ ...oovvevrrcrirerins | cerereeens (12,797) [ oeveerencencrens [ e [ e 7.350 |...... 4,020 |MN...... 03/15/2019. | 11/01/2039.
13063C  SP 6 | CALIFORNIA ST ..ottt sessssssss s ssssssessisssssnenes | seveons . 2| 1FE 194,750 |...106.167 | ................212,334 | ...... 200,000 | ... 196,292 342 | e [ | 3.000 |...... 3.230 |MS...... 03/06/2015. | 03/01/2029.
57582P  UE 8 |MASSACHUSETTS ST.....oiiiieiriiririieiiniieniesisssisesssssssesssesessssssssesssssenes | coveens [P I (A TFE| oo 615,335 |...128.699 | .................643,495 | ...... 500,000 | ... 611,454 (3,881) [ oo | v | s 5.456 |...... 3.600 | oo | v 13,640 03/25/2019. | 12/01/2039.
57582R  EL 6 | MASSACHUSETTS ST.....coiiiririimerineiineesesieeserssssssessessssssssssssssssssesssesenns | sevees . 2| 1FE 1,440,550 |...118.092 | ......c......1,476,150 | ..ccoovrnnnee 1,250,000 | ..ooovrenne 1,362,622 [ ..o | ererieenns (18447) [ oo [ e [ e 5.000 |...... 3.200 |JJ....... 31,250 06/25/2015. | 07/01/2032.
70914P VB 5 |PENNSYLVANIA ST FESTRURRRRRRIN IS . 2| 1FE 569,035 |..112470 | .................562,350 | ....... 500,000 | ... 530,582 (7,466) [ ... | e | s 5.000 06/12/2014. | 10/15/2031.
70914P VY 5 [PENNSYLVANIA ST....oiiiiiiieiiieriestiesiesisseesesssssssessessssssssssssssssessesssesesns. | soveons . 2| ... 1FE 215,640 |...107.810 | .................215,620 | ....... 200,000 | ... 207,944 (1,641) [ oo | e | e 4.000 01/06/2015. | 06/15/2033.
76222R QP 0 |RHODE ISLAND ST & PROVIDENCE P......cooisiiuiiiisiinsisisssiseissssisnnssnsenens | sees . 2| ... 1FE 568,870 |...116.778 ....500,000 | ... 538,144 (AT RN [N [P 5.000 06/15/2015. | 11/01/2030.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............cccocvvvnins .. 5,026,180 XXX 4,150,000 | ..ooevnens 4,856,241 | .o 0 | o (51,062) 0 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed)............ouevereeerurreernsenrsiseisissisceereisesneas 5,026,180 XXX 4,150,000 | ............. 4,856,241 | ..o 0. (51,062) 0 0 XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
195864 QU 0 | COLONIAL PA SCH DIST....couivimerirrireeisernerieriesssseesssssessessesssseessssssssses | sevees . 2| ... 1FE 541,185 |...116.291 500,000 | ... 527,455 (4,769) [ ..o | e | s 5.000 12/07/2016. | 02/15/2039.
417123  FU 5 [HARTNELL CA CMNTY CLG DIST....covieriirrirniiersniseieissisiessseisssssenssnies | covenes . 2| 1FE 1,043,400 |...109.643 1,000,000 | ...ccovvenee 1,035,742 (4,057) [ coovveverriernnines [ v [ s 4.000 01/30/2018. | 08/01/2047.
527665 AT 0 |LEWIS & THURSTON CNTYS WA SCH........ . R 2| 1FE 625,768 |...122.080 . 535,000 | ... 603,658 (8,831) ......5.000 05/10/2017. | 12/01/2032.
567137 E4 2 |MARICOPA CNTY AZ ELEM SCH DIST SSOSTTRRTRRURTON DOV . 2| 1FE 514,610 |..110.847 | ..o 554,235 | i 500,000 | ... 508,649 (1,396) [ .ooocernreerrerins | eevrreieiierineens | e 4.000 05/28/2015. | 07/01/2032.
697511 EW 9 |PALOMAR CA CMNTY CLG DIST....coovtiirrmriiriereieriieesssissiessssssssssssesssnsees | sevenes . 2| 1FE 587,370 |...123.497 500,000 | ... 567,344 (7,799) [ oo | e | s 5.000 05/10/2017. | 08/01/2035.
797508 GA 0 | SAN DIEGUITO CA UNION HIGH SCH e 2| ... 1FE 530,665 |...110.694 . 500,000 | ... 517,992 (2,891) ....4.000 04/16/2015. | 08/01/2034.
889294 QQ 0 |TOLEDO OH CITY SCH DIST.....ciiieiiiiiisiisssisssisesssensssisssissssssesssssnssssesssssans | seneees .. 2| 1FE 578,295 |..114.517 | oo 572,585 | oo, 500,000 | ... 534,971 (G441 N [N [ 5.000 05/08/2014. | 12/01/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations s 4,421,293 XXX .4,628,788 | ..... 14,035,000 (38,020) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. . 4,421,293 XXX .4,628,788 .4,035,000 | .. .(38,020) 0 0 XXX XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
010268 AU 4 | ALABAMA FEDERAL AID HIGHWAY FlLtitrerieriseeseeise e | aeves . 2| 1FE 783,885 |...108.115 ...750,000 | ... 768,296 (3,558) [ .ovuerurvrerrerins | verrrrinerierineenns | e 4.000 |...... 3.420 |MS...... 04/24/2015. | 09/01/2034.
010268 AZ 3 | ALABAMA FEDERAL AID HIGHWAY Fl......cooviiiiiiiniineieiineeiseisseississssenes | eveees . 2| 1FE 1,177,250 |...119.321 | .............1,193,210 | ..............1,000,000 | ............. 1,132,278 | oo | e (17,808) | ..vvovvrererecerens | cevereeeriseiennninee [ e 5.000 |...... 2.810 |MS...... 05/25/2017. | 09/01/2035.
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
01179R DK 6 | ALASKA ST MUNI BOND BANK AUTH. .....ccoiiimerinrrierirerensnsisessessssenseenns | eevees 2| 1FE 583,124 |..114.772 | covvrrrrns 591,076 | .coovvveerieenns 515,000 546,137 (8,841) [ ..o | e | s 5.000 |...... 3.430 02/07/2014.| 03/01/2028.
01179R ~ NF 6 | ALASKA ST MUNI BOND BANK AUTH.......cccovuriieriniierinninirsiersssessnssseseenes | evenee |0 | vevveernes 2| . 1FE| oo 1,018,690 |...106.224 ..1,062,240 .1,000,000 | ..ccorerrne 1,014,190 (2,807) [ oo | e | s 4.000 01/30/2018. | 10/01/2044.
02765U GC 2 |AMERICAN MUNI PWR-OHIO INC OHR........ 2| 1FE 853,785 |...114.028 .855,210 750,000 800,846 .(11,357) ......5.000 12/19/2014. | 02/15/2029.
040484 MS 3 |ARIZONA BRD OF RGTS UNIV ARIZO......c.ooeiiniiirniineieriniisnineieissieinennnes | veveens | oe | cevveerenns 2| . 1FE| oo 1,147,620 |...116.461 | ..............1,164,610 | ..............1,000,000 | ............. 1,085,239 (14,166) [ ..o | erereierveirerinnies [ s 5.000 04/22/2015. | 06/01/2040.
047870 MZ 0 |ATLANTA GA WTR & WSTWTR REVENU.........covvmirirerieininirreriereeeesenis | e 2| .. 1FE 578,770 |..117.312 | .................586,560 | ....... 500,000 544,574 (7,858) [ .ooovevnreeerierins | veviveinerierinnenins | cveees 5.000 02/26/2015. | 11/01/2031.
059231  ZR 4 |BALTIMORE MD REVENUE.. . 2| 1FE 1,060,335 |...116.986 ....900,000 987,393 (16,019) ......5.000 03/04/2015. | 07/01/2031.
15504R  GC 7 |CENTRL PUGET SOUND WA REGL TRA.......c.oviriiiiieiinrinernsieisssiessnissees | covenns 2| 1FE 1,300,750 |...111.210 11,250,000 | ..ovorrene 1,281,328 (4,760) [ ..o | e | e 4.000 08/05/2015. | 11/01/2033.
160429 TZ 9 |CHARLESTON SC WTRWKS & SWR REV......cccovturirrnirierierincennsnisersserienes | ceves 2| 1FE 565,310 |..116.284 | .................581,420 | ....... 500,000 537,198 (6,722) [ ..o | e | s 5.000 07/16/2015. | 01/01/2040.
235416 6T 6 |DALLAS TXWTRWKS & SWR SYS REV.....ccviiirviiiriiirinsiersniseerssissienins | veveees 2| .. 1FE 582,020 |..116.739 | ......ccc........583,695 | .oooorrriiinnns 500,000 548,848 (7,841) [ oo | e | s 5.000 05/26/2015. | 10/01/2032.
29270C  H7 3 |[ENERGY NW WA ELEC REVENUE..........ccccovvimiiniriiririnninsienieseseniesins | crves 2| 1FE 584,265 |..117.827 | ................589,135 | ....... 500,000 549,006 (8,0B6) [ ...ovververrrererins | ceverrirerieriinenin | v 5.000 04/24/2015. | 07/01/2033.
30382L DQ 8 | FAIRFAX CNTY VA ECON DEV AUTHF.......coouirieiirnerineineisssisessenissssenins | woeees 2| 1FE 578,185 |...115.988 | ......cce....579,940 | coooirriiiinnes 500,000 539,337 (7,554) [ oo | e | s 5.000 06/13/2014. | 10/01/2030.
34157T  CX 2 |FLORIDA ST BRD OF GOVERNORS UN........ccccmtumiimrinirienireinniiesinssienins | coveene 2| 1FE 522,085 |...112.930 | .................564,650 | ....... 500,000 515,887 (2,148) [ ..o | e | e 4.000 12/06/2016. | 07/01/2030.
353590 HV 7 | FRANKLIN IN CMNTY MULTI-SCH BL.....oouvirereieiieieseiienieeerseesseissenines | eeeees 2| ... 1FE 544,605 |..114.295 | ..............BT1475 | ... 500,000 527,971 (4,189) [ oo | e | e 4.000 09/25/2015. | 07/15/2027.
391577  PB 3 |GTRAZDEV AUTH INFRASTRUCTURE.........c.csvvviriieiiiernsieiesiersninsienes | veveees 2| . 1FE 29,574 1..100.253 | ...ocvvreeerennn30,076 | oo 30,000 29,874 32 | [ s [ 4.500 04/11/2008. | 08/01/2023.
392274 W7 7 |GTR ORLANDO FL AVIATION AUTH A.....ovourirmmerierineesenississesisssssssssenns | vereees 2| .. 1FE 585,330 |...120.150 | .................600,750 | ....... 500,000 568,314 (7,719) [ oo | e | s 5.000 08/30/2017.| 10/01/2034.
414018  5F 4 |HARRIS CNTY TX FLOOD CONTROL D.....ocvvvvurimrireirneineiieriesieeesseeissinnns | evenns 2| 1FE 356,148 |...116.103 | ..cccooeeerr.. 348,309 | oo 300,000 327,891 (5,404) [ ..o | e | s 5.000 05/21/2014. | 10/01/2029.
447168 KL 8 [HUNTSVILLE AL WTR SYS REVENUE........cccovviiiireieieirereriseisssssisissssens | covenns 2| 1FE 526,250 |..110.671 | .................553,355 | ....... 500,000 515,484 (2,610) [ oo | e | s 4.000 08/19/2015. | 11/01/2032.
451152 F9 8 |IDAHO ST BOND BANK AUTH REVENU.......ccvurvirierierieeissisenienisensesenns | evenns 2| 1FE 582,330 |...117.900 | ....cccccrr...589,500 | covorvrnciirnns 500,000 549,872 (7,881) [ oo | e | s 5.000 08/13/2015. | 09/15/2033.
45470R DS 2 | INDIANA ST FIN AUTH HIGHWAY RE........ccocommirmrineiineinsiiesiesiesessssissisenss | s 2| 1FE 602,505 |...122.999 | .................614,995 | ...... 500,000 581,879 (9,165) [ covovveevvriieris | v | s 5.000 25,000 |08/24/2017. | 06/01/2035.
45470R DU 7 | INDIANA ST FIN AUTH HIGHWAY RE.........cocommrimmmimininerirerieneneesenissssens | voreees 2| .. 1FE 600,035 |...122.151 | ................610,755 | ....... 500,000 579,950 (8,929) [ ..ovvvureeerierins | v | s 5.000 .25,000 | 08/24/2017. | 06/01/2037.
454898  TT 4 |INDIANA ST MUNIPWR AGY.....ovvuirimiiriirniisiinesississeissssississssessssssessins | sevenns 2| 1FE 581,590 |..119.321 | .cccoee0rrn.596,605 | oo 500,000 560,536 (8,335) [ .ovuerurereirerins | e | e 5.000 .25,000 | 05/24/2017.| 01/01/2033.
455160 AQ 4 |INDIANA UNIV LEASE PURCHASE..........coccooiiiiimriniieniiniseienienesessenins | coveene 2| . 1FE 560,848 |..111.591 | .................563,535 | ....... 505,000 527,678 (6,133) [ oo | v | s 5.000 25,250 | 02/05/2014. | 06/01/2030.
455280 RS 2 | INDIANAPOLIS IN LOCAL PUBLIC I...ceouivuerineeiceineineiseeissssessessssessensnes | eoeees 2| 1FE 853,313 |...115.240 .864,300 ....750,000 809,716 | ..ovvecrrerieriricenns | eeerenens (10,827) [ ovvvrevereerrerins [ erverimeeneniseines [ veenad 5.000 08/28/2015. | 01/01/2027.
46613S LA 6 |JEAFLELEC SYS REVENUE........ccocovimiiiriniierniiseiesissisiessssissssssesssssssesensns | ovens 2| 1FE 23,200 |...116.899 | ... ...23,380 20,000 21,847 (319) | cevermerrririens [ s [ 5.000 07/08/2015. | 10/01/2030.
466155 CC 0 [JEAFLWTR & SWR REVENUE.........coooevvimririeeieiesissiesssssiseisssenssienns | cvieens 2| 1FE 364,748 |...108.607 | ..ccovrvrvrnecs 342,112 | s 315,000 327,969 (5,485) [ ...uvvureeerrerins | cevrveinerieeinenns | s 5.000 07/30/2012. | 10/01/2034.
466158  CF 3 [JEAFLWTR & SWR REVENUE.........cocevviieiicieicieiseeceses e | eriaes 2| 1FE 214,217 |...107.876 199,571 | oo 185,000 192,617 (3,222) [ coovveereiererinee [ v [ 5.000 07/30/2012. | 10/01/2034.
49151E  8R 7 |KENTUCKY ST PROPERTY & BLDGS C......coovvvrrirrirrinirierieriineninisesinens | cevees 2| . 1FE 558,545 |...106.131 530,655 | ....... 500,000 513,627 (8,261) [ cvvveerrererrieree [ reereeeriseirsenniens [ s 5.000 02/12/2014. | 08/01/2025.
495289 X4 7 |KING CNTY WA SWR REVENUE...........coostiimiinniierinrineesssisssienissisessssinns | eeenns 2| 1FE 582,205 |...115.576 577,880 ....500,000 545,372 (8,284) [ ..ouerrereireris | e | s 5.000 04/15/2015. | 07/01/2038.
495289 X8 8 |KING CNTY WA SWR REVENUE 2| 1FE 583,080 |...115.561 577,805 ....500,000 545,858 (8,378) ......5.000 04/17/2015. | 07/01/2036.
544435 4F 4 |LOS ANGELES CA DEPT OF ARPTS........cccmmruerierienrnsessesssnsesisssssessssenns | veveees 2| ... 1FE 587,470 |...117.097 585,485 | ....... 500,000 549,245 (8,329) [ ..ouvvurererrerins | vevrveerneriseeisenns | s 5.000 02/06/2015. | 05/15/2031.
545904 MN 1 |LOUDOUN CNTY VA SANTN AUTH WTR.....coovtiiririnriernieenisseseiensnsinnes | eeveees 2| 1FE 517,775 |...108.944 544,720 510,204 (1,834) [ oo [ [ 4.000 08/05/2015. | 01/01/2037.
574204 ZE 6 |MARYLAND ST DEPT OF TRANSPRTNC 2| 1FE 100,698 |...104.775 104,775 100,292 (89) ......3.000 03/06/2015. | 02/01/2027.
574218 VY 6 | MARYLAND ST HLTH & HGR EDUCTNL....cc.cvuurimeirereneireeseeiseeserissienns | weeees 2| 1FE 566,910 |...116.671 583,355 546,673 (7,869) [ ..oocernrenerreris | cevrneiserierineenns | s 5.000 05/09/2017. | 05/15/2034.
57583U KR 8 |MASSACHUSETTS ST DEV FIN AGY R....coovviiiiieineienieisissenssiessenssinnes | even 2| . 1FE 157,062 |...104.230 156,345 | .oovrvrrers 150,000 151,482 (809) | vvveeverieriiens [ i [ e 4.000 04/12/2012. | 10/01/2028.
575896 NX 9 |MASSACHUSETTS ST PORT AUTH... 2| 1FE 574,825 |...115.737 .578,685 500,000 536,783 (7,478) ......5.000 07/10/2014. | 07/01/2029.
59333P  H7 6 |MIAMI-DADE CNTY FL AVIATION RE......cccomiimrrimriiiieiresiissiesissssseisssssns | veveens 2| 1FE 578,205 |...113.998 569,990 | ..coovvrernene 500,000 541,192 (7,928) [ ..o | e | s 5.000 01/12/2015. | 10/01/2031.
594615 BM 7 |MICHIGAN ST BLDG AUTH REVENUE.........ccccovviinriirerrieierisisesssisisnnins | eevees 2| .. 1FE 564,350 |...116.894 584,470 500,000 539,496 (6,060) 5.000 07/31/2015. | 04/15/2033.
60534T WT 8 |MISSISSIPPI ST DEV BANK SPL OB 2| 1FE 566,495 |...111.551 .557,755 ....500,000 525,549 (7,990) ......5.000 06/13/2014.| 01/01/2028.
605699 ND 5 |MISSISSIPPI ST UNIV EDUCTNL BL.....ouivuiirieicieirenieisirssienssiseeessssisnsns | sevees 2| 1FE 596,486 |...115.802 | .................584,800 | ....... 505,000 549,508 (8,948) [ ..o | e | s 5.000 05/20/2014. | 08/01/2028.
606092 GB 4 |MISSOURIJT MUNI ELEC UTILITY...oooivimiererinereeienieeessensssissessenssesessenss | weeees 2| 1FE 578,355 |...112.927 536,627 (8,486) [ ....vvureacrrerin | vevrveinerierineenns | s 5.000 09/24/2014. 01/01/2028.
61361R  AA 3 | MONTGOMERY CNTY PA INDL DEV AU.....c.cvmiriiiriirieiiireissiseererssisseenins | even 2| 1FE 588,205 |...121.674 567,827 (8,070) [ ..ooveeevrieiis | e | s 5.000 05/05/2017. | 12/01/2033.
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64990E CK 1 [NEW YORK ST DORM AUTH ST PERSO......ccoviurmerireerrineeserseniesessensssises | sevenns 2| 1FE 570,335 [...110.270 | ..cccooerernn551,350 | oo 500,000 526,197 (8,334) [ ..o | e | s 5.000 |...... 3.130 | D | s LI | 25,000 |04/16/2014. | 12/15/2028.
64990E CL 9 [NEW YORK ST DORM AUTH ST PERSO........cccorirmririmrieinnrnninersnsssiensssiens | covenns 2] ... 1FE 563,995 |...110.407 | .................562,035 | ....... 500,000 523,891 (7,576) [ coovveverriernnines e s 5.000 04/10/2014. | 12/15/2029.
650035 ZC 5 |NEW YORK ST URBAN DEV CORP REV. 2 ... 1FE 565,075 |...111.685 . 500,000 525,648 (7,468) ......5.000 . 04/15/2014. | 03/15/2030.
658909 NF 9 |NORTH DAKOTA ST HSG FIN AGY 2| 1FE 500,000 |...105.076 | ................525,380 | ...ccccecuunue 500,000 500,000 | ..ocovoiieriiiiiniies e | e | e | s 3.150 |...... 3.150 | JJ....... .15,750 | 08/17/2017.| 07/01/2032.
68607D SK 2 |OREGON ST DEPT OF TRANSPRTN Hl......ovvvuiiiniiineririceieninerieniesennenins | ceves 2| .. 1FE 277,545 |..110.142 | .................280,862 | ....... 255,000 267,059 (V272{0) ) ISR ISR DO 4.000 |......2.950 |MN...... .10,200 | 02/10/2015. | 11/15/2032.
696543 PK 7 | PALM BEACH CNTY FL PUBLIC IMPT. 2| 1FE 146,720 |...105.994 ....150,000 147,608 204 ......3.000 05/06/2015. | 11/01/2029.
708796 7C 5 |PENNSYLVANIA ST HSG FIN AGY SF....oviiiirirriniieinineiernsiessesssissessnienes | sevenes 2] ... 1FE 500,000 |...104.977 | .................524,885 | ....... 500,000 500,000 [ ..ooeveceriinreieriinns | e [ [ | 3.200 08/25/2017. | 10/01/2032.
71884A  YY 9 |PHOENIX AZ CIVIC IMPT CORP EXC......ovvouremerinerierierirseesssisessesssnsssenens | ceveens 2| ... 1FE 584,440 |..117.120 | .................585,600 | ....... 500,000 549,032 (8,071) [ covverrrrerreris | e | s 5.000 04/22/2015. | 07/01/2032.
73358W VZ 4 |PORT AUTH OF NEW YORK & NEW JE | 2| 1FE 687,738 |...116.828 | ..o 712,651 | oo 610,000 | ... 654,776 (7,518) [ cooevevereiernnies [ e 5.000 04/28/2015. | 05/01/2034.
786005 PM 4 | SACRAMENTO CA MUNIUTILITY DIS.....ccvomivmiririreirriesnninesienisseesseinnsens | cevenee | o [ veverirenes (i 1FE| oo 1,188,540 |...135.352 | .............1,353,520 | ...ccccoouuee 1,000,000 | ..ccovvveeee 1,142,119 (6,931) [ oo | e | e 6.322 02/09/2012. | 05/15/2036.
79588V  BL 8 | SAMPSON CNTY NC LIMITED OBLIG........cvererereiieieerisneiseesseesessesisneens | ceeenns 2| 1FE 480,304 |...122.098 | .................488,392 | ....ccconeenn. 400,000 463,615 (7,378) [ oo | e | e 5.000 08/31/2017. | 09/01/2032.
797400 FN 3 | SAN DIEGO CNTY CA REGL TRANSPR......cevirireiirinnrieriessienissnessesiennens | eevenee | o [ veverienes (. TFE| oo 681,610 |...144.437 | ...............722,185 | ....... 500,000 678,119 (3,491 [ oo | e | s 5.911 03/27/2019. | 04/01/2048.
812643 PC 2 | SEATTLE WA MUNILIGHT & PWR RE........ccconivurmirinererieniseesseissssenienes | voeees 2| 1 40,049 |...100.308 | ......ccceerrern 35,108 | oo 35,000 35,114 (1,363) [ cooovernrenerrenins | v | s 5.000 04/26/2016. | 02/01/2024.
812643 PG 3 | SEATTLE WA MUNILIGHT & PWR RE.......coonmiiiiriiniieniiesiseissssissiessienes | s 2| 1FE 188,805 |...100.299 | .....ccce...... 165,493 | oo, 165,000 165,537 (6,427) [ oo | e | s 5.000 04/26/2016. | 02/01/2024.
837152 UF 2 | SOUTH CAROLINA ST TRANSPRTN IN.......cooumirierirrerriineseriensieneseessnsenes | eeenes 2| 1FE 515,715 [...111.849 | ................559,245 | ....... 500,000 510,824 (1,668) [ ..ooeverveericrins | vevrrveirnerierinenns | e 4.000 12/07/2016. | 10/01/2031.
837227 Y6 8 |SOUTH CENTRAL CT REGL WTR AUTH FSSPTRTOIRN PR 2| 1FE 122,848 |..106.230 | .cocovvreeren 127,476 | i 120,000 121,481 (297) 3.250 02/18/2015. | 08/01/2029.
850578 TS 4 |SPRINGFIELD IL ELEC REVENUE........cccocviimiiniiieiiisnnieiensseiessessssesensnnas | sevees 2| 1FE 550,070 |...114.597 | ................572,985 | ....... 500,000 530,033 (5,183) [ covvevereerervries [ veereererineisieeniens s 5.000 11/13/2015. | 03/01/2034.
89658H VJ 6 | TRINITY RIVER TX AUTH REGL WST.....coouirirrieereriieiseriersneesensssiseenns | cevees 2| 1FE 588,485 |...122.239 | ..o 811,195 | i 500,000 | ... 568,438 (7,936) [ ..ooerneererrerins | cevrvrinerserineenns | ceeees 5.000 . 05/04/2017. | 08/01/2034.
91412G YR 0 [UNIV OF CALIFORNIA CAREVENUES.........cccooceviieiiieirereeesseissiesiessieis | i 2| 1FE 1,613,705 |...118.662 | ..............1,643,469 | .............. 1,385,000 | ..coccvnnee 1,515,029 (21,931) [ v e [ 5.000 |...... 3.080 |[MN...... | ...........8,849 | .......... 69,250 | 03/13/2015. | 05/15/2032.
915200  UN 7 |UNIV OF VERMONT & ST AGRIC CLG.......cccmivererrrinirierieniscesesisssienienes | voreees 2| 1FE 582,435 |..116.183 | .................580,915 | ....... 500,000 542,560 (8,208) [ ..vvvvevreerrircrin | cevrreererieriinenins | s 5.000 |...... 3.060 |AO...... .25,000 | 09/19/2014. | 10/01/2029.
940093 6J 1 |WASHINGTON ST UNIV. 2| 1FE 566,093 |...113.715 | ..cccvoee0rr..585,632 | oo 515,000 538,838 (5,078) [ .ooorerreeirenis | e | e 5.000 |...... 3.800 |AO...... .25,750 | 02/03/2014. | 04/01/2032.
95308R  JJ 9 |WHARRIS CNTY TX REGL WTR AUTH.......ootvumiimirirerinrinnisnieriessiessneeis | cevees 2| 1FE 531,300 |..111.594 | ................557,970 | ....... 500,000 519,886 (2,980) [ ..ooveververrieris | e | e 4.000 |...... 3.250 [JD.covces | verrerrennn889 | e, 20,000 | 12/02/2015. | 12/15/2030.
976904 L6 7 |WISCONSIN ST HSG & ECON DEV AU......cccoivereerrinerieiineissesseesssissssnns | woeees 2| 1FE 1,000,000 |...106.709 | ..............1,067,090 | .......c...... 1,000,000 | ..ccoovvrenne 1,000,000 [ .ooceoueverencrienies | rererreereninsinenins | reveneernssineinens | e | e 4.000 |...... 4.000 |MN...... 140,000 | 11/29/2017. | 11/01/2047.
977100 EH 5 |WISCONSIN ST GEN FUND ANNUAL A....c..ooooviiiirirnnissiiensnissnssissnsssssssssnnnes | verenne | on | eornveenes 1] e TFE] i 502,435 [...104.969 | ................524,845 | ....... 500,000 502,241 (194) [ oo [ [ 3.618 |..... 3.540 |MN...... . .18,090 | 03/14/2019. | 05/01/2031.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 39,009,675 XXX 39,869,750 | ooennees 34,660,000 | .......... 37,259,935 | o 0] e (415,674) 0 0 XXX XXX XXX | .....461,649 | ... 1,644,315 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128PP  5E 9 | FEDERAL HOME LN MTG CORP #J10845..........cccovrrvirierirnreceinnineiieriennes | cevees 2103959 | 38,236 | 36,779 37,372 (BB6) | vvveerereerriens [ e [ e 4.500 09/15/2009. | 10/01/2024.
3131X6  NQ 9 [UMBS-POOL ZK3099... ..104.016 | ................271,383 | ....... 260,904 263,256 (1,330) [ coooerrenerrenins | e | e 3.500 03/16/2011. | 04/01/2026.
3131X NS 7 |UMBS-POOL ZL3101 ..104.915 835,003 839,537 (1,382) .....3.500 07/26/2013. | 05/01/2042.
31329K W8 3 [UMBS-POOL ZA2471... ...102.576 ..3,905,945 | ...ccooonven. 3,807,818 | .overerernn 3,879,703 | oo | e (19,897) [ ovvererereerrerins [ ervrerineeneeiieines [ e 3.000 08/16/2017. | 09/01/2037.
313290M UV 0 | UMBS - POOL ZA4196... ...102.061 ..1,508,732 1,478,257 (8,758) 3.000 05/01/2013. | 04/01/2043.
3132A5 AY 1 |UMBS-POOL ZS452 ...105.191 ..2,834,429 .2,694,538 (5,938) .....3.500 08/06/2013. | 07/01/2043.
3136A5 DW 3 [FANNIE MAE 12 36 BV.. ..101.790 83,579 85,639 (2,514) [ oo | e | e 4.000 04/30/2014. | 07/25/2039.
3136AF  EC 4 [FANNIE MAE 13 72 NA. ..ot sssesssnsssns | evens ..100.749 | ..o .629,683 | oo 625,001 626,046 (569) [ evvrorvrerrrreerens | cevrereersnineeeninee [ s 2.500 02/06/2014. | 08/25/2042.
3136AG VN 9 [FANNIE MAE 13 100 PK ...103.240 207,681 213,703 (2,212) +..3.500 11/27/2013. | 03/25/2043.
3137B8  F5 1 |FREDDIE MAC 4302 PA.......iiiiireiiniineiieeieeseesseises s essessssisssssssssessss | sevenns 108109 | 391,441 | 362,076 376,141 | v | s (10,287) [ vooverrerrirvvnins [ e [ e 4.000 04/02/2014. | 12/15/2043.
3137B8 JF 5 |FREDDIE MAC 4315 KP.....ccovvvrrririrnnes ...101.851 ....434,949 443,016 (4,457) 3.000 03/18/2014. | 08/15/2041.
3137BD GP 5 |FREDDIE MAC 4392 AC ...101.039 246,026 249,944 (4,321) ......3.000 10/21/2015. | 07/15/2037.
3138A3 DM 6 [UMBS - POOL AHT907.......ccmiueirierreierisieissisississsesssssessessssesensssssssesssssnnss | ceveres ...104.363 ...116,423 119,458 (3,587) [ covvveverrerervninee [ eeereererineineriniens [ s 4.000 06/20/2011. | 03/01/2026.
3138A6  ZQ 6 [UMBS - POOL AHB250.........c0cevvumerreimeenmriasersensessseisesssssssessesssssesssssssssens | seveens 104414 ..........312,360 | ... 299,153 305,469 (3,811) [ oo | e | e 4.000 06/20/2011. | 03/01/2026.
3138MF P76 |UMBS - POOL AQOA4S...........cooiiiiiiriciicinin s | eneies 2103192 | 512,689 | 496,827 517,240 (3,002) [ covveerrireriries [ e [ s 3.000 11/27/2012. | 10/01/2042.
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3138MG  LE 3 |UMBS - POOL AQ1224.......ccovevieeireeririssinnesiesissesssssssisssssesssssesessssssssssnnes | soeees 103184 | e 1,025,786 | ..coorvvernene 994,125 | oo 1,029,327 [T YAV SRR IRV IO 3.000 |...... 2.350 |MON... 12/19/2012. | 11/01/2042.
3138MK 50 1 |UMBS - POOL AQ4448...........cooorieririnriieierisisissiesssssie s issssesssssssssssessssssens | ovenes ...103.196 ..2,651,506 | ..... .2,569,386 2,681,048 | ..o [ v (10,946) [ ..o [ e [ e 3.000 MON... 12/12/2012. | 11/01/2042.
3138YE 5V 5 |UMBS-POOL AY1759... ...104.291 .789,554 ....157,067 770,879 (3,476) .....3.500 MON... 01/17/2018. | 02/01/2045.
3138YW KA 4 |UMBS - POOL AZAT8B.........cooeieeriieiiieineissiiesissessss e sssssisssss s ssessssinns | seneees ..104.333 | .................936,926 | ....... 898,013 952,565 | ...veurrrerierieiins | e (22,800) [ .oovvreverrereeins [ e [ e 4.000 MON... 01/26/2016. | 10/01/2045.
31397N  5G 6 | FANNIE MAE 09 38 AB........coomrvmivimirimremerisssiensessssessssssssessessessssssssssenns | sosees ..101.799 154,622 156,118 (3,625) [ ..voevnreeerierins | vevrvrinerieiiinenis | e 4.000 MON... 07/26/2013. | 06/25/2024.
31397U XA 2 |FANNIE MAE 1161 MG ...103.839 .532,463 534,320 ) ......4.000 MON... 11/08/2013. | 07/25/2026.
31398C D4 7 |FREDDIE MAC 3527 DA.....c.viiiiieirieinnieiesissesisssessssssssssssesssssssssenssssnss. | ovens ...102.520 ...60,306 59,977 (7725 RO SRR PPN 4.000 MON... 05/14/2010. | 04/15/2029.
3140FP  C9 8 |UMBS - POOL BE3B95.........cooerirrereermeisirmerierisesesensssssessesssessssessssssssnsnens | sevees ...103.879 ..1,903,614 ...1,872,040 (4,255) [ ..o | e | s 3.500 MON... 05/30/2019. | 06/01/2047.
314006  GJ 0 |UMBS - POOL BM200O0...........ccomuirieiiiriiiniiiiisieesiisisessesississsiesssiesseniss. | woenes ..103.835 | .... 3,135,415 | ... .3,019,610 ..3,111,024 (9,277) [ o v [ s 3.500 MON... 07/16/2019. | 05/01/2047.
3140JA TS 7 [UMBS - POOL BMBIB0..........cocvirrirnirirrininiiesiiesisesessesssissseessesssesesseeens | oveens 104674 | e 2,535,651 | .ovvvernne 2,422,405 | ... 2,501,701 | covvovrcrerneeenns | i (17817) [ s [ e [ e 4.000 MON... 05/20/2019. | 08/01/2048.
31410L UV 2 |UMBS - POOL 890796..........ccvumrirrircereinerneriesesseessssssssssssssssssenssssssessssssns | eonsees | o | eonernenedh | oevens 1FE ...1,438,544 |...105.313 1,406,459 | ....coooone 1,438,478 (4,834) [ oo | e | s 3.500 MON... 01/17/2018. | 12/01/2045.
31418A MW 5 [UMBS - POOL MAT272.......cccuiimiiiiriinisiieiiessiesiesisssisssssssiessenessesssins | ooveons 4] ... 1FE 510,223 |...103.190 ....485,060 505,666 (2,889) [ ..o | e | s 3.000 MON... 14,552 | 11/27/2012. | 12/01/2042.
314188 5D 4 |UMBS - POOL MA2B43...........oovveririeeicrisseieniesissessssssssssensessssssssssssssins | onene | oo | vevesneenns 4 .. 1FE| oo 2,287,303 |...103.309 | ..coccornvne 2,268,038 | ...cooonvn. 2,195,372 | ... 2,269,911 | oo | e (16,374) [ oovereverneerrcniens [ e [ e 3.000 MON...| ...........5,488 | ......... 65,861 | 05/10/2016. | 06/01/2036.
31418C  PM 0 [UMBS - POOL MA3127....oiiiiniiiiieieieinniesnsississsssssssssssesssssssensssssssessnens | onnne | oo | vevvereendh | v 1FE ..1,559,979 |...102.169 | ..............1,5652,697 | ............1,519,730 | ............. 1,553,304 (8,549) [ ..o | e | s 3.000 MON... 145,592 | 08/29/2017.| 09/01/2037.
31418C  WW_ 0 [UMBS - POOL MA33B0.......coumrmuimiimisimissersssnssssnsenssnesseesenssssssssnsenssssesssnssnnes | eovnene | o |eonenenened | oovens 1FE 410,102 |...104.214 ....408,315 409,795 (K1) [T PR PR 3.500 MON... . v 14,291 | 05/10/2018. | 05/01/2038.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . s 32,200,507 XXX | 32,347,347 | e 31,216,570 | ..o 32,051,726 | .ooovvisviiinneennn0 [ i (194,896) 0 0 XXX XXX | s 86,672 | ....... 910,666 XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137FE_ BP 4 ‘ FHLMC MULTIFAMILY STRUCTURED P -K072 A1......covviiviinniinenisnisensssninnes | eeneees | e 2‘ ...... 1FE 1,921,067 [..104.702 | .ccoovvrns 1,971,968 | .o 1,883,410 | .o 1,911,687 (6,032) 3.252 |...... 2.870 |MON... | oo 5104 | ..o 61,249 | 01/23/2018. | 11/25/2027.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 1,921,067 XXX | e 1,971,968 | .............. 1,883,410 | ............. 1,911,687 | .cooovvvererenn, (6,032) 0 0 XXX XXX XXX | e 5104 | ... 61,249 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGatioNS............ovwiwiriiisnimsmriernississrssssssssssesssnssssssssnssnes | eoveseeees 73,131,249 XXX | s 74,189,065 | ........... 67,759,980 | ... 71,223,348 | o0 [ (616,602) 0 0 XXX XXX XXX | s 553,425 | ..... 2,616,230 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y  AX 7 [ABBVIE INC.....oooiiiricriiiisniieeneesssiesssiesiesessssssssssssesssessssessssssnniss | onnnen | oo | vevesneenns (A 2FE| i 193,450 |...101.964 | ......cccoevvuuee 203,929 | ....... 200,000 196,364 1,002 [ oo | e | e 2.850 12/27/2016. | 05/14/2023.
0258M0  EL 9 | AMERICAN EXPRESS CREDIT.....cciuirimeirrinnriensesssseesenssssssessesssssesssnsns | woeees 2| 1FE 954,140 |...106.472 ..1,064,724 1,000,000 959,680 4,855 | oo | e | s 3.300 10/18/2018. | 05/03/2027.
035240 AL 4 | ANHEUSER-BUSCH INBEV WOR........cooviiirrirmirrrrinnieiensnieesnsssessssssssnnns | veveens | oo | eereverenns 1] 2FE | oo 966,720 |...109.889 | .... ..1,098,890 1,000,000 970,261 2,914 | oo [ [ 4.000 10/10/2018. | 04/13/2028.
06051G  HM 4 | BANK OF AMERICA CORP.......cccevvmiriririreesneiseriesiesessessessssssssensssssessses | ovenen | oo | vevesssenns (. 1FE| oo 1,000,000 |...110.826 | .......c...... 1,108,269 | ..covvrvnnee 1,000,000 | ..coovvrenne 1,000,000 [ .ooeoueeerrmerienins | rererreereninsrenins | e | e | e 4.271 07/18/2018. | 07/23/2029.
06406F AD 5 |BANK OF NY MELLON CORP........cccoviuriirrireirneineiiesiesisseesssisssssssesssesenas | sevenns 2| 1FE 998,260 |...101.164 ..1,011,648 1,000,000 999,065 245 2.200 08/09/2016. | 08/16/2023.
100743 AL 7 |BOSTON GAS COMPANY ......cvurierriimrieirierireresnesssisersessessssesssssssensensns | vevnee | oo [ eevesenenes (i 1FE| o 1,000,000 |...102.085 ..1,020,850 1,000,000 | ...ccovvveeee 1,000,000 [ ..oeouveerieerienirns | e | e | e | e 3.001 07/24/2019. | 08/01/2029.
115637 AS 9 | BROWN-FORMAN CORP ..995,530 |...106.563 ..1,065,635 1,000,000 996,560 581 3.500 03/22/2018. | 04/15/2025.
125523 AH 3 |CIGNA CORP. ..998,670 |...110.764 ..1,107,646 .1,000,000 998,847 126 o 4375 09/06/2018. | 10/15/2028.
125896 BS 8 |CMS ENERGY CORP...... ..984,110 |...104.425 1,000,000 985,491 1,381 [ oo | e | s 3.450 02/26/2019. | 08/15/2027.
126650 CV 0 |CVSHEALTH CORP.. 991,040 [...104.118 | ..............1,041,188 | .............. 1,000,000 994,090 1,709 3.700 03/06/2018. | 03/09/2023.
172967 GK 1 |CITIGROUP INC. ..380,320 |...104.502 . 367,000 372,643 (2,060) e 4.050 .14,864 | 04/19/2016. | 07/30/2022.
19416Q EA 4 |COLGATE-PALMOLIVE CO... ..951,560 |...100.443 | ..............1,004,437 | .............. 1,000,000 968,558 9,590 | covvrrereirnninens [ e [ e 1.950 .19,500 | 03/14/2018. | 02/01/2023.
20030N CA 7 |COMCAST CORP. . 483,370 |...104.748 | ................523,741 | ....... 500,000 484,722 1,352 | oo [ | v 3.150 02/26/2019. | 02/15/2028.
20268) AD 5 |COMMONSPIRIT HEALTH.... A 1,000,000 |..... 97.330 .1,000,000 ...1,000,000 3817 08/07/2019. | 10/01/2049.
224044  CG 0 |COX COMMUNICATIONS INC......cvvuiiririirririierssieiesisssssiesssssessssessssssnes | sevenes 748,733 |..103.258 | ..o . TT4,440 | ... ....750,000 749,106 T | e [ [ 3.350 09/08/2016. | 09/15/2026.
24422E UE 7 |JOHN DEERE CAPITAL CORP.......oovvvirrirrireeierinsrineniensssesssssesssesssensenenns | ooveens ..997,460 |...106.205 1,000,000 997,928 357 3.450 09/05/2018. | 03/13/2025.
25179M AV 5 | DEVON ENERGY CORPORATION ..999,550 |...118.405 .1,000,000 999,702 41 ......5.850 12/10/2015. | 12/15/2025.
254687  FL 5 |WALT DISNEY COMPANY/THE.......ccccovimirrrmnrnirinrnrrenensssersnsssnssnsnssenssssseenes | veeens | oo | eorsrenensd [ o IFE | iiii0...985,170 | ... 96.994 1,000,000 985,597 A27 [ s [ e [ 2.000 09/03/2019. | 09/01/2029.
254700 AF 6 | DISCOVERY COMMUNICATIONS.......cccotremermmrrmrineesenisersensesessessssissensaees | sevees ...102.590 1,000,000 | ..ooovvrenne 1,007,869 (3,158) [ covuerrrererrerins | cevrveinerierineeis | s 3.300 07/09/2012. | 05/15/2022.
26442C  AQ 7 |DUKE ENERGY CAROLINAS.......ccocovvieiriineieiierieseseesssisssniesssessssssssenes | svinees ...101.405 1,000,000 979,321 6,036 | ..o [ e [ 2.500 05/31/2018. | 03/15/2023.
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278062  AC 8 |EATON CORP.......couuiimiiineiieeiesississ st . 248,533 |...102.051 | .................255,129 | ....... 250,000 | ... 249,336 222 [ v | e | e 2.750 |...... 2.840 03/28/2016. | 11/02/2022.
29273R  AQ 2 |ENERGY TRANSFER PARTNERS.... ..52,729 |..104.824 | ..ovoieerren 52412 | 50,000 | .. 50,619 (B15) | ceverrerrrinriiens [ e [ 5.200 03/27/2012. | 02/01/2022.
29273R  BE 8 |ENERGY TRANSFER PARTNERS... ..409,075 |...104.533 500,000 | ... 420,517 2,976 4900 09/28/2015. | 03/15/2035.
29379V BT 9 |ENTERPRISE PRODUCTS OPER ..997,640 |...110.308 | ..............1,103,083 | .............. 1,000,000 | ... 997,884 199 [ i e [ 4.150 10/03/2018. | 10/16/2028.
377372 AH 0 | GLAXOSMITHKLINE CAP INC 977,490 |...102.406 .1,000,000 | ... 983,888 ABT6 | oo | e | e 2.800 08/15/2018. | 03/18/2023.
38141G  XE 9 | GOLDMAN SACHS GROUP INC... ..501,115 |...105.007 500,000 | ... 500,946 (169) .rn.3.625 02/28/2019. | 02/20/2024.
44932H AH 6 [IBMCREDITLLC...cccoeevirvrrrianee ..991,440 |...102.904 .1,000,000 | ... 994,439 1,683 | oo | e | s 3.000 03/14/2018. | 02/06/2023.
46625H JJ 0 | JPMORGAN CHASE & CO......... o] 150,723 |...103.861 ....150,000 | ... 150,396 (T11) | cevereererireinens v [ e 3.375 11/29/2016. | 05/01/2023.
46647P AP 1 |JPMORGAN CHASE & CO.....coovvueriiniiiiieriisissisiesiesesssississssssienies | cvvies JP PR IO 1FE]| .. ...1,006,100 |...104.271 .1,000,000 | ..ccorcvenee 1,004,973 (1127) [ o [ s 3.559 02/28/2019. | 04/23/2024.
494550 BC 9 |KINDER MORGAN ENER PART........ccooumiiiririninnisiiesiesesssesssisssisessenes | oeveens [P I (A 2FE | v 257,045 |...104.182 | ................234,410 | ....... 225,000 | ... 229,861 (4,000) [ ..oovvonririreris | e | s 5.800 04/12/2012.| 03/01/2021.
49456B  AF 8 | KINDER MORGAN INC/DELAWAL.........ccoriererneirerineissersssisesssessesessessssinns | seveee e | 2FE 746,985 [..108.398 | ......c..........812,991 | oo 750,000 | ... 748,281 276 [ v | e [ e 4.300 11/24/2014. | 06/01/2025.
559080 AK 2 | MAGELLAN MIDSTREAM PARTN......ccrvviriirriemmierierieresisissisesiesiesssenins | seenes JO PO IOV 2FE| .. 499,375 [..112.752 | .................563,761 | ....... 500,000 | ... 499,580 LS STOURURRTORIORN IUROPOSPORRTROTOR DO 5.000 . 02/22/2016. | 03/01/2026.
565849 AL 0 | MARATHON OIL CORP.....ccovierrmrrmerierieseseessesssessesiessssessssssssssessesssenes. | seeees [P I 1 2FE | o 498,855 |...105.629 | .................528,145 | ....... 500,000 | ... 499,322 T | e [ e [ s 3.850 |......3.870 [JD.....c. | s 1,604 | i 19,250 | 06/01/2015. | 06/01/2025.
57629W CG 3 |MASSMUTUAL GLOBAL FUNDIN......cccevuuiirriirniriireriesissisenissssesessensssssesenens | ovene JOS ISR I 1FE ...1,958,580 |...102.659 ..2,053,196 2,000,000 | .. ...1,964,079 5,499 | oo [ s [ 2.950 .29,500 | 02/26/2019. | 01/11/2025.
579780 AH 0 |MCCORMICK & CO.....covriuirimrirrirceieiniriesiesisessesssssessesssseessssssssssesssenes | senenes | 2FE| .. ...1,081,450 |...102.378 | .... ..1,023,785 1,000,000 | .. ..1,012,796 (9,584) [ ..o | vevrerinerirerinenns | s 3.900 ceerner:39,000 | 02/07/2012. | 07/15/2021.
59217G  CK 3 |MET LIFE GLOB FUNDING L.....coiiimiiriirieiniieiiesieeiseeississesissisesesssssseses | coeees JO0 IR IOV 1FE| cooei 1,922,260 |...102.969 | .......c...... 2,059,384 | ..o 2,000,000 | ..oovrerneen 1,928,949 6,689 | ..ovoiicierinnis [ e [ e 3.000 |.....3.530 [MS......| .........17,000 | .......... 60,000 |02/26/2019. | 09/19/2027.
595620 AT 2 | MIDAMERICAN ENERGY CO......cooviriiriiernrieirnnienernesenssnsessssssssssensenses | vereene | oo | evvneerensd | s 1FE ...1,105,080 |...109.100 ..1,091,002 1,000,000 | ...ccovvenee 1,102,922 (2,158) [ oo | e | e 3.650 10/10/2019. | 04/15/2029.
61744Y AP 3 [MORGAN STANLEY. IO I N [T 1FE]| .. 962,730 |...107.499 | .... ..1,074,997 1,000,000 | ... 967,324 BATT | o | rveeneerseiseineees [ s 3.772 v 37,720 | 08/09/2018. | 01/24/2029.
641062 AD 6 |NESTLE HOLDINGS INC.....cocovuiireriiiiiiniieisnisiesissisessesssessssssssssnssssesssnsnes | sevenes [ I 1 e 1FE| oo 999,820 |...104.558 | ............. 1,045,581 | ..o 1,000,000 | ... 999,863 34 [ e e [ 3.350 |.....3.350 [MS.....| .c.cc......9,026 | ......... 33,500 |09/17/2018. | 09/24/2023.
64952W  CX 9 |NEW YORK LIFE GLOBAL FDG.......covvvrerirriecreriniseresiesssssessessssssssessnssens | cevenes [P ISP IOV 1FE ..937,410 |...103.886 ..1,038,868 1,000,000 | ... 944,712 5,79 | oo [ e [ e 3.000 .30,000 | 09/25/2018. | 01/10/2028.
654106  AF 0 [ NIKE INC....ooooiieiiiiiciiec ettt | seneees JO IR IOV 1FE| .. ..924,400 |...101.703 | .... ..1,017,034 1,000,000 | ... 932,855 8455 | oo [ e [ e 2.375 v 23,750 | 01/03/2019. | 11/01/2026.
678858 BT 7 | OKLAHOMA G&E CO.......oovorviriniiiiiiirienisisseiesssssiesssesessssssssesssssesssesens | soenes [P I (A TFE| oo 998,110 |...108.061 | .............. 1,080,617 | ..coovvrrenee 1,000,000 | ... 998,328 181 | oo [ e [ s 3.800 |.....3.820 [FA....[ .........14,356 | ......... 37,789 | 08/14/2018. | 08/15/2028.
693304 AT 4 |PECO ENERGY CO...covvvrmermrireirerineiiesiesisseessssssssssssesssessssssssssssessesssssess. | seneees [P I (. TFE| oo 971,900 |...104.578 ..1,045,787 1,000,000 | ... 976,830 3541 | o | e | e 3.150 .31,500 | 08/08/2018. | 10/15/2025.
69353R  FL 7 |PNC BANKNA JESTUTSTSRTSREPUURURIRTOTEN BRVPION . 2| 1FE 1,015,130 |...104.164 | ... ..1,041,644 1,000,000 | ...ccovvenee 1,012,349 (2,781) [ oo | e | s 3.500 ceern.35,000 | 03/05/2019. | 06/08/2023.
713448 DN 5 |PEPSICO INC......otvimeerierieeieeieesseissssessessessssssssssse s ssesssssssssssesssnsss | seneees [P I (. TFE| oo 923,370 |...101.440 | .......c...... 1,014,409 | ..coovvrvnnee 1,000,000 | ... 932,023 8,653 | oo [ e [ e 2.375 |......3.510 |AO...... | .ccc......5,608 | ... 23,750 |01/03/2019. | 10/06/2026.
740816  AH 6 |PRES & FELLOWS OF HARVAR.......cccccimiiniiirnircrnninernnineeesnsnssssinenssnnnens | veveene | oo | evvneenens [ s 1FE ..1,810,260 |...127.449 1,911,738 1,500,000 | ....cccoooeee 1,802,812 (7,448) [ oo [ v [ 4.875 .73,125 | 03/25/2019. | 10/15/2040.
74456Q BW 5 |PUBLIC SERVICE ELECTRIC. ..104.014 ..1,040,148 1,000,000 | ... 998,667 335 | e | e | s 3.250 .31,958 | 09/05/2018. | 09/01/2023.
828807 CS 4 |SIMON PROPERTY GROUP LP.... ..105.018 ..1,050,186 1,000,000 | ..ccoovvrenee 1,004,460 (690) | evvveernreneirens [ erreerenineiserienes [ e 3.375 .33,750 | 02/28/2019. | 10/01/2024.
89236T FN 0 [TOYOTAMOTOR CREDIT CORP. ...105.307 .1,000,000 | ... 998,511 369 oer.3.450 .34,500 | 09/17/2018. | 09/20/2023.
904764 BG 1 |UNILEVER CAPITAL CORP. ..104.727 1,000,000 | ... 994,390 L1722 SUTON VRTINS DO 3.250 .32,500 | 09/04/2018. | 03/07/2024.
92826C AC 6 |VISAINC 102795 i 1,027,959 | 1,000,000 | ... 987,746 3,894 [ o e [ 2.800 .28,000 | 03/21/2018. | 12/14/2022.
931427 AH 1 |WALGREENS BOOTS ALLIANCE. . . ...104.093 . 500,000 | ... 510,022 (1,967) ......3.800 .19,000 | 01/12/2015. | 11/18/2024.
949746 RE 3 |WELLS FARGO & COMPANY. JO ISP IOV 1FE]| .. ..266,854 |...107.762 | .................269,406 | ....... 250,000 | ... 260,484 (2,383) [ oo | e | e 4.480 .11,200 | 03/24/2017. | 01/16/2024.
94974B  FY 1 |WELLS FARGO & COMPANY........comiririiririererisisessssssisesssssssssssesssssssssenss | conenes O ISR I 1FE| v 256,701 |...107.562 | .................268,905 | ....... 250,000 | ... 254,933 (B68) | vvvevverieriiens [ e [ 4.100 .10,250 | 03/28/2017. | 06/03/2026.
950000 2A 0 |WELLS FARGO & COMPANY. . 2| 1FE 949,100 |...106.107 .1,000,000 | ... 955,134 5174 3.584 .3,883 .35,840 | 10/18/2018. | 05/22/2028.
00913R  AF 3 |AIRLIQUIDE FINANCE s | s D| .|l AFE T eennn.990,080 ... 97.480 1,000,000 | ... 990,353 273 2.250 6,938 09/05/2019. | 09/10/2029.
05574L  FY 9 | BNP PARIBAS/BNP US MTN.......oeiiiriiieiiriiiierieriieesenissessesssessssessesssesenns | veeees DJ.. ...103.668 .1,000,000 | ...oovvveneee 1,007,450 (1,780) 3.250 |...... 3.000 |MS...... 10,653 .16,250 | 03/07/2019. | 03/03/2023.
25243Y AU 3 |DIAGEO CAPITAL PLC .|D ...101.692 500,000 | ... 485,102 4,145 02625 113,125 | 10/19/2018. | 04/29/2023.
25243Y BB 4 |DIAGEO CAPITAL PLC . . D|.. . 495,480 |..... 98.430 | .oovvrvrrenn 492,151 | L 500,000 | ... 495,579 99 [ v | e [ 2.375 09/30/2019. | 10/24/2029.
404280 BS 7 |HSBC HOLDINGS PLC.......ciiuuiirineerenireineessssssessesssessssessssssssssenssesssssesns | eeenns D 2| 1FE 1,010,430 |...104.915 | ..............1,049,151 | ......cc....c. 1,000,000 | ..ooovrenne 1,008,542 (1,888) | ..voerurererrerins | vevrveirnerserineenns | cveees 3.950 02/28/2019. | 05/18/2024.
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82620K  AK 9 | SIEMENS FINANCIERINGSMAT......coiiiiieiimismississsrssnssssssensssssssnsssssssnssnsss | sneeeas [o] J TFE| oo 931,930 |..... 99.446 | .oovrivins 994,466 | ..ot 1,000,000 948,505 | ...ovvirrirrinriineins | e 12,805 | oo o [ 2.000 |...... 3490 [MS.....| oo 5,889 | oo 20,000 | 09/11/2018. | 09/15/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OblIGAtIONS. ......c..uverereiireierieisirierssissr s 52,459,143 XXX | s 55,424,007 | ..cooovnrns 52,742,000 | ........... 52,451,566 | ..oovririririinins 69,071 0 0 XXX XXX XXX | e 481,801 | ..... 1,552,001 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
12654P AA 6 |CREDIT SUISSE MORTGAGE TRUST 18-RPLI AT.....coouiviriiiciviirereincirenins | e 804,713 |...102.773 | ...ocvceeerrn.825,866 | oo 803,583 804,104 (T26) [ evvoreerreicirens | e [ s 3.850 10/02/2018. | 09/25/2057.
22541Q 4C 3 |CREDIT SUISSE 1ST BOSTON 03 29 6A1 11/1... 4,443 | ... 99.804 4,459 | L 4,449 (L)) TSTORON ISR B 5.000 01/31/2011.| 10/01/2030.
30711X JS 4 |CONNECTICUT AVENUE SECURITIES 17 C03 1M.... 148,618 |...100.134 148,618 148,618 2742 . .. 05/02/2017. | 10/25/2029.
30711X NS 9 [CONNECTICUT AVENUE SECURITIES 17-C05 M.....covvrierrnreirerisnisennens | corenns 1,872 | ... 99.999 L1872 1,872 | v [ e [ | v 2342 |...... 2.390 |MON.. ....54 | 07/18/2017. | 01/25/2030.
30711X QS 6 |CONNECTICUT AVENUE SECURITIES 17 C06 1M.... .56,255 |...100.010 56,255 56,255 | oveueveerierirneenens [ e | e | v | e 2.542 |..... 2.640 |MON.. ..1,722 | 08/15/2017. | 02/25/2030.
30711X X2 5 |CONNECTICUT AVENUE SECURITIES 18 C05 1M.... . 428,876 |...100.050 ...428,876 A28,876 | ....oooevrieriiniiiies | e | e | s | 2512 |..... 3.010 | MON.. e 13,001 | 07/26/2018. | 01/25/2031.
59166B AA 9 |METLIFE SECURITIZATION TRUST 17-1A A....vvvuiviiririnnrinerierieseiesienenns | ceveene 698,526 |...100.955 | ................697,950 | .....coeveuneen. 691,344 697,653 (1,881) [ oo | v | s 3.000 |..... 2.700 |MON... | oo 1,728 | e 20,745 | 11/01/2017. | 04/25/2055.
64828F CQ 3 |NEW RESIDENTIAL MORTGAGE LOAN 18-4A A1S.......cooviirrnrrcenincinnienns | e 642,606 |..... 99.950 | .oovrerennn042,291 | i 642,606 B42,608 | ....cvourerrircirinnis | errieerienineinneens | ereeseniesinennns | e | aeenne 2.542 |..... 2.730 |MON.. 19,711 | 10/11/2018. | 01/25/2048.
64829V AA 4 |NEW RESIDENTIAL MORTGAGE LOAN 18-RPLT A.....ccoovirimrrerirrenininnines | ceveene 796,612 |..102.638 | ................822,760 | ....... 801,611 | ... 797,117 1,139 [ | e | s 3.500 |...... 3.600 | MON.. ceernn.28,056 | 06/07/2018. | 12/25/2057.
64830C AA 3 |NEW RESIDENTIAL MORTGAGE LOAN 19-1A AT....ooiiimrverieeneeissrnnerinnns | ceves 1,721,637 |...106.307 | .ccoovvrrnnee 1,823,647 | ..o 1,715,449 | .....ccooee. 1,719,838 (2,723) [ oo | e | e 4.000 |...... 3.760 |MON...| .........5,718 | ... 68,619 | 01/09/2019. | 09/25/2057.
79548K  XP 8 | SALOMON BROTHERS MORTGAGE 97 HUD2 AWAC........c.cocrvvmirenrneirerinies | coreree 4754 | ..... 67.353 | oo 3,890 | i 5775 | oo 4,244 289 [ v [ e [ 0.408 | ....(0.790) | MON.. 10/24/2002. | 07/25/2024.
81746D AU 4 | SEQUOIA MORTGAGE TRUST 17-5 A19......ciiuirnirerineeieesseissrseriesenenes | cevees 371,099 |..... 99.554 | .................367,951 | ....... 369,597 371,014 (B0B) | veveerrreeerrnens [ ereerrerirrirerienns [ e 3.500 |...... 3.370 | MON.. 07/12/2017. | 08/25/2047.
81746H BT 7 | SEQUOIA MORTGAGE TRUST 17-CH1 A20.......ccoviruererrirneirerinerineniesiseenns | cries 552,963 |...102.534 | ......cc...c... 563,767 | cooovrrririnns 549,829 552,963 (1,077) [ oo | e | s 3.500 |...... 3.280 |MON.. 09/20/2017. | 08/25/2047.
81746Q AU 5 | SEQUOIA MORTGAGE TRUST 18-2 A19......ciriiirieierineienenssisseesssenssnnes | veveees 800,857 |...100.739 | .................807,156 | ....... 801,233 800,857 B2 | covoereriineinnis [ e [ s 3.500 |...... 3.460 | MON.. 01/16/2018. | 02/25/2048.
81746X AU 0 | SEQUOIA MORTGAGE TRUST 17-3 A19.....oiiniernrieniierirererirerssiseeesinnes | coenes 339,485 |...100.044 | ... 345,741 | (i 345,587 339,838 (< T FSTSTTON IUPRRON DOV 3.500 |...... 3.800 |MON.. v 12,096 | 03/13/2017. | 04/25/2047.
81747G AU 6 | SEQUOIA MORTGAGE TRUST 18-5 A19......ciriiirieierineienernsissessssesssnses | veveees 713,564 (..102.279 | .coovvrvrrnnn. 753,613 | oo 736,820 713,564 5,533 | oo [ e [ s 3.500 |...... 4180 |MON...| .cccoeein2,149 | i 25,788 | 04/25/2018. | 05/25/2048.
81747TM AT 6 | SEQUOIA MORTGAGE TRUST 19-CH1T A19.....coomivirierrirerierierieeerneeisninnes | voeees 586,712 |...102.333 591,012 577,537 586,712 (5,208) [ covoevnrererierins | veveririrnerieeinenis | e 4500 |...... 3.740 | MON.. .21,602 | 02/21/2019. | 03/25/2049.
86358R  XZ 5 |STRUCTURED ASSET SECURITIES 02 ALT A3........comiiiiniincineinerseineirernnes | veer 3,607 |..... 97.987 | cooovviviiennnnh,022 | o 4104 | 3,663 103 | e [ [ 3450 |...... 6.020 | MON.. 04/24/2002. | 02/25/2032.
86359A ME 0 |STRUCTURED ASSET SECURITIES 03 ALT A....ccovvvverieirierieresceiesissinns | eveene 18,110 | ... 99.476 18,184 3.356 |...... 4.310 | MON.. 02/06/2003. | 04/25/2031.
89173F  AA 8 | TOWD POINT MORTGAGE TRUST 17-1 AT..ooimicreerineerenineinsensesssesssennns | ceeenns 518,894 |...100.616 518,536 (279) | cevereererineinens [ e [ e 2.750 |...... 2.650 |MON.. .14,251 | 02/07/2017. | 10/25/2056.
89175V AA 1 | TOWD POINT MORTGAGE TRUST 18-2 Al....c..vvvireiereirernriseessrssisisssssens | covenns 755,587 |...102.135 755,750 XV PUUTRORI IOVOTRTORORPOIRN IOV 3.250 |...... 3.280 |MON.. v 24,637 | 05/29/2018. | 03/25/2058.
89176E  AA 8 | TOWD POINT MORTGAGE TRUST 18-1 Al....couvucrenrrieeienieensersesssesssennns | cevenns 701,074 |...100.975 701,074 95 | vt [ s [ s 3.000 |...... 2.940 |MON... | oo 1,754 | e 21,046 | 02/06/2018. | 01/25/2058.
89176V AA 0 | TOWD POINT MORTGAGE TRUST 18-5 Al.......cvuiiirerireicrniineiceinsieessinens | coenes 823,691 |...101.985 825,195 3,758 3.250 |...... 3.710 |MON.. .27,339 | 09/21/2018. | 07/25/2058.
89177B  AA 3 | TOWD POINT MORTGAGE TRUST 19-1 Al....ciiiiiinrinererinrinniienisseienins | ceveene 434,544 |...103.209 434,627 439 [ s [ e [ 3.750 |...... 3.830 | MON.. .15,029 | 01/24/2019. | 03/25/2058.
891788 AB 0 | TOWD POINT MORTGAGE TRUST 19-4 A2.......oiuiiriiniinsiinnnississerssnssssssssnnss | saeeens 1,523,888 |...100.718 ..1,523,610 [V2£:)) [Tl SRR JrR 3.250 11/04/2019. | 07/25/2059.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 13,452,987 XXX ....13,732,891 13,451,219 640 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
03063N  AA 5 | AMERICOLD LLC TRUST 10 ARTA AT...oiiiirirnirererineerernsrsessiensnsseeennnes | ovenee | oo | vervveenndt | i 1FM 133,721 |...100.934 134,969 ...133,721 133,721 | o [ | e [ | v 3.847 12/09/2010. | 01/14/2029.
05492 AV 4 |BARCLAYS COMMERCIAL MORTGAGE S 19-C5 A3......covvvumrvreriirinnrnernens v [ [ eeverirenni2 | e 1FM ..1,009,920 |...100.226 ..1,002,260 .1,000,000 (96) oerr.2.805 11/05/2019. | 11/15/2052.
05550M AS 3 |BARCLAYS COMMERCIAL MORTGAGE S 19-C3 A3.....ccouvvvmrereerneinernennnens [ eovveen [ [ erveireenni2 | e 1FM 2,019,866 |...104.311 2,000,000 (1,127) [ e | e | e 3.319 05/17/2019. | 05/15/2052.
065404 BB 0 |BANK 18-BNTO AB.......ooiiiiieiicieiiisiesie e ssssessnsens | sevenes 2| . 1FM 1,802,490 |...107.845 1,750,000 (4,927) [ cooveerrenieeins | e | s 3.688 01/26/2018. | 02/15/2061.
06540B BC 2 |BANK 19-BN21 A4.. . 2| ... 1FM 1,009,985 |..... 98.470 .1,000,000 (186) 2600 09/27/2019. | 10/15/2052.
08161C  AE 1 | BENCHMARK MORTGAGE TRUST 18-B2 AB........ccovvviiiriirrineirerssiseeinninnes | ever 2| ... 1FM 2,059,990 |...108.483 2,000,000 (5,629) [ ..oovevrrineireeiins | e | e 3.881 02/09/2018. | 02/15/2051.
08162V AD 0 |BENCHMARK MORTGAGE TRUST 19-B10 A3........cociiiiieirerernnerersnieees | e 2| . 1FM 2,019,873 |...106.689 | ..............2,133,780 | ..... .2,000,000 2,018,439 (1,434) [ oo | e | s 3.455 03/21/2019. | 03/15/2062.
12433W  AC 5 |BXTRUST 18-EXCL B.....ovvorireieicrieeineiieeiseienis 2| ... 1FM 902,215 |..... 99.771 907,387 902,527 497 ..r.3.001 . .. 10/02/2018. | 09/15/2037.
125150 AR 5 |CD COMMERCIAL MORTGAGE TRUST 17-CD4 A4........cccovvvrvvrnrnsininsiienn | e 2| ... 1FM 514,996 |..106.011 | .................530,055 | ....... 500,000 511,307 (1,443) [ oo | e | s 3514 .. 3.140 |MON.. 17,570 | 04/28/2017. | 05/10/2050.
125460 AG 2 | COSMOPOLITAN HOTEL TRUST 17-CSMO B.......oevvrrremeireriseniereneerenineens | oveee | oo | veverneenns 4| ... M| s 1,000,000 |...100.040 1,000,000 | ..ovreeree 1,000,000 [ cooovorrercernnineins [ everrenienernennnes | e [ e | v 3.076 |...... 3.570 |MON.. .37,405 | 12/01/2017. | 11/15/2036.
12624P  AE 5 | COMM MORTGAGE TRUST 12 CR3 A3.....iiiiiicieiiciseineerseieiesissiensnnine | eeveees 2] ... 1FM 1,764,032 |...101.073 1,711,290 (6,090) [ ..oovoeeiniieiis | e | e 2.822 |..... 2.440 |MON.. 48,331 | 12/07/2012. | 10/15/2045.
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17324D  AQ 7 |CITIGROUP COMMERCIAL MORT 15 P1 Al..coiviiriieeeineiserieeinessseessnins | veenns 2| ... 1FM 36,529 |..... 99.882 | .ooovrvrcriens 36,486 36,529 LI SOOI IPPIRRRIN IOV 1.648 |...... 1.620 [MON.. 08/06/2015. | 09/15/2048.
23305X AS 0 |DBUBS MORTGAGE TRUST 11 LC2A ATFL....ovvvvrrinriersinererssisssssnssnienes | covenns 2| ... 1FM 152,416 |...100.392 .153,014 152,416 | oo v | e | e | v 3.027 06/17/2011. | 07/12/2044.
36249K AA 8 |GS MORTGAGE SECURITIES TRUST 10 C1 A1 2| ... 1FM 7,860 |..... 99.936 7,631 (41) .rrn.3.679 08/04/2010. | 08/10/2043.
46639E  AE 1 |JP MORGAN CHASE COMMERCIAL 12LCO AB.........cooviiirinricicnicciienis | i 2| ... 1FM 1,204,474 |..101.481 | ............. 1,210,400 | ... 1,192,736 | oo 1,195,445 (1,768) [ oo | e | e 2.840 08/31/2015. | 12/15/2047.
46649V  AG 6 | JP MORGAN CHASE COMMERCIAL MOR 18-LAQ B.......ccovvvrivirenernrinene [ ceveee oo [ rrverirenns 4| ... TFM | e 898,571 |..... 99.996 | .................898,535 | ....... 898,571 898,571 [ .oovecrierirneerirris | evrreerienineenenns | enrrineniereneens | e | v 2.976 06/27/2018. | 06/15/2032.
86212V AD 6 |STORE MASTER FUNDING LLC 18-1A A1.. 2| 1FE 975,642 |...103.677 .1,011,781 ...975,895 975,684 (1) ......3.960 10/12/2018. | 10/20/2048.
90276Y AH 6 |UBS COMMERCIAL MORTGAGE TRUST 19-C16 AS cerverneennn [ s 2| . 1FM 1,384,319 |...106.852 ..1,436,091 11,344,000 | .....cooece. 1,381,761 (2,558) [ cooovvereenrrenries | eevereeeenrensineins | oo 3.887 03/27/2019. | 04/15/2052.
92903P  AA 7 |VORNADO DP LLC 10 VNO AT..oiiiiiiniriirisnissinsnissssssnssssssssesssnssssnsssnsenssnees | osnnes | oo | vesesseeees 4] ... 1FM 134,178 |...100.393 134,705 134,178 (2 N [OOSR 2.969 08/10/2010. | 09/13/2028.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s .19,031,077 XXX 19,452,931 | ........... 18,744,354 | ......... 18,954,782 | ..o | i, (24,880) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
014480 AF 8 |ALESCO PREFERRED FUNDING LTD 6A PPNH.......cccoocumiienrinerieriseerinnines | ceve 2| 1FE 15,805 |..... 43.862 235294 | 80,465 15,805 11.400 03/11/2005. | 03/23/2035.
01449A AD 6 |ALESCO PREFERRED FUNDING LTD 7A PPN1 2| 4z 91,726 | ..... 61.955 | .... 217,240 | ....... 350,636 | . 91,726 . 04/05/2005. | 07/23/2035.
01749B  AB 5 |ALLEGRO CLO LTD 17-2A Bu..covvorrvrieieierieirneeicesssissessssssssssenssssssssnsssnns | ovenes | oo | veverneenns 2| 1FE| coovir 1,000,000 |..... 97137 | v 971,377 | v 1,000,000 | ..ccoovvrenne 1,000,000 [ ..oceoueeerrmerierins | vererveerrnissrienins | rereseersesinsinens | e | e 3.502 |...... 3.770 |JAJO.. | coreerenn 7,393 | e 40,828 | 12/12/2017. | 01/17/2031.
12479R  AE 7 |CAPITAL AUTOMOTIVE REIT 17-1A A2 SSSPTURPURTUPIRPTURPOURPURYOR IUTUPTRN DU IVURPROPOR’ 3 IOV 1FE 472,882 472,905 (VA1 SSOTRON ISR IOV 4180 |...... 4.180 .19,714 | 03/30/2017. | 04/15/2047.
12549) BC 4 |CIFC FUNDING LTD 14-TABR2.......ccoiiiirinrrerieriseesseissssessessesesssssssenns | oveens 2] 1FE ..1,000,000 |.....97.752 | ......cc........977,526 | ..............1,000,000 | .......c0..e 1,000,000 [ ..oeoueeerreerierires | rererreerrninnienis | vereseenseinniens | e | e 3403 |...... 3.540 .39,844 1 01/11/2018.| 01/18/2031.
13057B  AD 2 | CALIFORNIA REPUBLIC AUTO RECEI 16-1 Ad........ovooiriiierierinciseisseinns [ e 2| 1FE 112,154 ..100.019 | .coovvreeree 111,687 | i 111,665 111,738 (310) | cevereeereerreirens [ e [ e 2.240 |...... 1.970 [MON... [ oo 11 | 2,501 | 10/23/2017. | 10/15/2021.
14041N  FS 5 | CAPITAL ONE MULTI-ASSET EXECUT 18-A2 A2.......ccrvvvrrrvierreirnennernerininns | e 2| 1FE 500,000 |.....99.834 | ..............499,172 | ....... 500,000 500,000 [ ..oovverrierirriiniis e | e | e | 2.026 |...... 2.280 .13,336 | 05/09/2018. | 03/16/2026.
17180W  AA 3 | CIFC FUNDING LTD 18-2A Al...ooiirireereeiseiseisesssesseesssisssssssssssssensssssnns | woenes 2| 1FE 2,000,000 |.....99.099 | .............1,981,996 | ...........c.. 2,000,000 | ..ovrvrneen 2,000,000 | voovvrerirerireirens [ e | e | e | e 3.005 |...... 3.160 v 12,072 | 04/24/2018. | 04/20/2031.
210717  AB 0 | CONSUMERS SECURITIZATION FUND 14 A A2.........oovvvmrinnrrneinneirnniinnrene | evenie | [ eenrienns 41 ... TFE| s 492,021 |...102.229 | ..oovvrvrinns 503,001 | ooooevrriaeres 492,031 492,031 | oo | e | e | e | e 2.962 |..... 2.960 |[MN......| oo 2,429 | e 14,574 | 07/14/2014.| 11/01/2025.
233046 AL 5 |DB MASTER FINANCE LLC 19-1A A23.......ovivirireiriieinerineriereseesssisssesnens | voenes 2| .. 2FE 995,000 |...103.371 ....995,000 995,000 [ .ovvervvererirerrnrenes | ererererrseereneninns [ renrneeennninninns | e | s 4.352 |..... 4.350 .24,057 | 03/20/2019. | 05/20/2049.
25755T AG 5 | DOMINOS PIZZA MASTER ISSUER LL 17-1A A2......ooierierninceineeirernnins | e 2| 2FE 490,000 |...100.159 490,000 | ..vvverereerriineiies | eerrerieeiseninnis | e | e | e 3.082 |...... 3.080 v 15,102 | 06/12/2017. | 07/25/2047.
25755T AJ 9 |DOMINOS PIZZA MASTER ISSUER LL 18-1A A2........ovvvvirieririeiirineicnniirenes | ceveene 2| 2FE 493,750 {...102.925 | .....cocoorenn. 508,195 | ..covvririrnns 493,750 493,750 | ..voovereeirriniries | et | e | e | 4.116 |...... 4.110 |JAJO.. | i 3,726 | e 20,323 | 04/18/2018. | 07/25/2048.
28415P  AA 2 |ELARAHGV TIMESHARE ISSUER 16-A A......cooorimrereriseinerieniseinsersssinnns | evenns 2| 1FE 165,471 | ..... 99.953 ....165,473 165,472 (97) 06/22/2016. | 04/25/2028.
28415P AB 0 |ELARAHGV TIMESHARE ISSUER 16-AB... FSSSTRTRRTTRTIRPRURRURN OO 2| 2FE 165,452 |...100.363 | .... 166,074 ...165,473 165,455 (108) 06/22/2016. | 04/25/2028.
28416D AA 8 |ELARAHGV TIMESHARE ISSUER 17-A A.....ccooviriiimerieriererssensesisssnesienins | ceves 2| ... 1FE 249,671 |..... 99.888 | ...ocvvvrrrnen 249,414 | oo 249,693 249,671 (151) 10/17/2017. | 03/25/2030.
34417Q  AA 6 |FOCUS BRANDS FUNDING LLC 18-1 A2......vvuivieiiirerniicinriciesierenissesnines | cevees 2| 2FE 990,000 |...103.708 ..1,026,715 ....990,000 990,000 10/19/2018. | 10/30/2048.
34532R  AA 4 |FORD CREDIT AUTO OWNER TRUST/F 18-1 A.......oovvriirinerieninenieeinninns | cevees 2| 1FE 999,649 |...104.067 ..1,040,678 .1,000,000 999,737 47 01/23/2018. | 07/15/2031.
348663 AC 9 | FORT SHERIDAN ABS CDO LTD 05 1A PPN2.......covvierenrirneereeineensersseinnes | eoeees 2| 1FE 54,719 | ..... 50.984 239,662 54,719 03/17/2005. | 11/05/2041.
36320T AL 7 |GALAXY CLOLTD 16-22A A1R. 2| . 1FE 1,000,000 |..... 99.638 .1,000,000 1,000,000 07/02/2018. | 07/16/2028.
363200 AC 4 | GALAXY CLOLTD 18-27A A...ocoouiviieireimieireriessinesiesisssessssssssssessessssssssnsans | sevees 2| ... 1FE 1,500,000 |..... 98.730 1,500,000 ...1,500,000 04/03/2018. | 05/16/2031.
43730T AE 3 |HOME PARTNERS OF AMERICA TRUST 17-1 C...oooovvvrirerrerserneirenssiseseninnes | evens | oo [ v 4| ... 1FE| i 500,000 |...100.000 | .................500,000 | ..... ....500,000 500,000 06/14/2017. | 07/17/2034.
43815H AC 1 |HONDA AUTO RECEIVABLES OWNER T 18-3 A3.. 2| 1FE 999,863 |...101.012 .1,000,000 999,944 60 08/21/2018. | 08/22/2022.
46185H AC 6 |INVITATION HOMES TRUST 18-SFR2 B.......cccosvvurirreriereeeiseesssissiseninsenes | oveeen | oo | vererneenns 4. 1FE| i 1,000,000 |..... 99.338 1,000,000 | ..coovvrenee 1,000,000 04/20/2018. | 06/17/2037.
46187V AC 3 |INVITATION HOMES TRUST 18-SFR3 B........oevvrvrvernriernerseiersnsseerenssensnsnnnns [ovene [0 | ververenndt | v 1FE ..1,000,000 |..... 99.433 .1,000,000 | ....coovenee 1,000,000 06/15/2018. | 07/17/2037.
50543L AA 0 |LABRADOR AVIATION FINANCE LTD 16-1A A1 ..801,843 |...102.225 807,434 2,736 12/08/2016. | 01/15/2042.
55446M  AA 5 |MACH 119-1T Ao . ..986,947 |..... 99.412 986,948 (16) 10/04/2019. | 10/15/2039.
68267C AC 2 |ONEMAIN DIRECT AUTO RECEIVABLE 17-2A C.....coocoorvvmerierinerireeneessninns | ceves 2| 1FE 999,788 |...100.029 999,925 72 12/06/2017. | 07/15/2024.
68267L AA 6 | ONEMAIN FINANCIAL ISSUANCE TRU 17-1A A1 2| 1FE 811,329 |..... 99.995 811,395 (119) .19,231 | 08/29/2017. | 09/14/2032.
68268L AA 5 | ONEMAIN FINANCIAL ISSUANCE TR 15 3A A...oooviniiirrieineieeesissisesssnnnns | sevees 2| 1FE 499,913 |...101.341 499,979 16 .18,150 | 09/24/2015. | 11/20/2028.
74333  AA 9 | PROGRESS RESIDENTIAL TRUST 17-SFRT A....ccovvvremerinrinerreenseniserssenines e | o [ eoverinennd | s 1FE ..498,170 |...100.087 498,170 .13,794 | 07/13/2017. | 08/17/2034.
74333)  AD 3 |PROGRESS RESIDENTIAL TRUST 17-SFR1 B......ccoovviviriericnirecinicnsiccinens v | v | s 1FE .499,985 |..... 99.831 499,985 .15,085 | 07/13/2017.| 08/17/2034.
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82652X AA 4 |SIERRA RECEIVABLES FUNDING CO 16 1A A...oovorerrieirerineeieniseessnins | veenns 2| 1FE 70,309 |...101.586 | ..oovvrerrrrrne T1438 | oo 70,322 70,309 [CLC) ) IR ISV IO 3.080 |...... 3.090 |MON... | coverrrerrenB6 | o 2,166 | 03/15/2016. | 03/21/2033.
82652Y AA 2 |SIERRA RECEIVABLES FUNDING CO 16-3A A........oovvvivinrinrinrinersnnneerennnes | covenns 2| . 1FE 197,703 |...100.602 198,931 197,703 (89) [ oreverrrirriereiis | e | e 2.430 MON... ..4,805 | 10/12/2016. | 10/20/2033.
827304 AA 4 |PROJECT SILVER 19-1A.. 2| 1FE 967,946 |...100.662 .974,360 967,949 967,947 (48) .. 3.967 MON... .16,000 | 06/27/2019. | 07/15/2044.
85573L  AA 9 |STARTLTD 19-1 Aucioiiiiscis s | sienes 2| 1FE 946,386 |...101.715 . 946,389 (TT) | oo [ | e 4.089 X MON... 25,477 | 04/12/2019. | 03/15/2044.
87330L AG 6 | TABERNA PREFERRED FUNDING LTD 05 TAPPN.......cccoivenirierimriirerincens [ v 2| v 4z 67,260 |..... 45.642 140,150 307,064 67,260 11.140 | JAJO.. 03/08/2005. | 07/05/2035.
88432V AE 4 |WINDRIVER CLOLTD 18-1B.. 1,000,000 |..... 99.550 .995,501 .1,000,000 11,000,000 [ oo | e | e | e | aree 3481 |...... 3.650 |JAJO.. 06/22/2018. | 07/15/2030.
89613F AB 4 | TRICON AMERICAN HOMES 17-SFR2 B........cccovvrirmiineirnrinsriserneerenseerennnes | eovene | oo [ ovrinninns 4| ... 1FE| v 994,968 |...100.789 ..1,007,890 1,000,000 996,086 559 | v | ceveeeiiesieninin | s 3.275 |...... 3.340 [MON... 12/11/2017. | 01/17/2036.
89613T AA 6 | TRICON AMERICAN HOMES 18-SFRT A....cocoouvvrrriirneriersrenenserssssssensneniene | ovenen | oo | veverneenns 4 .. TFE| oo 994,235 |...102.745 ..1,027,450 .1,000,000 995,151 BA4 | oo | e | s 3.530 |...... 3.590 | MON... 04/11/2018. | 05/17/2037.
92211M  AC 7 |VANTAGE DATA CENTERS ISSUER L 18-1 A IO 2| 1FE 981,667 |...104.093 | ... ..1,021,855 ....981,667 981,867 [ ..vveevvereriervninens [ reerereniseirenneiens [ e [ 4072 |..... 4.070 |MON... .39,973 | 02/09/2018. | 02/16/2043.
92348P  AC 6 |VERIZON OWNER TRUST 17-2A C...covvvvnririiirieninintiisesinseienssesesssssessenens | ceveens 2| 1FE 999,901 {...100.199 | ..ccoovvrvunee 1,001,991 | oo 1,000,000 999,984 37 | o [ e [ 2.380 |...... 2.380 |MON... | ccoevreececn 727 | e 23,800 |06/13/2017. | 12/20/2021.
92349F  AC 7 |VERIZON OWNER TRUST 18-TAB......ovuriirreririerieeeneisseissisessesessssenins | eeenns 2| 1FE 999,916 |...100.900 ..1,009,005 1,000,000 999,967 24 | oo | e [ e 3.050 |...... 3.050 |MON... .30,500 | 03/06/2018. | 09/20/2022.
92349G  AA 9 | VERIZON OWNER TRUST 19-B ATA.......oiiiiimirnienineisnisssiesiesesssessesenns | coenes 2| 1FE 1,999,860 |...100.635 2,012,716 | ..... .2,000,000 | ...ovvvenee 1,999,899 39 | [ s [ 2.330 |...... 2.330 |MON... . .24,336 | 06/04/2019. | 12/20/2023.
92917C AL 6 | VOYA 2013-TABR ..coooiiceiirieite ettt ssssss s esssssnsnn | sevees 2| ... 1FE 1,000,000 {.....96.101 | .00 961,012 | e 1,000,000 | ..ccoovvrenne 1,000,000 [ ..oceoueeerrmerierins | vererveerrnissrienins | rereseersesinsinens | e | e 3.900 |...... 4.010 |JAJO.. | v 8,452 | ..cvvvnnn 44,909 |09/29/2017. | 10/15/2030.
98161V AD 2 | WORLD OMNI AUTO RECEIVABLES TR 18-A Ad.......ccoviviiiiiinnincienincinns | o . 2| 1FE 2,249,634 |..101.102 | .............2,274,813 | ........ 2,250,000 2,249,804 90 [ v | e [ s 2.730 |...... 2.730 |MON... 161,425 | 01/30/2018. | 02/15/2024.
01448P  AJ 1 |ALESCO PREFERRED FUNDING Il B......covvvumrirrireeimiinerierieeerseesseiseriens | ceveens Df | A2 0 9272 [ L2757 | 17,898 | 65,044 | ....... 9,272 11.310 | JAJO.. 04/19/2004. | 04/25/2034.
014480 AB 7 |ALESCO PREFERRED FUNDING LTD Vl....ovvuuivriririereirneinericsiesesseesseines | ceves D 34,938 11.500 | MJSD. | oo [ v 12/08/2004. | 12/23/2034.
4B65IN  AA 2 [JOL AIR 191 Aot nsnsnes | sevenes D|.. ..100.912 936,986 (93) [ oo | e | s 3.967 |...... 3.960 | MON... 05/17/2019. | 04/15/2044.
784309  AA 4 | S-JETS LIMITED 17-1 Auioiiiiiiisiiseiissiissnsens s ssssssnsssssssnsenes | senenes D|. ..100.234 | .... 811,843 (G2 T TR p 3.967 |...... 3.960 | MON... . . 08/14/2017. | 08/15/2042.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..............ccoceniiencs XXX | s 37,193,551 [ .o 37,594,856 | ........... 36,656,994 [ .o 0 2,905 0 0 XXX XXX XXX | e 112,633 | ... 1,149,352 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... XXX | s 125,803,380 | ...co..ec 122,541,461 | ......... 121,514,561 | oo 0 ] s 47,736 0 0 XXX XXX XXX | s 676,848 | ..... 3,649,685 XXX XXX
Totals
7699999.  Total - ISSUET OBlIGAtIONS. ... ....veeiisiieiiiirieristiisiissie et ensennies | cvenniens 104,579,939 XXX | s 108,887,158 | ...cc..uce. 99,247,000 | ......... 102,526,280 | ....cccoovrrivninen0 [ i (436,463) 0 0 XXX XXX XXX | .. 1,103,399 | ..... 3,660,032 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. 49,750,413 XXX ....50,159,476 ...48,597,903 49,589,218 (236,988) 0 0 XXX XXX XXX ....133,996 | ..... 1,464,980 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities 20,952,144 XXX 21,424,899 ...20,627,764 | .. 20,866,469 0 [ (30,912) 0 0 XXX XXX XXX | 51,481 | 590,729 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ........cuvrvirrirerisessiiisirserienieeens 36,648,962 XXX | s 37,193,551 | oo 37,594,856 | .......... 36,656,994 | ..o 0 2,905 0 0 XXX XXX XXX | s 112,633 | ... 1,149,352 XXX XXX
8399999,  Grand Total - BONGS............ccouuuiiiiiiiiiiiiiiici e | i 211,931,458 XXX | 217,665,084 | .......... 206,067,523 | ........ 209,638,961 | ....ocvvvvvrrrires 0. (701,458) 0 0 XXX XXX XXX | ... 1,401,500 | ..... 6,865,093 XXX XXX
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Annual Statement for the year 2019 ofthe Safe Auto Insurance Company

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 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
Current Year's nation
F Rate per Unrealized Other-Than- Total Foreign and
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Admini
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in strative Date
CUSIP Identification Description Code | gn Shares per Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B./A.C.V. Symbol | Acquired

NONE




Annual Statement for the year 2019 ofthe Safe Auto Insurance Company

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 BJ/AC.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) inB.JA.C.V. Acquired | Designation
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
313374 10 5 [ FEDERAL HOME LOAN BANK - CINCINNATL....... ....689,500 | ........ 100.000 | ...ccceeerr.....689,500 | ...... 689,500 34466 | ..o [ | s | 01/03/2011.
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. 689,500 XXX | iin.689,500 | oo 689,500 | .o 34,466 0 0 XXX
9899999. Total Common and Preferred Stock............ccoevvevriecveiecceiiieeine 689,500 XXX [ 689,500 | o 689,500 | ..coovrrerrrieraes 34,466 0 [ o0 o0 | 0 XXX

cl3a
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Annual Statement for the year 2019 of the

Safe Auto Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

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

912828 YA 2 |US TREASURY N/B...... | | 08/28/2019........ BARCLAYS CAPITAL......cvuitiiiiiiiisiissinsiiesississssssssssssssssssseensseanes 1,002,191 | oo 1,000,000 571

0599999.  Total - BONAS = U.S. GOVEIMIMENT. ... vttt ess stttk eE £ fE1eEEeEE oL £eE SR e E S8 et 1,002,191 | oo 1,000,000 571
Bonds - U.S. States, Territories and P:

13063B BU 5 | CALIFORNIA ST 03/15/2019........ GOLDMAN SACHS................. 1,422,000 . 28,175

57582P  UE 8 | MASSACHUSETTS ST. 03/25/2019........ BANK OF AMERICA.. 615,335 ....500,000 6,517

1799999. Total - Bonds - U.S. States, TEITHOMES & POSSESSIONS...............c.iviiiueieeisieeiieiiieiiitesiesssesesssesssssssesesessess sessssessessesassessesssssssesssssesssessesssssssesssssessssessesssssessssessessssansessssssssssessessssansessesssssnsan 2,037,335 | oo 1,500,000 | .oooovvviiceeeece s 34,692
Bonds - U.S. Special e and Special A

3140FP  C9 8 |UMBS - POOL BE3695.... 05/30/2019........ SUNTRUST CAPITAL MARKETS........covvimrieineieierieiesesessesenssnnes 2,082,796 | ..o 2,038,833 2,379

314006 GJ 0 |UMBS - POOL BM2000 07/16/2019........ JP MORGAN SECURITIES INC 3,439,760 ....3,338,686 5,518

3140JA TS 7 |UMBS - POOL BM5960. 05/20/2019........ SUNTRUST CAPITAL MARKETS 3,098,203 3,000,000 | oooveriererriereee s 7,000

797400 FN 3 | SAN DIEGO CNTY CA REGL TRANSPR....... 03/27/2019........ CITIGROUP GLOBAL MARKETS........couiiuiimriiriienisisseiiessissssessssessssessisessesssesessssen 681,610 | ..o 500,000 | ..o 14,613

977100 EH 5 | WISCONSIN ST GEN FUND ANNUAL A 03/14/2019........ RW. BAIRD...cooiiiiiiisii i 502,435 ....500,000 6,884

3199999. Total - Bonds - U.S. Special REVENUE aNG SPECIAl ASSESSIMENES. ... ruutuuruuirstrsteseeersstteesssseessssseressseesetes | eesessessstesees a8 eeE 848118184k E £ 8 888t 9,804,804 9,377,519 | o 36,394
Bonds - Industrial and Mi:

05492 AV 4 |BARCLAYS COMMERCIAL MORTGAGE S 19-C5 A3............... 11/05/2019........ BARCLAYS CAPITAL......cvuiiiriniieiieireieiistiesinsiessssiesesissesesssieees 1,009,920 | ..o 1,000,000

05550M  AS 3 |BARCLAYS COMMERCIAL MORTGAGE S 19-C3 A3............... 05/17/2019........ BARCLAYS CAPITAL.....cooivimrimriiiieriinesienissessssisssissiessesessenns 2,019,866 ....2,000,000

06540B BC 2 |BANK 19-BN21 A4 09/27/2019. BANK OF AMERICA.. 1,009,985 .1,000,000

08162V AD 0 |BENCHMARK MORTGAGE TRUST 19-B10 A3............... 03/21/2019........ DEUTSCHE BANK .....cvuiitiiiiitireiieisis et 2,019,873 .....2,000,000

100743 AL 7 |BOSTON GAS COMPANY..... 07/24/12019........ MORGAN STANLEY & CO.....cocvvriiriicieiereiseesesiseesieenes 1,000,000 ....1,000,000

125896 BS 8 |CMS ENERGY CORP... 02/26/2019........ KEY BANC CAPITAL MARKETS 984,110 1,000,000 | ..o 1,246

20030N CA 7 |COMCAST CORP 02/26/2019........ WELLS FARGO FINANCIAL.......coooivirrirriierinriierierisseissies 483,370 569

20268) AD 5 |COMMONSPIRIT HEALTH.... 08/07/2019. CITIGROUP GLOBAL MARKETS 1,000,000

233046 AL 5 |DB MASTER FINANCE LLC 19-1A A23. 03/20/2019........ GUGGENHEIM CAPITAL MARKETS......c.ovviveriiieririsereninines 1,000,000

254687  FL 5 |WALT DISNEY COMPANY/THE.... 09/03/2019........ JP MORGAN SECURITIES INC 985,170 .

38141G  XE 9 | GOLDMAN SACHS GROUP INC... 02/28/2019........ JP MORGAN SECURITIES INC 501,115 ....500,000 705

46647P AP 1 |JPMORGAN CHASE & CO 02/28/2019........ MARKETAXESS........cooriiininirieiiesisssiessesessesesssssiesienes 1,006,100 21,000,000 | oo 12,951

55446M  AA 5 [MACHI19-1A.. 10/04/2019 MIZUHO SECURITIES USALLC..... 999,967 .1,000,000

57629W CG 3 | MASSMUTUAL GLOBAL FUNDIN. 02/26/2019........ DEUTSCHE BANK ..ottt ssen 1,958,580 2000:2,000,000 [ oo 7,703

59217G  CK 3 |MET LIFE GLOB FUNDING I.... 02/26/2019........ WELLS FARGO FINANCIAL........covviererinrirernrineereriersesenerenes 1,922,260 ....2,000,000 26,500

595620 AT 2 | MIDAMERICAN ENERGY CO......covviiiiiieiiiiirinieissiesenissiessssssssssenes 10/10/2019........ BANK OF AMERICA.. 1,105,080 1,000,000

64830C  AA 3 |NEW RESIDENTIAL MORTGAGE LOAN 19-1A A1 01/09/2019........ JP MORGAN SECURITIES INC.......ccovvremrriirirrirrirriisisinerienieneseeens 2,007,214 ....2,000,000 8,889

654106  AF 0 |NIKEINC 01/03/2019........ CITIGROUP GLOBAL MARKETS.........coeiiiimieiiierinsitiesissisesisise s ssesiseseesses 924,400 1,000,000 | ..o 4,354

69353R  FL 7 [PNC BANK NA......coriiiiinineiinsiessieesiseeenssines 03/05/2019........ BANK OF AMERICA.. 1,015,130 | oo 1,000,000 8,653

713448 DN 5 |PEPSICOINC.......ccccoovvrvririranee 01/03/2019........ CITIGROUP GLOBAL MARKETS.........ccevierriiiierinsiieesissieeseese s ssssesesssssssesessenssnses 923,370 ....1,000,000 6,003

740816  AH 6 |PRES & FELLOWS OF HARVAR.......cccovviiiriiieriseieiesiseiesisssesssnienes 03/25/2019........ BANK OF AMERICA.. 1,810,260 1,500,000 | . 32,906

81747TM AT 6 | SEQUOIA MORTGAGE TRUST 19-CH1 A19....... R 02/21/2019........ WELLS FARGO FINANCIAL........covviireinriernisrieeieerseienienes 1,015,886 ....1,000,000 3,375

827304  AA 4 |PROJECT SILVER 19-T A...comiiiiinicenicesieseeessiesie e 06/27/2019........ DEUTSCHE BANK ..ottt 999,997 1,000,000

828807 CS 4 | SIMON PROPERTY GROUP LP........corvririrerriiieinrinsississisissnienns 02/28/2019........ MARKETAXESS.......cooiieriiieiniisissisisssssiessesssiessssssssssenes 1,005,150 | ..o 1,000,000 | oo 14,344

85573L  AA 9 | STARTLTD 19-T Avoieeeee s | sesenisenienins 04/12/12019........ DEUTSCHE BANK ...ttt 999,955 .1,000,000

89177B  AA 3 | TOWD POINT MORTGAGE TRUST 19-1 A1 01/24/12019........ BANK OF AMERICA.. 496,955 +2.500,000 [ .o 1,563

891788  AB 0 | TOWD POINT MORTGAGE TRUST 19-4 A2 11/04/2019........ BANK OF AMERICA.. 1,523,888 ....1,500,000 5,010

90276Y AH 6 |UBS COMMERCIAL MORTGAGE TRUST 19-C16 AS 03/27/2019........ UBS SECURITIES LLC.....cooviiiiiriiicieiieisciressiseieeiniees 1,384,319 1,344,000 2,177

92349G  AA 9 |VERIZON OWNER TRUST 19-B A1A ..o 06/04/2019........ MITSUBISHI UFJ SECURITIES USA INC 1,999,860 ....2,000,000

00913R  AF 3 |AIR LIQUIDE FINANCE D 09/05/2019. HSBC SECURITIES USAINC.. 990,080 .1,000,000

05574L  FY 9 | BNP PARIBAS/BNP US MTN.....ovuiiiiiiieiiiiiieiisisessisisssie st sssenssnenes D 03/07/2019........ PARIBAS CORPORATION 1,009,230 722

25243Y BB 4 | DIAGEQ CAPITAL PLC.......coiiiieineireierineieeiseneesssiesesissiessessssesessenaes D 09/30/2019........ DEUTSCHE BANK ...ttt snees 495,480
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Annual Statement for the year 2019 ofthe Safe Auto Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
404280 BS 7 |HSBC HOLDINGS PLC D 02/28/2019........ MARKETAXESS 1,010,430
46651IN  AA 2 |JOLAIR19-1A D 05/17/2019........ GOLDMAN SACHS............... 999,999
3899999. Total - Bonds - Industrial and Miscellaneous.. 39,616,999
8399997. Total - BONAS = Part 3. ..ot 52,461,329
8399999, Total - BONS.......ovuiiiiiiiiiciiiiisisisnsreiss s 52,461,329
9999999. Total - Bonds, Preferred and Common Stocks 52,461,329




Annual Statement for the year 2019 ofthe Safe Auto Insurance Company

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

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
& 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
361780 UW 1 | GOVERNMENT NATL MTG ASSOC I #ABT797... | . | 02/26/2019. | VARIOUS..c.cccosvvsvvsvssvsssvssvssmsssns | 41817 | o 440,106 | ....... 473,389 | oo 463,446 | ..... (55) 1553 T R 463,391 | v | e (21,574) | e (21,574 | ..o 3,714 | 11/20/2042.
36179R 7). 2 | GOVERNMENT NATL MTG ASSOC II #MA597... ... | 12/01/2019. | PAYDOWN.covsvvvsvsvsvssvsesnsons | | e, 180,421 | oo 180,421 | oo 190,570 | 1ovrveren 181,327 |...... (905) (L) | Y B 180,421 | coovrvrrveses | rsrssnnsinns | cvvsersirsenn0 | v 3,754 | 04/20/2046.
36179R XD 6 |GOVERNMENT NATL MTG ASSOC Il #MA3376.. |.. | 12/01/2019. | PAYDOWN.... 212,433 212433 223,054 | oo 213418 |...... (985) (985) 212433 | o | s | o0 [ 4,472 | 0112012046
361795 B8 9 | GOVERNMENT NATL MTG ASSOC II #MA3663.. | .. | 12/01/2019. | PAYDOWN....oovsivvrsvvssisnssssssisssns creeronB37TT6 | s B3,TT6 | ... 57,354 | .. 64,148 |.... (372) (372) X1 2 PR DTN IR ) I DO 1,326 | 05/20/2046.
36179S  JS 7 | GOVERNMENT NATL MTG ASSOC |1 #MA3873.. | .. | 12/01/2019. | PAYDOWN.... 259,094 259,094 | ........ 271,017 | o 260,140 | cocvvvverirns | e (1,045) (1,045) | oo | e 259,004 | .occvcccescnn [ o | o0 | v 4,639 | 08/20/2046.
36179T  Z5 7 | GOVERNMENT NATL MTG ASSOC Il #MAS5264.. | . | 12/01/2019. | PAYDOWN.... oo 147,356 147,356 150,683 47,906 | ... (550) (550) e AT356 | | oo | 0 | 3,914 | 0612012048,
36296U  SY 7 | GOVERNMENT NATL MTG ASSOC #701735...... |.. | 12/17/2019. | VARIOUS e 791,124 | ....... 738,070 | .........753,203 | . 753,293 [ v | s (6,136) (6,136) oo TATAET | s [ 2000 43,966 | ........ 43,966 | ...... 31,392 | 03/15/2039.
36297 TV 6 | GOVERNMENT NATL MTG ASSOC #713464...... | .. | 12/01/2019. | PAYDOWN...oocsvvsvsvsssvsvsvssssesnss | i | e 27,238 | o 27,238 | o 28,072 | .. 27,340 |...... (102) (102) | v | e 27,238 | e | s | om0 | 813 | 06/15/2039.
38373A D9 4 |GOVERNMENT NATIONAL MORTGAGE A 09 69 | .. | 12/01/2019. | PAYDOWN....
v e e 55,255 | oo 55,255 | oo 55,920 | . 55,311 [ (56) (56) | v | v 55,255 5 N (P 1,213 | 08/20/2039.
0599999 Total - Bonds - U.S. GOVEIMMENL.......vvrroirrressssrnssssssrsssssnssssininins | evssisssssssisssss s || 2178514 | ....... 2123749 | ...... 2213,352 | .. 2,166,329 | cooooooced 0. (10,208) | ........... 0 | (10,208) | ..oo.......... 0. 2156121 | oo 0. 22,392 | ........ 22392 |...... 55237 | XXX
Bonds - All Other Government
302168 HB 1 |EXPORT DEVELOPMNT CANADA 1201712019, | VARIOUS ..o | s | e 2,001,823 | ......2,000,000 | ...... 1,998,900 | .o 1,999,387 | ... 458 458 || 1,999,844 | s | 1,979 | e 1,979 | ......56,158 | 02110/2020.
1099999, Total - Bonds - All Other GOVEIMMENL.......c.vvsvss e vttt sty vt | 2,001,823 | ....... 2,000,000 | ...... 1,998,900 | ........ 1,999,387 | oo 0 458 0 458 0] s 1,999,844 | .o 0 | 1,979 | o 1,979 | ...... 56,158 | XXX
Bonds - U.S. States, Territories and Possessions
25476F UE 6 |DIST OF COLUMBIA [ 01/0472019. [RBC CAPITAL MARKETS o] | 588,075 | ........500,000 | .......597.770 | ... 584008 | oo ) ot oo 49 o 583,860 || 4215 | 4215 | 2,500 | 06/01/2032.
57582P SU 5 |MASSACHUSETTS ST... . | | 07/01/2019. | PREREFUNDED . 100,000 | 1o 100,000 | oo 416,984 | o 101,950 || ooo1.950) o o 1.850) oo o 200,000 | 0 5,000 | 07/01/2026.
594610 3M 7 |MICHIGAN ST .. | 05/01/2019. | PREREFUNDED ) 100,000 | . . . . . . . - Ol 2,750 | 11/01/2025.
882722 JY 8 |TEXASST......... | 10/01/2018. | PREREFUNDED. .. coscvssvssvvssvssvssnss | | 100,000 | ......... 100,000 | ......... 112,858 | oo 103,113 oo | B M3) [ | c(3113) | | e 100,000 | oo | oo | o [ - 5,333 | 10/01/2021.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.........vvvivivss vttt |, 888,075 | ... 800,000 | ... 940,798 | o 890584 | ..orvenn0 | oo (6725) | o0 |ooinnn(6,725) |0 | 883,860 | ..o 0 e 4215 | o 4215 | ....15,583 | XXX
Bonds - U.S. Political Subdivisions of States
005482 3K 8 |ADAMS & ARAPAHOE CNTYSCO JT S .]01/04/2019. | CABRERA CAPITAL MARKETS.. 353691 | . 300,000 | .o 361662 | 35192 i) <=V o 351813 oo on1878 | 1878 | 1,500 | 12/01/2030.

.1 09/15/2019. | MATURITY

108151 U3 3 |BRIDGEPORT CT, o cooe125,000 125,000 136,300 | cooovvv 127,368 125,000 | coooeeeeeeeeeeeeees | e | o0 | e 5,866 | 09/15/2019.
720390 ZM 8 |PIERCE CNTY WA SCH DIST #3 PUY............. .| 04/09/2019. | HILLTOP SECURITIES.......oorserecrccrrree 599340 | oo 500,000 | ......604,495 | .. 588 949 586,312 |00 13,028 | 13,028 | 9,028 | 12/01/2031.
876315 VT 6 |TARRANT CNTY TX.. wo |+ | 12117/2019. | MESIROW FINANCIAL INC. N O B 715,120 | ......... 700,000 | ......... 808,297 | voovocereee 719401 | oo | eeeens(12,083) | o | evereeee(12,083) [ e | o 707,318 | oo | eeeerenT,802 | e 7,802 | e 49,972 | 07/15/2025.
876315 VU 3 |TARRANT CNTY TX... w |+ | 1211712019, | BARCLAYS CAPITAL...oovovvvssvmssineens | | 1910916 | ...... 1,870,000 | ...... 2,145,806 1,888,701 | v | 22215 | 22215 | 133,497 | 07/15/2026.
2499999. Total - Bonds - U.S. Political Subdivisions of States...............ccccuurviiiiins wovvviiinisiiiiiiisiisisssssisssssssssssssssni | 3,704,067 | ....... 3,495,000 | ....... 4,056,560 3,659,144 | ..o | ...44,923 | ... 44,923 | ..... 199,863 XXX
Bonds - U.S. Special Revenue and Special Assessment
25477G EB 7 |DIST OF COLUMBIA INCOME TAX SE............... [ 04/09/2019. JMORGAN STANLEY & CO......................

117,765 12/01/2026.

29508R JT 4 |ERIE CNTY NY FISCAL STABILITYA .| 04/09/2019. | HUTCHINSON SHOCKLEY. . 09/01/2032.
3128PP 5E 9 |FEDERAL HOME LN MTG CORP #J10845 [ 1200172019, | PAYDOWN....c...cocovvmmvvvmrsvenssvesssoenss || 0986 | 0286 | 0545 | oo 8322 | o 038 il 3 i 0286 i . . ..228 | 10/01/2024.
312964 E9 6 |FEDERAL HOME LN MTG CORP #B11960.......... |.. | 01/01/2019. | MATURITY.... R — 0. .| 01/01/2019.
31306X 2B 8 |FEDERAL HOME LN MTG CORP #J20770... .| 02/26/2019. | VARIOUS 788179 | oo | oo (1,908 o e (190) | o | o 786,276 | o | (32,098) 10/01/2027.
31307B 6T 2 |FEDERAL HOME LN MTG CORP #J23582 | 02126/2019. [VARIOUS....ooocccrivssriesne | | geagag | geapas | ggaoen | 766,244 (11,015) 05/01/2028.
3131X6 NQ 9 |UMBS - POOL ZK3099 ... | .| 12/01/2019. | PAYDOWN 85.185 04/01/2026.
3131XJ NS 7 |UMBS-POOL ZL3101.... .. | .. [12101/2019. | PAYDOWN.... 12358 | 123540 | 124332 | 123,602 05/01/2042.
31320K W8 3 |UMBS - POOL ZA2471 | 1210112019, | PAYDOWN.....covovsvrscnsvsscssiiess || 657.128 672220 | o 658,600 09/01/2037.
31329M UV 0 [UMBS - POOL ZA4196.... .| 12/01/2019. | PAYDOWN.... 205,844 205,844 215,074 | .............206,437 04/01/2043.
3132A5 AY 1 |UMBS - POOL 254523 - [ 12/01/2019. | PAYDOWN..... L R 372,577 | oo 372,577 375,629 | covov 372,826 07/01/2043.
3133EG CZ 6 |FEDERAL FARM CREDIT BANK .. | ..|06/06/2019. | MATURITY.... 195,000 195,000 195,000 06/06/2019.
3136A5 DW 3 |FANNIE MAE 1236 BV..ooccoceovorroreomscerrornne 1210172019, | PAYDOWN. ...ooc oo

....43,246 07/25/2039.

....43,790
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3136AF EC 4 [FANNIEMAE 1372 NA.....ccooocrvvimmrrreririrensriiiieens .. [12/01/2019. [ PAYDOWN........ooirrrerriieririererieceiienens . 188832 | 188,832 | 189,643 | 188913 | (81) (81) 08/25/2042.
3136AG VN 9 |FANNIE MAE 13 100 PK .. [ 12/01/2019. | PAYDOWN... L . 39,928 | .or39,928 | oo 1,675 | oo 40,080 | ....... (152) (152) 03/25/2043.
3137A3 RL 5 |FREDDIE MAC 3782 PG. .. | 06/01/2019. | PAYDOWN... 47,645 | oo AT,645 | e 48732 | o ATT29 (84) (84) 11/15/2028.
3137A5 X2 5 |FREDDIE MAC 3786 WE.... ..| 01/01/2019. | PAYDOWN... 11,824 1828 | o 0 12/15/2028.
3137B8 F5 1 |FREDDIE MAC 4302 PA .. [ 12/01/2019. | PAYDOWN... 68,731 69,150 |....... (419) (419) 12/15/2043.
3137B8 JF 5 |FREDDIE MAC 4315 KP .. [ 12/01/2019. | PAYDOWN... 92 491 92,768 |....... (@17) (277) 08/15/2041.
3137BD GP 5 |FREDDIE MAC 4392 AC........ccoovvimmmiiinriiinniianens + [12/01/2019. | PAYDOWN......covovvnnvinmsnnnvnssssenissssss [ 125,400 | ... 125,400 | o0 130,260 | wooooronenene. 126,293 | ....... (893) (893) 07/15/2037.
3137FE  BP 4 |FHLMC MULTIFAMILY STRUCTURED P -K072 |.. | 12/01/2019. | VARIOUS

AL e 562,372 | ......... 551,270 | ......... 562,293 | ... 559,969 |....... (174 ) S IS LTSI 2 N 2,960 | .......... 2,960 |......... 7,069 | 11/25/2027.

3138A3 DM 6 |UMBS - POOL AH1907... .. [ 12/01/2019. | PAYDOWN... . 99,756 99,756 | ... 103,887 100,668 | ....... (912) 03/01/2026.
3138A6 ZQ 6 |UMBS - POOL AH5250... .. [ 12/01/2019. | PAYDOWN... 26,317 126317 | ........131,548 126,959 | ....... (641) 03/01/2026.
3138ER  6Q 8 |UMBS - POOL AL987S.... - | 11/25/2019. | VARIOUS 425528 416,630 | .......... 426,134 | oo 825,867 | e, (1,416) 02/01/2037.
3138MF P76 |UMBS - POOL AQ0445... .. 1210172019, | PAYDOWN........ooooiersmnennenvvvviisssssssneen |l 60414 | o 60414 | 63,213 | ... 60,282 |....... (168) 10/01/2042.
3138MG LE 3 |UMBS - POOL AQ1224... [ 12/01/2019. | PAYDOWN... 126257 | o 126257 | oo 132136 | oo 126542 | ... (285) 11/01/2042.
3138MK  5J 1 |UMBS - POOL AQ4448 .. [ 12/01/2019. | PAYDOWN... 297,558 297,558 | .......... 312,111 | ... 298,318 |....... (760) 11/01/2042.
3138YE 5V 5 |UMBS-POOL AY1759.... .. | 12/01/2019. | PAYDOWN... 109,075 | ........ 109,075 | ........ 11,274 | o 109,245 | ....... (170) 02/01/2045.
3138YW KA 4 |UMBS - POOL AZ4788.... .| 12/01/2019. | PAYDOWN... 258,882 258,882 | .......... 276,680 | ..o 261,058 | ..oooverrririr (2,176) 10/01/2045.
31397N  5G 6 |FANNIE MAE 09 38 AB... .. [12/01/2019. | PAYDOWN..........oovmmmmvvecmnmmncissncniiiinnen | L 06004 | o 96904 | . 102,960 | ... 97,944 | ....... (1,040) 06/25/2024.
31397U XA 2 |FANNIE MAE 1161 MG o [ 1200172019, | PAYDOWN. .ccccovvvvvcsrmmssrmsssimsssnees | | agaqag | agaqa7 | 164,276 | oo 155,408 | oo (1,271 07/25/2026.
31398C D4 7 |FREDDIE MAC 3527 DA. .+ 1210172019, | PAYDOWN....ccovvvvvnvsssnnnnrnvennmnssssssssnnnne [ 98905 | 28295 | 29,343 | ... 28,485 |....... (190) 04/15/2029.
3140FP C9 8 |UMBS - POOL BE3695.... .. [ 12/01/2019. | PAYDOWN... 206,307 206,307 (194) 06/01/2047.
3140GR QG 2 |UMBS - POOL BH3154... | 0410972018, | VARIOUS.....oovovvesvvessvsnsssssessssessne | 3,887,459 | ... 3,783,215 (8,378) 07/01/2047.
31406 GJ 0 |UMBS-POOL BM2000... .. [ 12/01/2019. | PAYDOWN . . 319,076 | ........ 319,076 (383) 0 05/01/2047.
3140JA TS 7 |UMBS - POOL BM5960... .. [ 12/01/2019. | PAYDOWN... 577,595 | .......... 577,595 (1,490) 0 08/01/2048.
31410L UV 2 |UMBS-POOL 89079%.... .. [ 12/01/2019. | PAYDOWN... 223,760 223760 (336) 0 12/01/2045.
314184 MW 5 |UMBS - POOL MA1272 | 1210172019, | PAYDOWN......oocvvevnscrssrmssmsersins | 60383 | .o 60383 (1) 0 12/01/2042.
314188 5D 4 |UMBS - POOL MA2643... - 12/01/2019.| PAYDOWN... 389,940 | ......... 389,940 | ......... 406,269 | .............391,350 | ..oovoiiiirorirns (1,410) 0 06/01/2036.
31418C PM 0 |UMBS - POOL MA3127... .. [ 12/01/2019. | PAYDOWN... 269.407 269,407 | ........276,542 | oc00..... 270,113 | ....... (706) 0 09/01/2037.
31418C WW 0 |[UMBS - POOL MA3360 .. [12/01/2019. | PAYDOWN..........ooonmmvvesnenvisesnsssiiisnnns | 69,672 | oo 69,672 | covvrrn 69,976 | oo 89,707 | ... (35) 0 05/01/2038.
353590 HT 2 |FRANKLIN IN CMNTY MULTI-SCH BL... .. | 02/26/2019. | RBC CAPITAL MARKETS.... [ T B 278,678 | ...... 250,000 | ....... 275313 | .... 268,206 |....... (372) - 10,844 | oo 10,844 07/15/2026.
491501 CX 8 |KENTUCKY ST MUNI PWR AGY PWRS............ .| 12117/2019. | JANNEY MONTGOMERY SCOTT.......... 205.664 200,000 | oo 228702 | oo 207165 | oo (4,104) o 2603 | o 2,603 09/01/2026.
57583R 5N 1 |MASSACHUSETTS ST DEV FIN AGY R .. [ 12/17/2019. | STERN BROTHERS & COMPANY 257,928 250,000 | ......... 284,063 | oo 257,777 | oo (4,150) 10/15/2040.
576049 W4 8 |MASSACHUSETTS ST WTR RESOURCES .. | 02/26/2019. | SIEBERT BRANFORD. ..646,750 500,000 | ..........608,590 | ... 596,319 | ....... (978) 08/01/2031.
576051 SF 4 |MASSACHUSETTS ST WTR RESOURCES... .. | 01/04/2019. | RBC CAPITAL MARKETS.... . . 594,275 | ......... 500,000 | .......... 600,455 | coovoe... 586,285 |...... (148) 08/01/2031.
59259Y SD 2 |MET TRANSPRTN AUTH NY REVENUE .. | 02/26/2019. | UMB BANK NA A 337,044 | ......... 300,000 | ......... 347,697 (762) 11/15/2028.
592647 AX 9 |MET WASHINGTON DC ARPTS AUTHA... .| 02/26/2019. | PIPER SANDLER COMPANIES... 587,300 500.000 | ... 586,890 (1,277 10/01/2025.
59324P BL 2 |MIAMI BEACH FL STORMWTR REVENU.. .. | 06/12/2019. | GREAT PACIFIC SECURITIES 106,313 | wooooo. 100,000 | ......... 113,567 (1,164) 09/01/2029.
64971W MW 7 |NEW YORK CITY NY TRANSITIONAL .. | 02/26/2019. | FIFTH THIRD SECURITIES INC.. ..574,485 500,000 | ..........586,020 (1,370) 08/01/2029.
650009 G2 3 |NEW YORK ST THRUWAY AUTH .. | 02/26/2019. | WEDBUSH MORGAN . . 575,845 500,000 | ........ 597,940 (1,520) 01/01/2029.
650035 3T 3 |NEW YORK ST URBAN DEV CORP REV... .. | 01/04/2019. | MORGAN STANLEY & CO. I T 591,215 | oo 500,000 | ......... 595,875 (146) 03/15/2030.
751073 HD 2 |RALEIGH DURHAM NC ARPT AUTH AR... .| 12/17/2019. | MORGAN STANLEY & CO... 253415 250000 | ..o 287,378 (4,948) . 05/01/2028.
795560 DE 8 |SALT LAKE & SANDY UT MET WTRD - | 04/08/2019. | WELLS FARGO FINANCIAL....oovoccceemeecc | i | 4,181,789 | ....... 4,150,000 | ...... 4,503,082 | e 171,539 | oo | eein(11,846) | oo | e (11,846) | covvvoeccccerens | v 159,692 | oo | e 07/01/2030.
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83755L VB 9 |SOUTH DAKOTA ST BLDG AUTH REVE............. .. | 02/26/2019. [ HUTCHINSON SHOCKLEY..........ccccooeuuee ) 574,070 | ... 500,000 | ......... 585,875 TIRTE))| NN OO 1<) A I O 24773 24,773 6,042 |06/01/2028.
875124 HC 6 |TAMPABAY FL WTR REGL WTR SPLY.... .| 04/09/2019. | SWBC CAPITAL MARKETS GROUP....... . 188,581 | ......... 180,000 | ......... 209,221 (1,566) 4,750 |10/01/2025.
875124 HD 4 |TAMPABAY FL WTR REGL WTR SPLY. .| 04/09/2019. | STIFEL-HANIFEN DIVIS.. N T B 73,235 | oo 70,000 | oo 81,364 (609) 1,847 | 10/01/2025.
95648X AZ 8 |WEST VIRGINIA ST ECON DEV AUTH .| | 04/09/2019. | HEADLANDS TECH GLOBAL MARKETS 298,000 250.000 | ... 300,025 (1,201) ..292.728 9,722 | 07/01/2030.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS............  coorvvviriiiniisiissssssssssssssssssssssssssnsins | 23217722 | ... 22,158,286 | ..... 23,947,712 | ... 21,961,384 | coocevrccricO | oo (71,673) | o [\ (71,673) 0 22,994,757 0 222,965 222,965 | ..... 518,019 XXX
Bonds - Industrial and Miscellaneous
00248P AP 1 |AVOCE CLOLTD 14-1AATR.....oovvvviirriiirriis .+ [ 06/13/2019. | VARIOUS........oovovvrivsniniisssenviisssnsinns | 1,928,347 | ....... 1,928,347 | ....... 1,928,347 | coovooo.... 1,928,347 | covvvoeeeeeveccrees | coeereeeereeeerrin 0 07/15/2026.
00817Y AN 8 |AETNAINC..... - | 03/15/2019. | MATURITY... . 100,000 | woovvee 100,000 | covvvver 99,538 | ... 99,978 | ..... 22 22 03/15/2019.
03063N AA 5 |AMERICOLD LLC TRUST 10 ARTA A1........cocvunee. .| 12/11/2019. | PAYDOWN... 117,235 | ... 117,235 | o, 117,235 | oo LR X LT I D 0 17, . 01/14/2029.
05607E  AA 3 |BXTRUST 17-IMC A .| 04/15/2019. | PAYDOWN.......occvvvvrnnnvinnnnnissssserissss [ 1,000,000 | .......1,000,000 | .......1,000,000 | ....r.veee.1,000,000 | vooorooevrrorreenns | eorereereerreeere 0 1,000,000 [ ..oovvenrreiens [ e | 0 [ s 11,879 | 10/15/2032.
07330N AL 9 |BRANCH BANKING & TRUST. .| 02/25/2019. | MARKETAXESS... 498,755 | .........500,000 | .......... 499,545 | .........499,945 | ... 24 24 | i | 499,969 | | e (1,214) | e (1,214) | 2,155 |05/10/2019.
118230 AJ 0 [BUCKEYE PARTNERS LP .| 05/21/2019. | STIFEL-HANIFEN DIVIS.. . . 761,250 | .........750,000 | ..........760,355 | ..............752,637 |....... (539) (539) 02/01/2021.
12189L AH 4 |BURLINGTN NORTH SANTAFE.... . | 02/25/2019. | MARKETAXESS I T 500,930 | .........500,000 | ..........533,070 | .............518,500 |....... (948) (948) 03/15/2022.
12433W AC 5 |BXTRUST 18-EXCL B.ooccccveoococreeescoreesn .| 04/15/2019. | PAYDOWN......c.ccocorccvvrmrrerroerrssrroern 92,613 92461 | ... 152 92,613 09/15/2037.
12479R  AE 7 |CAPITAL AUTOMOTIVE REIT 17-1A A2. - 121152019, | PAYDOWN......ovvvvvevnnnsnsnnnrvnnennsssssssees [l 48,718 | oo 48,718 | oo A8 TA6 | oo 18,688 | ....... 30 [ oo | oo 18,718 04/15/2047.
12624P  AE 5 |COMM MORTGAGE TRUST 12 CR3 A3. ..|.. 1 06/01/2019. | PAYDOWN... 4,085 (6) 4,079 10/15/2045.
126408  GT 4 |CSXCORP.......ioioieieicicscsrssssssssssssssssssssss .| 02125/2019. | MARKETAXESS..........ooooovvvvevssssssisn | L 504,835 | ........500,000 | o.o..... 538745 | oo 512,105 | ..oooovererererenens (R O — 510,932 10/30/2020.
12654P  AA 6 |CREDIT SUISSE MORTGAGE TRUST 18-RPL9 | .. | 12/01/2019. | PAYDOWN
AL e 166,205 | .......... 166,205 | .......... 166,438 | .......cc..... 166,254 | ....... (49) [GIS) ) SIS I 166,205 | ...oooovvercriins | cereriereiienenes | e 0 | 3,687 | 09/25/2057.
13057B  AD 2 |CALIFORNIA REPUBLIC AUTO RECEI 16-1 A4... | .. | 12/15/2019. | PAYDOWN... 290,103 290,103 | .......... 291,373 | ... 290,447 |...... (344) (344) 10/15/2021.
14313Y AD 0 |CARMAX AUTO OWNER TRUST 16 1 A4............ .. 02/28/2019. | TD SECURITIES........ooooooiicesmneeeviviiciens | 743408 | .o 750,000 | ......... 749,956 | oo 749,988 | ...... 2 2 06/15/2021.
172967 FT 3 |CITIGROUP INC - | 02125/2019. | WELLS FARGO FINANCIAL..ovvvevvese | ] 518,375 | oo 500,000 | ......... 538,430 | ...ooooens 520,722 | coovverersirens | o (1,019) (1,019) 01/14/2022.
17324D AQ 7 |CITIGROUP COMMERCIAL MORT 15 P1A1....... .. [ 12/01/2019. | PAYDOWN 141,268 141,266 | ooovooo 141, 1 09/15/2048.
19626N AE 3 |COLONY STARWOOD HOMES 16-2AC.............. .. | 06/17/2019. | PAYDOWN... 741,203 0 12/17/2033.
210717 AA 2 |CONSUMERS SECURITIZATION FUND 14 A A1.|.. | 11/01/2019. | PAYDOWN... L o 95,171 0 11/01/2020.
210717 AB 0 |CONSUMERS SECURITIZATION FUND 14 A A2. | .. | 11/01/2019. | PAYDOWN . A 7.969 0 11/01/2025.
22541Q 4C 3 |CREDIT SUISSE 1ST BOSTON 03 29 6A1 11/18. | .. | 12/01/2019. | VARIOUS 273 (1) 10/01/2030.
233046 AL 5 |DBMASTER FINANCE LLC 19-1AA23................ .. | 11/20/2019. | PAYDOWN 5.000 0 05/20/2049.
23305X AS 0 |DBUBS MORTGAGE TRUST 11 LC2A A1FL........ .. [ 12/10/2019. | PAYDOWN... 133,255 0 07/12/2044.
25755T AG 5 |DOMINOS PIZZA MASTER ISSUER LL 17-1A A2l | .. | 07/25/2019. | PAYDOWN... 3,750 0 07/25/2047.
257557 AJ 9 |DOMINOS PIZZA MASTER ISSUER LL 18-1A A2l | .. | 07/25/2019. | PAYDOWN 3.750 0 07/25/2048.
28415P AA 2 |ELARAHGV TIMESHARE ISSUER 16-A A .| 12/25/2019. | PAYDOWN... 63,960 98 04/25/2028.
28415P AB 0 |ELARAHGV TIMESHARE ISSUER 16-A B . | 12/25/2019. | PAYDOWN... 63,960 63.843 | ... 17 17 04/25/2028.
28416D AA 8 |ELARAHGV TIMESHARE ISSUER 17-A A. .| 12/25/2019. | PAYDOWN... 105,991 | ......... 105,991 | ..........105,982 | orvrr.... 105,831 |....... 160 160 03/25/2030.
29336U AA 5 |ENLINK MIDSTREAM PARTNER e[ | 04101/2018. | MATURITY... 500,000 | ......... 500,000 | ......... 499,250 | oo 496,875 3,086 39 3,125 04/01/2019.
30711X C2 8 |CONNECTICUT AVENUE SECURITIES 18-C02 |.. | 12/25/2019. | PAYDOWN........ceoorirmrirrirnrrririrsniernnis
ML | o 667,629 | ........ 667,629 | ... 667,629 | v 667,629 [ v | [P 867,620 | o | s | s 0|.....13.777 | 0812512030,
30711X JS 4 |CONNECTICUT AVENUE SECURITIES 17 C03 |.. | 12/25/2019. | PAYDOWN.........ovrrvemrriiirieinnrirereiienens
W | 146,145 | ........ 146,145 | ... 146,145 | .............. 146,145 | oo | e LV PR B 146,145 | oo | e | e 0 | 3,035 | 10/25/2029.
30711X NS 9 |CONNECTICUT AVENUE SECURITIES 17-C05 |.. | 12/25/2019. | PAYDOWN.........coocvvemriiririinerirereiienens
m 231,227 231,227 | ... 231,227 | oo 231,227 | e | e 0 [ s | e 231,227 | e [ e | e 0 | 4,209 |01/25/2030.
30711X QS 6 |CONNECTICUT AVENUE SECURITIES 17 C06 |.. | 12/25/2019. | PAYDOWN.........coovvviirrriirriireniisenienens
W i 441723 | ... 441723 | ... 441723 | 41723 | e | s LV OO A41723 | e e | s 0 | 8,829 | 02/25/2030.




€via

Annual Statement for the year 2019 ofthe Safe Auto Insurance Company

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
30711X X2 5 |CONNECTICUT AVENUE SECURITIES 18 C05 | .. | 12/25/2019. | PAYDOWN.......c.coorirmrriirerirircinrirerenis
wee b e | 00531840 | 531,840 | o 531,840 0 01/25/2031.
34417Q AA 6 |FOCUS BRANDS FUNDING LLC 18-1 A2............ .| 1073012019, | PAYDOWN. ..o 0l 0000 | 10,000 0 10/30/2048.
34528Q EN 0 |FORD CREDIT FLOORPLAN MASTER 16 1 A1... | .. | 02/15/2019. [ PAYDOWN........cccovverrrieiiieieiieieieissienens e 1.250.000 | 1250000 | 1,249,655 14 02/15/2021.
36249K AA 8 | GS MORTGAGE SECURITIES TRUST 10 C1 A, .. | 12001/2019. | PAYDOWN..occoocmmssmmisimmoees | | 415268 | .. 115268 | . 118,724 (337) 08/10/2043.
36966R 7A 8 | GENERAL ELECTRIC CO...oocooroocccr .| 07/18/2019. | MORGAN STANLEY & CO... 152,456 (1.278) 071512023,
370334 CD 4 |GENERAL MILLS INC .. [ 03/13/2019. | MARKETAXESS............cooovvvvvevammcrrciines | | 1005170 | ......1.000.000 | wco.... 999,860 9 04/16/2021.
38141G VT 8 |GOLDMAN SACHS GROUP INC.... .| 021252019, | WELLS FARGO FINANCIAL. 499,430 | o 500000 | oo 498610 74 04125/2019.
437303 AA 8 |HOME PARTNERS OF AMERICA TRUST 16-2 A. | .. | 10/17/2019. | PAYDOWN 409,422 | ... 409,422 | ... 406,276 | ... . 34 10/17/2033.
43815H AC 1 |HONDA AUTO RECEIVABLES OWNER T 18-3 A3) .. | 02/28/2019. | JP MORGAN SECURITIES INC....ccoooeeee| | 501,660 | ......... 500,000 | .......... 499,931 | oo 499,942 | ... 8 6 08/22/2022.
46625H HZ 6 |JPMORGAN CHASE & CO..oovrvrcr .. | 0212512019, | MARKETAXESS 258,343 250,000 269700 | ..........261534 | .. (740) (740) 05/10/2021.
46625H QJ 2 | JPMORGAN CHASE & CO.....ccovvvverrrrieirerncinennns .. 102/25/2019. | GOLDMAN SACHS........oovoivvvivviiacens | 495390 | ..o, 500,000 | ......... 499,625 | coovo... 499,832 ... 12 12 03/01/2021.
46639E AE 1 |JP MORGAN CHASE COMMERCIAL 12 LC9 A5.. | .. | 11/01/2019. | PAYDOWN N 307264 | oo 307264 | oo 310288 307548 | ... (283) (283) 191152047,
46649V  AG 6 |JP MORGAN CHASE COMMERCIAL MOR 18- .1 12/15/2019. | PAYDOWN..........ooirrrerieieiiieseieiecinaens
Las L e 101,429 | ........101,429 | ........ 101,429 | o 101,429 [ s | o 0 06/1512032.
50543L AA 0 |LABRADOR AVIATION FINANCE LTD 16-1A A1.. | . [ 12/15/2019. | PAYDOWN. ... 62500 | . 62500 | 61287 62204 | 206 206 0115/2042.
55446M  AA 5 IMACH T19-T At | 1211512019, | PAYDOWN oo | 13,021 | 113,021 | e 13,020 { oo [ o 17 17 10/15/2039.
55818H AU 2 [MADISON PARK FUNDING LTD 12-10A AR........ ..| 06/06/2019. | SECURITY CALLED BY ISSUER at
100.000 500,000 | ........ 500,000 | ........ 500,000 | 500,000 [ [ 0 01/2012029.
59166B AA 9 |METLIFE SECURITIZATION TRUST 17-1AA....... .. 12/01/2019. [ PAYDOWN......oovvrrrriniireririnrienierreinene . 133,206 133,206 | ..ooooo. 134,590 | ............133,333 | ... (127) (127) 04/25/2055.
64828F CQ 3 |NEW RESIDENTIAL MORTGAGE LOAN 18-4A .1 12/25/2019. | PAYDOWN.........ooverrieieieieieseeiecienaes
A1S 269,083 269,083 | .......... 269,083 | ..o 269,083 | ..o [ 0 | | e 269,083 | ..o | s | e ([ I 4,653 | 01/25/2048.
64829V 4 |NEW RESIDENTIAL MORTGAGE LOAN 18-RPL1 .. [ 12/01/2019. | PAYDOWN........cocrivmmriieririrrinrirernnins
A i 130,794 | oo 130,794 | . 129,978 | oo 130,722 | . 72 173 I B SV 70 N DO O 0| 2,860 | 12/25/2057.
64830C 3 |NEW RESIDENTIAL MORTGAGE LOAN 19-1A A1|.. [ 12/01/2019. | PAYDOWN........ccorivmrriireririrrenrirernnis
284,551 284,551 | ......... 285,577 | ... (102) (102) 09/25/2057.
65478U AE 9 |NISSAN AUTO RECEIVABLES OWNER 16 A A4. | .. | 02/28/2019. | JP MORGAN SECURITIES INC......cooooe| | 494,434 | oo 500,000 | .......... 499,877 5 5 07/15/2022.
66989H AD 0 [NOVARTIS CAPITAL CORP.......cocevvmriernrircrnnne .. 02/25/2019. | MORGAN STANLEY & CO... 509,945 | .......... 500,000 | ......... 560,185 | oo 516,111 | oo | o (1,887) (1,887) 04/24/2020.
68267L AA 6 | ONEMAIN FINANCIAL ISSUANCE TRU 17-1A A1 .. | 12/14/2019. | PAYDOWN ..188,580 188,580 188,559 155 155 09/14/2032.
68268F AA 8 |ONEMAIN FINANCIAL ISSUANCE TR 16 2AA.... |.. | 06/18/2019. | PAYDOWN... 128,830 | ......... 128,830 | .......... 128,808 3 3 03/20/2028.
743330 AA 9 |PROGRESS RESIDENTIAL TRUST 17-SFR1 A... | .. | 07/01/2019. | PAYDOWN... 293 293 223 | 203 0 08/17/2034.
79548K XP 8 | SALOMON BROTHERS MORTGAGE 97 HUD2 . 11210172019, | PAYDOWN.......cooovirerricireriinerneierenie
AWAC 3,986 3954 | ... ) 32 0712512024,
81746D AU 4 |SEQUOIA MORTGAGE TRUST 17-5 A19............. .. [12/01/2019. [PAYDOWN........ooovvviniinnissivissisiisnns | 67,554 ..67,828 67,583 |....... (29) L)) (TS DA 67,554 08/25/2047.
81746H BT 7 | SEQUOIA MORTGAGE TRUST 17-CH1 A20........ - 12/01/2019.| PAYDOWN... 220,957 220,957 | ... 222216 221,139 ... (183) T(E:K) ) S 220,957 08/25/2047.
81746Q AU 5 [SEQUOIA MORTGAGE TRUST 18-2 A19............. .. 112/01/2019. | PAYDOWN... 141,612 41612 | 141,545 L4607 | 5 5 02/25/2048.
81746X AU 0 |SEQUOIA MORTGAGE TRUST 17-3 A19... ..112/01/2019. | PAYDOWN... 49,810 | oo 48,931 59 59 04/25/2047.
817476 AU 6 |SEQUOIA MORTGAGE TRUST 18-5 A19... . [12101/2019. | PAYDOWN... 220530 | 1o 213,570 875 875 05/25/2048.
81747TM AT 6 | SEQUOIA MORTGAGE TRUST 19-CH1 A19........ .. [12/01/2019. | PAYDOWN.........ooormmvirmnnnvvivssnnsiiissnn | | 400463 | 422463 | ... A29174 | oo | e | e (1,503) (1,503) 03/25/2049.
82652X AA 4 |SIERRA RECEIVABLES FUNDING CO 16 1A A... | .. | 12/20/2019. | PAYDOWN... 53 53 03/21/2033.
82652Y AA 2 |SIERRA RECEIVABLES FUNDING CO 16-3AA.. |.. | 12/20/2019. | PAYDOWN... 106 106 10/20/2033.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vyvia

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
827304 AA 4 |PROJECT SILVER 19-T Ao 1271572019, [PAYDOWN oo 3205 | ... 3205 | .. .30 .. | 48 48 07/15/2044.
85573L  AA 9 |STARTLTD 191 Avcociiiieciniiisnrreeisesiniiieens .. [ 12/15/2019. | PAYDOWN... N T R 53,571 | corvrrern 53571 | e 53569 [ oo | crvenee 82 82 03/15/2044.
86212V  AD 6 |STORE MASTER FUNDING LLC 18-1AA1.......... | .. | 12/20/2019. | PAYDOWN... 20,661 20,619 |....... 42 42 10/20/2048.
86358R XZ 5 |STRUCTURED ASSET SECURITIES 02 AL1 A3.. |.. | 12/01/2019. | PAYDOWN... o N 1203 1191 | 12 12 02/25/2032.
86359A ME 0 |STRUCTURED ASSET SECURITIES 03 ALTA.... .. | 12/01/2019. [PAYDOWN.....oococomvvvrmvmmsisvimicsiees | [ 5,754 5536 | oo | oo 0 04/25/2031.
87266X AA 1 |TPG REAL ESTATE FINANCE 18-FL1 A............. .| 08/16/2019. | VARIOUS 971,042 071982 | 0 02/15/2035.
89173F AA 8 |TOWD POINT MORTGAGE TRUST 17-1 A1........ ..112/01/2019. | PAYDOWN... 130,443 130473 | ....... (30) (30) 10/25/2056.
89175V AA 1 | TOWD POINT MORTGAGE TRUST 18-2 A1........ |.. | 12/01/2019. | PAYDOWN... 158,185 | ......... 158,185 | ........ 157,671 158134 | ... 59 51 03/25/2058.
89176E  AA 8 | TOWD POINT MORTGAGE TRUST 18-1 Af........ [ 12/01/2019. | PAYDOWN... 161,681 | oo 161681 | oo 61577 | oo AG1672 | o 10 10 01/25/2058.
89176V AA 0 | TOWD POINT MORTGAGE TRUST 18-5 Af........ .| 12/01/2019. | PAYDOWN... 127,677 | oo 127,677 | . 125018 | oo 127,416 | ... 260 260 07/25/2058.
891778 AA 3 |TOWD POINT MORTGAGE TRUST 19-1 Af........ . [12/01/2019. | PAYDOWN... 62,794 | ..o 62,794 | covero 82411 | oo [ 27 27 03/25/2058.
89237K AE 3 |TOYOTA AUTO RECEIVABLES OWNER 16 A A4 | .. | 02/28/2019. | WELLS FARGO FINANCIAL. N 19085859 | ... 2,000,000 | ......1,999,967 | ........1.999.994 | ... 2 2 09/15/2021.
92211M AC 7 |VANTAGE DATA CENTERS ISSUER L 18-1 A2... | .. | 12/15/2019. | PAYDOWN | . 10,000 | oo 10,000 | ooererirsrnri10,000 | oo | e 0 02/16/2043.
92347X  AA 4 |VERIZON OWNER TRUST 16-1A A...coocccrrvrnns . 08/20/2019. | PAYDOWN. ..c..coovcvernversceesnensnens } ] 492,886 | .......492.886 | ... 492.803 6 01/20/2021.
92903 AA 7 |VORNADO DP LLC 10 VNO Af.. .| 12110/2019. | PAYDOWN 173,123 | v, 173,123 | o, 173,123 84 09/13/2028.
931142 CU 5 |WALMARTINC .| 02/25/2019. | MARKETAXESS... 1,013,490 | .....1,000,000 | ... 1,108,900 (2,236) 07/08/2020.
976656 CD 8 |WISC ELEC POWER.......cooovoeoeeseescoresssscnen .| 06/12/2019. | KEY BANC CAPITAL MARKETS.. 1011350 | ... 1,000,000 | ...... 1,032,870 (1,726) 09/15/2021.
983919 AG 6 |XILINXINC | 03/15/2019. | MATURITY. . . 500,000 | ...... 500,000 | ....... 497,385 113 ...500,000 03/15/2019.
404280 AK 5 |HSBC HOLDINGS PLC.....cccmmrrerrrrrrmcrrirnererneeens D|02/25/2019. | CITIGROUP GLOBAL MARKETS............ . . 1,041,450 | ....... 1,000,000 | ...... 1,188,300 (3,691) 1,051,500 04/05/2021.
46651N  AA 2 | JOLAIR 19-1 A 12/15/2019. | PAYDOWN 63,013 | ..ooc..... 63,013 | ..ooccc... 63,013 93 63,013 04/15/2044.
65557C AL 7 |NORDEA BANK AB. 02/25/2019. | MARKETAXESS... 000,000 1,016,900 (914) 04/04/2019.
784309 AA 4 |S-JETSLIMITED 17-1 A 12/15/2019. |[PAYDOWN.........oorvvnrieniiisnisvsssiiisnns | 09967 | 99,267 | coovvver 99,266 144 08/15/2042.
90261X HE 5 |UBSAG STAMFORD CT.... 02/25/2019. | UBS PAINEWEBBER... 499160 | o 500,000 | oo 506,300 | ... 500,924 ) (231) 08/14/2019,
91311Q AE 5 |UNITED UTILITIES PLC 02/01/2019. | MATURITY 100,000 | .....c.. 100,000 | ....oc.. 112,590 | e 100,195 ) (195) 100,000 | . . . 02/01/2019.
3899999, Total - Bonds - Industrial @Nnd MISCENIANEOUS............ccccccvvvreriiniisiiiiiirins i | 29923918 | ..... 29,822,420 | ... 30,397,780 | ......... 29,062,758 )1 I ] R (13,129) 0 29,987,431 0. (63,513)] ........ (63,513) ....471,708 XXX
8399997. Total - Bonds - Part4..... s | 61,914,119 | ....60,309,455 | .....63,555,102 | .........59,787,631 )| . ). 61,681,157 0]...232,91 | ....232,961 | ..1,316,568 | XXX
8399999, el I 61,914,119 | ....60,309,455 | .....63,555,102 | ........ 59,787,631 )| . ). 61,681,157 | oo 0]...232.961 | ..o 232,961 | 1,316,568 | XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS........c.covvcvvvrssciivrnsiiiins s | 61,914,119 XXX | 63,555,102 | ........ 59,787,631 ) ) 61,681,157 0|...232,961 | .....232,961 | 1,316,568 | XXX
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Sch.D -Pt. 5
NONE

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

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
JP MORGAN CHASE COLUMBUS, OH 10,866,611 | XXX
FEDERAL HOME LOAN BANK CINCINNATI, OH 121,184 | XXX
US BANK SAINT PAUL, MN...oooormiiviimmniiiniessesssessesseeessesssesssssssesssssssesssssnss | aeseesnns 72,166 | XXX
PITNEY BOWES NEENAH, Wh..oooorviriericssessscsseessssssesssssssssssssssssssssssssssssssssssssns. | sessessns 126,455 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 11,186,416 | XXX
0399999. Total Cash on Deposit XXX | XXX 0 0 11,186,416 | XXX
0599999. Total Cash XXX | XXX 0 0 11,186,416 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 8,464,569 |4. April 9,206,470 (7. July 5,242,799 | 10. October. 6,708,202
2. February. 4,924,241 | 5. May 2,315,912 | 8. August 4,987,784 | 11. November. 6,611,173
3. March 8,701,637 |6. June 4,025,020 |9. September. 7,414,807 | 12. December. 11,186,416
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2
CUSIP Description

3 4 5
Rate of Interest

Date Acquired

6

Maturity Date

7

Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 54 2 |FIRST AMER TREASURY OBLIG-Z.......cccccovvvvrnnes

2,072,663

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

2,072,663

All Other Money Market Mutual Funds

69351 15 7 |PNC GOVERNMENT MONEY MARK-IS........ccoiiiiiiieiiiicissss s | 29
8699999. Total - All Other Money Market Mutual FUNGS..............cuuiiiiriiiciecesiceieerissies s 29
8899999 Total-CashEquivalents s | 2,072,692 | oo ]
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas... 110,218 109,691
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada 249,353 256,727
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota. .
36.  Ohio... FOR THE BENEFIT OF ALL POLICYHOLDERS 2,002,159 2,076,875
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina.............ccceevveeereees SC|..
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia 299,052 306,188
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59. Total XXX XXX 2,002,159 2,076,875 658,623 672,606
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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