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Statement as of December 31, 2019 of the Medical Mutual of Ohio

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....... 76,060,407 | .... 33 .. .76,060,407 ...76,060,407 | .cooverrrenne 3.3
1.02 All Other GOVEIMMENTS.........c..eveererrereireiesineiesisesessesssssssssssssssnsess | covsseinesnns 4,000,000 | .cooovrrirrenne 0.2 [ 4,000,000 | .oooovvrrinienieniseiens [ e 4,000,000 | .coverirennn 0.2
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed............cceueveveeeeievcieiseiee s | cveevesienans 1,670,113 | o 01 [ 1,670,113 | oo [ e 1,670,113 | o 0.1
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed...........c.coveurvereenreneineieseeiseeseessesesssssssesons | ceveeies 555,028,265 | ............... 240 | .o 555,028,265 | ....ooevervierirrieninns | e 555,028,265 | ............... 24.0
1.06 Industrial and MiSCElANEOUS............cccrverrerreeeieeireieriseiseesesiieeins | cevreiines 535,422,108 | ............... 232 | 535,422,108 | ...ovvevierirrinrieninns | e 535,422,108 | ......cco...... 23.2
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.........cccccvevveevercerresiereveseesieeeessseeseenenns | 00 1,172,180,893 | .............50.8 | .......1,172,180,893 | ..ol [ 1,172,180,893 | ............... 50.8
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) ............. | ..o.o.c.. 270,602,623 | ....ccovvnvee M7 | 270,602,623
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [
3.04 Parent, Subsidiaries and Affiliates Other...........ccccocovvnenennencnennees [ corireins 141,029,277 | oo 6.1 | 141,029,277
3.05 MUtUal FUNGS.......ourivieiiciieiseiseie et ssseessessssssees [ oeviesines 35,149,742 | ....ccoeevenee. 15 | 35,149,742
3.06 Unit INvestMent TIUSES..........cocuriniurriineineernsineieeseineeensssseeens [ veevsnnenennsneneniennns | ovenerrnnenenend000 [
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks. 446,781,642 | .... ...446,781,642
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerireieineineisineneriesneinenns Lo | s 0.0 | v | (V1N I 0.0

4.05 Total Mortgage Loans

5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvveerneereiieeseeeerereseesenes | ceviveaenans 37,155,598 | ....ccooevnee. 16 [ 37,155,598 | ..oooeveieeeeiiccees | e 37,155,598 | .....cooevnee. 1.6
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..........coccvveurrernirnerncrncrnernerineinennennensensenssenseens | vevenennnnnnd 13,155,598 | i 1.6 [ e 37,155,598 | o0 [ 37,155,598 | ....ccovvvvnee. 1.6
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......cccouenmenrenninneeineennsnseenseenneesenns | cevvnnens 102,990,492 | ...cccovvvvnves 45 ... 102,990,492 |...coovvvverrinirneiinens | e 102,990,492 | ....coovvvvnnes 45
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccooenvnminncnncennennens | covvneene 258,116,136 | ...ocorvvennee 112 [ 258,116,136 | ...ovvrrvrrreereerecrrennes [ vevinenns 258,116,136 | ..cocorvvennee 11.2
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............| ...c...... 361,106,628 | .......cc.u.... 156 [ .o 361,106,628 | ..oovvevvereererren (0] 361,106,628 | .......cc...... 15.6
7. CONTACt LOBNS......couiiririeiierisrieisesissieissississessssesssssssssessssssessesssssssssessessss | sesssssessssssssssssssssnsnsss | sesssssessessnnes 0.0 | e | e (] I 0.0
8. Derivatives (SChedulE DB)........cc.covririnrrrininrnnieessessississessesessesssssssesns [ sesessesssssssessssessssssnsses | snsessessssenens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (Schedule BA)..........ccccooeeeeeeineiierinesssssssssieenes | covveienn 291,015,835 | ..ccoverenee. 126 ... 291,015,835 | .oooovveerecierireieninns | e 291,015,835 | ..ccooverenee 12.6
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 ASSES........iiiriieiisissi s esssesssennes | enees 2,308,240,5% |............ 1000 |....... 2,308,240,596 | ...oovoviiiiinn 0f... 2,308,240,596 |............. 100.0
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Statement as of December 31, 2019 of the Medical Mutual of Ohio

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 37,454,337
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 389,561 389,561
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
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb

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 688,300

8.2 Totals, Part 3, COIUMN ...ttt 688,300
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 37,155,598
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 37,155,598

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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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 254,665,541
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 5,783,396

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 65,634,060 71,417,456
Capitalized deferred interest and other:

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

3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
ACCTUAN OF GISCOUNT........evovevierieis it
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (31,889,586)

5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (31,889,586)
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes 633,948
Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e 3,811,524
Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st
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
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
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 291,015,835
Deduct total NONAAMIEA BMOUNLS. ..ottt
Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 291,015,835

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year... 1,517,555,232
Cost of bonds and stocks acquired, Part 3, Column 7 292,356,986
ACCTUAN OF GISCOUNT........evoveviereeseesesi s8R RS 1,103,488
Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 38,827,369
44  Part4, Column 11 (991,804) 37,835,565
Total gain (loss) on disposals, Part 4, Column 19........cc.cocvvvrinrnrernernennes 5,349,803
Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 225,591,329
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 4,672,282
Total foreign exchange change in book/adjusted carrying value:

8.1 Part1, Column 15..............

8.2 Part2, Section 1, Column 19.

8.3 Part 2, Section 2, Column 16.

8.4 Part4, Column 15 0
Deduct current year's other-than-temporary impairment recognized:

91 Part1, Column 14..............

9.2 Part2, Section 1, Column 17.

9.3 Part2, Section 2, Column 14. 4,366,580

94  Part4, Column 13 755,611 5,122,191
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........covireiriniinrinineeieeseeseeseese e esesseseseens 147,263
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10).......c.curiiuiiriiiiiiieieiese ittt nse s 1,618,962,535
Deduct total NONAAMIEA BMOUNLS. ..ot

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt 1,618,962,535
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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........ovuvevmerervces | crvrvvveverincrinnns 76,060,407 | ..ooovvvvrcrirrrenne 77,332,396 | ..ovvrvrerrircienne 76,374,714 | oo 75,619,055
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coovveiriris | covrerienreisriensenns 4,000,000 | .oooivrereienne, 3,999,980 | .o 4,000,000 | ..ovoreriirinians 4,000,000
4. TotalS. ..o | v 80,060,407 | ..ovovrveernenns 81,332,376 | oo 80,374,714 | oo 79,619,055
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 1,670,113 | oo 1,676,928 | ..ovoiviiereas 1,882,304 | oo 1,650,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... .555,028,265 559,313,334 557,752,988 | .................... 548,507,518
Industrial and Miscellaneous, 8. United States 498,450,018 512,912,265 .503,900,901 493,649,000
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 6,340,957 6,563,970 6,365,901 | coooonne 6,300,000
and Hybrid Securities (Unaffiliated) 10. Other Countries ...30,631,133 ...31,683,456 ...30,654,124 ...30,621,000
11. Totals......ccoocoe. 535,422,108 551,159,691 .540,920,926 530,570,000
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccmeemmmensssnnass | covvirericienns 1,172,180,893 | ..ooovvies 1,193,482,329 | ..o, 1,180,930,932 | ...ooovvvvens 1,160,346,573
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..........cocvverercreres | woervrnerenerinenes 295,464,451 | .oooovin 295,464,451 | ..o 240,402,508
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccoevvvereieiieieieiens | e 262,068 | ....ooovereririnan 262,068 | ....oooovreieirieiinnns 218,757
22. Other CoUNtriEs. ....ovvrerernrens | corrreesnessessennnens 10,025,846 | ...oovvveininnns 10,025,846 | ...coovvvvniinnnnes 7,095,606
23, TOtalS....ooeveeerreerreserisrnenenes | cvvesnnineinienes 305,752,365 | ...cooverrencninn: 305,752,365 | ...cocovrrreriniinn: 247,716,871
Parent, Subsidiaries and Affiliates 24, Totals.....coorieiicciceiiieen | e 141,029,277 | wovvvvverenas 141,029,277 | oo 193,125,104
25. Total Common Stocks......... | cccoovrrncieenncs 446,781,642 | ..oooovvvercrinnn 446,781,642 | ..ocoovvricinnn 440,841,975
26. Total StOCKS...ueeresmrsssssmsnsnans | covveiriiiencnies 446,781,642 | ..oooovvrcrnnnn 446,781,642 | ..ooovvvrivienn 440,841,975
27. Total Bonds and Stocks...... | ..ccccccveveene. 1,618,962,535 | ......cccooenns 1,640,263,971 | ..coovvvvrrnes 1,621,772,907

S104
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Statement as of December 31, 2019 of the Medical Mutual of Ohio

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 6.5
......................... 0.0
......................... 0.0

......................... 8.0
......................... 0.0
......................... 0.0

42,814,039

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.7

Totals

......................... 0.1

......................... 0.2

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
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Statement as of December 31, 2019 of the Medical Mutual of Ohio

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

10.7

Totals

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)
30,093,176 222,974,512 114,511,367 367,579,055 340,927,431 367,579,055
..6,673,893 |.. 132,825,685 | ... 28,343,475 |.. ..167,843,053 |... .193,392,964 |... 167,843,053 |....
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 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.
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Statement as of December 31, 2019 of the Medical Mutual of Ohio

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T (d).....139,631,576 |........... 616,461,307 |........... 235,682,967 1,004,337,840 . 1,004,337,840
6,673,893 |........... 132,825,685 |......c...... 28,343,475 167,843,053 . 167,843,053

11.8 Line 11.7asa % of Col. 7.........
12. Total Bonds Prior Year

........... 109,871,616 |...........506,067,111 | ...........313,585,508
..19,503,018 | ...........105,968,047 |.

............. 14,090,245 | ................413,913
67,921,899 |..

........... XXX o | 0. 944,028,393 | .o 83.0 | l...944,028,393
193,392,964

..193,392,964 |..

14,090,245 | .. ..413,913
w12 0.0

12.8 Line 12.7 as a % of Col. 9.
13. Total Publicly Traded Bonds

.................................................................................................. 139,631,576 |...........616,461,307 |...........235,682,967

............. 12,533,238 | ...................28,752

....6,673,893 |.......... 132,825,685 |............. 28,343,475
13,7 TOAIS. .o snntennes | creesennees 146,305,469 | ........... 749,286,992 |........... 264,026,442 | ............. 12,533,238 | covvvvriinne 28,752
13.8 Line 13.7 as a % of Col. 7..... . ...63.9 | ... LG
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occvvvvevec | covvveveveverenenene 125 | il 639 | o225 | 1.1
14, Total Privately Placed Bonds

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

......................... 0.0 crnrnernrnnneend0:0 | 0.0

(@) Includes §.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

(¢) 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.




Statement as of December 31, 2019 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......veceeeeeeceeicieiei ettt sstees | cereeseneneens 2,998,426 |............ 25,610,699 |............ 16,052,183 | ..voeeeeeieierineireies | eeveereereerneinemeesnnnnns | ceeneenee XX s [ e 44,661,308 | ....ooovvvvreennn 38 [ 56,675,096 | ...ccveverererineenen 5.0 [ i 44,661,308

1.02 Residential Mortgage-Backed Securities... 8,729,138 |. 17,203,340 |...
Commercial Mortgage-Backed SECUMLIES............covviienieiiniieniees | veesieeeeniee s JETR RN

4,596,873 |. .31,399,099

.33,867,845

.31,399,099 |.

80IS

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

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGALIONS........cvvreevieireieiteie et | seressesaees 21,738,398 | ............ 98,356,942 | ............ 26,980,721
5.02 Residential Mortgage-Backed Securities... 74,402,325 |..........185,426,819 | ... .60,426,760 |.
5.03 Commercial Mortgage-Backed Securities..... 62,888,995 | ... 13,115,063 |.

Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas RN

.......... 147,076,061
331,948,146

.......... 158,674,195
...275,484,623

.................................... 0
............ 96,140,723 |..........346,672,756 100,522,544 ..........555,028,265 .........506,848,246

. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUET OblIgAtioNS........cveevvrerieirriierisriseiessssiseeesesssssssssessssssssssssssessns | sesssssessns 36,767,069 | .......... 355,800,197 08 | N 534,320,395

), 9,0, CORON BRI 535,422

6.02 Residential Mortgage-Backed SECUMHES...........cccovvevreievrieiieierieieies [ e .
6.03 Commercial Mortgage-Backed Securities..... .
6.04 Other Loan-Backed and Structured SeCUMtIEs. .........covuvvvvrernrvriennins [evrsrieisisssiisiissnnns .
6.05 Totals

............ 36,767,069 |..........355,800,197

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt
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Statement as of December 31, 2019 of the Medical Mutual of Ohio

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type 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

10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year

Issuer Obligations
Residential Mortgage:

Line 11.08 as a % of

-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds

Col. 7.......

............ 63,174,006

.83,131,463 |.

.......... 483,767,838

............ 62,888,995

..202,630,159 | ...

.......... 185,887,746
165,023,633
............ 13,115,063

.......... 732,829,590
...363,347,245
............ 76,004,058

.......... 732,829,590
...363,347,245
............ 76,004,058

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year

Issuer Obligations
Residential Mortgage:

Ling 12.08 @58 % 0f COL 9.

-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

............ 78,791,895
............ 50,582,739

.......... 404,165,675
.......... 156,290,949
............ 51,578,534

.......... 272,421,891
............ 87,974,622
............ 21,110,894

.......... 755,379,461
.......... 309,352,468
............ 72,689,428

.......... 755,379,461
.......... 309,352,468
............ 72,689,428

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

ISSUET OBlIGAtIONS. ... s
-Backed Securities...........
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities
SVO Identified Funds

Residential Mortgage:

Affiliated Bank Loans

Unaffiliated Bank Loans.

Line 13.08 as a % of

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

Col. 7...

............ 63,174,006
............ 83,131,463

.......... 483,767,838
.......... 202,630,159

62,888,995 |...

.......... 185,887,746
............ 65,023,633

13,115,063 |.

.......... 732,829,590
.......... 363,347,245
.76,004,058

.......... 755,379,461
.......... 309,352,468
.72,689,428

.......... 732,829,590
.......... 363,347,245

.76,004,058 |.

1

1

1

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds

Issuer Obligations
Residential Mortgage:

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

-Backed Securities...

SVO Identified Funds..........cccccovvverrernnne.

Affiliated Bank Loans

Unaffiliated Bank Loans.

Line 14.08 as a % of
Line 14.08 as a % of

Col. 7...
Line 11.08, Col.




Statement as of December 31, 2019 of the Medical Mutual of Ohio

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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Statement as of December 31, 2019 of the Medical Mutual of Ohio

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

. Cost of cash equivalents acquired

. Book/adjusted carrying value, DeCember 31 Of PHOT YEAI...........overurierieeereeireseseese st ess st st sssssssesens

........................................................ 89,056,318

229,920,654

3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS...........ceiuviviriieieiete ettt bbbt b s bessesaes | sbessessessssastes st sstes e b s bessessssnsensesnsanea 80,860,830 | ....cvveecrririieiieere sttt es st essr et tans | ereesetesetetes sttt es st tesen s senen 60,860,836 | ...overeevieieiieee et
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)...........cccceriiiiririieiieriieice s seeisniens | cvevesssessse s b s 258,116,136 | ..o 0 | e 258,116,136 | oo 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiiiiieriiieisiietsiestctessssiessseresssssaesssssesessssesessnsens | sossesessssssessssssessssssessssssesessssessssssesanen 258,116,136 | oo 0 | oo 258,116,136 | ooovviieeicrce e 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.




Statement as of December 31, 2019 of the Medical Mutual of Ohio

SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

103

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 - Health Care Delivery
2060 East Ninth Street - Corporate Headquarters - BUilding............ccccovvveinivereiinncns | corveienns Cleveland 09/18/2017. | 08/03/2017. 33,689,978 | ..o | e 32,060,064 688,300 | ..evuvrreririeririnnres | e | e (688,300) | ..vvovvoveererrirerrerirines 2,808,485
2060 East Ninth Street - Corporate Headquarters - Land . | Cleveland 09/18/2017. | 08/03/2017. 5,095,534 5,095,534 | ..o | e | e | e | e 0 [ oo e | e
0199999. Properties Occupied by the Reporting Entity - Health Care DeliVEry...........cooiiiiiiis i ssssssisnnss | sensssioas 38,785,512 | .o ciennnn37,155,508 | ... 688,300 | ...ooovvicnniinenn0 i [ (688,300) ... . 2,808,485 0
0399999. Total - Properties Occupied by the Reporting Entity.........coovovoeiininseieiieiiins oo 38,785,512 | .ovovivvrrieieeeeen0 | 37,155,598 | ......... 688,300 | ..oooovrrririeieeen0 |0 | (688,300) | ..o 0 2,808,485 0
0899999, TOAIS.........vveevreiraiseieseeeseeesee s es s ss s ss bbbt s e ee S8seeEs RS AR E et | cisniiiens 38,785,512 | .ovovvevrrrnviiinirnn0 | s 37,155,598 | ......... 688,300 | ....oceevrirrieriieen0 [0 [, (688,300) | ...ovoeverrririines 0 2,808,485 0
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Statement as of December 31, 2019 of the Medical Mutual of Ohio

SCHEDULE A - PART 2

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

1 Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
2060 East Ninth Street - Corporate Headquarters - Building Cleveland.........ooiiiiiiisscenis | OH...... | 09/18/2017. | Donald Green as Receiver for MMCO, LLC.........oiiiiiiiin s sssensssesnsenssssssnsenss | onssnssnssesssnsssesensensssssnsonss | consnsssnsssssesssnsensensnssensenss | core 32,060,064 ....389,561
0199999, TOtal = ACGUINEA DY PUICRESE. .. ...ttt ees sttt b8 f R £E8 £k £ e8EeEE LR 1 HEE R L b8 £Ef oL E L8 £EE L EEEE£EE £ E 8L 8 £EE 8L E£Ef£0E £ E 8L 88 £EE oL 8 EEE o0 EoeEo£E  feE1eEEoEE L L oL £ EE4EE s EELEE 4L A f L L f 4L E R L b 4L £Ef LR E 4L E L b L bbb bbbttt nninnes | snsenssssennnsssnennnsennnnensd | eoveensnnensnenssnsensnsssnsenensQ | voves 32,060,064 ....389,561
..... 32,060,064 ....389,561

0399999. Totals




Statement as of December 31, 2019 of the Medical Mutual of Ohio

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E03, E04, E05, E06



Statement as of December 31, 2019 of the Medical Mutual of Ohio

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

000000 00 O |Foundation Medical Partners lIl, LP..........cccccovvcuerevecs | corunae Rowayton Foundation Medical Managers IIl, LLC..........ccccooovevices [ cerrrrreene 07/14/2008| ......... I IO 2,624,956 | .............. 762,844 | ... 762,844 | ........... (4,251) [ evveeererrireinns [ errrrereeeinennnns [ e [ e [ e | e 8.530
000000 00 O |Flare Capital Partners I, LP.. . | Rowayton... Flare Capital Managers |, LLC.........ccccouvvvrniinirinriniin . 12/20/2013| .. ..6,905,321 | ........... 8,413,308 | ......... 8,413,308 8331683 [ e [ e | ereeneeneieins | s | s 2,250,000 | ....... 5.710
000000 00 O |JumpStart Next Fund, LLC... . | erueee | Cleveland... JNF Management, LLC . .. | 01/15/2015| .. ..1,000,000 | . 839,774 839,774 47,775 e wo | e [ [ [ | 8.000
000000 00 0O |MCM Capital Partners 1, LP.........cccccoviemrinerrneirneens [ v Cleveland MCM Capital Partners Ill, LLC..........ccoceevremernerirneines | cevevreenne 09/25/2015] ...t | 01,292,291 | e 1,106,484 | ......... 1,106,484 | ......... (45,861) [ ..evvvecerreirerinns [ eerrerineirneriinnins | eeviseissesiinsieens [ v | e 574,542 | ....... 3.100
000000 00 O |Strategic Value Investors, LP... . | Cleveland... Strategic Value Bank Partners, LLC 11/24/2015| .. .4,614,877 4,614,877 | ....... 720,614 | .o | cernrrersninninnns | e [ | e | e | o 3.000
000000 00 O |Citymark Capital Fund I, LP. . | Cleveland... Citymark Capital GP, LLC .. |09/23/2016 .. 1,374,086 | ........1,374,086 | ........ 820,107 | .oovverererineens | ceernerineinenienes | rvverserisesneniens | eneeeensenesenns | e . 81,955 | ....... 4.990
000000 00 O |Mutual Capital Partners Fund IlI-Q, LP..........ccccooevines [ v Westlake.................. Mutual Capital Partners Fund I, LLC.........ccccoovuivevnas | covvirniene 03/03/2017 236,072 236,072 (20,465) [ ..o | veerernniieinninens [ e [ | e | e 100,000 | i 2.420
000000 00 O |Strategic Value Private Investors, LP . | Cleveland... Strategic Value Private Investors... 11/08/2017| .. . ..1,251,976 1,251,976 58,723) | coveveeereereernees | eorerereineeiieinees [ vrereineneneenenees [ s [ reieeneneenenns | ceneenenen 130,642 | i 2.520
000000 00 O |Leerink Transformation Fund I, LP... . | Boston, Leerink Transformation Partners.... el .. | 06/06/2017] .. . ..3,363,125 | .. 23,752,891 | ........3,752,891 | ........B56,316 [ .oeoveviecieieicens [ eeieieieieeeeeens [ e | e | eeeeeeresieerenieens | e 1,336,875 | 1.600
000000 00 O |Ancora Merlin Institutional, LP............cccccouvvrmicivirans | coveiin Cleveland ANCOTa AQVISOTS.......oovuveiiiiiiiriessisesissisins | e 10/01/2017] ... 13 | oo 13,100,000 | ......... 12,841,046 | ....... 12,841,046 | ........ 350,260 [ ..o [ e | [ | | e | o 7.000
000000 00 O |Citymark Capital US Apartment Fund II, LP . | Cleveland... Citymark Capital GP II, LLC........cocoovvvuerererineirnerineinns . 05/31/2018| ......... 1 556,675 556,675 218,525 | v [ e | e e | v 38174 | 426,240 | ....... 0.840
000000 00 O |Ancora Catalyst Fund <eenneenr | Cleveland... Ancora Advisors 06/01/2019 ....... 13 | ...........5,000,000 | ........... 5,120,806 | ......... 5,120,806 20,806 [ v [ e | e | s | e | s | e 3.800
000000 00 O |Strategic Value FNBA Investors, LP..........ccccccouvrvinnnne <eeneeee | Cleveland... Strategic Value NBA Investors. 10/01/2019| .. .683,396 ...683,396 316,604 | ....... 2.140

(100,000) | .

000000 00 O |RiskLD,LLC . Gates Mills..... .. |OH..... N/A 10/02/2019] ..

41,564,235 | ....... 41,654,235 | ... 3,214,216

1999999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated..

......... 6,416,858 XXX

03

Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Affiliated

000000 00 O | Medical Mutual Services, LLC.. . . | OH..... ..109,155,841 | .......215,332,208 | ..... 215,332,208 | ..(36,099,389) | .. e . ....100.000
2099999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Affiliated.. ......cccooooeiviieinsiniiinisians | v 109,155,841 | ....... 215,332,208 | ..... 215,332,208 | ..(36,099,389) (O O | [T | I e I (S [ I 0 XXX
Surplus Debentures - Unaffiliated

000000 00 O |COSE Health and Wellness Trust.... |COSE Health and Wellness Trust.. 18,450,000 18,450,000 | .......18,450,000
2799999. Total - Surplus Debentures - Unaffiliated ....18,450,000 18,450,000 | ....... 18,450,000 | ..ovvovincienne0 [ |0 |0 [0 0 [ 0 XXX
Any Other Class of Assets - Unaffiliated

000000 00 O | Employee Benefit Trust.... . . | Fidelity Investments.... ....15,223,228 15,679,392 | ....... 15,679,392 | ....... 995,587 BB . 666,100
4699999. Total - Any Other Class of Asset - Unaffiliated .. et .........15,223,228 15,679,392 | ....... 15,679,392 | ........ 995,587 0 0 666,100 0 XXX
4899999, SUDOLAL = UNAFIIIEA. ...tttk fE4 R L0 kR0 E Lkttt | cerreias 73,536,663 | ......... 75,683,627 | ....... 75,683,627 | ... 4,209,803 0 (V] 0 XXX
4999999. Subtotal - Affiliated o 109,155,841 | ....... 215,332,208 | ... 215,332,208 | ..(36,099,389) 0 (] 0 XXX
5099999, TOAIS.........vurrerrieerrirtiieiee ittt Leiee iRttt | rerias 182,692,504 | ... 291,015,835 | ..... 291,015,835 | ..(31,889,586) 0 (V] [P 0 XXX
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Statement as of December 31, 2019 of the Medical Mutual of Ohio

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 Common Stocks - Unaffiliated

000000 00 O [Flare Capital PArtners I, LP.........coeiiiriieiicirieeieises s sseesse e Rowayton CTovi Flare Capital Managers I, LLC........c.ccoiirrireecccseeeseee s 12/20/2013. R [OOSR PPN 1,095,258 5.710

000000 00 O |Mutual Capital Partners Fund I11-Q, LP.......ccocorevueernmrenneinnrienns Westlal Mutual Capital Partners Fund Ill, LLC...... 03/03/2017. I OO OO 100,000 2.420

000000 00 O [MCM Capital Partners Ill, LP .| Cleveland... . | MCM Capital Partners Ill, LLC . 109/25/2015. I OO PO 262,679 3.100

000000 00 O |Strategic Value Private Investors, LP .| Cleveland... . | Strategic Value Private Investors. . [ 11/08/2017. L O OUNUURTRTROI IO 594,534 2.520

000000 00 O |Citymark Capital US Apartment Fund II, LP Cleveland Citymark Capital GP II, LLC......... 05/31/2018. I RO VO 245144 | oo | e 0.840

000000 00 0 |Leerink Transformation Fund I, LP...........c..c....... Boston . | Leerink Transformation Partners... 06/06/2017. LI [ URROTIN SOPON 1,633,917 | oo | v 1.600

000000 00 0 [ANCOra CatalySt FUNG.........c.coueiiiiiiieieieicte ettt Cleveland . | Ancora Advisors . 06/01/2019. | ............. 13 [ 5,000,000 | ..oooorverirneiereeeereeeiae 3.800

000000 00 0 |Strategic Valug FNBA INVESIOrS, LP.........cccvuiiiiiiiiiieisieisisssisie et sssssensssanes Cleveland Strategic Valug NBA INVESIOTS..........cvivriiiiieriieierisissssesssesssssseensnes 10/01/2019. | ... T e 683,396 | ..coooeeiieees 2.140

000000 00 0 [RiSK LD, LLC...oouiviireeiirienrssnissississnsssss s Gates Mills CINTA s 10/02/2019. | oo 1 100,000 | oo
1999999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated 5,783,396 | .iooviviiiiiins 3,931,532 | oo 0 XXX
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Affiliated

000000 00 0 |Medical Mutual Services, LLC.......o.cowu [ strongsville [o1/01/2000. ] 250,000,000 [ oo | s 100.000
2099999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Affiliated 0 ....50,000,000 XXX
Surplus Debentures - Unaffiliated

000000 00 0 |COSE Health and Wellness Trust R e 9,000,000
2799999. Total - SUIPIUS DEDENUES = UNGFFIIAEEA. .. ...ttt es et ee e seE e oekefeeseeaeeseseeseeeEeeEeefeE e e E e s e e EeeE e e et ses st ebantes s et sesentenns 0] 9,000,000 | .o 0 XXX
Any Other Class of Assets - Unaffiliated

000000 00 0 |Employee Benefit Trust | Boston [MA......... R N e 2,702,528
4699999. Total - Any Other Class Of ASSEES = UNGFIIAEA. ..ottt ettt st es s ee et esses et eeeesses | efesessessetasseesesseeseseesee et asseeseeaeeseteeseeseE et eeteeseeeeeesee et et eesessetans | 4ekeetetsesssssssessessntantessesnssetans et et antessessssnsan 0] 2,702,528 XXX
4899999, SUDLOLAI = UNMAMIAIEA. .....v..rvvs i isses it ies et ess st s s 4102418811008 48044408 E S 0L L 0L 840114081148 E 1L E 81 E L1108 L1481 8L 1118 L1080k 14 H11eELE 841 E L1 E L1 E LS LA ALttt | arsiriees 5,783,396 ....15,634,060 XXX
4999999. Subtotal - Affiliated 0 50,000,000 XXX
5099999, TOAIS.......veorveeoeveeseeessereeeeeeeeseseseeeesseessssessssesessesssseeesseesss e ssseeesseee s s essss e e s ese s s eee s ese s eee s ee s ee s eees s seessseeessss eeessseeessseee s eee e eee s s s et e e eeseee | eeeeesseee s eee e e oL e e e ens s innes | ervienees 5,783,396 ....65,634,060 XXX




603

Statement as of December 31, 2019 of the Medical Mutual of Ohio

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 BJ/AC.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 Common Stocks - Unaffiliated
Strategic Value Private
000000 00 O |Strategic Value Private Investors, LP . Cleveland .. | OH. | Investors 11/08/2017. | 11/30/2019. | .ooveeevereireiereen | cveiereieieiieiens | e 0 [ oeeeereeieiees | e 106,801 | e 106,801 | .ovveverereciiinns 0
000000 00 O |Citymark Capital Fund I, LP.........c.ovvurnven. Cleveland .. | OH. | Citymark Capital GP, LLC..... 09/23/2016. | 10/04/2019. [ ....vorvvreercrenrnns [ everrerirneerneeinns [ crveees 0 .....3,189,000 0
000000 00 O |Citymark Capital US Apartment Fund Il, LP........c.cccocoocvnnen. Cleveland............ccoo.... OH. | Citymark Capital GP II, LLC.. | 05/31/2018. | 10/04/2019. | .. . o 0 e [ e 186,950 | oo 186,950 0
1999999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated............cccoccovvivinnne 0 20 ] 0 ] 0 0 0 0 3,482,751 | o (P 0 0 0
Any Other Class of Assets - Unaffiliated
000000 00 0 |Employee Benefit Trust.......... Boston.......cccccviiininn | MA. | Fidelity Investments.............. 07/01/2004. | 12/31/2019. [ ....ovvvvvivniiinnis [onniiveniniinniens | e 0 328,773 328,773 | .o | v 633,948 | ......... 633,948 | ...
4699999. Total - Any Other Class of Assets - Unaffiliated 0 20 (U [ 0 0 0 0 328,773 | ........ 328,773 633,948 | . 633,948 0
4899999. Subtotal - Unaffiliated...........ccoiiiiiiiiiiic e s 0 20 0 0 0 0 [ 3,811,524 | ....3,811,524 | ..o [ o 633,948 | .......... 633,948 [ ..o 0
5099999, TOAIS.........cvorierrrirrieieiereieeseeese et eres 0 20 0 ] 0 0 0 0 3,811,524 | ....3,811,524 633,948 633,948 0
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Statement as of December 31, 2019 of the Medical Mutual of Ohio

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
U.S. Government - Issuer Obligation:
912828 2R 0 |U.S. TREASURY NOTES... ...1,494,258 |...102.856 ..1,542,840 1,500,000 539 2.250 2,748 .33,750 | 09/27/2017. | 08/15/2027.
912828 4N 7 |U.S. TREASURY NOTES 1,000,625 |...107.707 .1,077,070 .1,000,000 (56) .2.875 3,712 .28,750 | 06/25/2018. | 05/15/2028.
912828 4P 2 |U.S. TREASURY NOTES... ..1,000,703 |...101.375 ..1,013,750 1,000,000 (241) [ v | e [ 2.625 .3,390 06/27/2018. | 05/15/2021.
912828 4R 8 | U.S. TREASURY NOTES... ...105.926 ..8,474,080 8,000,000 (4,879) [ oo | e | e 2.875 ...20,109 06/27/2018. | 05/31/2025.
912828 5D 8 |U.S. TREASURY NOTES ...104.441 ..1,044,410 .1,000,000 996,772 802 2,875 10/24/2018. | 09/30/2023.
912828 B5 8 |U.S. TREASURY NOTES... . ...100.523 ..1,005,230 1,000,000 999,859 128 | i [ [ 2.125 01/12/2018. | 01/31/2021.
912828 B6 6 |U.S. TREASURY NOTES... 988,906 |...104.309 ..1,043,090 1,000,000 991,380 1,937 | o | e | e 2.750 09/19/2018. | 02/15/2024.
912828 F2 1 |U.S. TREASURY NOTES... . ..1,017,656 |...100.895 | ... ..1,008,950 1,000,000 | ....cccooeeee 1,007,369 (4117) [ e [ s 2.125 06/22/2017. | 09/30/2021.
912828  J2 7 |U.S. TREASURY NOTES......cccostimmiimririirinniieninerienisssesssssssssnsenssensssses | eoneeen | oo | cennriverine | cvererenens | e 992,656 |...101.445 | ............. 1,014,450 | .....cccooeue. 1,000,000 995,973 T3T [ v | e [ e 2.000 05/01/2015. | 02/15/2025.
912828 M5 6 |U.S. TREASURY NOTES... ..1,5612,656 |...102.723 11,500,000 | .cooovvvnne 1,509,106 (T441) [ oo | e | e 2.250 09/27/2017. | 11/15/2025.
912828 QN 3 |U.S. TREASURY NOTES... 938,852 |...102.043 | .... ....870,000 887,304 | ..o | e (12,366) [ ..oovevererrerenins [ crverieneineriinines [ e 3.125 . 09/21/2015. | 05/15/2021.
912828 RR 3 |U.S. TREASURY NOTES 3,013,359 |...100.789 | ....cccoonee 3,023,670 | ..covveenee 3,000,000 | ..ovverneen 3,002,726 (1,415) [ oo | e | e 2.000 |......1.950 [MN......| corerrnen T,747 | e, 60,000 |12/22/2011. | 11/15/2021.
912828 TJ 9 |U.S. TREASURY NOTES... ..1,235,010 |...100.094 1,251,175 1,250,000 | ...ocvorenee 1,241,779 3,030 [ | e [ 1.625 .20,313 | 09/27/2017. | 08/15/2022.
912828 VF 4 |U.S. TREASURY NOTES... ..2,974,570 |..... 99.883 | ... ..2,996,490 | ..... .3,000,000 | ... 2,998,426 BT | e e [ e 1.375 141,250 | 05/30/2013. | 05/31/2020.
912828 VS 6 |U.S. TREASURY NOTES 1,028,867 |...102.996 | .............. 1,029,960 | ......cocoeee. 1,000,000 | ..coovvvenne 1,018,121 (A779) [ oo | e | e 2.500 09/21/2017. | 08/15/2023.
912828 WJ 5 |U.S. TREASURY NOTES... ..8,942,813 |...103.473 9,312,570 | ..... .9,000,000 8,628 | .o | e | e 2.500 01/30/2018. | 05/15/2024.
912828 WN 6 |U.S. TREASURY NOTES... . ...2,006,875 |...100.551 | ... .2,011,020 | ..... .2,000,000 (1,954) [ oo | e | e 2.000 11/28/2017. | 05/31/2021.
912828 X8 8 |U.S. TREASURY NOTES........cocovimririirireieinsieiesissiessssisssssssssssssesssssnsnes | veenns | oo | eevevnsnins [ wevernnnns L P 2,026,211 |..103.731 | ....ccooucee. 2,074,620 | ...ccoovrenee 2,000,000 2,020,425 (2,526) [ .oocvereereerneens [ eerericereeesiienens [ 2.375 |.....2.224 |{MN......| .cc0o00....6,133 | i 47,500 |09/27/2017. | 05/15/2027.
912828 XD 7 |U.S. TREASURY NOTES... ..999,844 |...100.688 .1,000,000 999,918 33 | e [ s [ 1.875 .18,750 | 09/27/2017. | 05/31/2022.
912828 XG 0 |U.S. TREASURY NOTES... . ..491,934 {...101.320 ....500,000 494,192 2,222 | oo | e [ e 2.125 v 10,625 | 12/26/2018. | 06/30/2022.
912828  XQ 8 |U.S. TREASURY NOTES.....cccoeiimriririiririiirismiiesiesissesssssssssessessssssssnsies | eovnees | oo | vverivenns | cvevereeens L [ 2,016,250 |..101.031 | ...cccouuveen. 2,020,620 | ..oocvernvene 2,000,000 2,008,611 (3,228) [ ..o | v | e 2.000 |.....1.829 |J.ccoee | e 16,739 | e 40,000 |08/08/2017. | 07/31/2022.
912828 Y7 9 |U.S. TREASURY NOTES......cooiiiiimmimimrimissesssrssnssssnsssnsssessssssssssssnsssssssssssses | wnnees | o0 | ossnssenens | osnesneees 1 ...1,002,149 |...106.043 1,000,000 ...1,001,764 [PZ:74 ] P (SOOI DU 2.875 |..2841 (W [ 0000 12,032 | e 28,750 | 08/29/2018. | 07/31/2025.
0199999. U.S. Government - Issuer Obligation 44,715,873 XXX ....45,946,524 ...44,620,000 44,661,307 | .o (V)] [ (15,462) 0 0 XXX | XXX | XXX | .....184,957 | ..... 1,055,625 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
383756 2G5 | GNMAREMIC TRUST 2012-102 DN......ccvuurirrirmeineirenineiseniseisseesssssssssennes | eoeees 1 1,184,251 | ... 98.894 101 | oo [ e [ e 1.500 |...... 1.510 [MON.. 17,772 | 08/27/2012. | 09/20/2040.
38378E  JV 6 | GNMA REMIC TRUST 2012-65 MJ.......covrveirirrirriririsiineiirenieresseeissisesiens | eveene 1 ..1,120,890 |...100.225 (9,228) [ ..ovvevurverrireris | v | e 2.500 |...... 1.701 [MON.. .27,066 | 08/15/2012. | 07/20/2039.
383756  DJ 7 | GNMAREMIC TRUST 2012-73 NK......ovouivrrienerrenieiseessesssssessesesseessnines | eeeees 1 366,939 |...100.714 (5,212) [ coovererenernerins | eevrneeneriseiineenns | e 3.000 .10,493 | 08/09/2012. | 08/20/2040.
38379W 5E 8 | GNMA REMIC TRUST 2016-62 LA 1 3,079,496 |...102.169 ..3,022,554 (5,846) ......3.000 07/25/2016. | 09/20/2045.
38379X KD 1 | GNMA REMIC TRUST 2016-83 AP........ccvvvurrrmerirrireessniseriessenessessnsssenns | evenns 1 ...4,568,928 |...100.819 .4,419,884 (9,072) [ ..o | e | s 3.000 07/28/2016. | 10/20/2045.
38379X Q9 4 |GNMA REMIC TRUST 2016-90 MA........coviiiirriiiineiniiinsieeiiesississssissssnns | ceveees 1 ...6,828,159 |...102.567 6,715,913 | 1oviierr.6,547,830 | coierrern 8,720,108 | oo | i (14,027) [ oovvoeveeinneens [ e [ e 3.000 08/09/2016. | 10/20/2045.
38380F 4M 5 | GNMA REMIC TRUST 2017-099 JG.. 1 7,185,039 |...100.144 1,222,470 (1,469) 0002500 08/22/2017. | 06/20/2047.
38380H PP 1 |GNMA REMIC TRUST 2017-149 CA......covveierrnrineiienieeiseesssisensesiesssneenas | eeiee 1 ..3,218,535 |...100.184 ..3,291,312 3285714 | s | e 16,985 | .ovvueveireriens [ eveerreiseineiiienes [ e 2.500 01/25/2018. | 02/20/2046.
38381A X3 5 |GNMA REMIC TRUST 2018-153 VA.....cciiiiiiiiiirinrissessnsssissessssssssnsssssesssssssees | coneees 1 ..4,106,604 |...102.764 4,104,667 ...4,074,405 (32,200) [ ..ovovevereririinins | e | e 3.500 03/26/2019. | 02/20/2030.
0299999. U.S. Government - Residential Mortgage-Backed Securities .31,658,841 XXX 31,385,872 .31,399,100 .(59,988) 0 0 XXX XXX XXX
0599999. Total - U.S. GOVEIMMENL. ..ottt siesessnens 76,374,714 XXX ....77,332,396 76,060,407 0 0 XXX XXX XXX
All Other Gover ts - Issuer Obligation
46513X  FV 7 | STATE OF ISRAEL ...1,000,000 |..... 99.998 1,000,000 | .ovieereee 1,000,000 [ cooovorrercirniineins [ eorerrenienineeinnes | orerrenieninenns [ e | v 2.838 ... 2.972 |JD....... 05/01/2017. | 05/01/2022.
46514A  CD 9 | STATE OF ISRAEL ...3,000,000 |...100.000 3,000,000 | ..cc0eeere.3,000,000 | .o | s | | oo 2.850 |...... 2.850 |MN...... 04/01/2019. | 04/01/2021.
0699999. All Other Governments - Issuer Obligation ...4,000,000 XXX .4,000,000 0 0 0 XXX XXX XXX XXX XXX
1099999. Total - All Other Governments....... ...4,000,000 XXX .4,000,000 0 0 0 XXX XXX XXX XXX XXX




Statement as of December 31, 2019 of the Medical Mutual of Ohio

SCHEDULE D - PART 1

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

1'0L3d

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. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
662523 WY 1 |BOROUGH OF NORTH SLOPE ALASKA . | ....... | ............. 1 ‘ 1,882,304 |...101.632 ..1,676,928 1,650,000 (39,862) [ ..vvvererrnriiriians [ eornniiersninsrieninne [ e 5126 |...... 2.642 |JD....... .84,579 | 04/25/2014. | 06/30/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 1,882,304 XXX .1,676,928 .1,650,000 .(39,662) 0 0 XXX XXX XXX .84,579 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 1,882,304 XXX ..1,676,928 1,650,000 (39,662) 0 0 XXX XXX XXX .84,579 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
3133EC  RH 9 |FEDERAL FARM CREDIT BANKS. 1 ..2,019,160 |...102.712 ..2,054,240 .2,000,000 (2,274) [ oo | e | e 2.450 12/16/2014. | 06/06/2023.
3133EC YV 0 |FEDERAL FARM CREDIT BANKS 1 ..1,008,990 |...100.751 ..1,007,510 .1,000,000 (1,386) 2.625 11/05/2013. | 09/09/2020.
3133EF 3E 5 |FEDERAL FARM CREDIT BANKS 1 ..4,992,500 |...100.000 5,000,000 5,000,000 1,064 | oo | e | e 2.050 04/19/2016. | 04/18/2023.
3133EF 4A 2 | FEDERAL FARM CREDIT BANKS . 2| 1. .10,000,000 |...100.000 | ............10,000,000 ...10,000,000 | ...........10,000,000 | ....coorurrieriinnins [ [ [ e [ 1.920 04/12/2016. | 04/19/2022.
3133EF X8 5 |FEDERAL FARM CREDIT BANKS TS PPTOROTORTORSTRTRTOPPORTIN BOTPPON [P0 IO IS L} (- 1,007,040 |..... 99.941 | .o 999,410 | .covvvvvrees 1,000,000 (1,297) [ oo | e | s 1.530 04/18/2016. | 10/05/2021.
3133EG D2 8 |FEDERAL FARM CREDIT BANKS........ccoosiinerimrinerierineessniseissersessensseennns | eeviiee [ oo | eeveseennns 2| | 4,874,900 |..... 99.555 4,977,750 | ..... .5,000,000 20,941 | oo | e | s 1.700 11/29/2016. | 11/01/2022.
3133EG EE 1 |FEDERAL FARM CREDIT BANKS . . 2]... 3,965,200 |..... 99.745 | ... ..3,989,800 | ..... .4,000,000 5,908 [ .ovvvererrrirviens | vvreeeriseineneninns [ s 1.980 09/12/2017. | 06/13/2023.
3133EG  H9 9 |FEDERAL FARM CREDIT BANKS TSROSO BOTPPON . 2| 1 2,943,000 |..... 99.464 | ...coonnvn. 2,983,920 | .ovvvernne 3,000,000 6,884 | ..o [ e [ e 2.140 11/22/2016. | 11/21/2024.
3133EG XA 8 |FEDERAL FARM CREDIT BANKS, ..9,977,000 |..... 99.685 ..9,968,500 ...10,000,000 3,669 | ..o [ [ 1.730 10/14/2016. | 01/04/2023.
3133EG ZA 6 |FEDERAL FARM CREDIT BANKS . ] . ..1,994,300 |..... 99.874 | ... ..1,997,480 2,000,000 804 | oo [ | 1.860 10/28/2016. | 10/20/2023.
3133EH N2 5 |FEDERAL FARM CREDIT BANKS, SO RTRTURTRSRRTRRTRPTEN BTN e [ 2,981,790 |...102.076 | .........c.... 3,062,280 | ..ocvovnvne 3,000,000 2,984 2.200 12/04/2017. | 11/01/2023.
3133EH ZC 0 |FEDERAL FARM CREDIT BANKS ..4,841,700 |...102.717 ..5,135,850 5,000,000 | .ooorerrid, 857,713 | i | e 16,013 | oo | e | e 2.400 02/27/2019. | 09/21/2026.
3133EK R2 4 |FEDERAL FARM CREDIT BANKS, . 2| . ...1,000,000 |...100.141 | .... ..1,001,410 1,000,000 | .. 11,000,000 [ oo | e | e | e | e 2.370 09/24/2019. | 09/23/2026.
3134G4 4D 7 |FEDERAL HOME LOAN MORTGAGE CORRP....... ceevrereeennis [ s . 2| 1 2,379,125 | ..... 99.905 | .ovvvrrnes 2,497,625 | ...coovvrenen 2,500,000 | ...coornnne 2,481,463 20,452 | oo | v | s 1.500 09/29/2014. | 11/20/2020.
3134GS 5L 5 |FEDERAL HOME LOAN MORTGAGE CORP....... ceeveereeennen [ s . 500,150 |...100.925 | .................504,625 | ....... 500,000 | ... 500,090 (G0 SRR ISR BV 2.770 03/06/2019. | 03/11/2024.
3134GU G6 1 |FEDERAL HOME LOAN MORTGAGE CORP....... ceevereneennei [ s . 1,000,000 |..... 99.906 | ...ccccerrrr.999,060 | ..o 1,000,000 | ..coovvrenne 1,000,000 [ ..oceouverierienines | cerereeernsrineieeiis | eerereeessseissinens | e | e 2.050 12/18/2019. | 12/30/2024.
3134GU  H2 9 |FEDERAL HOME LOAN MORTGAGE CORP....... ceevrereeenni [ e . 1,000,000 |...100.019 | ...ccccevvuuee 1,000,190 | ..ccovvrvenes 1,000,000 | ...coovveeee 1,000,000 [ ..ovvouveerieerienirns | e | e | e | 1.850 12/18/2019. | 12/28/2023.
3137EA DB 2 | FEDERAL HOME LOAN MORTGAGE CORP........covvirereereineiserseriseenenins | s 994,180 |...101.542 ..1,015,420 1,000,000 | ... 998,700 B16 [ oo [ e [ e 2.375 01/12/2012. | 01/13/2022.
3137EA DR 7 |FEDERAL HOME LOAN MORTGAGE CORP... [T I e . ..4,653,696 |..... 99.908 | .... ..4,995,400 5,000,000 | ..ocoornves 4,981,358 54,895 | ..o | e | s 1.375 08/16/2013. | 05/01/2020.
3130A0 XD 7 |FEDERAL HOME LOAN BANKS..........oocuriiirierieneneessnissriesiessseessenisssnes | eveens [P0 ISR IR L [ 5,397,030 |...100.861 | ....cccevnver 5,446,494 | .............. 5,400,000 | ..ocvornees 5,399,451 BAT | s [ e [ e 2.375 04/09/2014. | 03/12/2021.
3130A3 GE 8 |FEDERAL HOME LOAN BANKS.........cooiiieriiiiirieisesierssiseeenissiesesieinns | coenes - ..8,113,200 |...104.818 ..8,385,440 8,000,000 | ......c...n.8,082,296 | ...iveirricririnins | e (15,418) [ oo e [ 2.750 12/20/2017. | 12/13/2024.
3130A4 CH 3 |FEDERAL HOME LOAN BANKS........oocuirimmrierierieeinnissiiesieneseesenisssiees | eveens o] ..1,509,870 |...103.039 ..1,545,585 1,500,000 (977) | ceververrrierinens v [ e 2.375 04/16/2015. | 03/14/2025.
3130A6 AP 2 |FEDERAL HOME LOAN BANKS..........oscoiimriierierineessssissisenseseseessssseinne | eeenns o] ...3,548,265 |...101.683 ..3,558,905 | ... .3,500,000 (6,984) [ ..o | e | e 2.250 09/29/2015. | 09/09/2022.
3130A6 C7 0 |FEDERAL HOME LOAN BANKS. R I 5,220,600 |...104.273 ..5,213,650 | . .5,000,000 (6,139) 002625 10/29/2019. | 09/12/2025.
3130A7 CV 5 |FEDERAL HOME LOAN BANKS..........oocuuiverierienineerssiseriesieseseessenissnnes | eveens o] ...1,989,600 |..... 99.754 ..1,995,080 | ..... .2,000,000 2,167 | covoerrcenninens [ e [ s 1.375 05/20/2016. | 02/18/2021.
3130A8 5X 7 |FEDERAL HOME LOAN BANKS.........cooviiiririiierieisiierssseeenississssenssinns | covenes - ..1,014,010 |...101.252 ..1,012,520 1,000,000 (1,381) [ oo v s 2.125 09/21/2016. | 06/12/2026.
3130A8 HK 2 |FEDERAL HOME LOAN BANKS. R 1,007,500 |...100.323 ..1,003,230 .1,000,000 (935) w1750 17,500 | 07/25/2016. | 06/14/2024.
3130A8 XY 4 |FEDERAL HOME LOAN BANKS........ocscomrirrieriesineessssissisesseseseessssssenns | eeenns o] ...2,003,000 |..... 99.834 ..1,996,680 2,000,000 (V270 [T USRI PP 1.875 ceerenen: 37,500 | 08/30/2016. | 09/11/2026.
3130A9 UZ 2 |FEDERAL HOME LOAN BANKS.........cooviieririeienisisinsierssseeensssissssesssinns | wovenes . 4,926,300 |..... 98.472 ..4,923,600 .5,000,000 5,241 2.250 |.....2.468 [MN......| .........14,063 | .......... 56,250 | 06/03/2019. | 11/16/2026.
3130AA HE 1 |FEDERAL HOME LOAN BANKS. I 6,145,200 |...103.124 ..6,187,440 .6,000,000 | .. . - 102500 09/20/2017. | 12/08/2023.
3130AC DQ 4 |FEDERAL HOME LOAN BANKS........ccoovviriernierinicierinsiesessiessssseiessssissnes | sevenes o] ..102.283 ..1,022,830 1,000,000 | ... 988,046 1,390 [ | e | e 2.375 09/26/2017. | 09/10/2027.
3130AD  RH 7 | FEDERAL HOME LOAN BANKS........cocririierreiniierierieeesesississesienisesssenins | voeees ] ...105.347 14,000,000 | ....ovvvne 3,944,718 9,627 | covorveceririnens [ oeeeeeieeiseiienns [ e 2.875 . 05/15/2018. | 03/14/2025.
313370 E3 8 | FEDERAL HOME LOAN BANKS. I ...100.728 500,000 | ... 500,000 03375 .16,875 | 07/19/2010. | 06/12/2020.
313370  US 5 |FEDERAL HOME LOAN BANKS........cccovvirirmiriierininsienisisesnsienssssssesssssesnes | sevenes - ...100.726 .2,000,000 | ... 2,010,448 | ..oovvviervrvererinns | e (14,766) [ ..o [ crvverinriveriirinns [ e 2.875 57,500 | 09/29/2014. | 09/11/2020.
313371 4H 6 | FEDERAL HOME LOAN BANKS........ccooiiiiirrisirneriesineissessssissensessnsssenins. | seeees ] ..100.272 1,000,000 | ... 999,961 LT [T ORI PR 3.000 .30,000 | 09/16/2010. | 03/18/2020.
313378  JP 7 |FEDERAL HOME LOAN BANKS........ccoovrirrimiiriiineiierieiseesisenssssesessssiennes | eevees - ..2,574,166 |...101.295 .2,480,000 | .... 2,507,764 | ..o | v (KO T4 [N IR VY 2.375 .58,900 | 09/29/2015. | 09/10/2021.
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313381 YT 6 | FEDERAL HOME LOAN BANKS........ccooiiiriiininiineiiesiseesessssisensesissssenins | weeees . y2 I 1 1,978,830 |..... 99.986 | ..ocovrnvnne 2,099,706 | ....ccoovenee 2,100,000 | ....ccoouu.n 2,097,972 20,486 | ..o | e | e 1420 |...... 2416 |FA .| oo 12,011 | v 29,820 | 10/25/2013. | 02/06/2020.
3135G0 K3 6 |FEDERAL NATIONAL MORTGAGE ASSOCIATION.... 101.513 1,500,000 | ...ocvoenee 1,525,748 (3,813) [ o | e | s 2.125 09/14/2016. | 04/24/2026.
313560 K6 9 |FEDERAL NATIONAL MORTGAGE ASSOCIATION ..996,580 |..... 99.529 .1,000,000 | ... 998,964 757 w1250 .12,500 | 10/21/2016. | 05/06/2021.
3135G0 Q2 2 |FEDERAL NATIONAL MORTGAGE ASSOCIATION.... ..1,002,000 |..... 99.821 | ................998,210 | ..............1,000,000 | ............. 1,001,388 (192) | ceveveereriseieens [ e [ e 1.875 .18,750 | 09/27/2016. | 09/24/2026.
313560 ZR 7 |FEDERAL NATIONAL MORTGAGE ASSOCIATION.... .10,668,900 |...104.107 10,392,363 | ..o [ s (79,754) [ oo | e [ e 2.625 06/15/2016. | 09/06/2024.
3136G1  BL 2 | FEDERAL NATIONAL MORTGAGE ASSOCIATION. 1,008,260 |..... 99.997 (1,762) w1625 10/21/2015. | 07/30/2020.
3136G4 NR 0 |FEDERAL NATIONAL MORTGAGE ASSOCIATION 1,001,200 |...100.067 | ..............1,000,670 | ..............1,000,000 | ............1,000,000 | ...0ovrrrrrrrrerimrres [rrrermniirrmnieins [ [ v [ 1.750 17,500 | 09/11/2017.| 02/16/2021.
442435  4Y 6 |HOUSTON TEXAS UTILITIES SYSTEM......cccrvverrerrrenerrerrsnirseeseeissenssenisennes | vevenne | or | eevvverenn ] [ ot IFE | i 3,003,000 |...103.574 (381) | cevermeermermrerrens [ e [ e 3.228 .96,840 | 03/13/2014. | 05/15/2022.
46246K  J2 9 |IOWA FINANCE AUTHORITY REVENUE . 1,812,282 |...102.9%4 | .... . . 750,000 | e | e | e | e | 3.730 ceern05,275 | 09/17/2013. | 08/01/2021.
469487 CN 0 |JACKSONVILLE FLORIDA SPECIAL REVENUE..... SRR IO . 2| 1FE 2,397,890 |...104.927 | .............. 2,308,394 | ........ 2,200,000 | .... 2,200,000 | .veerveerierierinns [ e | | | oo 4990 |.....4.990 |AO...... | ... 27,445 | ... 109,780 | 09/13/2013. | 10/01/2021.
613741  EX 1 |MONTGOMERY COUNTY VIRGINIA ECONOMIC DEVELOPMENT.........ccccooves | o [P ISR IOV 1FE ...2,667,665 |...100.468 L2,677472 | ... .2,665,000 ...2,665,185 (434) | coveoeeerseieens [ e [ e 2.950 |......2.933 |UD..ccce | corerrnnn8,551 | i 78,618 | 11/05/2013. | 06/01/2020.
880591 ER 9 | TENNESSEE VALLEY AUTHORITY . [ERSTRTRORTNT OV e | 1FE] .. ...5,093,550 |...104.728 | ... ..5,236,400 | ..... .5,000,000 | .. ..5,050,114 (X1 RN [VRRTRRIN JP 2.875 ........143,750 | 05/21/2015. | 09/15/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... [ESTRRR [ 147,247,167 XXX | s 148,887,922 | .......... 146,595,000 | ......... 147,076,061 | oo, (V)] (12,331) 0 0 XXX ] XXX | XXX | .....770,613 | ... 3,104,683 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31394Y  F3 3 |FHLMC REMIC SERIES 2796 LB........c.ceoverirrirerieiinerierireeerseesesisssiesienens | coveens [P I Z ) I L1 [N 186,557 |...105.024 | ......ccocvvunee 190,976 | ovoovvviranes 181,840 | ... 183,679 (4B5) | eveveverrineriens [ e [ e 4500 |...... 3.872 |MON... | o682 | i 8,183 | 05/20/2009. | 05/15/2024.
313950 RE 3 | FHLMC REMIC SERIES 2977 AY.....cvviiriiiineineeiesinssineesseissessssssesssssssssinns | seeees [ I 7} I L1 412,967 |...104.343 | .cocovvvrn. 415,953 | oo 398,641 | ... 405,015 (1,342) [ oo | e | e 4500 |...... 3.682 |MON... | .o 1,495 | e 17,939 |02/08/2010. | 05/15/2025.
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC.. 691,187 |...100.335 680,686 (1,789) [ oo [ veereererinerieeniens s 2.000 |...... 1.426 |MON... .13,524 | 09/19/2012. | 12/15/2037.
3137AJ  6A 7 |FHLMC REMIC SERIES 3955 BA.. . ..1,020,057 |...102.932 | .... . 999,920 [T TA VT SRR NN IR 3.500 |...... 2.332 |MON... v 34,002 | 12/14/2011. | 02/15/2041.
3137A)  HW 7 | FHLMC REMIC SERIES 3960 YH........ccocrvvrvirivinirernincirennsinnennisensnssessennnenee. | eovenee oo [ovrvneerd | v e 697,612 |..... 99.787 | v 681,224 | .o 682,679 | ... 687,986 (1,692) [ oo | e | s 2.000 |...... 1438 |MON...| .o 1,138 | e 13,654 | 09/20/2012. | 08/15/2040.
3137AN  2J 3 | FHLMC REMIC SERIES 4019 EA......couiimiriiiirieririssseiessisesieseeeessnissnens ...6,148,595 |...102.243 ..6,279,640 (1,095) [ oo | e | s 3.500 |...... 3.456 | MON... R 11/26/2018. | 10/15/2040.
3137AP  BF 6 |FHLMC REMIC SERIES 4033 ED PO I3 . ...1,561,688 |...101.053 | .... ..1,5633,815 . (5,120) [ coooverrrereirenis | e | e 2.500 |...... 1.859 [MON... | ..ccei.3,162 | .ecocec 37,946 | 07/22/2014. | 10/15/2036.
3137AS Q8 0 | FHLMC REMIC SERIES 4088 PA..........ccovtiimiiiiieririnieiesinsiieseesessssissienes [P ORI PO I SR 1,365,548 |...102.229 | .....cccoouuee 1,332,684 | ...ccovvvenee 1,303,626 | ....covooeee 1,340,775 [ .vvovvveervcrrernns | everieens (16,938) [ ..ovevrerrererins [ v [ e 3.000 |...... 2.109 |MON... | 3,259 | e 39,109 | 10/24/2012. | 12/15/2040.
3137AV. 28 5 |FHLMC REMIC SERIES 4122 PA.. ..2,261,002 |..... 97.849 2,197,603 | ..ovvernene 2,245912 | .... 2,254,705 [RIVECK) T SRR NN IR 1.500 |...... 1.372 |MON... .33,689 | 11/26/2012. | 02/15/2042.
3137AW  6M 2 |FHLMC REMIC SERIES 4125 KP.. IO [ [ 3 . ..3,033,942 (...101.205 | ... ..2,964,430 | ........ 2,929,133 | .... 2,983,140 (9,930) [ .ovovverieiiienis | e | e 2.500 |...... 1.890 |MON... . v 13,228 | 12/17/2012. | 05/15/2041.
3137AW VA 0 | FHLMC REMIC SERIES 4145 UC [P I 7 I L [ 2,093,261 |..... 98.638 | ..coovvrne 2,074,475 | .ovvvern. 2,103,120 | .... 2,096,445 151C T ST VRPN IO 1.500 |...... 1.610 [MON... | ccocorneee. 2,629 | oo 31,547 | 03/20/2013. | 12/15/2027.
3137AY 6Z 9 |FHLMC REMIC SERIES 4150 ND. ..2,605,337 |..... 98.955 ..2,593,103 2,620,487 2,362 | covoerieeiineinens | e [ e 1.750 45,859 | 05/24/2016. | 07/15/2041.
3137AY SG 7 |FHLMC REMIC SERIES 4165 TD.. o] ..3,210,207 |..... 98.566 ..3,299,235 | ..... .3,347,235 TAB5 | oo [ v [ e 1.500 .50,209 | 01/24/2018. | 12/15/2042.
3137B0 TR 5 |FHLMC REMIC SERIES 4186 MC.........ccoosvvurenrireeierinseisenissessesseseseesssines | ceeenns o] ..2,180,503 |..... 98.463 ..2,241,554 2,276,545 TAB36 | oo [ vereneeiseiseiienes [ e 1.500 .34,148 | 07/22/2013. | 03/15/2028.
3137B1  MQ 2 |FHLMC REMIC SERIES 4198 QD I 2,002,428 |..... 99.611 ..1,968,495 .1,976,182 (2,630) ......2.000 .39,524 | 05/22/2013. | 01/15/2033.
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA..........cccomieerirerierinieseeissisesiesiesssseesssinns | eveons o] 1,891,737 | ... 99.882 1,684,311 | .. ({170 ) [T ORI PPN 2.500 09/25/2013. | 05/15/2028.
3137B3  FF 0 |FHLMC REMIC SERIES 4226 GV........cocosvrurrerrrireiineirneissiiesieesississsessssinss | veveens JOS I I ...7,670,356 |...102.281 7,898,695 | ...ccooonve. 7,722,544 | ... 7,681,920 | .oooovvveeeciviinns | e 11,564 3.000 02/25/2019. | 09/15/2036.
3137B7 3L 1 |FHLMC REMIC SERIES 4289 WE R I 4 2,410,570 |...102.209 ..2,405,560 | . 2,353,570 | .... 2,385,053 (4,051) ......3.000 02/20/2014. | 08/15/2031.
3137B7  TL 3 |FHLMC REMIC SERIES 4306 A.........coovierierrrierieriesirneesssisesiessesssessssins | oeeenns | ...1,166,408 |...102.930 L1,148,197 | 1,115,513 | v 1,138,565 [ .oucerureerrcrienins | cevereenns (11,840) [ oo [ e [ e 3.500 05/21/2014. | 03/15/2041.
3137B9 FL 4 |FHLMC REMIC SERIES 4314 KA.. 41.. ..3,917,350 |...101.757 3,894,891 | ... 3,827,640 | oo 3,874,198 (20,805) [ vevvvoerrrrirerens | eevreeerrnnieneninee [ s 3.000 06/24/2014. | 12/15/2039.
3137BA 3T 7 |FHLMC REMIC SERIES 4329 KA.. 4 2,060,463 |...101.842 ..2,045,053 .2,008,065 | .... 2,035,141 ) ......3.000 06/25/2014. | 01/15/2040.
3137BB A9 1 |FHLMC REMIC SERIES 4337 BA.. - ..4,726,024 |...102.291 ..4,615,081 4,511,718 ) [ e | e [ 3.000 05/05/2016. | 02/15/2046.
3137BB N9 7 | FHLMC REMIC SERIES 4358 DA...........ocvurererrinirierierineesssisssssesiessnenss. | voveees ] ...2,808,226 |...101.781 ..2,792,785 2,743,915 ) 3.000 07/23/2014. | 06/15/2040.
3137BN  NQ 3 |FHLMC REMIC SERIES 4566 CE I 3,151,889 |...100.836 ..3,204,779 .3,178,209 002500 03/13/2017.| 01/15/2043.
3137BN  Z8 0 |FHLMC REMIC SERIES 4569 A........ovoiiviriierniineierissisiesissssssssiessssssssesens | sevenes - ..6,329,761 |...100.758 ..6,173,252 6,126,810 | .voe0rernn6,281,819 | i [ veireeed(R2,747) [ i v s 2.500 07/21/2016. | 11/15/2040.
3137BR 6T 7 | FHLMC REMIC SERIES 4608 HA............ccoovvireerrinerieriesiseerseiseesesssssneens. | s ] ..5,581,329 |...100.992 | ..............5,484,167 | ..... 5,430,299 25,537,031 | v | e (17,918) s [ e [ e 2.500 09/19/2016. | 06/15/2041.
3137BR  ZF 5 |FHLMC REMIC SERIES 4615 TA......coviiireiincieriniiceesiserssineiesssisessesieisnsns | seveees - ..9,616,018 |...101.998 | ..............9,648,345 | ..... .9,459,347 ..9,616,778 TO1 | s | e [ 3.000 07/26/2019. | 02/15/2046.
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3137BV  EH 5 | FHLMC REMIC SERIES 4655 HA............oooieririrerieniseisenissisenseninensenes. | eovnees | | oversnenins | veverneens L [ 4,576,635 |...101.989 | ....ccoucen. 4,497,599 | ...ocoovnn. 4,409,886 | ............. 4517674 | oo | s (44,838) [ ..ovvrrercereeins [ e [ e 3.500 |...... 2.203 |MON... | .cocvrneee 12,862 | ........ 154,346 | 07/20/2017. | 01/15/2042.
3137BX LE 0 |FHLMC REMIC SERIES 4672 QA.........ccovviriieriieirieresississssssisssssssssssines | sevenes 111,022,107 |...103.619 ....11,128,864 ...10,740,177 .11,034,072 11,964 | oo [ [ 3.500 MON... 08/22/2019. | 08/15/2045.
3137BW  YH 1 |FHLMC REMIC SERIES 4674 A 4,612,675 |...101.863 ..4,588,205 4,504,290 (18,235) ......3.000 MON... 09/26/2017. | 12/15/2042.
3137BY XF 2 |FHLMC REMIC SERIES 4690 CA ..9,851,489 |...102.213 9,797,023 | ..... .9,584,909 TA4T | | e | s 3.000 MON... 10/25/2019. | 11/15/2036.
3137F1 XN 3 |FHLMC REMIC SERIES 4698 HP ..4,815,213 |...103.001 5,041,644 | ..... 4,894,753 8,150 | covvrrerceririnens [ e [ e 3.000 MON... 12/18/2018. | 05/15/2046.
3137FA  ZM 3 |FHLMC REMIC SERIES 4717 BA.. 5,170,571 |...102.659 ..5,170,709 5,036,781 913 ......3.000 MON... 12/16/2019. | 02/15/2047.
3137FA  ZV 3 | FHLMC REMIC SERIES 4717 BP.. ..1,476,137 |...102.659 7,476,337 | ... 7,282,690 1,331 | oo e | v 3.000 MON... 12/16/2019. | 02/15/2047.
3137FD  KH 4 |FHLMC REMIC SERIES 4759 NA ..4,952,292 |...101.820 ..5,080,528 | ..... 4,989,715 8,730 | covorrereeririnens [ eeeereeiseinneiieens [ e 3.000 MON... 01/23/2019. | 08/15/2044.
3137F3 W8 3 | FHLMC REMIC SERIES 4764 WJ.......ccoovuivriiciieieieineieinsisississsssssisesenes | covenes . ...5,966,584 |...102.261 | .... ..6,145,660 | ..... .6,009,779 | .. 15,982,252 | i | e 11076 | i [ [ 3.000 MON... I 03/27/2018. | 01/15/2045.
3137F4 7). 5 |FHLMC REMIC SERIES 4782 L.......cvorveiireiieeisenirsssissiesssessessssssssssenssins | ensee | oo | eevveriinns | evvresnins L [ 5,959,100 |...101.863 | .............. 5,934,732 | oo 5,826,190 | ..cocvvrneet 5,948,036 | ....covvverrerrerrnnns | e 11,228) [ oo | v | s 4.000 MON... | ooveeene 19,421 | ... 233,048 | 12/18/2018. | 09/15/2044.
3137F5 N5 4 |FHLMC REMIC SERIES 4794 DA ..4,468,245 |...102.216 .4,399,529 | ..... 4,304,149 CAB24812 | s | eerenend(32,390) [ s [ [ e 4.500 MON... 06/25/2018. | 08/15/2044.
3137FG  2Q 7 | FHLMC REMIC SERIES 4801.......coourviirirririierieriesiesesssisssesesiesssesesseens . ..6,344,454 | ..101.711 | ... ..6,321,636 | ..... 6,215,292 | .. 16,309,328 | ... | erreennd(32,189) [ s [ [ e 4.000 MON... o 10/26/2018. | 01/15/2044.
3137FG BD 6 | FHLMC REMIC SERIES 4811 VB.......cvvvureererierrerierissisenssssssesssessenessensnees | ovenen | oo | ovvevenennne | eevvvnenened | v 7,919,130 |...102.515 | .cooovvvrneee 7,937,228 | ..ovvvern. 7,742,504 | ............. 7,855,123 | oo | eerereennn(56,824) [ oo | v | s 4.000 MON...| ..........25,808 | ........ 309,700 |09/24/2018. | 08/15/2029.
3137FL KM 5 |FHLMC REMIC SERIES 4869 AJ ...7,336,766 |...104.863 ..7,500,760 7,152,914 | v 7,337,140 | oo | e 3T4 [ | e | s 3.500 MON... 04/25/2019. | 04/15/2049.
3138L9 AT 9 |FNAM8117 . ...3,038,147 |...101.711 ..3,009,256 | ..... .2,958,634 2,993,599 | ..ooovvvverrerrnrinnns | errreeeen( 9,708) [ oo | e | e 2.530 MON... 04/20/2016. | 03/01/2025.
31415Y LW 7 |[FNMAPASS-THRU POOL 993241.......cccovvmrrerierineernriseisnerinsesnenssssesessnns | vevves | oo | eevverennddh [ | s 161,077 |...104.284 153,179 188,171 | oo [ eerveriieeennn(980) [ oo | e | s 4.000 MON... 09/15/2010. | 06/01/2024.
31417Y  GK 7 |FNMA PASS-THRU 15 YEAR...... ..358,860 |...104.297 347,354 354,178 | v | e (1,183) s [ e [ e 4.000 MON... .13,894 | 01/25/2011. | 10/01/2024.
31394B  MD 3 |FNMA REMIC TRUST 2004-89 AQ........cvrmremermremerserssesessessssssssessesessens . ..646,767 |...103.795 832,148 | ... B37,677 | .ovvvverrerrncenenns | vvvrennene(1,228) s [ e [ e 4.500 MON... ceerenen 28,447 | 02/24/2010. | 12/25/2024.
31398M Q2 5 |FNMA REMIC TRUST 2010-36 BC......c.ocveerrririrriersireiersniseirensneisessssensnes | eevenes | oo | evernnens [rvnrnnene] | e 6,611,410 [...104.770 | ............. 6,754,739 | oo 6,447,208 | ............. 6,607,271 | oo | evvrrnneeen(E013) | i [ | v 4.000 MON...| ........21,491 | ....... 257,888 | 12/13/2018. | 04/25/2030.
3136A2 AR 4 |FNMA REMIC TRUST 2011-110 EC.. 1,974,141 | 99.206 1,939,294 | ............. 1,962,895 | ...coovveevrrverrerirns | verirerrnee{T,188) | o [ [ e 2.000 MON... .38,786 | 02/25/2013. | 04/25/2041.
3136A2 MY 6 |FNMA REMIC TRUST 2011-128 QB.. . 632,847 |...100.612 ...610,893 620,196 | ...vvoerrerirecinnns | rvrrrneene(2,540) | v [ e [ 2.500 MON... .15,272 | 07/09/2012. | 03/25/2039.
313978 XM 1 |FNMA REMIC TRUST 2011-40 KA.......ovvinrinnromirererinreenniserrenisseneninnens | cevvee | oo | vevererennddh [ | s 417,736 |...103.984 | .....cccc..... 429,011 | cooiririiirnnns 412,574 | ... 417,529 | oo | eerrrerrenn(1,280) | o [ [ s 3.500 MON... | .o 1,203 | ..o 14,440 | 06/15/2011. | 03/25/2026.
3136A0 LP 0 |FNMA REMIC TRUST 2011-70 ND... ..4,722,661 |...101.325 .4,627,608 | ..... 4,567,094 | .....coo..c. 4,582,833 | ..ocveerencernvrinnenn | erereened(17,807) [ o [ e [ e 3.500 MON... 10/20/2011. | 04/25/2037.
3136A8 ZR 4 |FNMA REMIC TRUST 2012-103 DA.. . ..2,046,826 |...102.814 | ... ..1,993,829 11,939,258 | ... 2,015,100 | .ovvvvrrervnrrrerinns | ovreerernn(20,140) | oo [ v | v 3.500 MON...| ...........5,656 | .......... 67,874 | 08/15/2012. | 10/25/2041.
3136AA  JT 3 | FNMA REMIC TRUST 2012-139 CA.....coccoirererririnernerienissesssessssssensesssssennes | ovenen | oo | ovvevenennne | eevvenenensd | v 5,342,780 | ..... 99.263 | ..ovvvvrnenne 5,419,268 | ....coooneen. 5,459,504 | ............. 5,348,872 | oo | e 9,284 | s | e | e 2.000 MON... | .cecrer9,099 | ... 109,190 | 12/20/2016. | 11/25/2042.
3136AA  5A 9 | FNMA REMIC TRUST 2012-149 ND......coovviiiiiiiiinrisissiccsiesssississiiens | s e ..3,315,490 |..... 99.487 ..3,298,482 3,315,490 | .o 3,315,490 | oo v [ e [ 2.000 MON... 66,310 | 10/24/2016. | 06/25/2042.
3136AA 6K 6 | FNMA REMIC TRUST 2012-151 YA......coiiiinirieririieinnineiienienesseesssissssiens | crveees 4].. ...1,958,277 1,905,576 (182) | cevevevevnrinriirens [ ereeierinriseiieenns [ e 2.000 MON... .38,112 | 04/22/2013. | 01/25/2028.
3136A3 X9 7 |FNMAREMIC TRUST 2012-3 BA.....coiiirriiricrieeineeississsiessesissessssisssssnens | eeeens 4].. 988,904 ...989,214 FSTC 1 STUUURUORPUIIRN DUOPUOTOPRRRPOR PPN 2.000 MON... .19,784 | 01/18/2012. | 04/25/2040.
3136A5 XR 2 |FNMA REMIC TRUST 2012-30 PB 4 1,141,383 1,136,411 (1,152) 2.250 MON... .25,569 | 03/19/2012. | 10/25/2040.
3136A4  2C 2 |FNMA REMIC TRUST 2012-34 PB........cocoiiemirirrrmerienineesseisessesiessssesenenns | eveens 4].. ...1,421,766 1,411,182 (1,529) [ coooverrererreris | vevrseeneriseeineens | e 2.000 MON... .28,224 | 03/27/2012. | 01/25/2032.
3136A5 AC 0 |[FNMAREMIC TRUST 2012-40 MG.......cocovmiiriiiiiniiiiineissiciissiesiesissiins | coveees 4. ..2,801,181 |...100.813 2,786,379 (994) [ ovvrrererrercirens | e [ s 2.500 MON... 169,659 | 05/27/2014. | 04/25/2041.
3136A5 P6 7 |FNMA REMIC TRUST 2012-53 PB 4 1,582,076 |...100.034 11,540,671 (9,764) 2.250 MON... .34,665 | 07/16/2012. | 02/25/2041.
3136A7 U3 4 |FNMA REMIC TRUST 2012-84 QG.....c.evvrereririceerirercrinsieriesisseesissessesesienes | covenes 4. 737,491 |...101.699 ....128,387 (2,460) [ ..o | e | e 3.000 MON... .21,852 | 04/21/2014. | 09/25/2031.
3136A7 5E 8 |FNMA REMIC TRUST 2012-96 PD.....c.oveovirvrrerririeieriiiseiesseissssssenssssssesensns | covenes 41.. ..1,236,376 | ..... 99.405 . 11,220,547 (4,444) | oo e s 2.000 MON... 24,411 | 08/27/2012. | 07/25/2041.
3136AC  ES 6 | FNMA REMIC TRUST 2013-10 DE.... 3,872,588 |..... 99.525 ..3,845,181 .3,863,533 (1,068) .....2.000 MON... 77,271 | 04/21/2016. | 10/25/2041.
3136AH U9 9 |FNMA REMIC TRUST 2013-133 VT ....cviiiieiieieieiineieesiseississessssssensesises | sevees ..3,214,375 |...101.960 ..3,184,576 3,123,358 | .. (8,584) [ ..o | e | s 3.000 MON... 01/27/2014. | 05/25/2025.
3136AC  WN 7 | FNMA REMIC TRUST 2013-20 CA.......cvvomrerirmcrirericesieiseriesiesesessesssssssens | woenes ..4,741,371 |...100.783 ..4,680,498 4,644,135 | ............. 4,723,898 (8,933) [ .oouvrurererierins | v | e 2.500 MON... 04/19/2016. | 01/25/2043.
3136AD  MZ 9 | FNMA REMIC TRUST 2013-30 JA... 2,931,485 |..... 94.316 ..2,957,464 3,135,697 | .... 2,964,315 .....1.500 MON... 10/16/2015. | 04/25/2043.
3136AD  EY 1 |FNMA REMIC TRUST 2013-36 AB.......eovviirrirnirierinsesisessessssseessssssssenens | seveees ..2,476,446 |..101.744 ..2,452,200 2,410,166 | .............. 2,450,046 (9,562) [ .vvveernrerervrinee [ vrereererineisennniens s 3.000 MON... 10/23/2013. | 05/25/2032.
3136AD V4 8 | FNMA REMIC TRUST 201341 WG.....coovvrrerirrererrnrisersesiesesseessssisesssnsenes | eoeees ...3,465,507 |...100.884 ..3,486,337 | ..... .3,455,787 ...3,462,652 (1,192) [ oo | e | e 2.500 MON... . 06/04/2014. | 11/25/2042.
3136AD  5Q 8 |FNMA REMIC TRUST 2013-50 MN.......cooivrriiiieiiieieicrieiiseeesissseeseniennnes | eevees ...8,960,930 |...100.497 ..8,931,502 | ..... 8,887,332 ...8,962,658 1,728 | e | e | e 2.500 MON... 8,515 11/15/2019. | 01/25/2033.
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3136AJ C3 8 |FNMA REMIC TRUST 2014-26 GA......c..vvveerieererinirseriesiseisssssssssesseseesens | seeenns [P0 ISR I L [ 3,213,268 |...101.608 | .............. 3,185,790 | .ovvverenne 3,135,373 | oo 3,188,057 | .ooovvveriererneriinns | e Q7)Y IORURIORRRR Ut 3.000 |...... 2.246 |MON... 03/28/2017. | 09/25/2039.
3136AJ) K4 7 [FNMA REMIC TRUST 2014-28 ND......ocovvvriirreierireienriissessssssssssssesessssees | coveres ..4,151,444 |..101.817 .4,130,708 | ..... 4,056,992 (18,928) [ ..vvvuvrevvriverens | cevrveierrseiereniee [ e 3.000 MON... 06/24/2014. | 03/25/2040.
3136AQ UM 0 |FNMA REMIC TRUST 2015-92 VA.......occonvrvmrrrerirenns R 6,554,200 |...102.624 ..6,375,528 | . 6,212,512 (562,711) ......3.000 MON... 08/25/2016. | 01/25/2029.
3136AR R4 2 |FNMA REMIC TRUST 2016-25 A......couovmirricierineiseesienssieesssisessesiseinns | eeveees - ...3,461,513 |...102.146 ..3,389,620 | ..... .3,318,407 (24,048) | ..o [ e [ e 3.000 MON... 08/19/2016. | 11/25/2042.
3136AT  JR 6 | FNMA REMIC TRUST 2016-49 PA..........ovvemiririnireeieninsrieniresesneessnisseniens | cevees ] ..4,747,030 |...102.758 4,762,609 4,634,781 (15,348) [ ..ovevrerevrcrins [ v [ e 3.000 MON... 05/24/2017. | 09/25/2045.
3136AT CK 8 |FNMA REMIC TRUST 2016-50 BN..... I 17,984,103 |...102.565 17,816,776 17,371,205 57,635 ......3.000 MON... 09/23/2019. | 02/25/2046.
3136AU  MC 2 |FNMA REMIC TRUST 2016-94 MN........coovrrmririierrieinnieierisseensssssessnsesnnss | sevenes - ..4,797,612 |...100.849 4,890,303 4,849,133 8,896 | .o | e | e 2.500 MON... 01/26/2017. | 05/25/2045.
3136AV L6 4 |FNMA REMIC TRUST 2017-17 EA.....cvoireieesceiseieerienieeessessssssessssssesees | voeees o] ..9,196,357 |...101.639 .9,169,428 | ..... 19,021,564 (2,544) [ oo | e | s 3.000 MON... 06/25/2019. | 11/25/2041.
3136AV V9 7 | FNMA REMIC TRUST 2017-22 BE......c.ovvinriirieiiniineiiesiesseessssisssssssseness | coveees - . ..4,769,738 |...103.584 | ... 4753515 | ..... 4,589,044 | .. (35,896) [ ..ovvverernriiriins [ v [ e 3.500 MON... I 04/26/2017. | 08/25/2040.
3136AW  EJ 2 |FNMA REMIC TRUST 2017-28 A.....ccocoomvriiirierierierisneissieeiieneesssesssssiees | veenes [P0 IO IS L [ 4,622,227 |..104.670 | ...cccouueen. 4,695,033 | ...cooonvne 4,485,557 | ...coovnvs 4,589,376 | ...ocvorverrrinninens [ s (20,958) [ ...cvvvverrererins [ v [ e 3.500 MON...| .........13,083 | ....... 156,994 | 11/27/2017. | 05/25/2045.
3136AX  FG 5 | FNMA REMIC TRUST 2017-54 P.....ccooorirreinrierieeineiseeiseisensesisessssssssines | eoeees o] ..6,904,219 |...102.696 ..6,998,502 6,814,775 ...6,900,105 (A,114) [ s | e | e 3.000 MON... 05/29/2019. | 05/25/2046.
3136AY DD 2 |FNMA REMIC TRUST 2017-66 BH.........ccovvurmrreririrerierineiinisniseneneneeseninns | covees o] . ..3,218,842 |...103.450 | ... ..3,221,664 3,114,224 | .. 13,199,078 [ oo | s (18,178) [ ovverrerrvrrerins [ e [ e 3.500 MON... o 10/26/2017. | 05/25/2044.
3136B1 DG 6 |FNMAREMIC TRUST 2018-11B VC......ccovrerereerreeireriseireriessiseesessssessenins | eveens [P0 ISR I L [ 4,023,547 |...106.260 | .............. 4,131,465 | ..ovvennven. 3,888,072 | ..oovvernee. 3,978,219 | covvoeverernceinns | e (B1,193) [ oo [ v [ e 4.000 MON... | woocvrnee 12,960 | ........ 155,523 | 04/27/2018. | 04/25/2029.
3136B1 ML 5 | FNMA REMIC TRUST 2018-22 BA.......coviveiiierniinirnriersnsssienssissssessessnsns | coenes ...4,555,608 |...101.972 .4,558 547 | ... 4,470,391 | v 4,541,616 | oo | i (11,342) [ oo | e [ s 4.000 MON... 14901 | 07/26/2018. | 05/25/2044.
3136B4 3E 6 |FNMA REMIC TRUST 2019-37 TC.....ooimuiirmiennrininienisssissesssssssssnssensssesssnssnns | coveens e . ..9,355,998 |...100.823 | ... .9,276,458 | ..... .9,200,736 (799) [ evvvveiinnninens [ [ 2.500 MON... .. 19,168 | .......... 76,673 | 08/22/2019. | 03/25/2037.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . [SSSTRTROTRONY [RRO 333,327,024 XXX | s 333,239,249 | ......... 327,312,518 | .........331,948,146 | ..o | e, (493,653) 0 0 XXX XXX | s 810,622 | ..... 7,753,492 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 Mort age-Backed Securlties
3137BH  XJ 1 |FHLMC REMIC SERIES K-045 A2.........ooovvrerieiririnnineiiesieeeseesssissssssssnees. | eoenes [P0 ISR IR L [ 10,762,500 |...103.995 | ............ 10,399,500 | ...cvvvne 10,000,000 | ...cvvenee 10,458,877 [ ...cooevevrvrerirerins | veverennns (87,829) [ ..ovvrvereercrins [ v [ e 3.023 |...... 2.041 |MON... 06/14/2016. | 01/25/2025.
3137BM  TX 4 |FHLMC REMIC SERIES K-052 A2........coorvimiirerieeieirineissisessissssesssssnsssisns | svvens [P VUSRI TR L 10,776,562 |...104.984 | ............ 10,498,400 | ............ 10,000,000 ) RSO ISTONUPIRRORORPON BUPPONt 3151 (... 2.202 |MON... 05/06/2016. | 11/25/2025.
30291K AN 0 [FREMF MTG TR 2013--K30 B......coovrrrererrrirreieriesiseiesisissssssesssssssssesssssssssessns | eeveens JP ISR I 1FM ...7,161,875 |...103.813 ..7,266,910 7,000,000 V[ e | e [ 3.556 |...... 3.264 | MON... 03/12/2015. | 06/25/2045.
30261N  AE 0 |FREMF MTG TR 2013-K25 B.....cccouivirrcririnciinneseesiesiseesssiseisessssssenns | eevnes JOR ISR I 1FM| .. ..7,320,766 |...102.288 | ... ..7,262,448 7,100,000 | .. . - ) SOOI ISTORURORORIOTURPON BPPORt 3.619 |..... 3.147 |MON... o 05/04/2015. | 11/25/2045.
30291H AE 7 |FREMF MTG TR 2013-K28 B........cvvvirieririeeinissiesienceississisesisnsienes | cevees JP ISP I M| s 8,621,547 |...102.183 | .............. 8,685,555 | ....cooouvn. 8,500,000 | ...coovuvee 8,601,104 | ...oocvvvvrerrrrenns | e (15,293) [ 1ovverrerrvrrerins [ v [ e 3490 |...... 3.089 |MON... | ......24,719 | ...... 228,922 | 07/26/2019. | 06/25/2046.
30291  AJ 2 |FREMF MTG TR 2013-K29 B.......ooeverieireririsiesse s iessessssssssssssesssnsns | ovvees JP ISR I 1FM ..7,210,000 |...102.884 ..7,201,880 | ..... .7,000,000 7,083,286 [ ..o | s (VL T£:) | [ NN DUt 3481 ... 3.086 | MON... ...247,156 | 04/13/2015. | 05/25/2046.
30291M AN 6 |FREMF MTG TR 2013-K31 B....ouvovrericieriisiieisesiessss s sssssesssnses | seveees [P IS 1FM ..7,185,938 |...103.858 | .... ..7,270,060 | ..... .7,000,000 | .. ..1,076,172 (23,360) [ .oovvoererrrirerens | e [ s 3.630 |...... 3.277 |MON... w0 257,406 | 05/21/2015. | 07/25/2046.
30265A AN 4 |FREMF MTG TR 2013-K33 B......cevvruerriirieriereeeneeisessesiesssessesssssesesinns | eveens JP ISP I M| s 6,928,359 |...103.671 | ....ccoeoeee 7,256,970 | c.ovvvernne 7,000,000 | ........c.. 6,958,679 8,967 | oo [ e [ e 3499 |...... 3.679 |MON...| ..........20,410 | ........ 248,317 | 06/24/2015. | 08/25/2046.
30291R  AA 3 |FREMF MTG TR 2013-K34 B.......couiiiiirirceiiceieesesei e | eeene [P [T 1FM ..1,165,625 |...103.712 ..7,259,840 .7,000,000 | .ovrereern 7,071,856 | oo | ereeernn(21,226) | oo [ | e 3734 ... 3.423 |MON... 02/16/2016. | 09/25/2046.
30292K AN 9 |FREMF MTG TR 2014-K717 B....vvviiriiriiiiisiisninsiiesississsisnsisensensssessniens | oveens e | 1FM] .. ..4,045,625 |...102.115 ..4,084,600 | ..... 14,000,000 | ..oo0eer4,020,597 [ | eerenennne(13,022) | o [ [ 3.630 |..... 3.319 | MON... . 02/23/2018. | 11/25/2047.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ . . N 77,178,797 XXX ....77,186,163 ...74,600,000 0 0 XXX XXX XXX | s 214,09 | ..... 2,524,425 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 557,752,988 XXX ..559,313,334 | .......... 548,507,518 0 0 XXX XXX XXX | .. 1,795,331 |....13,382,600 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
03523T BP 2 |ANHEUSER BUSCH INBEV WORLDWIDE........ (SOOI DOV Cl.. ..101.788 266,000 | ... 265,643 134 | s e [ 2.500 .3,066 07/11/2012. | 07/15/2022.
03524B AE 6 |ANHEUSER-BUSCH INBEV S.A... . ...106.040 601,975 (441) +.....3.700 19,250 03/20/2014. | 02/01/2024.
10373Q  AJ 9 |BP CAPITAL MARKETS AMER INC......cooiiieireiierinsereeiseissensssssssssensssenns | eeenns ..103.221 | ..............1,548,315 | ..............1,500,000 | ....cooo.cc. 1,497,992 856 [ .euvvrrereirierins [ e [ e 3.245 7,436 12/18/2018. | 05/06/2022.
10373Q  BA 7 |BP CAPITAL MARKETS AMER INC.......cocoviivimiiiiinineierssiesesississsessssssnses | covenes 101321 | 1,013,210 | s 1,000,000 | ... 975,382 8,493 | oo [ [ 2.520 7,140 12/19/2018. | 09/19/2022.
05565Q CP 1 |BP CAPITAL MARKETS PLC. ...106.835 500,000 | ... 507,865 (1,755) . 3.814 01/13/2015. | 02/10/2024.
278062 AC 8 |EATON CORPPLC . ..102.040 | ..............3,061,200 | .............. 3,000,000 | ... 2,993,047 2,321 | oo | e [ e 2.750 03/28/2017. | 11/02/2022.
377372 AH 0 | GLAXOSMITHKLINE CAP INC.......ovurirmerirririerieinsriesiessseessesssssessesssesess | veeees ...102.483 1,000,000 | ... 993,311 1,953 2.800 08/20/2014. | 03/18/2023.
377373 AD 7 | GLAXOSMITHKLINE CAP PLC I Al e . ...102.204 .1,500,000 | .. ...1,505,129 (2,107) ..r.2.850 12/05/2012. | 05/08/2022.
478375 AG 3 |JOHNSON CONTROLS INTERNATION............... JSSSTRIIE BN C 2| 2FE 4,848,816 |...104.400 4,755,000 | .. L A,821,978 | | s (14,449) 3.625 02/13/2018. | 07/02/2024.
641062 AE 4 |NESTLE HOLDINGS INC.....coouivmrirriieeririseinesissssessesssssessssssssssssssssssenns | seeees (o] I 1 1FE| oo 4,971,550 |...107.301 | ..............5,365,050 | ....ccooueen. 5,000,000 | ..ocvvrnens 4,976,177 3,881 | oo | e [ e 3.500 09/26/2018. | 09/24/2025.
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65557C  AS 2 [NORDEA BK AB .......ovouuiiirierieriincesseissisessesssesesessssssessesssssssessssisssssnnss | sevees [ [T 1FE| v 1,993,900 |...100.446 | .............. 2,008,920 | ..oovrernvne 2,000,000 | ..ovrernees 1,998,217 1,234 2250 |...... 2.315 |MN...... 05/23/2016. | 05/27/2021.
771196 BB 7 |ROCHE HOLDINGS INC.......occviiiiirerinieirerisissisisisssiessssssisesssssssesessesssssnns | sevnes Cloni 1 e 1FE| oo 3,029,580 |...101.725 ..3,051,750 3,000,000 | ..ccoornee. 3,008,127 (4,970) [ oo v s 2.875 06/23/2015. | 09/29/2021.
806854 AH 8 | SCHLUMBERGER INVT SA.. . v |C 2| 1FE 996,600 |...105.821 ..1,058,210 .1,000,000 | ... 998,520 345 +rrn3.650 11/26/2013. | 12/01/2023.
822582 AM 4 | SHELL INTERNATIONAL FINANCE BV.......coooiiiiieiniiieiniicineirerssisceeniseinns | vevees [oF [ 1] e 1FE| oo 995,280 |...100.528 ..1,005,280 1,000,000 | ... 999,864 564 | oo | e | s 4.375 03/18/2010. | 03/25/2020.
822582 BG 6 | SHELL INTERNATIONAL FINANCE BV.......cocommiiiieiriririneiinerieriesesseniseenes | verenes Cloe | 1FE 997,880 |...100.059 ..1,000,590 1,000,000 | ... 999,839 438 [ o [ e [ e 2.125 05/06/2015. | 05/11/2020.
82620K AU 7 [SIEMENS FIN NV A e . 1,498,485 |...105.822 ..1,587,330 .1,500,000 | .. ...1,498,860 137 ...3.400 03/07/2017. | 03/16/2027.
90352) AA 1 |UBS GROUP FDG SWITZ AG C 2| 1FE 999,980 |...102.914 1,000,000 | ... 999,989 3 [ s [ [ 3.491 03/16/2017. | 05/23/2023.
904764 AU 1 |UNILEVER CAP CORP......ccostuimrimerieiinerienisesisseessssssssessesssssessssssssssssenes | seneees Cleon | 1FE| . 984,170 |..... 99.118 1,000,000 | ... 989,218 1,509 [ oo | e | e 2.000 07/25/2016. | 07/28/2026.
00037B  AF 9 [ABB FIN USAINC . . w12 1FE| .. ...1,000,860 |...109.203 | ... . 1,000,000 | ....cccooeeee 1,000,737 (40 ) [N IUORORIN IO 3.800 05/21/2018. | 04/03/2028.
002824  BA 7 | ABBOTT LABS......ccoitiiriiiriritiieiiesiiesiesissessssessisessessesesssssssessssessseness. | seenes [P I (i TFE| oo 996,810 |...101.640 | .............. 1,016,400 | ....coovvenee 1,000,000 | ... 998,934 464 | s [ e [ 2.550 03/09/2015. | 03/15/2022.
00724F  AC 5 [ ADOBE SYS INC....cooooiiimiimirerineiiesiesiseesssssssse st s ssessssssssssans | seeeons . 2| 1FE 6,008,500 |...105.646 ..6,338,760 | ..... .6,000,000 ...6,016,452 2,884 3.250 08/22/2019. | 02/01/2025.
00751Y  AC 0 |ADVANCE AUTO PARTS INC......ccorererieriiirieriereresesseissisesiesisesessesssssises | coveens [P I (A 2FE| s 3,096,060 |...107.190 | .... ..3,215,700 | ..... .3,000,000 | .. 3,051,814 | s | e (11,983) [ oo [ e [ e 4.500 e 02/04/2016. | 12/01/2023.
001055 AL 6 | AFLAC INC...ouiimririeeieeteiseeiessessi et sssssssssessenssessnns | senenes [P I (. 1FE| oo 3,905,070 |...105.229 | ....coceoneee 3,898,734 | ..o 3,705,000 | ..ocvereees 3,829,057 | .covoevrerirerirneriinns | e [ KRCTL) | [ DU DYt 3.625 |.....2.606 |JD.......| .cocc......5,969 | ... 134,306 | 09/20/2017. | 06/15/2023.
010392 FE 3 | ALABAMA POWER CO......ooeviiiiireiiiieeniineissinssessssiesessssssensssssssssssessssnsene | vevvene | oo | evvneenensd | s 1FE ...1,047,753 |...102.549 ..1,076,765 1,050,000 251 | e [ | 3.950 41,475 | 05/18/2011. | 06/01/2021.
02079K AA 5 |ALPHABET INC IO (TSRS 1FE]| .. ..2,088,347 |...102.630 | ... ..1,949,970 1,900,000 | ..o 1,953,044 | oo [ s (37,623) 3.625 worr..88,875 | 04/29/2016. | 05/19/2021.
023135  AZ 9 | AMAZON COM INC.....coiiiuiirririineieiie s sessssssessssssssessesssssesssenes | seeees [ I (. 1FE| cooei 1,001,930 |...103.497 | ....ccccooeuee 1,034,970 | .ccoovvrennee 1,000,000 (259) | evvvvererineiens [ e [ e 2.800 |.....2.760 |FA.......| .........10,033 | ......... 14,000 | 04/02/2019. | 08/22/2024.
025816  BM 0 | AMERICAN EXPRESS CO.......eviiiiiriiiinirsieinssesesssseessessssesessessssssssesnnss | sevenes . 2| 2FE 3,010,260 |...101.195 ..3,035,850 3,000,000 (2,080) [ ..oovverieriienis | e | e 2.500 .75,000 | 08/21/2017.| 08/01/2022.
0258M0 DX 4 |AMERICAN EXPRESS CR CORP [SSSTR PO . 2| 1FE 1,002,770 |...100.368 | .... ..1,003,680 1,000,000 | .. (1,289) [ oo | cerrveenerierineens | e 2.600 .13,000 | 06/14/2019. | 09/14/2020.
0258M0 EL 9 |AMERICAN EXPRESS CR CORP ceevernsenniens [ s . 2| 1FE 987,740 |...106.232 | ....ccccouuuee 1,062,320 | ..ocovrrnne 1,000,000 | ... 990,617 1,906 [ oo | e | s 3.300 04/27/2017. | 05/03/2027.
02666Q J7 9 | AMERICAN HONDA FINANCE CORP.......cccoviirinrierniniierininisnierssssesennnes | veviene | oo | eeevrenins | e 1FE 997,360 |...103.323 ..1,033,230 1,000,000 | ... 999,472 297 | oo | s | e 3.800 09/13/2011. | 09/20/2021.
03076C  AF 3 | AMERIPRISE FINANCIAL INC O e ..6,205,775 |...107.190 | .... ..6,287,765 | ..... 5,866,000 | .....ocoeue 6,043,820 | ..o [ i (43,808) [ ..o | erereieriseirerienies [ 4.000 11/06/2018. | 10/15/2023.
031162 BV 1 |AMGEN INC.....ooiiiiiiciitiieieiesissessiee e | seenes . 5,240,400 |...105.669 | .............. 5,283,450 | ...ccoovns 5,000,000 | ...ocoornee. 5,162,883 | ...oovverrernriinns | e (34,357) 3.625 09/14/2017. | 05/22/2024.
032654 AH 8 | ANALOG DEVICES INC.......ceoourvmiririreirseesnsisesienisesssseesssssssssessesssssssssenns | seneees ] ...5,010,600 |...101.904 ..5,095,200 | ..... .5,000,000 ...5,004,565 (1,358) [ .oooevnrererrerins | eevrveeneessenineens | e 2.875 04/27/2015. | 06/01/2023.
037833 AK 6 |APPLE INC......coiiiiiiriiieisices et sssnsssns | sevenes - . ..1,678,264 |...101.706 | .... ..1,749,343 .1,720,000 | .. ..1,703,677 4527 | o o | v 2.400 11/22/2013. | 05/03/2023.
037833 BG4 |APPLE INC.....cvvoriirierieeieenseieise et ssesssessssnsas | senenes el AFE | s 500,500 |...105.669 | ....ccoovvrrecr 528,345 | ....... 500,000 | ... 500,288 [C3:) 1 TN VRN IO 3.200 05/13/2015. | 05/13/2025.
037833  BU 3 |APPLE INC......cooiiiiiiiiiiciiciissiiessss s sssssssissnnas | coienes ..1,997,860 |...102.860 ..2,057,200 .2,000,000 | ....ccooeuce 1,998,988 303 | o | e | s 2.850 02/16/2016. | 02/23/2023.
037833  CM 0 |APPLE INC.....ovvuiiriieriericiieissiiesiesiesessssesee e ssesssssssenses | serenes ..2,999,850 |...101.509 ..3,045,270 | ..... .3,000,000 | ... 2,999,935 30 | oo [ s [ e 2.500 02/02/2017. | 02/09/2022.
037833 DB 3 |APPLE INC.....otiuiriiireeieeieiseeiseisse st ssssssesssennas | seneees 998,880 |...104.114 ..1,041,140 1,000,000 | ... 999,111 102 2.900 09/05/2017. | 09/12/2027.
038222 AF 2 |APPLIED MATLS INC. 5,434,700 |...103.482 ..5,174,100 .5,000,000 .(83,680) o.r.4.300 03/04/2016. | 06/15/2021.
039483 BL 5 | ARCHER DANIELS MIDLAND CO......cooumivirimrimeemerisesiessesssseesesssssssensenes | weveees ..4,605,800 |...101.474 ..5,073,700 | ..... 15,000,000 | .oooerreee 4,863,675 [ oo | e B,214 | s s [ 2.500 09/07/2018. | 08/11/2026.
00206R  AX 0 |AT&TINC ..3,263,010 |...103.242 ..3,097,260 3,000,000 (A1175) [ oo [ e [ e 4.450 09/18/2014. | 05/15/2021.
00206R AZ 5 |AT&TINC 1,648,972 |...103.036 ..1,530,085 .1,485,000 (19,753) ..rrn.3.875 08/15/2014. | 08/15/2021.
05348E BA 6 |AVALONBAY CMNTYSINC . o] 996,540 |...105.380 ..1,053,800 1,000,000 312 [ s [ e [ e 3.350 05/03/2017. | 05/15/2027.
06051G  FS 3 |BANK OF AMERICA CORP.......ccoviviiriieriiissiesisiseresiessssssiesssssessessssssssens | sevees O ISR I 1FE ..5,382,500 |...107.456 5,000,000 (10,708) [ ..ovvvverrerenins [ crvverieniirenieninns [ e 3.875 10/29/2019. | 08/01/2025.
06051G  FT 1 |BANK OF AMERICA CORP.... e ...1,002,700 |...100.573 .1,000,000 | .. (1,085) 0 2.625 06/14/2019. | 10/19/2020.
06406R  AA 5 | BANK NEW YORK MELLON CORP........cocosvirririrriiniireeiieeississsissisessienes | seiees . 997,860 |...101.521 1,000,000 | ... 999,069 425 [ e | e [ 2.600 01/31/2017. | 02/07/2022.
06406H BP 3 |BANKNEW YORKMTN BK ENT.......coovimiimirierirrernniniinerireniesessensssisneniens | cevees | e [l IFE | s 506,100 |...100.083 | .................500,415 | ....... 500,000 | ... 500,030 (T40) | cevevrererereriens [ e [ e 4.600 02/10/2010. | 01/15/2020.
06406H CQ 0 |BANK NEW YORKMTN BKEN . R I 548,885 |...109.540 ....500,000 | ... 546,199 (2,686) ....3.950 08/21/2019. | 11/18/2025.
06406H DA 4 |BANK NEW YORKMTN BK ENT......oovviimiimniiniiesirsniineiesisesiesesssssssissnssnns | svisens . 2| 1FE 4,873,652 |..104.013 | ..............4,855,327 | ..... 4,668,000 | ...oooonnn 4,666,820 209 [ o | e | o 3.000 08/25/2016. | 02/24/2025.
07330M AA 5 |BB&T CO. [T I . 2| 1FE 5,063,106 |...107.314 4,650,000 | ..oooverernid,939,589 | oo | i (38,502) [ ..vvvvererneererins [ erverrrneerneniseines [ aeenae 3.800 09/09/2016. | 10/30/2026.
07330N AR 6 |BB&TCO N [ I 2| .. 1FE| oo 1,001,480 |...100.069 1,000,000 (626) 2.250 12/14/2017. | 06/01/2020.
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075887 BK 4 | BECTON DICKINSON & CO......oovvvrrrimeimeriirieriesiseeseesssssessessssesssssssssnens | weeees [P I 1 2FE| s 1,965,015 [...102.141 | ..ccoocvvnnnee 1,991,749 | oo 1,950,000 | ..ooovrenne 1,956,193 [ ...coovverernerrernne | verreeernee(1,994) | oo [ [200.3.300 | 3.185 |MS......| v 21,450 | ......... 64,350 | 04/24/2015. | 03/01/2023.
084670 BC 1 |BERKSHIRE HATHAWAY INC... ..103.264 | ..............1,548,960 | ..............1,500,000 | ............. 1,514,608 | ..ooovvevvvererinns | cerernecenn(8841) | o | e | 0003750 |, 3130 |FAo| v 21,250 | .o 56,250 | 08/08/2013. | 08/15/2021.
084670 BS 6 |BERKSHIRE HATHAWAY INC... ...105.401 2,034,300 | .oovvrrerrerinennnns [ eeerrneenenn(5,219) o | v | 20003125 [ 2.810 |[MS.....| oo 18,403 | .......... 62,500 | 04/01/2016. | 03/15/2026.
09247X AL 5 |BLACKROCK INC ...106.393 6,901,358 | ...ocovvvvcierinriinns [ e (BAAT) [ e 2000 3.500 [ 2.740 |MS......| e 67,093 12/04/2017. | 03/18/2024.
09256B AD 9 |BLACKSTONE HOLDINGS FINANCE LLC ...107.576 5,301,366 | .ooovvererincinnns | eerereennn(91,245) | o | e | 750 [ 2.724 .89,722 10/18/2017. | 02/15/2023.
097023  BQ 7 |BOEING CO....cccvvrerrrrrrreircirerinenieniesiseessssissnssessessssessssssssssssesssssssessennis | eonsees | oo | convevneees 1| et IFE | i 1,477,815 | 99.375 1,488,767 [ ..o | e 3,104 | s v [0 1.875 [ 2.101 05/16/2016. | 06/15/2023.
097023 BT 1 |BOEING CO....cocovvrvrrvrrvrrreririniinns ..100.268 | ..............3,008,040 | .....cccc.... 3,000,000 | ... 2,983,879 | .oovvvrrervnvrreninns | v 1184 | s [ | 002125 | 2.381 02/14/2017. | 03/01/2022.
110122 AT 5 |BRISTOL MYERS SQUIBB CO ..100.658 | .................503,290 | ....... 500,000 | ... 497,806 | ..o | eerrirerieneeee 81T e | e | 002,000 e 2.176 07/27/2012. | 08/01/2022.
12189L  AM 3 |BURLINGTON NORTHERN SANTA FE ..102.739 505,646 | .....coovverrmrrnnies | vnreernene(1814) | s [ [122.3.000 | 2.601 03/01/2016. | 03/15/2023.
134429 AW 9 | CAMPBELL SOUP CO... ...103.054 999,216 [ ..ovvvvvrererrerisnnnes | verrverrenneenne DT i [ v [ 0004250 [ 4.313 03/31/2011. | 04/15/2021.
134429 AY 5 |CAMPBELL SOUP CO... [P I IR ..101.224 2,948,356 | ...ovvvrcrierincrinns | e 18,856 [ i | | 000002500 [ i 3.199 11/24/2014. | 08/02/2022.
142339 AG 5 | CARLISLE COS INC.....c.ovverririnirierirereriesnsisssiiesiesessesssssssssessessssssseneans | covees . 2| 2FE 4,925,850 |...103.880 | ..............5,194,000 | ..............5,000,000 | ............. 4,943,800 | ...ocvvevenvrerninen | e 10,225 [ s [ e | 2003500 | e 3.752 03/20/2018. | 12/01/2024.
14913Q  2A 6 | CATERPILLAR FINANCIAL SERVICE.........cccovvvrerirrnnne B [P ISP IOV TFE| oo 999,160 |..... 99.955 999,807 | ..ovvverrerirnreneens | cvrrrerrneeenn282 i v [0 1.850 | 1.879 09/05/2017. | 09/04/2020.
15189X  AQ 1 |CENTERPOINT ENERGY HOUSTON.......covmiiiririiireriiisieniersnssiensssissnenias | veveees O ISR Il I 1FE ...998,840 |..... 99.598 999,201 | ..ovvvivvcrrernnies | v 109 e [ [100.2.400 | 2.413 08/08/2016. | 09/01/2026.
166764  AH 3 | CHEVRON CORP .......coouiimiriiiieriesiecisesissseesiessessssesssssssessessessssesssssones | sovenes [P ISP IOV 1FE]| ... ,034,800 |...104.106 | ..............5,205,300 | ..............5,000,000 | ............. 5,015,525 | ...ovvveverrerencnnnns | eeenrrene,501) [ o | e |00 3197 [ 3.089 06/25/2015. | 06/24/2023.
171340 AH 5 | CHURCH & DWIGHT INC......coouiiireiieiieiiseiseseeissisesssesissesssssssssssssenes | sevnes [ I 1 2FE| s 2,966,940 |...101.879 2,987,180 | oo | v 803 [ | | 2000 2,875 [ 3.038 02/18/2015. | 10/01/2022.
17252M AN 0 [CINTAS CORP NO 2.....ooviimiiriiiiesiieeissieisssssesssssssssissssssssessssssssssssssns | svisens O ISR Il I 1FE ..5,059,850 |...108.490 | ..............5,424,500 | ..............5,000,000 | ............. 5,054,423 | ...ocovvvererniinns | e B427) [ | e | 00003700 [ 3.523 03/12/2019. | 04/01/2027.
17275R AV 4 [ CISCO SYS INC....ourvurieireiseriesissesiessesesessssssssssessesssessssssssessessessssesas. | sevenns [P ISR IOV 1FE ..6,801,760 |...103.025 | ..............6,696,625 | ..............6,500,000 | ............. 6,623,275 | ..ooovvvrcrierineninns | e (48,369) | ...vvvrereerrrins [ errereneeisrirneinns | 20:3.000 | oo 2.203 05/04/2016. | 06/15/2022.
17275R AW 2 [CISCO SYS INC....ovverrrieiericierisisissiesssssseessssssssssssssssssssssenssssssssessssssnses | evenes | oo [ronnvenenn T [ v 1FE ...997,330 |...107.714 998,430 257 [ oo | erverineeisnnsniinns | 000023500 | e 3.532 06/10/2015. | 06/15/2025.
172967  KG 5 | CITIGROUP INC.....ooormvirririierinirineriesissessessssesessensesessssssssssessesssesesssssans | sovees [T 1FE]| ... ,288,114 |...106.663 | ..............4,293,186 | ..............4,025,000 | ............. 4,285,990 (2,124) [ oo [ e [ 0003700 | 2.534 12/12/2019. | 01/12/2026.
189054 AU 3 | CLOROX CO DEL.....cuuuiiuieriineireisseissisessesiseeissssssisessssssssssssssssssssssnss | sevnes [ I 1 2FE| s 4,259,422 |..105.852 | ..............4,376,980 | ..............4,135,000 | ............. 4213443 | oo | s (15,268) | ..vvvvevercerrrins [ ervverineeiseirneinns | 20023500 | e 3.064 11/22/2016. | 12/15/2024.
12572Q AE 5 |CME GROUP INC. ..102.948 | .............3,721,570 | ..............3,615,000 | ............. 3,686,106 | ....ooovvvrerreniins [ s (25,208) | ...vvvevercriirins [ ererevenirinineinns | 200:3.000 | oo 2.247 09/11/2017. | 09/15/2022.
191216 AV 2 |COCA COLA CO ..102.478 999,835 94 [ oo | cererierenseienens [ 00000 3.300 [ 3.310 08/03/2011.| 09/01/2021.
191216 BY 5 |COCA COLA CO.....coovviiricrinrieniseinniiesinsiienissississsssssssensesssssssessssssnens. | eoviees | oo [eovsrveen T | el TFE | iiiii...501,080 | ... 99.747 | wovvvrrer 498,735 | ... 500,000 | ... 500,364 (214) | veveveererneiiens v [ 2001850 [, 1.506 09/26/2016. | 09/01/2021.
19416Q DY 3 |COLGATE PALMOLIVE CO ...101.338 ,013,380 | .oveiinnee 1,000,000 | ... 997,007 1,539 [ v | e | 002450 | e 2.615 11/03/2011. | 11/15/2021.
19416Q EC 0 [COLGATE PALMOLIVE CO ...100.982 .504,910 507,430 (2,151 [ o | e | 2002100 | e 1.640 08/25/2016. | 05/01/2023.
20030N BJ 9 |COMCAST CORP . ...106.015 ,659,135 | .............1,565,000 | ............. 1,560,868 902 [ .o | e | 200 3.600 | e 3.669 e | 02/19/2014. | 03/01/2024.
20030N  BW 0 [COMCAST CORP ......cccrseirerirnrrnrereriseersensssessssessssesssssssssssssssesssssssssssssenes | seveeee | oo [ eovseveen T | et TFE | riiiii0n....998,800 | ... 99.917 999,164 108 | oo [ [2000:2.350 |, 2.363 | ddocese | o 10,836 | .coovenee 23,500 |07/12/2016. | 01/15/2027.
205887 BR 2 | CONAGRA BRANDS INC.. . ..103.072 | ..............2,061,440 | ..............2,000,000 | ............. 2,022,249 (7,488) [ ..o [ v 0003200 | 2,787 | | 27,733 | oo 64,000 | 11/27/2017. | 01/25/2023.
20826F  AA 4 | CONOCOPHILLIPS CO.....covvuurrmmrirrireesenisssneriensseseseesssssessessesssssssssssses | soveons . 2| ... 1FE 999,500 |...101.119 999,839 52 | o | e | 000 2400 [ 2.406 |JD..ccoo| v 1,067 | covoneee 24,000 |12/21/2012. | 12/15/2022.
219350 AT 2 |CORNING INC.....ooviiiiiriiiiiniieisnieienissiessssessssissesssssesssssssesssssssssssnens | veveene | oo | evvneenennsd [ s 2FE ..3,796,590 |...115.467 3,469,101 | oo [ v (98,575) [ ..vvuverererirciiens | vevrneirersnivenreninne [ 1.000 [ i 3.145 |MN......| cooevenee 26,833 | ........ 210,000 |07/19/2016. | 05/15/2024.
22160K AL 9 [COSTCO WHOLESALE CORP JOOOS B 1FE]| ... .3,112,950 |...103.544 .3,107,512 (5,438) [ ..o | e | e 2750 | i 1.862 [MN...... . .41,250 |10/11/2019. | 05/18/2024.
231021 AR 7 |CUMMINS INC. . 2| 1FE 1,016,750 |...105.745 (1,825) [ oo | ceerneeneniiseineinns | 2003650 | e 3.439 02/24/2014. 10/01/2023.
24422E TV 1 |DEERE JOHN CAP CORP .......cocivriirmiiiirerinnisiesisisesnsiesssssssessssissssesssinns | soveres O ISR I 1FE| oo 997,970 |...100.847 998,883 399 | | e | 00002150 [ e 2.193 09/05/2017. | 09/08/2022.
250847 EJ 5 |DETROIT EDISON CO.....cvvvumrireimeineenerseesisessesssssessssssssssssessessssssssssssnes | seneees . 2| ... 1FE 998,440 |...101.565 999,577 164 | oo [ [ 2000.2.650 | 2.668 06/19/2012. | 06/15/2022.
254687  FK 7 |DISNEY WALT CO...ovvurirrriieisniceniieissinsiensssiesessssessssssssssssssssssssssenssssnne | neveene | oo | evvneenernsd [ s 1FE| oo 3,671,775 |0 99.241 | .............3,675,887 | ..............3,704,000 | ............. 3,673,007 1,232 [ v | e | 1750 | 1.938 10/21/2019. | 08/30/2024.
25468P DM 5 [DISNEY WALT CO ....coovriririeriniereriiniseissssssiensensssssssssssssessensssssssssennss. | vevenee | oo | eevenerene ] [ s 1FE| ..o 922,220 | ... 98.279 941,837 7,935 | oo | verereneneeneninnen | e 1.850 [ iiie 2.825 06/22/2017. | 07/30/2026.
260543 CJ 0 |DOW CHEM CO....cooovvvrrrimrrrnrrinnns | 2FE| s 105.026 ....5,000,000 | ..ooovvvvnee 5,104,909 | ...oovvvrrrerneiinns | e (21,856) | ..ovoverereernrins [ erverineeisninneinns | 20023500 | e 2.998 05/25/2016. | 10/01/2024.
26138E  AQ 2 |DR PEPPER SNAPPLE GROUP INC........ccocoviiiiiiiiiiniineiesisisessiessssienenes B . LN 2FE| e, 2,030,814 |..... 99.995 2,057,000 | ... 2,056,838 4,086 ..o | e | 000.2.000 o 2.202 03/21/2013. | 01/15/2020.
26138E AS 8 | DR PEPPER SNAPPLE GROUP INC.......ccouivirerrierineriesiseesesiseesesisssenes . 2| 2FE 2,223,399 |...104.461 | .... 2,281,428 | oo 2,184,000 | ...ccoonnee. 2,213,123 (4,640) [ ...ocooevrvrircins | e | 2003400 | oo 3.141 09/28/2017. | 11/15/2025.
26442C  AS 3 | DUKE ENERGY CAROLINAS LLC.....ccevuivreriirerniieieriseiseissiesssisesessssiennes | eeens [ I 1] e 1FE| oo 1,296,854 |...103.308 | ....ccccouve. 1,343,004 | ...ccovvnneee 1,300,000 | ...ocvovenee 1,297,736 291 | e [ | 20002950 | e 2.978 11/14/2016. | 12/01/2026.
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263901 AC 4 | DUKE ENERGY INDIANA INC.......coovmerirrirerrnrierserissesensssissensssssssssensnnes. | eevnees | | wovereenes (. TFE| oo 971,250 |...101.023 | .............. 1,010,230 | .oovovrennee 1,000,000 998,047 KX (VI U IO DR 3.750 |...... 4120 | ddeiis | 17,292 | e 37,500 | 01/28/2011. | 07/15/2020.
278642  AE 3 |EBAYINC ..ot ssenssssssssssessssssssses | neviens | ar | eereneenns 1] 2FE | o 2,087,436 |...100.583 2,137,389 | oo 2,125,000 | ..ocvvrnnne 2,111,105 BAT8 [ e | v [ e 2.600 55,250 | 03/24/2015. | 07/15/2022.
278642 AK 9 |EBAYINC 2| ... 2FE 498,895 |...101.201 .506,005 500,000 499,731 164 e 2.875 14,375 | 07/23/2014. | 08/01/2021.
278642 AL 7 |EBAY INC ..ot esesissssssssensensnssnes | neveens | ae | ceverenenns 1] 2FE| oo 2,028,580 |...104.634 ..2,092,680 | ..ocovnnne. 2,000,000 | ...ccooouee. 2,017,387 (3,679) [ covveerrerereeies [ e [ s 3.450 .69,000 | 11/08/2016. | 08/01/2024.
532457 BP 2 |ELILILLY & CO. 999,650 |...104.838 ..1,048,380 1,000,000 999,732 32 | s [ s [ s 3.100 .31,000 | 05/04/2017. | 05/15/2027.
291011 BE 3 |EMERSON ELEC CO..... 1,365,546 |...102.636 ..1,436,904 .1,400,000 4,648 02625 .36,750 | 09/15/2015. | 02/15/2023.
30231G  AC 6 |EXXON MOBIL CORP.......corvriirrireierisiisiesississesesssssssssienssssssssessssssssesssnes | sevnes 1,035,840 |...104.776 ..1,047,760 1,000,000 (3,973) [ oo | e | s 3.176 12/12/2014. | 03/15/2024.
30231G BC 5 | EXXON MOBIL CORP.........ccoorirrimeerrinirieriesesseesseisssssesiessssessssssssssssessenes | woneees ...1,007,090 |...100.362 ..1,003,620 1,000,000 (500) | evereernrererrens [ erreerenineenerienns [ e 2.019 08/21/2019. | 08/16/2024.
31428X  BF 2 [FEDEX CORP.....ccoviiiiiiiieiticeesi sttt ensessssines | coenes A 2FE ...3,014,040 |...104.084 | .... 3,122,520 | ..... .3,000,000 | .. ...3,009,126 (1,359) 3.250 03/21/2016. | 04/01/2026.
316773  CP 3 | FIFTH THIRD BANCORP........cccosvuiirimririiieiinniiesiressessesissssessesessssssssnns | soenes 2| 2FE 5,160,700 |...107.499 | ............. 5,374,950 | ..covvereen. 5,000,000 | ..ocverneen 5,085,736 | ...oovvvrerierinriinns | e (19,693) [ .oovevrerrrrerins [ v [ e 4.300 12/21/2015. | 01/16/2024.
337915  AA 0 |FIRSTMERIT CORP......covumiiriieirerieeeinseieesseesessssssensessssessssssssssssssssssnees | eennees | o | seevsnenes | vevens 2FE| i 2,075,500 |...105.457 ..2,109,140 | ..... .2,000,000 2,034,483 | oo | s (10,329) [ .oovvvvereerenins [ e [ e 4.350 10/15/2015. | 02/04/2023.
337738 AM 0 |FISERV INC......ccoiiiirimrieririsrieiiesiiesiesissesessssssessesssssssssssesssessenssnnns. | covnees | | veverirerii | vevees 2FE 3,025,950 |...103.657 | .... 3,109,710 | ..... .3,000,000 | .. ...3,008,785 (<1 10) ST IRPURRRRRIR DO 3.500 05/28/2014. | 10/01/2022.
337738 AQ 1 |FISERV INC.....ooiiiiieieieineireeeeicisnierenieniesssssssesesssssssssenssessssssesenssssensenes | veveene | oo | evvnerennsd [ s 2FE| o 3,002,580 |...105.635 | ....cccevvee 3,169,050 | ..cccvvrenee 3,000,000 | ..ovverneen 3,001,963 (490) | evvvrvereinerrens [ e [ e 3.800 09/25/2018. | 10/01/2023.
302445  AD 3 |FLIR SYSINC....ooiiiiiicieiiieiiciseseissiesssssissssssesssssenssssssssenssssessensnens | vevvens | oo | evvneenennsd [ s 2FE ...3,821,064 |...100.812 .3,730,044 | ..... .3,700,000 (26,475) [ oo | cevrreierseisenienines [ s 3.125 5,139 10/03/2016. | 06/15/2021.
343498 AB 7 |FLOWERS FOODS INC A e 2FE| .. ..4,976,650 |...102.061 | ... ..5,103,050 | ..... .5,000,000 | .. 2,157 | oo [ e [ s 3.500 3,750 | ........ 10/24/2016. | 10/01/2026.
349590  AG 3 |FORTIVE CORP......ooouiiiiireiiniiesiiesies e sssssssisssssssssssssssnsens | consees | o | seereeees 1 2FE| s 3,791,080 |...102.338 | .............. 4,093,520 | ..oovvernvne 4,000,000 | ..ooovvnnees 3,822,047 23,658 | oo | e | s 3.150 |.....3.933 [JD..cccoe | v 5,600 | .o 126,000 | 08/23/2018. | 06/15/2026.
369550 AU 2 | GENERAL DYNAMICS CORP.........cocviiriririnrireriersirsnierssissiensssissesssssssssnssenne | veveene | oo | evvneenennsd [ s 1FE| .. ..988,800 |...101.073 | .............1,010,730 | ..cervrrner. 1,000,000 996,502 1,163 2.250 .22,500 | 11/21/2012. | 11/15/2022.
369622 SM 8 | GENERAL ELECTRIC CAPITAL CORP.......cevuriireririiineiserieeseeesseessessssenens . ..321,879 [..103.173 | ..cccce00rr.. 296,107 | ... 287,000 292,105 (A,419) [ oo | e | e 5.300 .15,211 | 06/08/2012. | 02/11/2021.
36962G 4R 2 | GENERAL ELECTRIC CAPITAL CORP........ccoovrrrireriniineirernniseirensssssisnssnninnns | vevenns | oo | eernrneone [ oo 2FE | o 125,496 |...101.550 | .ccovvrrenn 116,783 | e, 115,000 116,191 (1,639) [ oo | e | e 4.375 11/25/2013. | 09/16/2020.
3733IN  AH 4 | GEORGIA-PACIFIC LLC. ..4,992,450 |...105.674 | ..............5,283,700 | ..... .5,000,000 1,037 [ oo | e | s 3.600 06/27/2018. | 03/01/2025.
375558 AW 3 |GILEAD SCIENCES INC.... . ...5,145,550 |...106.053 | ..............5,302,650 | ..... .5,000,000 | .. 2 B076,676 | .o | s (17,847) [ oo | e [ s 3.700 11/24/2015. | 04/01/2024.
38141G  RD 8 | GOLDMAN SACHS GROUP INC........cosvverreririeirnrrierieniseinessssninensenessensnnns | ovenen | oo | ceveenniene | e IFE | i 3,111,720 |...104.153 | .............3,124,590 | .............. 3,000,000 | ..ocverneee 3,083,414 | .coovvverenrienns | e (19,551) 3.625 06/22/2017. | 01/22/2023.
38141G  WC 4 | GOLDMAN SACHS GROUP INC.......ccovvumerrmrrneernenieisenssssssensnensseesensssssnes [ eoveeen | oo | everenenns 1| oot TFE | i 498,810 {...101.263 | .................508,315 | ..ccorvvrrnecns 500,000 499,451 225 [ e | e | e 3.000 .15,000 | 01/26/2017. | 04/26/2022.
406216 BD 2 |HALLIBURTON CO.......c.ccenu. 507,805 |...104.022 | .................520,110 | ....... 500,000 | ... 503,018 (842) [ .vvrrvrevrrrcirens | cevreriersniseeenines [ s 3.500 e 17,500 | 10/28/2013. | 08/01/2023.
437076 BC 5 [HOME DEPOT INC.....ovvvurrrireerrrisnrerireriseessnsssnssensesssssssensssssssnssessnssss | nevene | or | wevvverine ] [ ol IFE | i 5,557,400 |...106.780 | ....cccoonn.. 5,339,000 | ..oovrernvne 5,000,000 | ..ovvernee. 5,313,980 | .covuerrereererneriinns | e (76,512) [ oo [ crverrmeeneeiieines [ vevnne 3.750 |.....2.066 |FA......| ..........70,833 | ....... 187,500 | 09/29/2016. | 02/15/2024.
437076 BG 6 [HOME DEPOT INC.....ccovvirirrrrriiernrincirerinisesninersnissiensssisesesssenssssssenssssseses | eonenee | oo [oereneen 1| et IFE | i 996,320 |...102.031 ..1,020,310 1,000,000 | ... 998,652 533 | o | e | s 2.625 .26,250 | 05/28/2015. | 06/01/2022.
437076  BM 3 |HOME DEPOT INC.... . 1,522,920 |...104.670 ..1,670,050 1,500,000 | ...coovreeee 1,516,689 (2,520) [ ..o | e | s 3.000 145,000 | 06/22/2017. | 04/01/2026.
438516 BL 9 |HONEYWELL INTERNATIONAL INC......cooomrrimrieirerrnrinerineninsesnensssninsersenes | vevenne | oo | evvsereen ] [ ol IFE | i 3,457,830 |...101.766 ..3,561,810 .3,500,000 4,101 2.500 .87,500 | 09/26/2017. | 11/01/2026.
446438 RM 7 [HUNTINGTON NATIONAL BANK. 1,997,480 |...100.070 ..2,001,400 .2,000,000 514 10 2.400 148,000 | 02/19/2015. | 04/01/2020.
452308 AP 4 [ILLINOIS TOOL WORKS INC.......cooevmerermerrerirrireeserinerserenenes 2,759,763 |...102.476 ..2,669,500 | ..... .2,605,000 | oo 2,642,781 [ oo | e (25,194) [ v [ e [ e 3.375 87,919 | 02/23/2015. | 09/15/2021.
458140 AM 2 [INTEL CORP ...1,493,595 |...102.480 ..1,537,200 1,500,000 664 | ..o [ e [ 2.700 140,500 | 12/04/2012. | 12/15/2022.
458140 AS 9 |INTEL CORP. 1,544,660 |...108.172 ..1,622,580 .1,500,000 . (2,615) +.....3.700 .37,000 | 08/22/2019. | 07/29/2025.
45866F AA 2 |INTERCONTINENTAL EXCHANGE INC ...106.430 ....500,000 | ... 513,108 (3,199) [ oo | e | e 4.000 .20,000 | 02/28/2018. | 10/15/2023.
459200 HP 9 |INTERNATIONAL BUSINESS MACHS....... ..104.733 1,500,000 | ...coovvveee 1,498,291 A4 | e [ e [ 3.375 50,625 | 08/08/2013. | 08/01/2023.
459200 JR 3 |INTERNATIONAL BUSINESS MACHS....... ...106.153 .1,000,000 | ... 996,068 485 .....3.300 .33,000 | 01/24/2017. | 01/27/2027.
478160 BS 2 | JOHNSON & JOHNSON........ccooniiiriiniiiciierisriiiniisnisesisesisessssississsssnssenses | convees | oo | eevivenn ] [ IFE ciinnn1,000,000 ... 99.961 1,000,000 | ...ccovveeee 1,000,000 [ ..oeouieeiieiiieiies | e | e | s | 1.650 .16,500 | 02/25/2016. | 03/01/2021.
478160 BT 0 [JOHNSON & JOHNSON..... ...100.611 500,000 506,975 (2,253) 2.050 .10,250 | 07/19/2016. | 03/01/2023.
46625H HS 2 | JPMORGAN CHASE & CO 1,048,220 |...101.378 ..1,013,780 .1,000,000 ...1,004,350 (7,571) oo 4.400 08/20/2013. | 07/22/2020.
46625H  JJ 0 | JPMORGAN CHASE & CO.....oovviirririierniiseiesisisesesisessssssiessssssessessssssssens | sevenes . ...2,934,840 |...103.919 ..3,117,570 3,000,000 2,971,641 7,855 | oo [ e [ s 3.375 12/18/2014. | 05/01/2023.
46625H LW 8 | JPMORGAN CHASE & CO.....covvuirrrirrircerseissiesiesiseesssissisessessssssssnsans | woeees 2| 1FE 1,515,885 |...100.288 ..1,504,320 1,500,000 (3,588) [ ..vvvrurererrerin | cevrreinnerierineens | e 2.750 10/23/2015. | 06/23/2020.
485170 AV 6 |KANSAS CITY SOUTHERN.......cccomiiiririiierincirerniisessiensesseeenesisesenssnenens | eovene | oo [ ovrineis 1] 2FE| o 3,167,876 | ...102.308 3,285,110 | ..... .3,211,000 8,497 | oo [ [ 3.000 11/17/2016. | 05/15/2023.
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49327TM 2K 9 [KEY BANK ..ottt ssnsssnsnns | eeenns e | el AFE | e 1,995,260 |...105.474 | .............. 2,109,480 | ..oovvvrnene 2,000,000 | ..ovrernees 1,997,242 A57 [ e [ e [ e 3.300 |...... 3.328 | JD....... 05/27/2015. | 06/01/2025.
4932TM 28 2 [KEYBANK ..ottt enssssnnns | conenes - 999,670 |...101.048 ..1,010,480 .1,000,000 | ... 999,834 B5 [ v | e [ 2.400 06/06/2017. | 06/09/2022.
49326 ED 1 |KEYCORP... e 3,068,820 |...103.781 ..2,802,087 .2,700,000 | .. ..2,764,389 |. . (50,513) ......5.100 06/11/2013. | 03/24/2021.
494368 BH 5 |KIMBERLY CLARK CORP.......c.cooiiiiiiiniciissieseiesisissssissiesissisnisenns | eneies e . 984,740 |...101.101 1,000,000 | ... 996,376 1,606 | oo [ e | e 2.400 02/06/2012. | 03/01/2022.
494368 BQ 5 |KIMBERLY CLARK CORP.........cccceeimimriinirrireinnireiennnisenieniesssnisenssnsisensnenes | eovenee | oo [ovveeen 1| it IFE | i 493,850 |...102.512 500,000 | ... 496,408 638 [ .o [ e [ e 2.650 10/22/2015. | 03/01/2025.
500255 AS 3 |KOHLS CORP. - 3,961,400 |...101.516 ..4,060,640 .4,000,000 ...3,983,683 4,938 ..r.3.250 03/11/2015. | 02/01/2023.
539830 BG 3 |LOCKHEED MARTIN CORP.......ccoviriireriiirirerisisiresieissssiessssssssesssssssssenses | sevenes e AFE ] 1,793,636 |...103.164 ..1,851,794 .1,795,000 | .. ..1,794,378 192 | e [ [ 3.100 12/16/2015. | 01/15/2023.
539830 BH 1 |LOCKHEED MARTIN CORP.......ccceevumirmerierirncereriserneriserissessensssssenssessnnes | vovenen | oo | ovveennns | e IFE | i 1,972,720 |...107.286 ..2,145,720 2,000,000 | ..oovverneen 1,977,634 3,242 | oo | e | e 3.550 06/20/2018. | 01/15/2026.
548661 CQ 8 |LOWES COS INC.....coooiiiiiiiiiiiniissisiesi i sssssssssiasssisesisensss | seenes . 998,180 |...100.195 | .... ..1,001,950 1,000,000 | ... 999,935 219 | e [ | 4.625 04/12/2010. | 04/15/2020.
548661 DP9 |LOWES COS INC.....vvuriiirirrirriiirinsiiesiesiesessessssisesiesssessssssssssssessesssesess | soenes e 2FE | s 998,460 |...103.409 | .....cccouuuee 1,034,090 | ..ccovvrvenee 1,000,000 | ... 998,828 140 | v [ [ 3.100 04/19/2017. | 05/03/2027.
55279H AK 6 | MANUFACTURER AND TRADERS........cccostuieieiiereineriesissesssissssessesessnnas | sevnee . 2| 1FE 1,037,630 |...102.968 ..1,029,680 1,000,000 | ..coovvrenne 1,035,254 (V270 SRR IRV DOV 2.900 08/22/2019. | 02/06/2025.
571903 AL 7 |MARRIOTTINTLINC ...ooviiriiiiiniritiiesisesiesisessssesiesessessesesssssssssenns | soeees . 2| 2FE 2,010,380 |...100.729 | .... ..2,014,580 | ..... .2,000,000 | .... 2,000,930 (1,676) [ ..o | e | s 3.375 11/18/2013. | 10/15/2020.
57636Q AB 0 |MASTERCARD INC.....cocoviiierriirriiiirereeiseie e ssssesessesssnens | sevenes [ I 1] e TFE| oo 5,176,722 |..106.121 | .cccvvvenee. 5,343,192 | v 5,035,000 | ....cco..c... 5,124,005 | ..o [ v (19,504) [ .oovorerereererins [ crvrerrneeneeirieines [ e 3.375 05/08/2017. | 04/01/2024.
579780 AJ 6 |MCCORMICK & CO INC....coovvrviriierriiirisieisssssesssissiesseisssessensssssienes | sevees . 2| . 2FE 991,380 |...103.993 ..1,039,930 1,000,000 | ... 996,490 880 [ ..o [ e [ 3.500 08/14/2013. | 09/01/2023.
58013M  EY 6 |MCDONALDS CORP .......ccmirimriririeierinesnesiessssssenssessssssssssssssenssesssssssns | voenes [P I (A 2FE| s 3,125,460 |...107.904 | .... ..3,237,120 | ..... .3,000,000 | ...ovvvenee 3,094,724 | ..o | i (14,801) [ oo [ e [ e 3.700 11/10/2017. | 01/30/2026.
585055 BS 4 |MEDTRONIC INC.....ccocoiiiriiriiieiieiieiiieiieeisesessssssessseesseesssssssssessssnssssinas | seeees [ I (. 1FE| oo 3,310,652 |...107.199 | ...ccccovnee 3,602,958 | ..ocvernvne 3,361,000 | ..oocvvneee. 3,319,204 739 | o [ e [ e 3.500 10/18/2018. | 03/15/2025.
58933Y  AA 3 [MERCK & COINC ....oovviriririncisiincienisrssiississsiensenisssssssssssssesseninns | vevnee | oo | evvenneen ] [ e 1FE]| .. ..4,195,550 |...101.886 ..4,075,440 4,000,000 | .ocoorernnd,031,183 | oo | e (38,718) [ evvuererrrrverens | cevreierrneiieeeniee [ 3.875 07/14/2015. | 01/15/2021.
58933y AQ 8 |[MERCK&COINC O VTR Il 1FE| .. ..1,002,660 |...100.999 | .... ..1,009,990 1,000,000 | .. (394) | ovvreererineiens [ e [ e 2.350 03/27/2015. | 02/10/2022.
59156R  BH 0 [METLIFE INC...cooiiiiieicieiieienisisssie st sssssensssssssessssssssensns | ovenes [ I 1 e 1FE| oo 1,013,940 |...106.558 | ............. 1,065,580 | ....cccovunee 1,000,000 | ...ccoovvnnee 1,006,626 (1,415) [ o v s 3.600 06/03/2014. | 04/10/2024.
594918 AW 4 |MICROSOFT CORP... e | serenes . 2| 1FE 1,293,604 |...106.459 ..1,383,967 1,300,000 | ..cocovvreene 1,297,196 BAT [ oo [ e [ e 3.625 2,094 47,125 | 12/03/2013. | 12/15/2023.
594918 BB 9 |MICROSOFT CORP... bbb | s . 2| 1FE 997,910 {...103.339 | .... ..1,033,390 1,000,000 | ... 998,861 205 [ e | e [ e 2.700 |...... 2.724 |FA....... 0,425 | .........27,000 | 02/09/2015. | 02/12/2025.
594918  BQ 6 |MICROSOFT CORP.......cccovtiierirririririiriesiesessesssissssie s sssessssisssssesisenes | seenes [P I (A {110 [ 2,492,525 |..100.714 | ...cccveeen. 2,517,850 | .ovvvernne 2,500,000 | ..ocvvrnee. 2,496,030 1,051 [ o | e | e 2.000 |...... 2.046 |FA.......| coovres 19,861 | wovvvenes 50,000 |08/01/2016. | 08/08/2023.
608190  AJ 3 |MOHAWK INDS INC....cooovvrrrrierisriciiesisissiessssssssssssessssssessessssssessssssssssssessenss | seseens | oo | evvervenesd [ oenes 2FE| .. ..3,521,770 |...104.258 ..3,649,030 | ..... .3,500,000 | .ooorvene 3,515,220 (5,003) [ covuernrererrerins | eevrvrirneeserineens | e 3.850 09/07/2018. | 02/01/2023.
61747W  AF 6 | MORGAN STANLEY IO P (OO I I 1FE| .. 995,800 |...103.857 | .... ..1,038,570 .1,000,000 | ... 999,429 504 | oo | e | e 5.750 01/20/2011. | 01/25/2021.
61747Y  DW 2 [MORGAN STANLEY......cooviuiiriirirerieriessieniesiseesesssssssessesssssssssssssssesssenens | soveons [P IO IOV 1FE| oo 1,009,470 |...100.033 | .....cccouuuee 1,000,330 | ..cooovrvnnee 1,000,000 | ..coovvrenne 1,000,156 (2,119) [ oo | e | e 2.650 05/29/2015. | 01/27/2020.
61945C AC 7 |MOSAIC CO ..3,129,480 |...106.683 ..3,200,490 3,000,000 | .cc0eeern. 3,072,579 | oo | i (18,457) [ ..o [ e, [ e 4.250 10/18/2016. | 11/15/2023.
620076 BB 4 |MOTOROLA SOLUTIONS INC............. ...1,668,297 |...103.411 1,686,000 . 2,389 | oo [ s [ s 3.750 09/17/2014. | 05/15/2022.
637071  AJ 0 |NATIONAL OILWELL VARCO INC............... 416,928 |...100.961 419,660 436 [ v [ e [ e 2.600 03/25/2013. | 12/01/2022.
637432 NG 6 |NATIONAL RURAL UTILS COOP FIN R 5,546,342 |...105.513 ..5,545,763 ...5,544,324 (2,017) 3.250 12/16/2019. | 11/01/2025.
637432 NL 5 |NATIONAL RURAL UTILS COOP FIN el AFE | 998,050 |...103.117 ..1,031,170 998,812 269 | oo | v | e 2.950 01/31/2017. | 02/07/2024.
638612 AK 7 |NATIONWIDE FINANCIAL SERVICES INC ..5,270,207 |...103.873 4,892,418 | ..o 4,710,000 | .o 4,825,565 | oo | e (90,231) [ oovvrrerrirvnins [ v [ e 5.375 09/19/2014. | 03/25/2021.
654106 AC 7 |NIKEINC 4,350,385 |...101.641 ..4,585,025 | . 4,511,000 21,068 02/16/2017. | 05/01/2023.
654106 AF 0 |NIKEINC [P I . ..2,725,560 |...101.674 ..3,050,220 | ..... .3,000,000 | .. 29,176 | oo | ceveneriesiesineen | e 2.375 06/22/2018. | 11/01/2026.
666807 BM 3 |NORTHROP GRUMMAN CORP........ccovuiimirrimrrriererisiresssssessssessessssesensnes . 2,864,040 |...103.120 ..3,093,600 3,000,000 | ... 2,891,411 | v | v 19,250 | oo [ v [ 2.930 07/25/2018. | 01/15/2025.
674599 BY 0 |OCCIDENTAL PETE CORP DEL 999,770 |...101.741 .1,017,410 .1,000,000 | ... 999,971 26 o % 1] 12/13/2010. | 02/01/2021.
674599 CC 7 |OCCIDENTAL PETE CORP DEL 1,015,100 |...101.768 ..1,017,680 1,000,000 | ...ccovveeee 1,004,434 (2,271) [ o | e | s 3.125 01/13/2015. | 02/15/2022.
680223 AJ 3 | OLD REP INTERNATIONAL CORP ..3,251,460 |...109.668 ..3,290,040 3,000,000 | .ooerrernn 3,154,851 | oo | e (29,894) 4.875 08/17/2016. | 10/01/2024.
68389X AP 0 |ORACLE CORP . 1,513,260 |...101.855 ..1,527,825 .1,500,000 (1,391) 002500 11/28/2012. | 10/15/2022.
68389X AU 9 |ORACLE CORP........ootvirirrircrinninirienissisiiesiissiessssissssssssssssesssensssnssennes | sevnee | oo | evvenneen ] [ s 1FE ...2,141,200 |...105.569 2,000,000 2,078,979 | oo | v (17,351) [ oocveerirreieniens [ e [ e 3.400 04/18/2016. | 07/08/2024.
713448 CG 1 |PEPSICO INC.....cooiirirerirerieriseessnissnsesiesesseessssssssssessessssesssssssssssssesssnees | eonnens | o | eovernenes | v 1FE 419,985 |...102.783 438,615 3,335 | oo [ e [ e 2.750 11/22/2013. | 03/01/2023.
713448 DN 5 |PEPSICO INC......oviiiiririiciiriersiseirennsissiesisersssssierssssesessssssssssssenssssessenss | neveens | oo | evvserennsd [ s 1FE ..3,023,790 |...101.519 | ..............3,045,570 | ..............3,000,000 | ............. 3,022,710 (1,153) [ oo | e | e 2.375 08/21/2019. | 10/06/2026.
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717081  DH 3 |PFIZER INC....coovieririieiiciierineeiesieiessssssessessssssssssssssssessessssssssssssssssnssens | covnees | o | seeerenenes (. TFE| oo 991,870 {...103.975 | ..ccovvrvnnee 1,039,750 | .oooovrennee 1,000,000 996,522 939 [ s [ e [ e 3.000 |...... 3.107 09/18/2014. | 06/15/2023.
717081 ES 8 |PFIZERINC....c.iviiiiiiiciniieiseicesisiesssssssssssssssssesssssssssenssssssssssensnnss | neveens | a0 | eorevenenns 1 e 1FE| oo 2,999,850 |...103.860 ..3,115,800 3,000,000 2,999,873 23 | oo [ s [ 2.950 03/05/2019. | 03/15/2024.
69349L AG 3 |PNC BANK 991,260 |...101.921 ..1,019,210 .1,000,000 997,142 956 102700 05/07/2013. | 11/01/2022.
69353R EF 1 |PNC BANK 3,052,496 |...105.200 ..3,002,408 2,854,000 2,974,914 | oo | i (23,798) [ ..o [ e [ e 3.300 08/25/2016. | 10/30/2024.
69353R  EW 4 | PNC BANK ......iviiiirieiieriiceiesieiesis st ssssssnsessensessssssessssenisenes | avvees ...3,997,560 |...100.328 .4,013,120 | ..... .4,000,000 494 | s [ e [ 2.150 04/26/2016. | 04/29/2021.
693506 BQ 9 |PPGINDSINC.... 3,025,050 |...101.001 ..3,030,030 .3,000,000 (570) ] 11/21/2019. | 08/15/2024.
T4005P  AZ 7 [PRAXAIRINC....cooiiiiiiriiiiinie st sssssssssenssssnnns | soenes ...3,111,840 |...102.038 ..3,061,140 | ..... .3,000,000 | .. 3,030,099 | oo | s (A1) [ ISR PPN 3.000 02/10/2015. | 09/01/2021.
74005P  BA 1 [PRAXAIR INC.....ooeiveeieeiesiies et ssssssnss | ensens ..1,493,910 |...101.212 .1,518,180 | ..............1,500,000 | ............. 1,498,583 B42 [ oo [ e [ e 2.450 02/01/2012. | 02/15/2022.
742718 EQ 8 |PROCTER AND GAMBLE CO.......coooniiiniiiiienirinnississiesiesisssississiienes | e . 501,750 |...100.343 | .... 501,715 500,660 (351) | vovoreerevereeenrins [ e | o 1.700 ..8,500 | 11/02/2016. | 11/03/2021.
743315 AN 3 | PROGRESSIVE CORP OHIO.......cooviriieiiniriinirierienesssississesssssesessssssnees | cevneee | | vevereenes (i TFE| oo 4,585,088 |...103.149 | ......ccco... 4,532,367 | ..oovvernne 4,394,000 | ....cooouvs 4,440,389 | ...coorvernrinens [ s (2T47) [ oo [ v [ e 3.750 164,775 | 04/17/2014. | 08/23/2021.
69362B  AY 8 |PSEG POWER LLC ...t ssesesessssisse s sssssssssssians | seeenns 2| 2FE 514,200 |...103.073 ....500,000 502,472 (1,619) [ oo | e | e 4.150 .20,750 | 09/22/2011. | 09/15/2021.
744448 CL 3 | PUBLIC SERVICE CO COLO.......cccmrurriirierieririiseinssieseiisesiseessensssissssiens | soenes 2| 1FE 996,810 |{...103.069 | .... . .1,000,000 | ... 998,175 309 | o | e | e 2.900 .29,000 | 05/05/2015. | 05/15/2025.
744600  AC 3 |PUBLIC STORAGE.........cccmiriiierieiieeieeinsisesissssessensssissessssssssssensensnee. | conees | o [ vovereneees 2| 1FE| coovir 1,000,000 |...104.295 | .......c...... 1,042,950 | ..coovvvvnnee 1,000,000 | ..ccoovvrenne 1,000,000 3.094 30,940 |09/13/2017. | 09/15/2027.
74456Q BK 1 |PUBLIC SERVICE ELECTRIC GAS CO....coovevriviiiieriiersiinineississeessssissnnies | veveees 2| 1FE 995,200 |...103.744 ..1,037,440 1,000,000 997,483 | ..o | T i [ [ 3.050 .30,500 | 11/04/2014. | 11/15/2024.
74456Q BL 9 |PUBLIC SERVICE ELECTRIC GAS CO......ovoeviirririeiniieireiesseeenssesiienne | cevnes 2| . 1FE 998,970 |...103.886 | ... ..1,038,860 1,000,000 | ... 999,410 [ .vovvevnevercvnnens | e 100 [ e [ 3.000 .30,000 | 05/06/2015. | 05/15/2025.
747525 AT 0 |QUALCOMM INC.....oiimririiriirniineisesiesessessssissessssssesssessssssssssssssesssssssnse. | consees | o | weevenees (. 1FE| oo 4,190,587 |..103.414 | .........c.. 4,291,681 | ..cocoonnvne 4,150,000 | ..ovvernens 4,176,885 | ..o | evrrireeene(5,930) [ oo [ [ 2.900 08/24/2017. | 05/20/2024.
74834L  AX 8 |QUEST DIAGNOSTICS INC......ccovrvriiernireiinreienssnisiessseeensesssssssnssesssssssssenss | vevvene | oo | evvneerennsd [ s 2FE ..2,962,080 |...105.369 ..3,161,070 3,000,000 2,966,714 | ..o | e B34 | i | | s 3.500 03/06/2019. | 03/30/2025.
751212 AC 5 |RALPH LAUREN CORP........ccoviririmrireirieissiesiesiesessessssissessessssssssssssins | seneees A e 1FE 990,000 |...107.658 | .... ..1,076,580 1,000,000 991,638 | ..ovvoerierirneernerins | e 1284 | s [ [ 3.750 09/19/2018. | 09/15/2025.
755111 BY 6 |RAYTHEON CO...oovviriiriiiicierisisiesieisssssenssisssessssssssessesssssssssessssssssenss | vevenns | oo | eoreveenns 1 e TFE| oo 4,115,818 [...105.020 | ......coo.... 4,380,384 | .....cocc... 4,171,000 | .ooorrennid 128,674 | o | v 1722 [ v [ s 3.150 04/25/2018. | 12/15/2024.
774341 AJ 0 |ROCKWELL COLLINS INC.......coorivirrirerinirierienirseesenisenienienesseesssssessessens | eovneee | o | eoverenn 1,2 | e 2FE ...3,906,320 |...104.081 .4,163,240 | ..... 4,000,000 | ooeereenn3,932,315 [ o | e 14835 | s [ [ 3.200 03/12/2018. | 03/15/2024.
78400V AK 0 [S&P GLOBAL INC.....cocveiveiirciiiitierineiseesienessseee st nessssseessnnes. | coeres PO 1FE ..5,361,250 |...110.909 | ... .5,545,450 | ..... .5,000,000 5,324,521 | oo [ eeeeennn(368,729) | o [ | e 4.400 04/05/2019. | 02/15/2026.
79466L  AE 4 | SALESFORCE COM INC.......oiviiiniiierierineriininsiiesiessienssesesssesssssnsssensene. | coveeee | o | vevereenes (A TFE| oo 509,155 |...104.023 | ...ccccoovvener 520,115 | ....... 500,000 | ... 507,378 | ..ovvverrerrnceinnes | e (LTTT) s [ e [ e 3.250 03/08/2019. | 04/11/2023.
808513  AD 7 | SCHWAB CHARLES CORP ......coovviierieiirserieriseessesssisessessssssssssssisensns | eennees | o [ eoverenene | i 1FE ...5,544,000 |...101.552 ..5,077,600 | ..... .5,000,000 | ...ovvvnnen 5,056,980 | .ooovvvrerrerineirnens | weerene(100,133) [ oo | v | s 4.450 11/24/2014. | 07/22/2020.
808513 AL 9 | SCHWAB CHARLES CORP ......cccovvvirririirernniseiensinsesnsesssssseessssssssenssnsnns | veveene | oo | evvneenennsd [ s 1FE ...2,675,900 |...103.834 | ... 2,767,176 | ..... .2,665,000 | ... 2,671,481 | oo | evreeiened(1,201) [ e | e | s 3.000 03/01/2016. | 03/10/2025.
808513 AU 9 | SCHWAB CHARLES CORP .......ooviviririerieinimerienieseseessssssessessessssessssinns | weeees 1,005,920 |...105.078 | ....cccovnnee 1,050,780 | ...coovrvnnee 1,000,000 | ..coovvrenne 1,004,829 [ ..o | verirerirneene(B37) | o [ [ 3.200 12/07/2017. | 01/25/2028.
828807 CN 5 |SIMON PPTY GROUP LP.......ccooosiiiiiiiniiniiisiccicinessisiesisiseissians | o 1,551,165 |...101.991 ..1,596,159 1,565,000 | ............ 1,560,355 | ..oocoooiiiiiniinnis [ oo TA2T [ [ [ 2.750 12/19/2012. | 02/01/2023.
828807 DC 8 | SIMON PPTY GROUP LP........coomiviriiiiiiniineiieniesinseissseessesssesesssssssseens | soenes 1,007,510 |...105.852 ..1,058,520 1,000,000 | ...occe0reer 1,005,834 | cooocorircinienn [ eervrrinrieeenn(880) [ o [ e [ e 3.375 06/22/2017. | 06/15/2027.
832696 AH 1 | SMUCKER J M CO....covvvrmiimireiiniiieiieeiseissessssissssesssssisssssssissssssnssessssessans | soeees ..3,010,879 |...101.780 ..3,053,400 .3,000,000 (1,619) [ oo | e | e 3.000 05/08/2015. | 03/15/2022.
855244 AJ 8 | STARBUCKS COR 7,167,370 |...100.249 ..7,017,430 .7,000,000 . (36,462) o.rr.2.100 05/11/2016. | 02/04/2021.
855244 AP 4 | STARBUCKS CORP.......cccmtrumerirrierienissessesssssssessesssesesssssssssssssessesssssssans | seeees 498,865 |...107.468 500,000 499,034 100 | oveoeiermeriens [ e [ s 3.500 04/16/2018. | 03/01/2028.
857477 AN 3 | STATE STR CORP......cvririiriviernnineirernsisissisensssssienssssesesssssssssssssnsnnsnes | veveens | oo | everneons | eoend TFE ] i 998,980 |...105.496 . 1,000,000 999,453 100 | oo [ [ 3.300 12/10/2014. | 12/16/2024.
857477 AZ 6 |STATE STRCORP........... . 2,017,340 |...101.393 ..2,027,860 .2,000,000 | .... 2,008,656 (3,500) 2.653 06/21/2017. | 05/15/2023.
857477 AL 7 | STATE STREET CORP......ceviiitriseieiieeieetseissessssssesssenssssssesssssssssssensnns | connees | o | soeevsnenes | oevens 1FE| oo 2,573,130 |...103.192 ..2,734,588 .2,650,000 | ...ovvvenee 2,619,733 8,257 | covorveneerinriiens | oereneerneineiienes [ e 3.100 11/22/2013. | 05/15/2023.
863667 AH 4 | STRYKER CORP........ccoviiiiiriiinirnniessseessisse s nssisssesssins | sevnes ..4,894,150 |...106.008 ..5,300,400 .5,000,000 | ..coorerrnns 4,914,303 | ..ooverrceniiens [ e 12,933 | oo [ [ 3.375 06/04/2018. | 11/01/2025.
867914 BS 1 |SUNTRUST BKS INC. 2,996,160 |...108.430 ..3,252,900 .3,000,000 2,996,986 497 .....4.000 04/24/2018. | 05/01/2025.
871829  AQ 0 |SYSCO CORP.....oivuiiciiciiieiieti bbb ssienins | ceenes 987,220 |...101.391 .1,013,910 1,000,000 996,548 1,346 | oo [ | e 2.600 06/06/2012. | 06/12/2022.
87612E AV 8 | TARGET CORP......ccotriiiriirieriesieesssisesee e senssnsses | eveons 997,130 |...101.072 ..1,010,720 1,000,000 999,815 332 3.875 07/13/2010. | 07/15/2020.
87612E AZ 9 [TARGET CORP.. . 1,057,810 |...102.319 ..1,023,190 .1,000,000 (10,046) .....2.900 04/01/2016. | 01/15/2022.
87236Y AF 5 | TD AMERITRADE HOLDINGS CORP.......cocovviriiirierinnieirerissiserssssisssssienss | wovenns A 1FE ...3,343,099 |...104.754 ..3,355,271 3,203,000 (2,572) [ covvverriernnnes e s 3.300 11/07/2019. | 04/01/2027.
87236Y AH 1 |TD AMERITRADE HOLDINGS CORP.......ccovivirireirerineeneereniseinsessessnsesnens | oveeen | oo | veverneenns (. 1FE| cooei 1,022,660 |...106.392 ..1,063,920 1,000,000 (3,622) [ ..ooevreerrerins | e | s 3.750 02/21/2019. | 04/01/2024.
872540 AP 4 |TUX COS INC....oiiiriiiciiieieeis et | seveees 2| .. 1FE 3,371,585 |...101.924 ..3,567,340 | ..... .3,500,000 | .............3,440,343 | ....cccooiiiiiiiinns | s 16,553 | .ooooiiiciiens [ [ 2.500 08/19/2015. | 05/15/2023.
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89233P 5T 9 |TOYOTAMOTOR CREDIT CORP......ooooevirieririnirinerieriseessnssssssessesensessnnss | coneeen | oo | veverneenns (. 1FE| oo 2,150,000 |...102.859 | ..cocconne 2,057,180 | wovvvernenne 2,000,000 | ..ovrerneen 2,055,005 | ..ooovvencrirerirneninns | e (PRCH L) | [ IURRIRRIRR Ut 3.300 |...... 1.913 [....... 04/18/2016. | 01/12/2022.
91159H  HC 7 [U SBANCORP .....ooeviiirirricinecerssieiesississtsss s ssssissssesssssssnsssssssens | evees | 0 | vevsesrnes 2| . 1FE| oo 1,539,307 |...102.317 ..1,585,914 .1,550,000 1,329 [ v | e | s 3.000 11/20/2013. | 03/15/2022.
91159H HK 9 |U S BANCORP 2| 1FE 3,622,570 |...106.322 ..3,721,270 .3,500,000 . (14,079) [ oo [ e [ e 3.600 03/01/2016. | 09/11/2024.
907818 DY 1 |UNION PAC CORP.......cccosvrvmrrnnnee 996,690 |...104.793 ..1,047,930 1,000,000 998,262 312 3.250 08/07/2014. | 01/15/2025.
907818  EE 4 |UNION PAC CORP........ceouririirirririeiieinssiesiesessessessssssessesssssessssssssssesssenss | senenes 999,200 |...100.108 ..1,001,080 1,000,000 999,921 165 2.250 06/16/2015. | 06/19/2020.
911312 AQ 9 |UNITED PARCEL SERVICE INC 1,498,170 |...101.603 ..1,524,045 .1,500,000 ...1,499,347 227 [ e | e [ e 2.450 03/03/2017.| 10/01/2022.
911312 AY 2 |UNITED PARCEL SERVICE INC.......ccoocmiriririiriniinriieinsisissiessssssiessessssesens | seveees 499,820 |...101.101 | .................505,505 | ....... 500,000 499,873 17 | e [ | 2.400 .12,000 | 10/19/2016. | 11/15/2026.
913017  BR 9 |UNITED TECHNOLOGIES CORP.........osvverremremmrirnerieniseniseesesssensessesssasenns | weneees ...1,499,965 |...100.752 1,500,000 ...1,499,999 L/ ST VORISR DO 4500 |.....4.500 |AO...... 67,500 | 03/31/2010. | 04/15/2020.
913017  CR 8 |UNITED TECHNOLOGIES CORP........ccoevoiiriciiniiiciienississiissiiesiesissinns | e ..1,000,000 |...104.940 | ... . 1,000,000 21,000,000 [ oo | e | e [ [ 3125 |.....3.125 |MN...... v 31,250 | 05/01/2017. | 05/04/2027.
90331H  MS 9 |US BK NATL ASSN MINNEAPOLIS.........ccovmrrierimierirnnrissiierieseseniesissienns | cvvees 996,630 |...103.412 | ....cccouuuee 1,034,120 | .coovvrienee 1,000,000 998,174 330 [ e | e | s 2.800 |......2.839 |JJ.es | e 11,978 | i 28,000 | 01/22/2015. | 01/27/2025.
90327Q  CX 5 |USAA CAP CORP......ccurriitirirercistie e | sevenes ..999,520 |...100.358 ..1,003,580 1,000,000 999,941 98 | ceveerereereninees [ s [ e 2450 |......2.460 |FA....... .24,500 | 07/14/2015. | 08/01/2020.
90327Q CY 3 |USAA CAP CORP.. s | i . . ..998,910 |...100.176 | ... ..1,001,760 1,000,000 | ... 999,681 220 [ oo [ e [ e 2.000 |......2.023 |JD....... .20,000 | 05/23/2016. | 06/01/2021.
918204 AV 0 |V F CORP....ootvieicercrisetieriesissees s sesssssssssnsesssesssens | conees | o | severenenes (. 1FE| oo 5,272,300 |...102.113 | .coovvvrnees 5,105,650 | ..oovvernvne 5,000,000 | ..ovvernees 5,070,214 | cooooereerrernernnns | e (48,053) [ ..oververeererins [ v [ e 3.500 |.....2.486 |MS...... 08/13/2015. | 09/01/2021.
92343V BR 4 |VERIZON COMMUNICATIONS INC.......covivrernrirermnireineiernniseerensesssnsnsiennns | eevenes | oo [ronnerenn T | i 2FE ...3,358,800 |...111.191 ..3,335,730 | ..... .3,000,000 | ..ooorcvene 3,221,198 | oo | i (55,573) [ voovvrerirreinrins [ v [ e 5.150 |.....3.032 |MS..... 06/19/2017. | 09/15/2023.
92553P A 1 [VIACOM INC ..ottt enesssessssenns | oveons A e 2FE| .. ..2,027,460 |...103.461 | .... ..2,069,220 | ..... .2,000,000 | .... 2,008,976 (4,351) [ oo | e | s 3.875 |.....3.635 |JD....... 06/23/2015. | 12/15/2021.
92826C  AB 8 [VISAINC ...ttt ssssssisssssesssensnes | conenns | oo | weenienes (. 1FE| oo 5,991,250 |...100.398 | .............. 6,023,880 | ..cocoounvn. 6,000,000 | ..ocvvneee. 5,998,257 1,790 2200 |.....2.231 |JD....... 12/14/2015. | 12/14/2020.
92826C  AC 6 |VISAINC.....ovirieiiicisniesiseeississsssessssssienssnsssssesssssssssssssensssssssenssnsens | onnne | o0 | vevevereen | e 1FE 515,250 {...102.907 | ................514,535 | ....... 500,000 506,702 (2,303) [ coovverveeiereeens [ oo [ 2.800 |......2.301 |JD....... .14,000 | 03/01/2016. | 12/14/2022.
94974B  EV 8 |WELLS FARGO CO ....ouiiuriririieeieniseiseisessiessesssssisssssssssssssssssessssessnsss | nevenne | oo | eevessrnens | wonene 1FE ..997,930 |...103.245 | ... .1,032,450 | oo 1,000,000 999,687 238 [ s [ e [ e 4600 |.....4.626 |AO...... coere46,000 | 03/22/2011. | 04/01/2021.
94974B  FC 9 |WELLS FARGO CO ...coouivviriieriiicinrisissisisssssssesssssssesesssssssssssssssssssssssesenss | sovenes | oo [ vvsveneinns | vevene 1FE| oo 517,000 |..103.271 | .ccovvrrvrrnnn. 516,355 | ....... 500,000 507,496 (3,280) [ ..vovveririreniis | e | e 3.500 |.....2.789 [MS......| ...........5,493 | ... 17,500 | 01/09/2017. | 03/08/2022.
94974B  GA 2 |WELLS FARGO CO ....ouiiurieririineeieeieeieriessiessensssssssssssssssssesssessssessnsss | nevenee | oo | evvenerinens | vovens 1FE 997,300 |...104.803 ..1,048,030 1,000,000 998,625 267 | coveeereerieiene | e | e 3.300 |.....3.332 |MS...... .33,000 | 09/02/2014. | 09/09/2024.
94974B  GL 8 [WELLS FARGO CO ....coouiiiiiiiriiieieiseieiesisies st essssssssenssssannss | coeres | 1FE| .. ...1,058,840 |...109.589 | ... ..1,095,890 1,000,000 | ..coovvrenne 1,046,029 (5,212) [ oo | e | e 4.300 |.....3.599 | JJ....... v 43,000 | 06/22/2017. | 07/22/2027.
96332H CE 7 [WHIRLPOOL CORP ......cvorviririmiinirierienirsesnsiessriessensssesssssssssssssesseneses | eovneee | o [ vevevienes (A 2FE| s 3,272,850 |...105.809 | .....ccooucc. 3,174,270 | ..ovvernn. 3,000,000 | ..ocverneee 3,095,215 | oo | e (37,226) [ ..o [ v [ e 4.700 323 (D | v 11,750 | e 141,000 | 11/25/2014. | 06/01/2022.
98419M  AJ 9 |XYLEMINC | 2FE ...2,838,330 |...103.541 ..3,106,230 | ..... .3,000,000 2,864,303 | ..oooevierirrirnninns | s 16,942 3.250 |...... 4.013 |MN...... .97,500 | 06/13/2018. | 11/01/2026.
064149  C8 8 | BANK NOVA SCOTIA HALIFAX.....ccoiiriiiriiieiesissiesisssseessssssssssesssssssenes | seveees [OF [T I 1FE| .. ...1,006,880 |...102.601 | ... ..1,026,010 .1,000,000 | ....ccovoneee 1,000,873 (809) [ evvrerererrrreerens | cevrvreerrnnreeerinee [ s 4375 |...... 4288 |JJ....... e 43,750 | 04/20/2011. 01/13/2021.
559222  AQ 7 |MAGNA INTERNATIONAL INC......coovririerrimeimeieersineesenssseesessssssessenssssenns | veneees (o] I (. 1FE| oo 3,039,180 |...105.240 | .....cccoonee. 3,157,200 | ..ovvvernne 3,000,000 | ..ocrereeen 3,023,783 (CI AV [FUTRIR ISV IO 3.625 |...... 3421 |UDuecs | v 4,833 | ........ 108,750 | 12/01/2016. | 06/15/2024.
78012K  ZG 5 |ROYAL BANK OF CANADA........cootiiiiirnnintiesiesisseesieississiersssisesesssssennes | coeres [OF I IV 1FE ..1,299,701 |...101.810 ..1,323,530 1,300,000 ...1,299,827 80 [ v | e [ 2.750 |...... 2.757 |FA....... .35,750 | 01/25/2017. | 02/01/2022.
78013X W2 0 |ROYAL BANK OF CANADA.......ccooiiiiiiirintiiinissiissisenssssesssnississensensssnsenens | oveens [0 I 1FE ..1,020,140 |...105.723 ..1,057,230 1,000,000 | .. ..1,016,474 [RIEI15) ) R RO P 3.700 |...... 3.231 |AO...... . <. 37,000 | 02/06/2019. | 10/05/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........ccvevireisressenssineenas 540,920,926 XXX ..551,159,691 | .......... 530,570,000 | ......... 535,422,108 | ...coovoivvineiennns0 | e (1,407,684) 0 0 XXX XXX XXX | ... 4,528,989 |....16,460,301 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 540,920,926 XXX ..551,159,691 | .......... 530,570,000 535,422,108 | ....ccooeviniienn0 | i (1,407,684) 0 0 XXX XXX XXX | .. 4,528,989 |....16,460,301 XXX XXX
Totals
7699999. Total - ISSUETr OBlIGAIONS. ...t snssnntns | consians 738,766,270 XXX 751,671,045 | ... 727,435,000 732,829,589 | .ovvivrnrinninnnd0 | (1,475,139) 0 0 XXX XXX XXX | .o 5,501,487 |....20,791,812 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. 364,985,865 XXX ..364,625,121 .368,311,573 | .........363,347,246 (553,641) 0 0 XXX XXX XXX 883,478 | .....8,592,813 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities 77,178,797 XXX cionennn 11,186,163 ...74,600,000 | ........... 76,004,058 (305,354) 0 0 XXX XXX XXX [ s 214,09 | ..... 2,524,425 XXX XXX
8399999, Grand Total = BONGS..........cururiiriiririiseriiiceesises bt | srees 1,180,930,932 XXX | e 1,193,482,329 | ....... 1,160,346,573 | ...... 1,172,180,893 | ..o 0 (2,334,134) 0 0 XXX XXX XXX | ... 6,599,061 |....31,909,050 XXX XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

G1151C 10 1 |ACCENTURE PLC IRELAND.... .|C| ........6,575.000 1,384,498 1,384,498 808,711 11,888 .| 06/26/2018.
M0854Q 10 5 |ALLOT COMMUNICATIONS LTD.......omiuiiiriiieriieneiseseiseseiseseisesesssesesseseseesessese | oeneees Cl . 16,274.000 138,329 ...138,329 | ...... 81,325 .| 06/28/2017. | ..
G0473C 10 4 |APIGROUP CORP.........coorriirriinriincisnsiissnsssssss s ssssnnns | nneies Cl o 8,280.000 87,354 87,354 | ... 79,246 .1 12/16/2019. | ..
25243Q 20 5 |DIAGEOPLC .|C | ........9,500.000 1,599,990 11,599,990 .1,081,569 33,559 252,890 .| 08/23/2018.
G29183 10 3 |EATON CORP PLC Cl . 17,500.000 ...1,657,600 1,657,600 11,269,049 39,760 456,050 | .. .| 12/26/2017.| ..
G5698W 11 6 |LUXFER HOLDINGS PLC.........ccoooiiiiriiiniiiniissiissnisseisssisssissssisssssssssssnssens | oo Cl o 6,179.000 114,373 114373 L7714 1,406 ..(3,341) .. .109/10/2019. | ..
G5960L 10 3 |MEDTRONIC PLC.......ooiiiiieiieciiiereiieseiieceiiesesiesesisesssesiesessessssssssissesssesssenns | ceevenas Cl . 15,400.000 | .... LATATA30 | 113.450 1,747,130 11,244,969 8,316 25,626 . .346,346 .| 12/20/2016. | ..
641069 40 6 [NESTLE S A ..ottt ssssssenes | avsnenes Cl.. 23,000.000 | ..cooveriennae 2,488,715 | ........ 108.205 | ....ovvcvneee 2,488,715 | oo 1,867,923 29,550 | v | e 490,465 | ..o | e 490,465 | .....ovvveriireein 07/22/2019.
G6564A 10 5 |NOMAD HOLDINGS LTD Cl... 16,201.000 362,416 22.370 362,416 | 165,281 91,536 [ oo | e 91,536 .| 04/05/2017. | ..
G6700G 10 7 |NVENT ELECTRIC PLC Cl 3,710.000 94,902 | .......... 25580 | oo 94,902 | . 91,056 2,592 25,808 | oo [ e 5,608 .| 01/31/2019. | ..
G7S00T 10 4 |PENTAIR PLC.......oiiiiriiriiiceisseieseiisesi e | connenes Cl o 7,642.000 | ....ooooovevnennas 350,539 350,539 | ....... 288,763 2,502 61,775 07/26/2019.
68235B 10 9 | 180 DEGREE CAP CORP.........ccoooiiriiiiiiireeiesesieseiiesesissssisss s | coeeeees .|.....160,000.000 ..344,000 ...344,000 | ....... 221,297 64,000 .| 12/27/2016. | ..
003881 30 7 |ACACIA RESH CORP....c.eviiireiiieiinieierissiessississssssssssssesssssssssesssssssssessssssssssnsne | avnenes | e | veves 95,578.000 ..254,237 ...254237 | ....... 256,149 84,219 | v 114,804 .| 04/24/2018. | ..
00081T 10 8 |ACCO BRANDS CORP.........coovuirriiriiiieiieciisseisssisessssessssessssssesesesssssssssesenes | evnenns | eoe | eeeeees 7,572.000 | ...ooovvvorians 70,874 | . 9.360 | oo 70,874 | ..... 65,016 2,216 ..5,858 01/18/2019.
006351 30 8 |ADAMS RES & ENERGY INC.........cooiiiiciiiiiciienisisissiceiesissisnssssisssiesinies | cevies ] 15,465.000 588,753 ...588,753 | ...... 529,491 9,842 45,452 .| 11/06/2019. | ..
01167P 10 1 | ALASKA COMMUNICATIONS SYSTEMS GRP..........ccoovviirriiirnriiiniieneiisneissniiins | coneeees . [+-.130,000.000 | .......cccovveeven 230,100 ....230,100 | ....... 221,387 42,900 .1 12/27/2016. | ..
02005N 10 0 | ALLY FINANCIAL INC....ccoooviiiiiiriiiereiieneiieceiiesesiesesiesessesesssesesssesesssssssssssiesenes | envvnns | ane | cvones 12,609.000 | .....coooon 385,331 385,331 | ....... 279,592 7,820 79,742 08/07/2019.
02083X 10 3 |ALPINE INCOME PROPERTY TRUST INC....ccevuririririrnrieinnreninsnsesnseesssnssesensnsenns | wvvvnee | oen | veveeens 5,280.000 100,478 ....100,478 | ...... 99,881 137 597 . [12/27/2019. | ..
031162 10 0 |AMGEN INC COM.......cooiiiieiireiireeieresieeeieeceseeceseesesesesesesssesessesssssssssssseesessenns | covenes [ eoe | oeees 12,275.000 ...2,959,134 2,959,134 | o 2,352,822 56,949 | ..o | e 606,312 .1 10/22/2019. | ..
032037 10 3 |AMPCO-PITTSBURGH CORP........cccorriimrriiririinriieniiensssessssssssssssssssesssssssssnnns | evvnees | eoe | oeees 17,068.000 | .....coovvvvrnven. 51,375 | oo 3.010 | oo, 51,375 | ...... 56,324 42,841 06/13/2016.
032332 50 4 |AMTECH SYSTEMS INC......ooiiriiireiiimeiiereiieseiieseiiesesessessssssssssssssssssssssnsssssssens | cvvenes | eoe | onees 72,623.000 519,981 ..519,981 | ... 376,126 ....190,998 .1 10/16/2018. | ..
037833 10 0 [APPLE INC.....iiiiiiiicieceiireecceseieseieseies s esessensssesessesesienenes. [ evenes | eoe | e 9,650.000 ...2,833,722 2,833,722 | oo 1,655,857 29,336 1,317,019 .1,317,019 .1 01/29/2019. | ..
03965L 10 0 |ARCONIC INC.......oooriiririiccssesesesssssssssssssssssssssssssssssnnnes. | coinns | ooe | e 18,519.000 | ...cccovvvvnnvns 569,830 | .........30.770 | ..................569,830 | ...ccoooorirrnnns 435,955 (7 N [N 133,874 | oo | e 133,874 | oo, 08/07/2019.
039653 10 0 |ARCOSA INC......oovurrierereeiieeiieisssissses s ssssss s sssssssssssssssssssssssns | avvseens | cee | sveens 14,802.000 ..659,429 ....453,623 1,557 | e | v 192,924 192,924 | .. .110/16/2019. | ..
04238R 10 6 |ARMSTRONG FLOORING INC........ccoovriiieririiriiniiiciienisissiissiesiesissesssssessienns | vnnees | oo | ovvves 38,658.000 ..165,070 . ....165,070 41,340 ...(251,033) | .. .| 10/24/2019. | ..
00206R 10 2 [ATETINC.....coioiiicecieseesesesesssssesi s | anvsens | ane | cveoas 27,525.000 1,075,677 | ..........39.080 | .............. 1,075,677 | ..occovvvennnen. 790,530 54,748 | oo | e 285,147 285,147 .1 04/12/2019. | ..
05366Y 20 1 |AVIAT NETWORKS INC.......cooiriiirriirriisnsiinseiiessiiesssiesssiessssssssessssssssssssnsssnns | coneenen | e | ereeen 23,055.000 ..323,923 239,539 18,444 ...18,444 .| 10/29/2018.
00246W 10 3 [AXTINC....oiviiiriiresesrsnsssssssssss s | conneies | | oneees 92,167.000 ..400,926 20,782 | oo | s 20,782 .| 11/04/2019. | ..
060505 10 4 | BANK OF AMERICA CORPORATION........cooomiiiimmieieneieeeineeiseseesenssienessesnisnnees. | cvvenes [ eoe | e 93,000.000 3,275,460 46,890 | ... [ e 822,512 | oo [ e 822,512 |.. .1 1211212019 ..
090672 10 6 |BIOTELEMETRY INC were.4,280.000 . (10,844) (10,844) | .. .| 08/05/2019.
09215C 10 5 |BLACKKNIGHT INC.......oiiiiiiiriiiriiiniisciisseeseisnesssssissssessessssesessssesnssesenns | avvsins | ane | ceveonn 2,494.000 | .... 160,813 | ..........64.480 . 48,433 | s [ e 48,433 .1 12/10/2018. | ..
09247X 10 1 |BLACKROCK INC......covviimiiiriiiieiireiisseiiesesesesisssissesissssssssssessssssssssssssnnsees. | coneeies | e | oerevens 3,200.000 | ...covovneen 1,608,640 | ........ 502.700 | ..............1,608,640 | ............... 1,391,759 42,240 | e | e 343,776 | .o [ e 343,776 .1 01/29/2019. | ..
097023 10 5 |BOEINGCO... vern2,150.000 700,384 325.760 338,817 17,673 ..7,009 7,009 .| 12/27/2016.
109641 10 0 |BRINKER INTERNATIONAL INC................. [SSSUTTURSPRURORSTORSPOORS DURSPOONS DUUS OO 2,686.000 | .ooooovvrrirnan 112,812 | ..o 2,548 25,082 | o | e 5,032 .1 07/23/2019. | ..
11135F 10 1 |BROADCOM INC......corriiiiiriieiinieierieississssssssssessssssesssssssssessssssssssssessssssssenss | vnnsees | oee | vevsenes 5,525.000 | ..ocvvvinne 1,746,010 | ........ 61,880 | ..o | e 341114 | 341,114 .1 08/15/2018. | ..
117043 10 9 |BRUNSWICK CORP <eerr..2,490.000 149,350 1,179 31,888 31,888 .| 08/02/2019.
05605H 10 0 |BWXTECHNOLOGIES INC........ccooiiiiiiiriciirinicnsissicsiesisssissississsssissssnnes | cvniies | eon | enniand 4,443.000 275,821 2,606 L2 < O [ 82,273 |.. .| 08/09/2019. | ..
127097 10 3 |CABOT OIL & GAS CORP........cooorriirriiinriinsiisnissssssssssisssssssssssssssnsssnns | conneies | e | oeeees 13,167.000 2229237 | . ATA0 229,237 239,949 1,030 (10,712) (10,712)| .. .1 12/19/2019. | ..
13765N 10 7 | CANNAE HOLDINGS INC........oiivemiviireiieeiineiseneiseseiseseisesessesessesessesesssesssins | cvnenes | eoe | oeees 13,933.000 518,168 | .........37.190 | .................518,168 | ...cooooon. 178,976 | oo | et [ ceeeensiseseisensieenes | ceveenenons 279,635 | ... | e 279,635 .| 11/29/2018. | ..
149049 50 4 [CATASYSINC. ..ot ssssssssessssssssesssesssnssesesssssssses | avveneee | e | sosnses 3,690.000 | ..coovvriiriennnnd 60,184 | .........16.310 | ....................60,184 | ...... 45,825 25,609 | ..o [ 25,609 | .o 09/21/2018. | ..o
159864 10 7 |CHARLES RIV LABS INT'LINC.....ooiiiiiiiiiiriieciisseieceiseseeseiessssssseeseseesnnes | enenes 2,230.000 340,655 | ........152.760 | ..................340,655 | ...... 304,891 35,764 | ..o | e 35,764 | ... 08/06/2019. | ....ooonvrernne
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166764 10 0 | CHEVRONTEXACO CORP.......cooiiviririnieiiiriiseseieseieseisssseissssessesssssesesssesesienes | coenenen | e | creees 20,150.000 ..2,428,276 \ 2,434,084 59,678 ...(5,808) | .. .1 09/25/2019. | ..
17275R 10 2 |CISCO SYSTEMS...... ......31,000.000 ...1,486,760 857,657 42,780 . .143,530 .1 09/21/2017.
17306X 10 2 [CITITRENDS INC......coosiiiiriiireiiereiieseeiseiiesesiesesiesessesessesessesesssessseessssesssisnns | snevenns | ane | ceveond 4,961.000 114,698 102,384 581 12,315 ..12,315 . 12/02/2019. | ..
174610 10 5 |CITIZENS FINANCIAL GROUP INC......cccotiimiiniiciieriiiineissiseiesissesssississsisnns | cvvenes | one | veees 73,890.000 2,900,699 72,849 | ..ccooiiiicnnins | v 578,997 | ..o | i 578,997 |.. .| 12/13/2019. | ..
17878y 10 8 |CIVEO CORP CDA ...154,696.000 293,291 (21,657) (21,657) | .. .| 12/20/2018.
192176 10 5 |COFFEE HOLDINGS INC.......cooooiiiiriiiriiseniiseseieseiseseiseseisssessessssesssssssssnnens | onrenen | e | eeeees 89,746.000 383,306 78,073 .110/15/2019. | ..
197641 10 3 | COLUMBIA FINANCIAL INC........cooooiriiiriinicncisssissnessnsssnsissssssssssssssnssens | conneies | s | oveees 23,044.000 359,419 36,379 .1 05/10/2019. | ..
199908 10 4 |COMFORT SYSTEMS USA INC.....osvvverreirrreerneeirsneeesnnesssnsessssessssssssssssssssssnnsees | cvneeeen | ooe | coveeens 7,780.000 . 313,961 778 73,872 .109/30/2019. | ..
205477 10 2 |COMPUTER TASK GROUP INC.......cccostveiririieiieriiinsissieiiesiesssesisssisssissssinnns | cevveens | e | cvoe 67,086.000 | ...cocoovrrrnes 347,505 355,634 73,795 12/04/2018.
221006 10 9 | CORVEL CORP.........cooriiiriiireiiecesiecesiesesissesissesesesesssssessssessssesssesssssssssssnsens | evvenes | eoe | woreeees 2,195.000 | ...coovvverrienns 191,755 | .........87.360 | oo 191,755 | 114,005 51,870 .1 02/14/2019. | ..
221907 10 8 |COUNTY BANCORP INC.......ccoviiiiiiriiciiniisiiesisissiissiissiesisisssssssissssssssenins | cevvenns | e | svens 14,083.000 360,947 261,781 1,022 99,166 .| 12/10/2019. | ..
223622 60 6 |COWEN INC......oooiiiicenicesessssssss s sssenssenssessnsins | cvienns [ ooe | e 23,189.000 | .coovvvvrirnnn 365,227 333,609 55,885 02/05/2018.
125919 30 8 |CPIAEROSTRUCTURES INC........ccoovurieirieiceiiereeiesesiesesiesesissesessesssssnessnssens | coenenen | e | ceeees 30,197.000 ..203,226 210,394 .7,830 . .1 05/13/2019. | ..
125906 10 7 [CSSINDUSTRIES INC.....ovviriririiriiniiineiieriesisissiseiiesiesesessssissssssessssssessenies. | cvvenes | one | coeves 20,145.000 ....88,839 79,976 4,029 53,495 | ..o 145,722 | oo (92,227) | .. .1 02/07/2019. | ..
231082 80 1 |CUMULUS MEDIA INC.......cooooriiiriiireiieceeiesesieceiiesesiesessssesssesssssssssssesesessssiens | evvenes | eoe | oeees 10,316.000 | ....ccooovonnven 181,252 | oo 17570 | i 181,252 | 170,194 11,058 | oo | e 11,058 | .o 12/06/2019.
23204G 10 0 |CUSTOMERS BANCORP INC........ccoouuiiiriiriinniiniiiesississiississisesiesisssssessisssiens | onnies | onn | ovvees 12,542.000 298,625 271,288 27,337 | oo | e 27,337 .| 12/09/2019. | ..
126650 10 0 |CVS/CAREMARK CORPORATION.........coomviimiiimniiineiisnsisssniissnssisesssessssessnsssnnns | connenes | e | cneees 26,300.000 | ..ooccovvvennae 1,953,827 1,820,832 9,463 | ..o | s 132,994 | oo .| 12/06/2019. | ..
23283R 10 0 [CYRUSONE INC......ccoviiiiiriiriiieriiiereiieceeiesesiesesiesesiesessessssessssesssssessssesesssenenes | envvnns | ane | ceveoe 2,830.000 | covveerii 185,167 | .........65.430 | ..oocccceoeeern 185,167 | i 134,154 5,320 35,517 | oo | e 35,517 | 11/14/2018.
239360 10 0 | DAWSON GEOPHYSICAL CO......cvourviirirrirriiiiniiieiienisssisssisssiessesesssessssssssanes | evvveens | e | cvo 99,511.000 ..238,826 238,378 26,106 | ..oocvvvnneee 109,158 | ..cvvverirnns (83,052) | .. .| 05/13/2019. | ..
25264R 20 7 | DIAMOND HILL INVESTMENT GROUP...........cccooirvireiinreeisnenieneeissesessnnissnneenne | avvvies | eee | cevvireens 414.000 | .... ....58,150 58,513 .(363) (363)| .. .112117/2019. | ..
253827 70 3 | DIGIRAD CORP.......ovtiviriritiriireiineeisessssessssssesssssssssss s essssessssessssssnnnes | cvienns | ooe | onees 14,438.000 | ....ccoovvevnneen. 37,539 37,537 06/28/2019.
25382P 20 8 |DIGITAL ALLY INC....oooiiiiceiiereeieceeieseeiesesissesisesissesssssssssssssssssssssssssssssnnssnns | connenen | e | eveees 18,759.000 ...19,134 19,134 . .| 10/24/2018. | ..
254423 10 6 | DINEEQUITY INC......ooooriiereiireiiereeieceiiecesiecesiesesiesesssesssssesssssssesesssesssssnssiens | evienes | eoe | voveeees 1,413.000 | .... 118,014 | ..........83.520 | ..o 118,014 | 105,526 408 12,488 ...12,488 .1 10/02/2019. | ..
254709 10 8 |DISCOVER FINANCIAL SERVICES.........cccoooiimviiirriiinniisnniissnisssisssssssssssnssssnnnes | coienes [ ooe | i 14,675.000 | ............... 1,244,733 865,531 24,654 | ..o | e 379,202 | ..o | e 379,202 08/23/2018.
254687 10 6 | DISNEY WALT COMPANY .......oiiiiimimrirmeriinnirsneiseneessssesssesssssssssesessesessenesssnesens | cvvenes | eoe | onees 19,325.000 ...2,794,975 2,132,558 | .o 21,692 [ oo | e 562,404 | .o [ v 552,404 |.. .110/16/2019. | ..
25787G 10 0 | DONNELLEY FINANCIAL SOLUTIONS INC.......cooorivirrrirnriinerisnseesseesssessisensinens | evvvens | aee | oo 22,854.000 239,281 283,312 (44,030) (44,030)| .. .| 12/04/2019. | ..
26614N 10 2 | DOWDUPONT DE NEMOURS INC.........coooirviiirriiniiiinieiisniissesissessssesessssesssniens | cvvvins | ane | cvenes 17,325.000 ...1,112,265 1,136,029 19,755 (23,764) (23,764) | .. .1 07/12/2019. | ..
Y2187A 14 3 |EAGLE BULK SHIPPING INC........coovrviiiriirriierriiereiieseiissesiesesissessssessssesessssins | evvenes | eoe | oeeee 54,155.000 ..249,113 250,291 13,830 13,830 .| 11/11/2019.
26969P 10 8 |EAGLE MATERIALS INC........ccooviiriiiiniiineisneissessessssssssssesssssssenssesnns | onneies 2,650.000 240,249 228,948 265 11,301 ...11,301 .1 07/12/2019. | ..
28470R 10 2 |ELDORADO RESORTS INC.......cocociiimiieiiieiieniiieneiseseisssneessssessessssesesssenesssnesens | anevnns | ane | ceveon 5,800.000 345912 | .........59.640 | ...............345912 | ... 199,842 | ooooeeiceirriiins e [ e | e 101,678 | oo .101,678 .1 12/13/2019. | ..
28618M 10 6 |ELEMENT SOLUTIONS INC. ......33,601.000 ..392,460 355,166 45,341 .| 05/21/2019.
29089Q 10 5 |EMERGENT BIOSOLUTIONS INC........oviviiriiniiiinniinciiinniissniesnssessssesssssssssnsenas | cvvvins | aee | cvvverenns 430.000 23,199 21,263 .1,935 .1 09/03/2019. | ..
29272W 10 9 |ENERGIZER HOLDINGS INC.......ccooiiimiiiiiiiiiciieciciissississississssssississsssssins | cvvenes | ne | vorenees 3,025.000 151,916 ....147,285 3,224 .| 04/29/2019. | ..
315910 86 9 |FIDELITY EMERGING MARKETS FUND. ...131,296.523 ...4,590,126 .3,977,252 77,252 .| 12/09/2019.
320557 10 1 |FIRSTINTERNET BANCORP.........cocooiiiiiiriiireeieceiiseeiesessenesssesssssssssessssesssseens | cvienes | eoe | oeeee 18,269.000 433,158 . 3,517 .1 11/18/2019. | ..
339382 10 3 |FLEXSTEEL INDUSTRIES INC........cocitiiriiniricriiiiinsissiesiienisessssissisessssssnnns | cevveens | e | vvees 10,733.000 ..213,801 222,002 5,220 .| 08/15/2019. | ..
350060 10 9 |FOSTER LB CO....cooouiiireiireiieceiiecesieseniesesissesissesissesssesssssssssssssssssssssssssnssssnnns | cvvenes | eoe | onees 13,384.000 ..259,382 ....182,243 .1 03/15/2019.
357023 10 0 |FREIGHTCAR AMERICA IN S PRPROSUPPOROUROOROOO IUOVRUONRY VPR VOO 38,034.000 ...78,730 78,730 [ oo | e [ e | o 240,095 . .| 12/12/2018. | ..
36467) 10 8 | GAMING & LEISURE PROPERTYS INC........cccooimmviinmiiinniiinnissniiisseissnsisnsissnnies | avviins | ane | covi 7,020.000 ..302,211 276,060 7,811 26,151 | oo | s 26,151 .| 1112712019 ..
36164V 30 5 | GCILIBERTY INC......ooiiiiiiiiieiiriiiereeiessiisseiessissssissssissssssessssessssenessessssenes | coeeenen | e | oeneeens 3,185.000 225,657 | .........70.850 | ..oooiierennn 225,657 | o 147,399 94,563 | ..o | oo 94,563 .1 07/09/2018. | ..
Y2685T 13 1 |GENCO SHIPPING & TRADING LTD.....covviuuiinriiriniriisiissiinesienessessssssssssssenes | vevees | enn | ovveee 18,026.000 | ...coovvvvveene 191,436 | ........10.620 | .ccooooirern 191,436 | e 180,110 7,859 11,326 | oo | e, 11,326 | .o 12/03/2019. | ..o
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37364X 10 9 | GEOSPACE TECHNOLOGIES CORP........ccooveirriiemeiirierinneisseisesesissesessssssseins | oeeenen | e | cereeens 3,436.000 57,622 | et 16770 | i 57,622 | 38,850 22,197 22,197 .| 05/07/2018. | ..
402307 10 2 | GULF ISLAND FABRICATION INC........cooiiriiirriiinniienniinniisssiissssissssiesnssesssssnns | coienes [ eoe | e 66,913.000 ..339,249 353,602 24,898 ...123,666 .| 10/02/2019.
415864 10 7 |HARSCO CORP.................. 2,570.000 | .....cocccee..ee.59,136 | .........28.010 | i 59,136 | 47,346 11,790 .109/10/2019. | ..
404139 10 7 |HC2 HOLDINGS INC.......ooiorriiirriinniiiensiineisnssinssissssssssssssssssssssssssssssssnnsssss. | soninnns | oon | onnes 59,250.000 | ..cooerereernn 128,573 | 2470 | i 128,573 | 139,238 | oo [ | e | i 153,722 | oo 181,569 .1 11/13/2018. | ..
40416M 10 5 |HD SUPPLY HOLDINGS INC... 1,760.000 69,978 810 .| 11/25/2019.
437076 10 2 |HOME DEPOT INC COM......oiiimiimiiiireerenieisneesssisesssesssssessessssssssssssssesssssssnsens | sesvees | e | eeveens 8,300.000 45,152 | e [ e 386,448 | ... .1 09/05/2017. | ..
438516 10 6 |HONEYWELL INTNATIONAL INC.......coovoiriiiinriinniennisssisssisssiissssssssssssssssnnss | coienns [ ooe | i 13,800.000 41,981 | i [ i 521,369 | ..ooovviirriinriiinns | e 521,369 .| 06/05/2019. | ..
44244K 10 9 |HOUSTON WIRE & CABLE CO........coovvirieiieeieneeieneeisseeissesiesssissssssesssssssessnnees | coneenen | e | eeeees 75,720.000 | ... . . . (36,783) (36,783)| .. .110/17/2019. | ..
449253 10 3 [HAAINC ..ot nsnssnienes | anenies | e | veenees 3,040.000 | .ccooverirrenne 143,062 | .........47.060 | ....ccoocorrnnnee 143,062 | ..cocvviine 100,974 42,088 | ..o | s 42,088 | ..o 07/01/2019.
45174 50 9 |IHEARTMEDIA INC.....covivmririiieriieirseeieiiessiessesissessesssssssesssessssessssssssssssenssesssnnes | sesvenee | oo | seveend 6,430.000 ..108,667 ....108,667 ...101,923 B4 | e [ 6,744 .112/19/2019. | ..
452465 20 6 |IMEDIABRANDS INC IO I 36,591.000 | ... ..145,998 3. . ...145,998 | .. 45,998 | [ | s | 239,283 | ............. 239,246 | ....ccoovirici 37 .| 12/19/2018. | ..
45409B 80 0 |INDEXIQ ETF TRu...oiiiiiiiiiriiissiiesiesesssesisssissssissesissssssssssssssssssssssssssessssenns | connenes ......335,588.000 | ............. 11,141,522 | ... 33.200 | ..o 11,141,522 | ............ 10,819,055 | ..ooovveoviiririiinnns [ e | e | s Y7 Y A R I 322,467 | .o 02/06/2019.
461148 10 8 |INTEVAC INC.....coiooiiieicieecceiseeieseeseiiseseisssessssesesssssnsssesssssssssessssessssnenes. | cvnenes [ eoe | oeeed 64,493.000 ..455,321 ...455321 | ... 315,389 ....118,022 118,022 .| 12/20/2018. | ..
461203 10 1 | INVACARE CORP........cooviiiiiiiieieissieiesisiss st sssssessessnss | avsenes | 26,741.000 | .... ..241,204 ...9.020 | .. 281204 | 112,324 1,337 ....126,218 126,218 .| 12/19/2018. | ..
46137V 61 3 |INVESCO EFT TR FTSE RAFI US 1000...........coommvriieririeriiereeesseneeeeeisssesienesieses | oeeeees .[....136,041.000 | ............. 17,237,755 | ........ 126.710 | oo 17,237,755 | .ccovvenec 15,466,178 343,536 3,420,071 | i [ e 3,420,071 11/07/2018.
46138G 66 4 |INVESCO ETF TR INVESCO S&PSMALLCAP...........ccooooormviereineiienneisnceissnvinneis [ coienns [ e | e 80,673.000 5,492,218 5,492,218 .3,856,330 66,948 .868,461 .1 11/07/2018. | ..
46269C 10 2 |IRIDIUM COMMUNICATIONS INC.......oooiriiiriiiniiiniiieseeiessiissssissssssssssssnsennns | cevveoas I 6,240.000 | ....coccovvvnenae 153,754 ...1563,754 | .. ....155,448 ...(1,695) | .. .| 08/02/2019. | ..
46432F 84 2 |ISHARES CORE MSCIEAFE ETF........oooiiiiiiiiieeisceeseeeiesseissseieessissssisessisenes | oneeees o [...157,376.000 | ............. 10,267,210 | .........65.240 | ............. 10,267,210 | ..ocvvvennec 8,207,589 326,860 | ....ooveeerrierrinenns | e 1,811,580 | e [ e 1,611,530 | oo 12/09/2016.
464285 10 5 |ISHARES GOLD TRUST......evuiiieiiiiieiisiiiesinsiiestesissessssessssessessssssssssessienes | cevsees B 451,191.000 ...6,542,269 6,542,269 | ...cocvvnnnn 5,098,453 | ..o [ | | 998,787 | i [ 958,787 .1 02/19/2019. | ..
465647 10 7 |ITERISINC N OO IV [ 22,146.000 | ... 110,509 . ...110,509 | ...... 37,558 27,904 | .o | s 27,904 .1 06/16/2015. | ..
46609 10 6 |J ALEXANDERS HOLDINGS INC.......covrveemrriimcriimreiieseiisssiesssssssssssssssssssssssens | evvnees [ eoe | ovees 13,785.000 | ...oovvvvvvnncns 131,785 | 19560 | v 131,785 | oo 135,162 18,334 | oo | s 18,334 01/18/2018.
46625H 10 0 |J P MORGAN CHASE & CO......coovvvirriiriineeissceissceiseseesssesssssesssessssssessssnesssnens. | evvvnns | ane | cvenes 20,150.000 ...2,808,910 2,808,910 | ..ccoovvinnne 1,493,017 66,495 | ....oorrerceririniis | s 841,867 | ....voeceeceveneis | oo 841,867 .| 08/23/2018. | ..
46590V 10 0 |JBG SMITH PROPERTYS........oiiiiiiiireeieineisesiessinessssisseissssesssnsssessssssssssssssnns | svsnnees | one | seeeens 7,270.000 ...290,000 | ....... 254,862 1,636 6,511 28,960 | ...ovvriciininnii | s 28,960 . 05/23/2019. | ..
478160 10 4 |JOHNSON & JOHNSON.......cooiriiiriiiiriiinriissiissniisniisssisssssssssssnsssssssssnssens | cvinns [ ooe | e 19,525.000 | .............2,848,112 | ........145.870 | ............... 2,848,112 | oo 1,993,710 56,349 | oo [ e 326,276 | ...ovverviiniiiines | e 326,276 10/22/2019.
48238T 10 9 |KARAUCTION SERVICES INC........ccoooieriierireeiererieseeissesissesiesnsissesssssssssssnnens | cvneenes | e | ceveeens 8,970.000 195,456 | .o 188,105 1,704 3,569 21,352 | s [ e 7,352 .| 11/13/2019. | ..
48716P 10 8 |KEARNY FINANCIAL CORP MD......coiiiiiiiinriirerieieriesissesesssssessssessssssessessssssseses | sonsenes | oer | vvene 20,731.000 277,658 5,292 VR O [ 20,938 .| 08/15/2018. | ..
493144 10 9 |KEY TRONIC CORP.........coiriiirriiirciiireieseiissesisnesissssisssssssssssssssessnssssnsssns | cvienns [ eoe | e 68,733.000 373,908 | ..........5440 | .............373,908 | ................. 457,217 (12,178) (12,178)| .. .1 12/16/2019. | ..
49428) 10 9 |KIMBALL ELECTRONICS INC.. 3,703.000 ....64,988 58,458 ..6,506 6,506 .| 07/25/2019.
494274 10 3 | KIMBALL INTERNATIONAL INC.......ccooouiriiriiinriiinciisssisssisssissnsissssssssssnnnees | evinnns [ oon | o 6,936.000 143,367 83,314 624 2,289 44,945 | s [ e 44,945 .1 07/20/2015. | ..
50050N 10 3 |KONTOOR BRANDS INC........cccoorviriiniririneisenieseneesenesssesessesessesessesssssnessnnes | avvvnns | ane | ceveen 9,030.000 379,170 295,059 10,114 84,111 ..84111 .1 08/09/2019. | ..
502431 10 9 |L3HARRIS TECHNOLOGIES INC.......ccovvimmiricrieriiiinrinniisesienisesssissiiesiesissenses | vevees | e | oveees 11,050.000 2,186,463 1,112,895 29,590 ...603,284 .603,284 .| 07/22/2019.
511795 10 6 |LAKELAND INDUSTRIES INC......oevvvrrmrirmrririneirnessssnsssssssssssssnssssssssssssssssssssnns | conneee | eoe | oonees 47,753.000 515,732 17,932 ..17,932 .112/10/2019. | ..
514766 10 4 |LANDEC CORP.......coviiiiiiiiriireiieseiieseiiesesisssissssessssssssissssssssssssssssssssnnnies. | cvnenes | eoe | oeees 26,026.000 ..294,354 (13,794) (13,794)| .. .110/10/2017.| ..
525327 10 2 |LEIDOS HOLDINGS INC <oerr..3,524.000 ..344,964 4,652 ....159,179 159,179 .1 01/18/2017.
531229 88 8 |LIBERTY MEDIA CORP BRAVES GROUP...........ccoovviimiiinieneriinsiiseneiseneieneniens | cvveens [ e | e 11,654.000 344,259 54,191 ...54,191 .| 06/29/2016. | ..
531229 60 7 |LIBERTY MEDIA CORP SIRIUSXM.......cccovrmrrirmirniirernnieeressssssssiserssssseesssssssssensnes | avvenees | re | vonnees 5,121.000 | .ccoovvrvirnnen 246,525 208,240 44,792 .| 08/19/2019. | ..
537008 10 4 |LITTELFUSEINC.. 610.000 116,693 .. 112,234 586 ..4,459 .| 07/25/2019.
56585A 10 2 |MARATHON PETE CORP........cccooviiiiiiiiiiriiiniississiesisensisssiss s | cvienes | one | veees 35,000.000 | ....occccoeeee 2,108,750 .1,990,747 73,418 13,702 .| 04/12/2019. | ..
56624R 10 8 |MARCHEXINC......cccoooiiiriiiriiiinciscrisssssisssssssssissssssssssssssssssssssssnsses | avvins | ane | cveeas 18,970.000 ..T71,707 54,174 21,436 .1 08/28/2018. | ..
57164Y 10 7 |MARRIOTT VACATIONS WORLDWID CORP . R SOOIV OV 2,170.000 279,409 | .......128.760 | .......cce....279,409 | oo 204,869 1,172 977 74,541 ...74,541 .109/10/2019. | ..
574599 10 6 |MASCO CORP COM....couiiiiriiirniriieisieisiesssiessssssesessssssssessessssssssesssssssssesssnssnss | aviennes | re | vonneee 7,715.000 | ..oovciiinnn 370,243 274,493 2,998 | ..o | e 116,765 | oo [ e 116,765 | .o 09/30/12019. | ...vvvevvrerinee
576323 10 9 [MASTEC INC......coiiiiiiiiiicisceeisseeisesissesesssessssssessssssssssssssesssssssssssesssensssenens | cvvnnes | coe | eoveeees 1,470.000 | ...ocooovvvrens 94,315 89,790 525 | | e 4,525 | .. 08/28/2019. | ..o
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580135 10 1 |MCDONALDS CORP COM........commriiimiiimierirneeieneeissesissesiesssssssessssssessssissssssnens | evvenes | eoe | woveeees 7,500.000 | ...oooonevee 1,482,075 | ........ 197.610 803,013 KL £ T RIIN ISP 150,300 | .voorevieriiienii .| 06/26/2018. | ..
552690 10 9 |MDU RES GROUP INC. ......17,780.000 528,244 29.710 456,714 3,689 5,028 71,530 .| 08/05/2019.
58958P 10 4 |MERIDIAN BK PAOLI PA.. [V 7,511.000 151,647 21,026 .1 1211212019 ..
552746 34 9 |MFS INTERNATIONAL VALUE FUND RB........covvriiiiiriiniiniiiieniesisssissiiesissiiens | cevies .{.....259,131.869 .11,790,500 138,628 11,946,081 . .102/19/2019. | ..
594918 10 4 |MICROSOFT CORP........cocoviieririeriieiieeeiseseissesseseissssssssssssssssssssssssesssnessnens | conenes | eoe | oeees 14,375.000 2,266,938 . 27,169 806,869 .806,869 .| 12/22/2017.
624580 10 6 |MOVADO GROUP INC........ovrvuimriicriiceiiereiieseiisesieesseessssssssssssssssessssssssssnsnnins. | svnnees | eoe | voreeees 9,508.000 241,620 5,442 (68,999) (68,999) | .. .| 08/09/2019. | ..
629579 10 3 |[NACCO INDS INC.......ccooouoriiirriinreinsiieseiseiesssisssesssssssssssssssssssssnssssnnes | coennns | ooe | coennes 1,443.000 46,845 1,061 18,658 .1 12/18/2018. | ..
654106 10 3 | NIKE INC......ooiiiiieiciiieriieceeceeseeseiesesiesessesessesessesesiessssssessessssesssiennnes. | cvvenns [ eoe | oeees 17,300.000 | .... . 916,155 4,239 15,224 | oo [ e 470,041 .| 1212712017 ..
68162K 10 6 [OLYMPIC STEEL INC......ocvviiiiiiiieiineieiisisissisesessssiesssssssesenssssssssssessssssssesssnsne | sosvenes | oor | overe 18,680.000 | ....ccvvecrnenee 334,746 | .......17.920 | ..ccovivinnnn 334,746 | ....... 297,223 1,204 82,765 09/06/2019.
68235P 10 8 |ONE GAS INC.....ccoiviiiieicicceieceisseiseseicssisssessssssssnssssssssessssssssssssssssssssnens | connenen | e | ceneeens 1,350.000 126,320 ...126,320 | ...... 43,713 2,700 18,860 .102/10/2014. | ..
68628V 30 8 |ORION MARINE GROUP INC........coooiiiiiiciiiiiiinissisciesisesssissississsisssssnies | cvienes | one | e 49,686.000 | ...oooovrvernece 257,870 . ..257.870 | ....... 264,641 44,7117 .| 12/117/2018. | ..
700517 10 5 |PARKHOTELS RESORTS INC.......ccooviirviirriiinriiseiisneiisseiisssseesssissssessssesnssens. | cvienes [ eoe | e 14,845.000 384,040 | .........25.870 | ... 384,040 | ...ccoovven. 394,689 8,165 25,074 ..5,450 11/15/2019.
69325Q 10 5 |PC-TELINC I 18,283.000 ..154,857 ...154,857 | ...... 79,943 4,022 76,423 . .| 08/22/2018. | ..
69329Y 10 4 |PDL BIOPHARMA INC B 101,001.000 ..327,748 . L2327,748 | ... 261,744 34,845 ...34,845 .| 11/16/2018. | ..
70805E 10 9 |PENNANT GROUP INC........cooviiriiiiiiiieriseeiisseeissseissseisessissnsssssssssesssssenessssneses. | coneenen | e | oereeens 8,665.000 286,552 | .........33.070 | ..o 286,552 | ...ccooovnenn 144,016 | oo | eeeeieeeieeeieeniins [ e | oo 142,535 | oo | e 142,535 | oo 11/12/2019.
713448 10 8 |PEPSICO INC......iooireiereeceessessssssssisssssssssssssssssnsssnnns | connnns [ oon | e 11,700.000 ...1,599,039 .1,599,039 1,001,575 | i 1,173 44,051 [ .o | s 306,423 | ... [ e 306,423 .| 11/09/2017. ..
71361F 10 0 |PERCEPTRON INC......oiiiiiiiiiireiineisseisseiissssisssisssesssssssssssssssssssssssssessnsess. | avinnns | eoe | e 45,225.000 | ... 248,738 ....248,738 ....196,375 (15,384) (15,384) | .. .1 10/30/2019. | ..
714157 20 3 | PERMA-FIX ENVIRONMENTAL SERVICES.........cooooiiriiierriirereieneriieneiseseisenesisenens | evvenes [ e | oeeed 49,996.000 | ..ovooverienene 454,964 | ..........9.100 | oo 454,964 | ......ccoovvv 17491 | i e [ e | oo 337473 | e [ e 337473 | e 03/05/2018.
715347 10 0 |PERSPECTAINC......ccoiiiieiiiiieriirisninsiiesiesisssisssissssessessssssssssssssssesssesssessses | cevveens | e | svees 10,638.000 281,269 281,269 | o 214,375 638 1,841 66,894 .| 02/13/2019. | ..
693366 20 5 |PICOHOLDINGS INC . e [ | 32,727.000 | coovovrrirnnn 363,924 ...363,924 | ....... 345415 64,799 .| 06/26/2018. | ..
737446 10 4 |POST HOLDINGS INC......ooorviimrriirrriireiissiinsesssesseessssssssssssssssssssssssssssssssessnens | evnenes | ooe | voeeees 1,440.000 | ...cooovvernns 157,104 | .......109.100 | .coooovvvrvrns 157,104 | oo 149,164 ..7,940 06/28/2019.
73757R 10 2 |POSTAL REALTY TRUST INC.......ooiiviireiiimeiiereeisceeiesesiesesissesisssesssssessssesssssnsenns | avvvnes | ene | cvenes 17,990.000 ..304,931 ...304,931 | ... 289,019 2,083 15,911 .| 12/04/2019. | ..
737630 10 3 |POTLATCHDELTIC CORPORATION.........cooviuirimririrreiirrneieseisessissseissesseseneasenes | cvivenes [ eoe | oeees 10,880.000 | .... .470,778 .43. . L AT0778 | ....... 395,034 12,408 72,262 ...12,262 .1 07/25/2019. | ..
742718 10 9 |PROCTER & GAMBLE CO........coooiriiiriiiniiinsisneinsisnesisssisssssssssssssssssssnens | oo I 17,000.000 | ............... 2,123,300 | ....... 124.900 | ..o 2,123,300 | .coovven. 1,368,523 52,265 | ..oooovvrirriieniiins | s 560,660 | ......cvvvurriiriiiinns | e 560,660 | .....ooovrrririiniinns 06/26/2018.
74316X 10 1 |PROFIRE ENERGY INC.......oiiiiiiiriiiiceiicesieseiissesiesesiesesissesiesesssssssssssssssesssens | coneenes .|.....260,576.000 ..377,835 377,835 | 425,791 (47,956) (47,956) | .. .| 11/25/2019. | ..
744375 20 5 |PSYCHEMEDICS CORP......cocovviiriiiiiniiniiseiiesiiisissisiiessssssessssissssssssissssenes | cvvveens | e | svoee 22,107.000 202,279 | .o 9150 | 202,279 | e 206,832 2717 [ oo | e (4,553) .| 11/20/2019. | ..
754730 10 9 |RAYMOND JAMES FINANCIAL INC........oooiriiimiiiinniineissseisneisssssssenesssssssnessns [ evienes [ eoe | e 4,470.000 399,886 | ..........89.460 | ................399,886 | ..oooevririrnee. 371,490 1,654 1,771 28,396 .1 08/08/2019. | ..
75605L 70 8 |REALNETWORKS INC.......oiiviriiiririreiieeiisessiseseieseissssissssssssssssssssssessnseses | evneees [ ene | onees 51,337.000 61,604 . .| 04/27/2018.
763165 10 7 |RICHARDSON ELECTRONICS LTD........coovveimeiiiriinniissnieseiesssssssssssssssssssssnes | o I I 63,021.000 | ..................354,808 | ............5.630 | ..................354,808 | ...... 379,654 13,253 (129,307) .| 04/18/2019. | ..
794093 10 4 | SALEM COMMUNICATIONS CORP DEL.........ooiriiiriiiirieiceiiiesesieceiessesissnsessenins. | v .|.....106,634.000 23,459 | oo | s 131,904 .101/15/2019. | ..
806407 10 2 | SCHEIN HENRY INC ........6,810.000 25,550 .| 10/25/2019.
824543 10 2 | SHILOH INDUSTRIES INC........ccoovviriiirriinniisneiesseiisseiessssessssesssssssssssesssssssnsens. | cvienns [ eoe | e 30,373.000 50,746 .1 07/31/2018. | ..
829214 10 5 | SIMULATIONS PLUS INC......cooorviemriiimriireiieseiiesesissessesessesessesesssssssesesissssenns | v 2,871.000 689 26,327 .| 05/20/2016. | ..
838518 10 8 |SOUTH JERSEY INDUSTRIES INC.......ocovvireririeririirierierirneesenesersessesssensenssnnens | ceevenee | oo | eereens 4,493.000 148,179 127,898 5,201 23,274 .| 12/20/2018.
784635 10 4 | SPX CORP.......ooiieiiieeiceeiceiisresi e | oo 8,372.000 425,967 190,771 | i | e | s | e 191,468 .| 11/02/2018. | ..
855668 10 9 |STARRETT LS CO..ovviiiiirriciieiieiinieesisisssisssssssssessessssisessssssssesssssssssssessensne | svnenes | e | veves 12,507.000 ....71,540 75,042 .6,128 .| 06/27/2018. | ..
859241 10 1 |STERLING CONSTRUCTION CO INC o] +00r..9,962.000 ..140,265 ....133,195 31,779 .| 02/02/2018.
870297 80 1 | SWEDISH EXPORT CREDIT CORP........cooeviririiniiniiienicineississsiesiesisssissians | ceviens . {.....779,550.000 ..4,201,775 13,562,543 | ... [ s | e | s 389,775 .1 05/19/2014. | ..
871561 10 6 |SYNACORINC.....ooiiriirriiiricrciscississsssssssssssss s | o .|.....137,023.000 ..208,275 ..208,275 | ....... 222,09 ..5,481 .| 04/24/2018. | ..
87538X 10 5 | TANDY LEATHER FACTORY INC........cooviuiiriiiririiceiiireeieseniesesiesseissesisesssssssseis | oneenen | e | eeeees 35,455.000 | ... ..202,448 . 202,448 | 164,869 77,922 .1 02/20/2019. | ..
882508 10 4 | TEXAS INSTRUMENTS INC COM.....civimiirmiinirieninriieninisssiissiesisssessssssssssssnns | evvvenns | e | vvees 10,350.000 | ..cocvverenee 1,327,802 | .......128.290 | ....ccovvenee 1,327,802 | oo 1,077,558 33,223 | o | e 349,727 1212212017 | oo
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88822Q 10 3 |TIPTREE INC.....oiiiiiiiiiiiiiicieiereeiecesieseisseises s essssesssiessssesessesenes | envvnns | one | cvones 39,136.000 227,448 6,066 99,797 .| 11/27/2018. | ..
893529 10 7 | TRANSCATINC cornn4,774.000 ....114,686 37,414 .| 06/04/2019.
89469A 10 4 | TREEHOUSE FOODS INC........ovvvirevirririineiseeisseisessissessissssesessssesssssssssssssesoes | coneenen | e | oereeens 5,932.000 288,990 | ..o | e | s | e (9,818) | oo .| 11/25/2019. | ..
898349 10 5 |TRUSTCOBK CORP N Y...coiioiiiiiiiiiiiiniiniiiieniesicsissisisesisssssssssisssisssssssssenss | evvveens | e | cvoes 35,000.000 | .................303,450 | ............8.670 | ..................303,450 | .....cc..cccc.... 189,380 2,384 9,538 63,350 | ..ocvineinnienins | i 63,350 .| 05/16/2013. | ..
901476 10 1 |TWINDISC INC. err..3,351.000 33,688 ..3,240 3,240 .| 11/21/2019.
902681 10 5 [UGICORP .....oosiiiiiiicieieseisseiiessies i sssssesesssiens | svnnnes | eoe | e 2,249.000 | .oocovvrreren 101,565 | ... 45160 | 101,565 | i 104,044 T30 | s [ s | e (2,479) | oo [ e (2,479)| .. .1 11/19/2019. | ..
910710 10 2 |UNITED INS HOLDINGS CORP.........ccccoiirriiirriinriiineisnnisnsiisssiesssssnsssssssssnnies. | cvinnns [ ooe | i 16,078.000 ....189,048 3,327 (43,001) (43,001) | .. .1 08/09/2019. | ..
91324P 10 2 |UNITEDHEALTH GROUP INC........coooviiciiiriiiineiiineeiecenissesiesesisssssssssssssssssnsses | cveeenen | e | oereeens 4,900.000 1,440,502 . .1,028,670 20,286 | ..o | ceveeienes 219,814 | oo [ e 219,814 |.. .| 12/26/2017. | ..
913837 10 0 |UNIVERSAL STAINLESS & ALLOY.....ooviiiririirerieisnissisissssisesssssesessssssssensessns | svnenee | e | veves 22,741.000 | .ovovrevrrcirnan 338,841 | .......... 14.900 | .o 338,841 | ....... 258,125 (20,050) [PZ0X010) N 10/31/2019.
917047 10 2 |URBAN OUTFITTERS INC.......osiviiieiiireiieiiseeiieeseiseseisssessesessessssssessesessssesens. | v 8,006.000 222,327 | .......... 27.770 222,327 | ....... 219,165 23162 | s [ e 3,162 .1 10/21/2019. | ..
917488 10 8 |UTAH MED PRODS INC........ccoooiriiiriiiriieniiesssiesesiesssissssissssisssssssssssssssssneios | v I 2,720.000 | covvoorrirnane 293,488 | ........ 107.900 293,488 | ...cooovvrnnn 166,299 762 2,508 86,818 | ..o | e 66,818 .1 05/21/2019. | ..
91851C 20 1 |VAALCO ENERGY INC.....oooiiiiiiiiiiiriiiieiesciseissessesssissssssssssssssesssnenes | anvvenns o [++269,200.000 | .....oocerneenes 597,624 | ........... 2220 | oo 597,624 | ....... 309,920 [ ..ooovieieiineiiinns | e | s | s 168,364 | ...ooooveciieciiins | e 168,364 12/03/2019.
92189F 70 0 | VANECK VECTORS TR AGRIBUSINESS ETF..........cooiiimimiiseiimneeiisneiseneeseneiiienns | cvveees [ eoe | e 45,038.000 3,095,462 68.730 3,095,462 | ........ 2,294,793 40,944 ....531,899 531,899 .1 02/22/2013. ..
92204A 30 6 |VANGUARD ENERGY ETF.....ccoviniimiiiininiieinissiesssssssssesssssssessessssssessssssssansns | sevenes | 29,618.000 | ..coccerennne 2,413,571 | .ccoceene 81.490 2413571 | o 2,461,848 82,436 ..129,727 129,727 .| 02/22/2013. | ..
922908 65 2 | VANGUARD EXTENDED MARKET ETF.........oiiiiiimiiiiieiiereeieceeiseesiesesiesssesnesens | v oo [...178,118.000 | ............ 22,441,087 | ....... 125.990 | oo 22,441,087 | .ooovveenne 15,185,643 286,641 | ..o | s 4,392,807 | oovooeeneieniiins | e 4,392,807 06/11/2019.
922042 85 8 |VANGUARD FTSE EMERGING MARKETS ETF.......ccoooviiiiiniiiiiniississiissieniisiias | cevies . ]....137,702.000 | ............... 6,123,608 | ......... 44.470 6,123,608 | ............... 4,776,815 198,084 ....877,162 877,162 .| 12/09/2016. | ..
922042 67 6 | VANGUARD GLOBAL EX-US REAL ESTATE........cccooimiumrimreninineriersnessenssensnsnnes | sevveees | e | cvoes 45,147.000 2,667,736 59.090 2,667,736 | ........ 2,320,494 202,109 ....301,582 301,582 .| 12/09/2016. | ..
92204A 80 1 |VANGUARD MATERIALS ETF........cooiiiiiiiiriiieriiiereiiesesiesesiesessesessssssissessesssinas | coeeeees | 47,426.000 | .....cccoo...cd 6,361,724 | ........ 134.140 | oo 6,361,724 | .....cccc..... 6,428,457 123,189 | oo | e 1,105,500 | ..ooooveerviereienes | e 1,105,500 12/21/2017.
922908 55 3 |VANGUARD REIT ETF ..ot ssssssssesssssssssesssssssssesssenssnss | avsenes R 104,336.000 9,681,337 92.790 328,053 | ..o | e 1,787,269 | oo .1,787,269 .1 02/19/2019. | ..
922908 36 3 | VANGUARD S&P 500 INDEX ETF.........coooviiiriirrmriieniceiissenissesiesssissssssesssssneens | coenes . [...138,731.000 | ............. 41,036,630 | ........ 295.800 746,154 8,574,648 ..8,574,648 .1 06/11/2019. | ..
92214X 10 6 |VAREXIMAGING CORP.......ccoooimrriimriiineiinnsissnsissnsissssssssssssssssssssssssssssssnsnes | conneies | o | coneeees 3,328.000 .99,208 29.810 | oo 99,208 | ...... 99,455 16,967 | oo | oo 16,967 | ..o 01/16/2019.
92220P 10 5 |VARIAN MED SYS INC......coooviiriiirriiiririineiiecesiesesissesissssssssssesssesssssssssssssssnssssens | coneenes | e | coneeens 1,990.000 ..282,600 | ........ 142.010 ....282,600 ....187,293 56,844 | ..o | e 56,844 .109/11/2019. | ..
92335C 10 6 |VERABRADLEY INC.......cooiiiiiiiiriiieieiieseiieseiiesesiesesiesesiseseseesesssesssssessssessssnnens | evvvnns | one | cvones 14,333.000 169,129 | ... 11.800 ...169,129 | .. ....154,365 14,593 .1 08/29/2019. | ..
92343V 10 4 |VERIZON COMMUNICATIONS...........coommviimmiinniiinniissnissneessneissssissssssssssssnsiens | conneies | e | oveees 17,000.000 | .....ccoooeece 1,043,800 | .......... 61.400 | ..cccoooenee 1,043,800 | ...ccoooovrnnen. 753,540 41,182 88,060 12/20/2016.
92840M 10 2 |VISTRAENERGY CORP........oosiiriirriiririseiissceieceiesessssssessssssesssssessenessssnssnns | evvenes | eoe | cveeee 13,670.000 314,273 314273 | ... 225,859 6,835 .1,367 .| 04/25/2017.| ..
91829F 10 4 |VOXXINTERNATIONAL CORP......cccvuririririririeisissierssiseeesississesiesssssensssisssenss | svnenes | e | veres 87,608.000 | ...cccovvrevnecs 383,723 ..383,723 | ....... 312,061 32,131 .| 07/11/2019. | ..
929089 10 0 |VOYAFINANCIAL INC........coooiiiiiiiiiniiniseisseessesssssssssssnsssssesssnssssssssnnes | evnnns | ooe | e 8,976.000 547,356 ...547,356 | ....... 355,996 2,872 185,068 .| 01/04/2019. | ..
962166 10 4 |WEYERHAEUSER CO.......cosiiiiiiiiiriinniinesiieseiseseisessissssssessssssssssssssessssesessns | cvneees | eoe | onees 40,000.000 1,208,000 11,198,813 51,391 .287,619 .| 04/12/2019.
97717W 28 1 |WISDOMTREE EMERGING MARKETS SM CAP.........ccoooomimvinmiinisnniissniissniinns | onneies | | creees 57,760.000 ..2,762,083 | .........47.820 | ..............2,762,083 | ........ 2,223,967 108,983 . .1 01/09/2018. | ..
978097 10 3 |WOLVERINE WORLD WIDE INC.......cccooouriiiriiiriiiineeienenissesiesesesesssssesesesessssnenes | covenes [ eoe | oeeee 11,466.000 386,863 327,765 1,147 618 59,098 .| 12/09/2019. | ..
98262P 10 1 |WW INTERNATIONAL INC... ov.....4,840.000 184,936 ....153,868 31,068 .| 11/06/2019.
98311A 10 5 | WYNDHAM HOTELS & RESORTS INC.......ccovrreurreirirerirreserinersseriessesesenssssssenins | eveveees | oee | vereeens 6,440.000 404,496 | .........62.810 | .................404,496 | ...... 330,372 6,718 92,945 .| 08/07/2019. | ..
98884U 10 8 [ZAGG INC......oviieeiceiieiiiiesiisiessis i | ereiins I 64,196.000 ..520,631 ....475,956 44,673 .| 11/22/2019. | ..
29258Y 10 3 |ENDEAVOUR SILVER CORP... .|C | ....91,227.000 ..219,857 ....189,240 23,719 . .| 01/25/2018.
730843 20 8 |POINTS INTERNATIONAL LTD......ooiiiuiiiiiiiiessiiissnis s | cocoes Cl 2,767.000 42,211 | 15255 | 42,211 | 29,517 13,982 | oo | i 13,982 .1 04/09/2019. | ..
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 270,602,623 | XXX | .........270,602,623 | .......... 216,938,324 | ......c..co.c. 71,152 | ... 4,664,989 | .o 0 . 48,244,076 | .......... 2,201,767 | ..coccvuve. 46,042,309 | ..o 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
21058# 10 3 |MED MUTUAL LIFE INSURANCE COMPANY.........ccoorvimmmrimemeinnsiriensisenissensinnnins [ coienns [ eoe | e 16,000.000 | ............. 34,673,016 | ... 2,167.064 | ............ 34,673,016 | ............. 38,558,694 2,902,428 | ... [ i 2,902,428 | ... 01/01/1995. | ..o
58458* 10 5 |MEDICAL HEALTH INSURING CORPORATION OF OHIO.......ccccoommmiimnmiiinnriinnnins | verei | | e 10,000.000 89,762,186 | ... 8,976.219 ...89,762,186 39,086,417 | oo e [ | o (19,451,640) | ... ...(19,451,640) | .. . 06/30/2003. | ..
86815* 10 4 |SUPERIOR DENTAL CARE INC.......cocooiiiiiiiiiiiiiioniiionnii s | onnenes | s | oonniens 1,000.000 16,594,075 | ....16,594.075 ...16,594,075 | .. 215,499,993 | e s | | s 1,528,203 . 1,528,203 .108/31/2018. | ..
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other............ciiiiiiiiiiin e | sesssniens 141,029,277 XXX 141,029,277 | .......... 193,125,104 | .cooovvvvviiicnis 0 0 0. (15,021,009 | ..oovevrieriiniienns 0] s (15,021,009) | ...oovvvrivnniiniins 0 XXX

Common Stocks - Mutual Funds
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00203H 44 6 |AQR LONG-SHORT EQUITY L..oiooieurriuericrirsireisssisse s ssessssissessssssessssssssens | cneenns . |.-1,006,298.546 11,149,788 ....1,121,298 .112/19/2018. | ..
00203H 42 0 |AQR STYLE PREMIA ALTERNATIVE I.... . 4,144,415 66,010 1,043,515 (436,074) | .. .| 12/2412019.
317609 35 2 | GRANDEUR PEAK INTERNATIONAL OPPORTUNITIES FUND 1,038,185.791 ...3,685,560 8,975 681,102 .1 12/27/2019. | ..
47803T 62 7 |JOHN HANCOCK FDS ll.....ooomvioirriiineiiceiscsisssisssisssissssssnsssnssssssssnnsssnnnes | onneies | oo [ aeees 405,812.088 .12,206,827 81,259 ..2,497 435 .1 12/16/2019. | ..
70472Q 50 0 |PEAR TREE POLARIS FRN VALUE SM CAP ..272,944.334 3,963,152 .14, . . 113,875 ....566,207 .566,207 .1 12/11/2019.
9499999. Total - Common Stocks - MUtUal FUNDS.............iiieiiiiii e 35,149,742 XXX ..35,149,742 30,778,547 | ovvvicriacnand 270,119 0 5,604,302 XXX XXX
9799999. Total - Common Stock ...446,781,642 XXX 446,781,642 440,841,975 20 | 38,827,369 XXX XXX
9899999. Total Common and Preferred Stock... ...446,781,642 XXX 446,781,642 440,841,975 0| 38,827,369 XXX XXX
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Bonds - U.S. it
38381A X3 5 | GNMA REMIC TRUST 2018-153 VA.......cvviiinniiciieriniens | | 03/26/2019........ | NATIONAL FINANCIAL SERVICES | 4,356,268 ...11,534
0599999. Total - Bonds - U.S. Government.......... 4,356,268 ...11,534
Bonds - All Other Government
465147 CD 9 | STATE OF ISRAEL [c [ 04/01/2019....... | ISRAEL BONDS....coosco | 3,000,000
1099999. Total - Bonds - All Other Government 3,000,000 | .o 3,000,000 | ... 0
Bonds - U.S. Special R e and Special A
3133EH  ZC 0 |FEDERAL FARM CREDIT BANKS .| 02/27/2019........ NATIONAL FINANCIAL SERVICES 4,841,700 52,333
3133EK  R2 4 |FEDERAL FARM CREDIT BANKS .| 09/24/2019........ DUNCAN WILLIAMS.......oooiiiiiiiieierisisssississe e 1,000,000 132
3134GS 5L 5 | FEDERAL HOME LOAN MORTGAGE CORRP........ s 03/06/2019........ DAVIDSON D A & COMPANY INC......cooiiiririiiniinireiseieeseesissssseessenees 500,150
3134GU  G6 1 | FEDERAL HOME LOAN MORTGAGE CORP..........ccccovumriiririreinireriniierssieesssieeseneenes 12/18/2019........ DAVIDSON D A & COMPANY INC... 1,000,000
3134GU  H2 9 |FEDERAL HOME LOAN MORTGAGE CORP, s 12/18/2019........ DAVIDSON D A & COMPANY INC... 1,000,000
3130A6 C7 0 |FEDERAL HOME LOAN BANKS 10/29/2019........ NATIONAL FINANCIAL SERVICES 5,220,600 | covovverrerierieniiieninnrnn5,000,000 | oo 17,500
3130A9 UZ 2 |FEDERAL HOME LOAN BANKS 06/03/2019........ NATIONAL FINANCIAL SERVICES 4,926,300 5,625
3137B3  FF 0 | FHLMC REMIC SERIES 4226 GV.......ccoevviimrinirciniieieinereneeseeesieennes 02/25/2019........ NATIONAL FINANCIAL SERVICES 7,961,271 . 28,015,438 | 18,035
3137BR  ZF 5 |FHLMC REMIC SERIES 4615 TA 07/26/2019........ NATIONAL FINANCIAL SERVICES . 10,203,299 | coooverreeiereeeeienne 10,037,060 | . 25,093
3137BX  LE 0 |FHLMC REMIC SERIES 4672 QA.........cccovvuirimrinerieniiriesinsriesiesessenns 08/22/2019........ NATIONAL FINANCIAL SERVICES . 12,371,686 12,055,236 | . 30,473
3137BY  XF 2 |FHLMC REMIC SERIES 4690 CA 10/25/2019........ ANCORA ADVISORS.........ccovviererineirerineiceienirenes . 10,189,402 ..9,913,678 |. 23,958
3137FA ZM 3 | FHLMC REMIC SERIES 4717 BA.......cvevrieiniscinsieseeesissiensnnenes 12/16/2019........ NATIONAL FINANCIAL SERVICES 5,170,571
3137FA ZV 3 | FHLMC REMIC SERIES 4717 BP......covevieiniccireeeeesseiesieeis 12/16/2019........ NATIONAL FINANCIAL SERVICES 7,476,137
3137FD  KH 4 |FHLMC REMIC SERIES 4759 NA 01/23/2019........ ANCORA ADVISORS........ocviriirnrineierinsieinnienes 5,532,168 . . .
3137FL KM 5 |FHLMC REMIC SERIES 4869 AJ 04/25/2019........ NATIONAL FINANCIAL SERVICES 8,323,259 | .. ,114,686 | . 22,879
3136AD  5Q 8 | FNMA REMIC TRUST 2013-50 MN......covuueiiiriiiiiiierinicriesieresissiessesisesesssensssssseesssssssssensessane | eesesererensines 11/15/2019........ ANCORA ADVISORS 9,419,846 9342479 | s 12,327
3136AT  CK 8 |FNMA REMIC TRUST 2016-50 BN.... 09/23/2019........ ANCORA ADVISORS . 11,518,180 .11,189,064 | . 23,311
3136AV. L6 4 |FNMA REMIC TRUST 2017-17 EA.....ooiiieicecreeeeeeseenesiseeesiesseseneenes 06/25/2019........ ANCORA ADVISORS.........coovviererniererieiceienirenes . 10,390,919 | oo 10,193,422 | . 22,935
3136AX  FG 5 |FNMA REMIC TRUST 2017-54 P. 05/29/2019........ NATIONAL FINANCIAL SERVICES 7,596,159 . ...7,497,751 ...18,744
3136B4  3E 6 | FNMA REMIC TRUST 2019-37 TC......covvuerimrririrenirnriieriesiiesieniesesssissiens 08/22/2019........ NATIONAL FINANCIAL SERVICES 9,890,828 . ..9,726,690 |. ....17,562
30291H  AE 7 |FREMF MTG TR 2013-K28 B 07/26/2019........ NATIONAL FINANCIAL SERVICES 3,619,985 | . 3,500,000 8,482
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment . OO OO PO OO P PP PO PO PO PO PP OPOT PO PPP PSPPI . . .. 138,152,460 | .o 135,978,948 | ..o 330,409
Bonds - Industrial and Mi:
00724F  AC 5 |ADOBE SYSTEMS INC................. 08/22/2019. DAVIDSON D A & COMPANY INC... 1,058,000 ...1,000,000 2,257
023135 AZ 9 |AMAZON COM INC . . 04/02/2019.. DAVIDSON D A & COMPANY INC 1,001,930 ,000,000 3,267
0258M0 DX 4 |AMERICAN EXPRESS CR CORP 06/14/2019. DAVIDSON D A & COMPANY INC... 1,002,770 ...1,000,000 6,789
06051G ~ FS 3 |BANK OF AMERICA CORP... 10/29/2019. NATIONAL FINANCIAL SERVICES 5,382,500 ...5,000,000
06051G ~ FT 1 |BANK OF AMERICA CORP... 06/14/2019.. DAVIDSON D A & COMPANY INC 1,002,700 ,000,000
06406H CQ 0 |BANKNEW YORKMTN BKENT........ 08/21/2019. DAVIDSON D A & COMPANY INC 548,885
17252M AN 0 | CINTAS CORP NO 2....ccooiiiiiiciseiee e 03/12/2019. NATIONAL FINANCIAL SERVICES 5,059,850
172967 KG 5 |CITIGROUP INC.... 12/12/2019.. NATIONAL FINANCIAL SERVICES 4,288,114
22160K AL 9 |COSTCO WHOLESALE CORP 10/11/2019........ NATIONAL FINANCIAL SERVICES 3,112,950
254687  FK 7 | DISNEY WALT CO...cvuuiviriiiirieicrieireee e sissssesssnees 10/21/2019........ NATIONAL FINANCIAL SERVICES 3,671,775
30231G  BC 5 |EXXON MOBIL CORP.......cccvtvvririiriririnns 08/21/2019........ DAVIDSON D A & COMPANY INC......cooiiierriiiniiiieissieserissiessessssesensssnes 1,007,090
458140  AS 9 [INTEL CORP.....cooviiiiiicinicine e 08/22/12019........ DAVIDSON D A & COMPANY INC......cooriieiiiiniiiieiseieieiseesissiseesienenes 546,150
55279H  AK 6 | MANUFACTURER AND TRADERS 08/22/12019........ DAVIDSON D A & COMPANY INC......coouiiieiiiiiiriiieiseieisriseiessssisseenisnes 1,037,630
637432 NG 6 |NATIONAL RURAL UTILS COOP FIN 12/16/2019........ NATIONAL FINANCIAL SERVICES 5,546,342
713448 DN 5 |PEPSICOINC.......cccoovvrrvririrnnee 08/21/2019........ DAVIDSON D A & COMPANY INC......ooiiiriiiiiriniierisnirererissiessessseeseseenees 1,024,150
717081 ES 8 |PFIZER INC....coiiiiiiiiicieicee e 03/05/2019........ STIFEL NICOLAUS & CO...... 2,999,850
693506 BQ 9 |PPGINDSINC............c.... 11/2112019........ NATIONAL FINANCIAL SERVICES 3,025,050 20,000
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74834L  AX 8 |QUEST DIAGNOSTICS INC 03/06/2019........ NATIONAL FINANCIAL SERVICES 2,962,080

78409V AK 0 [S&P GLOBAL INC....c.ovvvrrvrirrirrsisirnienns 04/05/2019........ NATIONAL FINANCIAL SERVICES 5,361,250 |
79466L  AE 4 | SALESFORCE COM INC.......coiiiiiiiiiiiiiniieiseiseieissiesse st ssssssessesssssenssnans | sesesierennenee 03/08/2019........ DAVIDSON D A & COMPANY INC......ooiiirrriiieiireriseirereiseiesisesseesensenenes 509,155 | .o ....500,000
87236Y AF 5 | TD AMERITRADE HOLDINGS CORP 11/07/2019........ NATIONAL FINANCIAL SERVICES 3,343,099 .3,203,000
87236Y AH 1 | TD AMERITRADE HOLDINGS CORP 02/21/2019........ DAVIDSON D A & COMPANY INC... 1,022,660 ....1,000,000
78013X W2 0 |ROYAL BANK OF CANADA C 02/06/2019........ DAVIDSON D A & COMPANY INC... 1,020,140 1,000,000 .12,
3899999. Total - BoNds - INAUSHIAl @NA MISCEIANEOUS............cc.iveviiieiieiiiieieteiiteie ettt sttt ettt ebesees oesesebassesesessesesebessesesessesese s eseses s et et ebeses et et et et et seseses e et eb et eseben e s et et tsesebansesesesnss . 55,534,120 | coovoveeeeiieeievieeiee 53,688,000 | ..o 437,299
8399997, TOtAl = BONMS = P 3. ..ottt E 8 e0f e e R ehE e fEeHfeEEoEE e E e R A f oL E R SEE£EE SRR D £EE R SR EE LR EE SRR SRR EEE R E AR E LR £E SRR EE e E e R E LR EEeE R e R R et R et e er et et r ettt | eenet et 201,042,848 196,904,048
8399998. Total - Bonds - Summary Item from Part 5..........ccoeviiniinnsssssnnines 4,865,000 . 5,000,000
8399999, TOAI = BONMAS. ... ..otttk E o0 E 088 h o0 E e e0E e LE1ehE e EeEE e E R LA f LR E R EE LR R £ R R EE L E R L E LR R R R fEE R E LR f e E LR E R L E LR e eLEE LR E e eeE R st eEenE ekttt | ehsret et 205,907,848 | ..o 201,904,048

Common Stocks - Industrial and Mi: (Unaffiliated) Publicly Traded

G0473C 10 4 |APIGROUP CORP..........cccounue. ¢ 12/16/2019........ CJS SECURITIES INC.....ovvonrinrrierierirrirriieniens 8,280.000 79,246 XXX

G5698W 11 6 [LUXFER HOLDINGS PLC.... [ 09/10/2019........ VARIOUS ..ot 6,746.000 131,691 XXX

641069 40 6 [NESTLE S A....oiiiiiiiiiiscisiiessi s ¢ 07/22/2019........ VARIOUS ..ottt 11,000.000 1,026,850 XXX

G6700G 10 7 |NVENT ELECTRIC PLC C 01/31/2019........ NOBLE INTERNATIONAL 2,280.000 57,176 XXX

G7S00T 10 4 |PENTAIRPLC [ 07/26/2019........ VARIOUS ..ottt 6,270.000 236,929 XXX

00081T 10 8 |ACCO BRANDS CORP............. 01/18/2019........ VARIOUS ...ttt 9,801.000 83,637 XXX

006351 30 8 |ADAMS RES & ENERGY INC.... 11/06/2019 VARIOUS....... 10,143.000 337,286 XXX

02005N 10 0 |ALLY FINANCIAL INC 08/07/2019........ VARIOUS ..ottt 3,170.000 91,702 XXX

02083X 10 3 [ALPINE INCOME PPTY TRINC.....c.ccovurririiniirernnineienieers 12/27/2019........ VARIOUS ..ot 7,030.000 133,131 XXX

031162 10 0 [AMGEN INC COM....ouiiiiiiiiiieiiieiieiee ittt | soeniseesensnes 10/22/2019........ VARIOUS ..ot 12,275.000 2,352,822 XXX

037833 10 0 |APPLE INC.....cccovvvuvrirnene 01/29/2019........ IVY SECURITES INC.....cooovvirririiirinnieiienieecsseienies 1,600.000 246,896 XXX

03965L 10 0 |ARCONIC INC 08/07/2019. VARIOUS....... 23,030.000 534,619 XXX

039653 10 0 |ARCOSA INC .| 10/16/2019........ VARIOUS ..ottt bbb 10,965.000 360,259 XXX

04238R 10 6 |ARMSTRONG FLOORING INC 10/24/2019........ VARIOUS ..ottt 11,140.000 90,289 XXX

00206R 10 2 |AT&TINC 04/12/12019........ MORGAN STANLEY & CO INC....coouvuviiieieiiiniiseieeissicesssienesisins 1,375.000 44,209 XXX

0024BW 10 3 [ AXTINC...cooueeeiieiiciierisei et 11/04/2019........ VARIOUS ...ttt 37,906.000 144,109 XXX

060505 10 4 |BANK OF AMERICA CORPORATION... 12/12/2019 VARIOUS....... 27,600.000 841,492 XXX

090672 10 6 |BIOTELEMETRY INC.......... 08/05/2019........ VARIOUS ..ottt 2,980.000 131,372 XXX

09247X 10 1 |BLACKROCKINC 01/29/2019........ IVY SECURITES INC.......cooiiiriiciereienrreesereeeeienes 500.000 204,250 XXX

109641 10 0 |BRINKERINTL INC 07/23/2019........ VARIOUS ..ot 3,880.000 158,338 XXX

117043 10 9 | BRUNSWICK CORP............ 08/02/2019........ VARIOUS ...ttt 4,520.000 210,739 XXX

05605H 10 0 |BWXTECHNOLOGIES INC.................. 08/09/2019........ VARIOUS ..ottt 2,230.000 108,946 XXX

127097 10 3 |CABOT OIL & GAS CORP.........ccecvrenee 12/19/2019........ VARIOUS ..ottt 13,167.000 239,949 XXX

159864 10 7 | CHARLES RIV LABS INTL INC.....couiiiieiirirceieririeeissieesesiessesisseesssssssenssensssssssensssssssesssnsnssns | sesinseressnes 08/06/2019........ VARIOUS ..ot 2,230.000 304,891 XXX

166764 10 0 |CHEVRONTEXACO CORP... 09/25/2019........ BARCLAYS CAPITAL INC.... 20,150.000 2,434,085 XXX

17306X 10 2 |CITITRENDS INC......cooiiieiiiiiriieieiseieeesirieserseiseenesinenes 12/02/2019........ VARIOUS ..ot 5,020.000 103,606 XXX

174610 10 5 |CITIZENS FINANCIAL GROUP INC.. 12/13/2019........ VARIOUS ..ot 27,665.000 1,047,406 XXX

192176 10 5 |COFFEE HOLDINGS INC 10/15/2019........ VARIOUS......oooiiiieiiees bbb 28,369.000 118,097 XXX

197641 10 3 |COLUMBIA FINANCIAL INC.... 05/10/2019........ VARIOUS ..ottt 9,806.000 151,578 XXX

199908 10 4 |COMFORT SYSTEMS USA INC 09/30/2019........ VARIOUS ..ottt 8,320.000 334,871 XXX

221006 10 9 |CORVEL CORP. 02/14/2019........ WEEDEN & COMPANY ..ot 1,260.000 82,177 XXX

221907 10 8 | COUNTY BANCORP INC......ooiiuiiiiiriinieieiiti it essssssseniens | sossinsenessnes 12/10/2019........ VARIOUS ..ot 14,083.000 261,781 XXX

125919 30 8 |CPIAEROSTRUCTURES INC......cooviiiimiiieririreirnnisineisiesssssessesssseessssenes 05/13/2019........ IVY SECURITES INC 5,824.000 40,140 XXX

125906 10 7 |CSSINDSINC... 02/07/2019. LIBERTAS PARTNERS LCC... 6,072.000 54,832 XXX

231082 80 1 |CUMULUS MEDIAINC.......coviiiiriiiiciiniiicsisnisiesissiiesiesissiissies 12/06/2019........ VARIOUS ..ottt 10,658.000 176,528 XXX
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23204G 10 0 |CUSTOMERS BANCORP INC... 12/09/2019........ VARIOUS ..ottt 12,542.000 271,288 XXX
126650 10 0 |CVS/CAREMARK CORPORATION . 12/06/2019........ VARIOUS ..ottt 26,300.000 1,820,832 XXX
239360 10 0 | DAWSON GEOPHYSICAL CO......ccvvrrreriricrinieeienisereesseiesesissesesieenenes 05/13/2019........ VARIOUS ..ottt 54,416.000 169,457 XXX
25264R 20 7 |DIAMOND HILL INVESTMENT GROUP 12/1712019........ JEFFRIES & CO.....coovvvrrrne 414.000 58,513 XXX
253827 70 3 |DIGIRAD CORP. 06/28/2019........ STOCK SPLIT ..ottt 0.700 XXX
254423 10 6 |DINEEQUITY INC 10/02/2019........ VARIOUS ..ottt 1,420.000 106,055 XXX
254687 10 6 |DISNEY WALT COMPANY...... 10/16/2019........ VARIOUS ..ottt 9,825.000 1,200,895 XXX
25787G 10 0 |DONNELLEY FINANCIAL SOLUTIONS INC 12/04/2019........ VARIOUS ..ottt 22,854.000 283,312 XXX
26614N 10 2 | DOWDUPONT DE NEMOURS INC......c.cevriireriiirernrineereninines 07/12/2019........ VARIOUS ..ot 13,775.000 950,932 XXX
Y2187A 14 3 |EAGLE BULK SHIPPING INC........coooiiiviiiiiiiieinsieie st sisssssesesssssssessssessssnins | sosesesesinsins 11/11/2019........ VARIOUS ..ot 28,538.000 117,189 XXX
26969P 10 8 | EAGLE MATERIALS INC.....ooiiiiiiiciirireieiieeieeeciseiesissi e 07/12/2019........ VARIOUS ..ottt 2,650.000 228,948 XXX
28470R 10 2 |ELDORADO RESORTSINC.......... 12/13/2019........ VARIOUS ...ttt 3,800.000 171,814 XXX
28618M 10 6 |ELEMENT SOLUTIONS INC 05/21/2019........ WEEDEN & COMPANY.......ooiiimiiieiriieiseiese s sssesesssesesssenesenes 3,100.000 32,043 XXX
29089Q 10 5 |EMERGENT BIOSOLUTIONS INC 09/03/2019........ JEFFRIES & CO......ccovvvvrrianes 430.000 21,263 XXX
29272W 10 9 |ENERGIZER HOLDINGS INC 04/29/2019........ JEFFRIES & CO.......cevvvrane 2,120.000 102,126 XXX
315910 86 9 |FIDELITY INVESTMENTS TR.......... 12/09/2019........ VARIOUS ..ottt | sresebiesies e ens 131,296.523 | ..o 3,977,252 XXX
320557 10 1 |FIRST INTERNET BANCORP.........ccomiiiirimriiiieiinsiiesienisseiesiessiessesesseens 11/18/2019........ VARIOUS ...ttt 5,354.000 117,829 XXX
339382 10 3 |FLEXSTEEL INDS INC 08/15/2019. VARIOUS ...ttt 7,041.000 139,991 XXX
350060 10 9 |FOSTERLBCO. 03/15/2019........ LIQUIDNET INC.....ovtriiiieieineieinsisissseeesssiesssssssensenes 3,890.000 70,165 XXX
36467J 10 8 | GAMING & LEISURE PPTYS INC.......coooveririrriirirerninninas 11/27/12019........ VARIOUS ..ot 7,020.000 276,060 XXX
402307 10 2 | GULF ISLAND FABRICATION INC 10/02/2019........ BRILEY & COLLC ... 21,771.000 112,092 XXX
415864 10 7 |HARSCO CORP.......ovvvrerirrirrrieris 09/1012019........ KEYBANC CAPITAL MARKETS INC.......cccrvvurnne 2,570.000 47,346 XXX
40416M 10 5 [HD SUPPLY HOLDINGS INC .| 11/25/2019. JEFFRIES & CO... 1,760.000 69,978 XXX
438516 10 6 |HONEYWELL INTLINC......cooevvrrrrnens 06/05/2019........ IVY SECURITES INC.... 2,675.000 451,396 XXX
44244K 10 9 |HOUSTON WIRE & CABLE CO........oeoeriiiirinircierirereiseireresinnines 10/17/2019........ LIQUIDNET INC.....oviieiieneireeneiceeeieneeis e 14,331.000 60,080 XXX
449253 10 3 [TAAINC ... 07/01/2019........ VARIOUS ...ttt 3,920.000 130,011 XXX
45174) 50 9 [IHEARTMEDIA INC.......oviiiiriiiiiriinieississstesissisessssseesiessesesssssssens 12/19/2019........ VARIOUS ...ttt 6,430.000 101,923 XXX
45409B 80 0 |INDEXIQETF TR .| 02/06/2019. JONESTRADING INSTITUTIONAL SERVICES......... ..335,588.000 10,819,055 XXX
46269C 10 2 |IRIDIUM COMMUNICATIONS INC......oovvrrrrerririririnines 08/02/2019........ VARIOUS ..ottt 6,240.000 155,448 XXX
464285 10 5 |ISHARES GOLD TRUST 02/19/2019........ STRATEGAS SECURITIES LLC.......vveieeirerreieeiereieeireresinnines 72,350.000 927,527 XXX
46590V 10 0 |JBG SMITH PPTYS, 05/23/2019........ VARIOUS ... 1,380.000 56,009 XXX
478160 10 4 | JOHNSON & JOHNSON.... 10/22/2019........ SG COWAN & CO...oouivurirriiieiririieiiesissiess s sseesienes 6,025.000 779,660 XXX
48238T 10 9 [KAR AUCTION SVCS INC.....cooiuuiriiiiirieireissiesesieesesiese s sissesessessees 11/13/2019........ VARIOUS ..ottt 10,610.000 447,088 XXX
493144 10 9 |KEY TRONIC CORP......cooovvrrrrieiiieierisiesesiessssisssssienes 12/16/2019........ VARIOUS ..ottt 19,084.000 105,569 XXX
49428) 10 9 |KIMBALL ELECTRONICS INC.......cooiieiirrerineierieiieeseeiseresiesiesiesissesenseenanes 07/25/2019........ VARIOUS ..ot 3,698.000 58,404 XXX
50050N 10 3 |KONTOOR BRANDS INC... 08/09/2019........ VARIOUS ..ot 9,030.000 295,059 XXX
502431 10 9 |L3HARRIS TECHNOLOGIES INC. 07/22/12019........ BARCLAYS CAPITAL INC.... 1,550.000 304,005 XXX
511795 10 6 |LAKELAND INDS INC 12/10/2019........ JEFFRIES & CO.....coovvvrne 3,872.000 39,683 XXX
531229 60 7 |LIBERTY MEDIA CORP SIRIUSXM..........ccc...... 08/19/2019........ VARIOUS......oooiiiieiiees bbb 3,150.000 128,845 XXX
537008 10 4 |LITTELFUSE INC 07/25/2019........ IVY SECURITES INC......coooriirerrireieieeirereriseeesieis 610.000 112,234 XXX
56585A 10 2 | MARATHON PETE CORP 04/12/12019........ VARIOUS ..ottt 9,250.000 575,540 XXX
57164Y 10 7 |MARRIOTT VACTINS WORLDWID CORP 09/10/2019........ VARIOUS ...t 2,170.000 204,869 XXX
574599 10 6 [ MASCO CORP COM......ccmiimimiiriiiiiiieeinsieisiesssissiesssssesseneenes 09/30/2019........ VARIOUS ..ot 2,625.000 104,646 XXX
576323 10 9 |MASTEC INC 08/28/2019........ KEYBANC CAPITAL MARKETS INC.........ccccovvrnen. 1,470.000 89,790 XXX
552690 10 9 |MDU RES GROUP INC 08/05/2019. VARIOUS ..ottt 17,780.000 456,714 XXX
58958P 10 4 | MERIDIAN BK PAOLI PA. ..ot 12/1212019........ JEFFRIES & CO.....coovvvvvrnn 799.000 15,376 XXX
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552746 34 9 |MFS INTERNATIONAL VALUE FUND RB.......c..ccceveriirinricinirererinnines 02/19/2019........ MUTUAL FUND TRADING BROKER 25,672.372 1,050,000 XXX
624580 10 6 |MOVADO GROUP INC 08/09/2019........ VARIOUS ..ottt 6,218.000 171,673 XXX
68162K 10 6 |OLYMPIC STEEL INC 09/06/2019.. NEEDHAM & COMPANY.. 4,844.000 54,541 XXX
700517 10 5 |PARKHOTELS RESORTS INC 11/15/2019. VARIOUS ..ot 5,100.000 125,415 XXX
70805E 10 9 |PENNANT GROUP INC........cccouvenee 11/12/2019 VARIOUS ...t 8,665.000 144,016 XXX
71361F 10 0 |PERCEPTRON INC 10/30/2019.. VARIOU . 25,200.000 100,918 XXX
715347 10 0 |PERSPECTAINC 02/13/2019........ LIQUIDNET INC...oovvriirierinsieinsieisesssenssiesssisssnsenes 14,850.000 299,254 XXX
737446 10 4 |POST HOLDINGS INC 06/28/2019........ GOLDMAN, SACHS & CO 1,440.000 149,164 XXX
73757R 10 2 |POSTAL REALTY TRUST INC 12/04/2019........ VARIOUS ..ot 17,990.000 289,019 XXX
737630 10 3 |POTLATCHDELTIC CORPORATION..........cccovvuee 07/25/2019........ VARIOUS ..ot 9,360.000 350,423 XXX
74316X 10 1 [PROFIRE ENERGY INC......coiviiiiiniiciniiniieeisicissie e siseeenisnees 11/25/2019........ VARIOUS ..ottt | sresebsesies bbb 260,576.000 | c.ooveoercerricierieeeeeis 425,791 XXX
744375 20 5 |PSYCHEMEDICS CORP 11/20/2019........ VARIOUS ...ttt 22,107.000 206,832 XXX
754730 10 9 |RAYMOND JAMES FINANCIAL INC.......covviirrinrirernriniares 08/08/2019........ VARIOUS ..ot 5,650.000 471,901 XXX
763165 10 7 |RICHARDSON ELECTRS LTD 04/18/2019........ VARIOUS ..ottt 31,206.000 207,643 XXX
794093 10 4 | SALEM COMMUNICATIONS CORP DEL. 01/15/2019........ VARIOUS ...t 4,564.000 11,381 XXX
806407 10 2 | SCHEIN HENRY INC......coiiiiiiiiiiciieieieissiese ittt sssssiensenins | sesesiersnsines 10/25/2019........ VARIOUS ..ottt 3,970.000 254,433 XXX
87538X 10 5 | TANDY LEATHER FACTORY INC 02/20/2019........ VARIOUS ...ttt 12,643.000 72,230 XXX
893529 10 7 | TRANSCAT INC 06/04/2019........ VARIOUS ...ttt 5,097.000 121,995 XXX
89469A 10 4 | TREEHOUSE FOODS INC................ 11/25/2019........ VARIOUS ..ottt 3,762.000 187,479 XXX
901476 10 1 |TWINDISC INC 11/2112019........ IVY SECURITES INC......ooovviiiiieieincrerecsrieniens 3,351.000 33,688 XXX
902681 10 5 |UGI CORP NEW 11/19/2019........ VARIOUS ..ot 2,249.000 104,044 XXX
910710 10 2 |UNITED INS HOLDINGS CORP.........ccccoirumrimrrririerirrirriienienes 08/09/2019........ JEFFRIES & CO.....ccccovvvvrrranes 4,430.000 52,155 XXX
913837 10 0 |UNIVERSAL STAINLESS & ALLOY. 10/31/2019........ VARIOUS ..ottt 7,302.000 108,625 XXX
917047 10 2 |URBAN OUTFITTERS INC........ 10/21/2019........ VARIOUS ..ottt bbb 8,060.000 220,618 XXX
917488 10 8 |UTAH MEDICAL PRODUCTS INC.......ovvvvrererineirerinrirereniennes 05/21/2019........ VARIOUS ..ottt 880.000 73,803 XXX
91851C 20 1 |VAALCOENERGY INC......cccocorvrvrrrinnee 12/03/2019........ VARIOUS ..ot 77,342.000 147,228 XXX
922908 65 2 |VANGUARD EXTENDED MARKET ETF.......ccocmivirririieiinnrierirerereenns 06/11/2019........ STRATEGAS SECURITIES LLC......ccooevervirrieririreiieriseiienienes 17,911.000 2,058,019 XXX
922908 55 3 |VANGUARD REIT ETF.....cooiiimiiciirineicineiersiseiesisesessneenes 02/19/2019........ CANACCORD GENUITY LLC.....cccvvrririrerirercrinrirnee 10,894.000 926,099 XXX
922908 36 3 | VANGUARD S&P 500 INDEX ETF.....ccovrvirirnrineiererireeeninnnns 06/11/2019........ STRATEGAS SECURITIES LLC 18,351.000 4,797,454 XXX
92214X 10 6 | VAREX IMAGING CORP 01/16/2019........ SIDOTI & CO 1,280.000 33,744 XXX
92220P 10 5 |VARIAN MEDICAL SYSTEMS INC 09/11/2019. IVY SECURITES INC.....oovoiriiiriieieierieieiesissienieiees 280.000 31,996 XXX
92335C 10 6 |VERABRADLEY INC 08/29/2019.. VARIOUS ...ttt 13,614.000 148,375 XXX
91829F 10 4 |VOXXINTERNATIONAL CORP.............. 07/11/2019. JONESTRADING INSTITUTIONAL SERVICES......... 10,884.000 47,764 XXX
929089 10 0 |VOYAFINANCIAL INC.......... 01/04/2019. JEFFRIES & CO.....ccovvvrrrian 2,040.000 83,877 XXX
962166 10 4 | WEYERHAEUSER CO...... 04/12/2019.. MORGAN STANLEY & CO INC 8,850.000 239,442 XXX
978097 10 3 | WOLVERINE WORLD WIDE INC.......cevirvrireriiierinsieerssierensssiesssisene 12/09/2019 VARIOUS ..ot 11,466.000 327,765 XXX
98262P 10 1 [WWINTL INC 11/06/2019 DAVIDSON D A & COMPANY INC......cooiiieiiiiiniinieiseieieiseesissseseenienenes 4,840.000 153,868 XXX
98311A 10 5 | WYNDHAM HOTELS & RESORTS INC.... 08/07/2019.. VARIOUS ..ot 3,930.000 197,672 XXX
98884U 10 8 |ZAGG INC...ooovvvvrrrirerriririinns 11/22/2019........ VARIOUS......oooiiiieiiees bbb 64,196.000 475,956 XXX
730843 20 8 |POINTS INTERNATIONAL LTD....ccoivrriirernririerineiceienerenes C 04/09/2019........ IVY SECURITES INC......coooriirerrireieieeirereriseeesieis 389.000 4,544 XXX
Y2685T 13 1 | GENCO SHIPPING & TRADING LTD.....ccoiuiiimiiieissieersenessessnssnsssnssssssssensssssenssssssssenssssssssssssensnns | sosssesrssssane 12/03/2019........ VARIOUS . .. b 18,026.000 180,110 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDIICIY TrAAEA. ... oureiieieiiiiiiisieiies ottt ettt 54,861,194 XXX | 0
Common Stocks - Parent, Subsidiaries and Affiliates Other
58458 10 5 | MEDICAL HEALTH INSURING CORPORATION OF OHIO..... | 12/30/2019........ CAPITAL CONTRIBUTION. .....ccereiierinnessernnisniaes 25,000,000 XXX
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other............ ettt et et et ettt etetes  eteteietetettaeteteaet et et ate et et e e et e bt e et et s et et et s ae e et s eA et et st et et et et et s aet et en et et et naetetanereenn 25,000,000 XXX ] 0

Common Stocks - Mutual Funds




v'ea

Statement as of December 31, 2019 of the Medical Mutual of Ohio

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
00203H 42 0 |AQR STYLE PREMIA ALTERNATIVE I.. 12/24/2019........ DIVIDEND REINVESTMENT.... 8,020.716 66,010 XXX
317609 35 2 |GRANDEUR PEAK INTERNATIONAL OPPORTUNITIES .... 12/27/2019........ DIVIDEND, LT & ST CAP GAIN REINVESTMENT......coovvvimrieiirreierinnenes 36,566.169 129,810 XXX
47803T 62 7 | JOHN HANCOCK FDS ... 12/16/2019........ VARIOUS ...ttt resessnnes | oonesessessess s snesenie s A3,712.736 | cooeeeeeeeeeees 1,131,259 XXX
70472Q 50 0 |PEAR TREE POLARIS FRN VALUE SM CAP.....c.oiiiiiiiiiiininiisisssi s ensnses 12/11/2019........ DIVIDEND REINVESTMENT......cviiiiirniniiernissisnessnsnsnienes 8,180.665 113,875 XXX
9499999. Total - COMMON SIOCKS = IMUIUAI FUNGS. ...ttt 81 e0f R s eeE R o8 £0 o0 EE e E o8 E £ E e E 8 £ 08 EE 0S8 f 0800 f 00 Rt es eaniia 1,440,954 XXX
9799997, Total - COMMON SEOCKS = PAM 3...........coiviuiteieieiteiiictetete ettt ettt ettt ettt saeaetee e tetebesseseseseteses  oesetesassssesessssesesassssessssssetesassesesaesesesesessssesansesetessesesesnsetesessesesessesesesessesesenseseses s set et s seeetessnsetessassesassetetesnseeessssesetesassssensnsesetans  aetera 81,302,148 XXX
9799998. Total - CommON StOCKS = SUMMANY HEM fTOM PAI 5.ttt ettt ses st sss s ess bt se | ee1essseb 10t s 8 eE o880k o848 8814080848880 8814081488808 E 1080140110888 b0 £ bbbttt entas bntra 5,146,990 XXX
9799999, TOtAl = COMMON SEOCKS. ...ttt erseiss s ses st ers ettt f e E R f S E e e e E e eEfeeE o6 £E1e0EEEEEEfoEE e R eEE e o0 E e E e £0E R EEE SR E oL E e EE £ £EEEEEEEEEEE S EE 8L EE RS0 £EE bbbt enies eanire 86,449,138 XXX
9899999. Total - Preferred and COMMON SHOCKS............ itttk o0t e0E e E kL E 008008 L L 0L EE L E L0 E 0L L L8kt riias . 86,449,138 XXX .0
9999999. Total - Bonds, Preferred and COMMON STOCKS............c.ovuiuieiiiiiiieiieiieisiieiec ettt eaiee | eesesiessetesessee s sesee s b ee st e e e bt e et e et e bt ee b a2 et b ettt bne etisebenss et esiee et es e en et ns e esinns | cetesessene s 292,356,986 XXX e 823,777
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
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
Bonds - U.S. Government
38375G 2G5 | GNMA REMIC TRUST 2012-102 DN... .. [12/20/2019. | PRINCIPAL RECEIPT. 285 584 285,584 | ... 285,450 | .. 285,503 | ... 81 X T O 285,584 09/20/2040.
38378E  JV 6 |GNMA REMIC TRUST 2012-65 MJ. .| 12/20/2019. | PRINCIPAL RECEIPT.. 435122 | 435122 | oo 450,487 | o 848112 | ol ) ..435122 07/20/2039.
383756 DJ 7 |GNMAREMIC TRUST 2012-73 NK - [ 12120/2019. | PRINCIPAL RECEIPT. 196,376 | .......... 196,376 | ......... 206,011 | .............201,784 | ... e | errnnn(5,408) coeerrnn 196,376 08/20/2040.
38379W 5E 8 |GNMA REMIC TRUST 2016-62 LA | 12/20/2019. | PRINCIPAL RECEIPT.....oovoocemnsccienns | L 733,368 | .......... 733,368 | ......... 763,390 | oo 753,705 |..... (20,337) | covvccvvererii [ erereeeen20,337) e | e 733,368 09/20/2045.
38379X KD 1 |GNMAREMIC TRUST 2016-83 AP | 12/20/2018. | PRINCIPAL RECEIPT oo | 1,087,658 | ....... 1,087,658 | ....... 1,133,544 A8945 | e | e (31,287) N 1,087,658 | ... 10/20/2045.
38379X Q9 4 |GNMAREMIC TRUST 2016-90 MA.... - 12/20/2019. | PRINCIPAL RECEIPT.....oovvovvveeseoens | i | e, 1,590,143 | ... 1,590,143 | ... 1,658,221 1,635,388 | oo | e (45,244) 10/20/2045.
38380F 4M 5 | GNMAREMIC TRUST 2017-099 JG .| 12120/2019. | PRINCIPAL RECEIPT.. N 1,604,624 | ... 1,604,624 | ... 1,598,607 | ..o0000c0c.1,599,750 | oo | oo 4,874 06/20/2047.
38380H PP 1 |GNMAREMIC TRUST 2017-149 CA... .| 12/20/2019. | PRINCIPAL RECEIPT i 484509 | oo 484509 | ... 474,667 | . ATEATA | . 8335 o, 02/20/2046.
38381A X3 5 |GNMA REMIC TRUST 2018-153 VA... .| 12/20/2019. | PRINCIPAL RECEIPT.. 242,835 | ..o 242,835 | .......... 249,664 [(:10)) N IO 242,835 02/20/2030.
912828 D2 3 |U.S. TREASURY NOTES | 04/30/2019. | MATURITY. 10,000,000 | .....10,000,000 | ... 9,946,094 KXV 2 T 10,000,000 04/30/2019.
912828 F6 2 |U.S.TREASURY NOTES... | 10/31/2019. | MATURITY... . i - 1,000,000 | ....... 1,000,000 | ....... 1,002,344 [GGX73) IS I 1,000,000 10/31/2019.
912828 G9 5 |U.S. TREASURY NOTES.... - | 12/31/2019. | MATURITY... B I 1,000,000 | ....... 1,000,000 | ....... 1,002,656 ((REL) I 1,000,000 12/31/2019.
0599999. Total - Bonds - U.S. GOVEMMENL............vvviririviiiinerisissisisssssiinins sosssiisssssissssssss s | 18,660,219 | ..... 18,660,219 | ..... 18,771,135 | ........18,513,688 | ..ovvcccccierenn0 | 00rrn(103,133) | oo 0l [RTCRKR)) F— 0 18,660,219 XXX
Bonds - All Other Government
46513C TF 3 [ISRAELST...ccoooiiirriiirriereecrienes |C‘04/01/2019. MATURITY ..o . 3,000,000 | .......3,000,000 | ... 3,000,000 0 +rrrrnnnn3,000,000 04/01/2019.
1099999. Total - Bonds - All Other GOVEIMMENL............vvvvucierviiirriiissssiiiinss s | 3,000,000 | ...... 3,000,000 | ...... 3,000,000 0 0 [V 3,000,000 XXX
Bonds - U.S. Special Revenue and Special Assessment
3133EC RD 8 |FEDERAL FARM CREDIT BANKS........cccocoumvrrern. .. [ 06/06/2019. | MATURITY ....ooovvvrrmnnrisnennsiisnsnsiiieens | | 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 (TN I 1,000,000 [ ..ooovveeeceeens [ e | e, (I 7,250 | 06/06/2019.
3133EF T9 8 |FEDERAL FARM CREDIT BANKS | 08/28/2019. | CALLED @ 100.0000000.. 5,000,000 | ...... 5,000,000 | ....... 4,811,000 4,819769 | oo | e AT347 | | e, 17,347 | oo, 4,837,116 162,884 | ... 162,884 | .....120,083 | 03/28/2025.
3133EG L2 9 |FEDERAL FARM CREDIT BANKS .| 08/20/2019. | CALLED @ 100.0000000.. 5,000,000 | .......5,000,000 | ....... 4,946,200 4,958,971 4,100 4,963,071 136,929 1,375 | 12/02/2024.
3133EH W9 0 |FEDERAL FARM CREDIT BANKS .| 07/30/2019. | CALLED @ 100.0000000.. 5,000,000 | ....... 5,000,000 | ....... 4,815,850 A,821,272 | oo | eeeeee TAT8 [ [ e 11478 | oo 4,832,749 | ..oovvvvvcveen | 167,250 | ... 167,250 | .....100,247 | 12/01/2026.
3133E) G4 5 |FEDERAL FARM CREDIT BANKS .| 04/12/2019. | CALLED @ 100.0000000.. 1,000,000 | ....... 1,000,000 | ....... 1,001,000 11,000,803 [C10c) ) TN I 1,000,000 0 [ 15,650 | 10/12/2021.
31331) AW 3 |FEDERAL FARM CREDIT BANKS..........occcoccon o | 010772018, | MATURITY oo | 2,000,000 | ...... 2,000,000 | ... 2,013,320 2,000,030 [C10) ] PPN 2,000,000 | coovvcccceeres | oo | coeeeeriireesnn0 | e 41,500 | 01/07/2019.
3134G3 UM 3 |FEDERAL HOME LOAN MORTGAGE CORP .| 07/30/2019. | MATURITY... 1,000,000 | ...... 1,000,000 | ...... 1,000,000 11,000,000 (o3 S B 1,000,000 | .... 0 20,000 | 07/30/2019.
3134G3 M4 9 |FEDERAL HOME LOAN MORTGAGE CORP....... .. | 09/26/2019. | MATURITY... 1,000,000 | .......1,000,000 | ...... 1,000,000 0 . 11,000,000 0. ! 09/26/2019.
3137EA CA 5 |FEDERAL HOME LOAN MORTGAGE CORP....... .| 03/27/2019. | MATURITY... 1,000,000 | ....... 1,000,000 | .......... 998,750 38 03/27/2019.
3137EA DM 8 |FEDERAL HOME LOAN MORTGAGE CORP....... . 10/02/2019. | MATURITY... 5,000,000 | .. 5,000,000 | .. 4,809,800 27,557 10/02/2019.
3130AA Z6 8 |FEDERAL HOME LOAN BANKS .| 07/08/2019. | CALLED @ 100.0000000.. 1,000,000 | ....... 1,000,000 | ....... 1,002,080 | ... (384) 03/28/2024.
3130AF ML 8 |FEDERAL HOME LOAN BANKS. ...| 06/28/2019. | CALLED @ 100.0000000........ccccccomeceeccce | L 500.000 | .......500.000 | oo 500,615 | ... 500,599 |....... (598) 12/128/2022.
31394R  ZY 8 |FHLMC REMIC SERIES 2769 LB.... .| 03/19/2019. | VARIOUS 20,633 | ....... 8) 03/15/2019.
31394W FL 7 |FHLMC REMIC SERIES 2773 TB... .| 04/15/2019. | PRINCIPAL RECEIPT. 25977 | .. ®) 04/15/2019.
31394W YN 2 [FHLMC REMIC SERIES 2783 AY... .| 04/15/2019. | PRINCIPAL RECEIPT......oovcvcvcviccennne | | oot | 42024 | o 42014 | 12,080 | oo 6) 04/15/2019.
31394W GS 1 |FHLMC REMIC SERIES 2784 HJ.... .| 04/15/2019. | PRINCIPAL RECEIPT. 39,922 [ ... 1) 04/15/2019.
31394Y F3 3 |FHLMC REMIC SERIES 2796 LB .| 12/15/2019. | PRINCIPAL RECEIPT.. 81,350 |....... (1,018) 05/15/2024.
31395) MW 3 |FHLMC REMIC SERIES 2892 DB... .| 06/27/2019. | VARIOUS 33.956 | ... (7 11/15/2019.
313950 RE 3 |FHLMC REMIC SERIES 2977 AY... .. | 12/15/2019. | PRINCIPAL RECEIPT........ocovvvcvmciiirian | L 134,631 | ......... 134,631 (2,606) 05/15/2025.
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC.... .| 12/15/2019. | PRINCIPAL RECEIPT. 391,243 301,243 | o 399,023 (3,640) 12/15/2037.
3137AJ  6A 7 |FHLMC REMIC SERIES 3955 BA... .| 12/15/2019. | PRINCIPAL RECEIPT......ovvovivvvcmisinne | | 242,304 | o 242,304 | oo 254,419 (9,430) 02/15/2041.
3137AJ) HW 7 |FHLMC REMIC SERIES 3960 YH... .| 12/15/2019. | PRINCIPAL RECEIPT. 299,745 209745 | .. 306,302 (3,073) 08/15/2040.
3137AN 2 3 |FHLMC REMIC SERIES 4019 EA..........ccccooeneeenn. .. [12/15/2019. | PRINCIPAL RECEIPT.........oooovmvvvvivmnnn | | 1,693,766 | ....... 1,693,766 | ....... 1,695,619 (1,873) 10/15/2040.
3137AP  BF 6 |FHLMC REMIC SERIES 4033 ED.......cc0.c.0oormrr.. .| 12/15/2019. | PRINCIPAL RECEIPT ... | | 544577 | oo 544577 | o 560,312 (6,922) 10/15/2036.
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3137AS Q8 0 |FHLMC REMIC SERIES 4088 PA...........ccooocrmuenns .. [ 12/15/2019. | PRINCIPAL RECEIPT.........ccommmrrrrvrrnrrrens 212,772 | oo 212,772 | o 222,879 (8,828) 0 3,986 | 12/15/2040.
3137AV 28 5 |FHLMC REMIC SERIES 4122 PA... .. [ 12/15/2019. | PRINCIPAL RECEIPT 495643 | oo 495,643 | oo 498,973 (2,323) 0 3,819 | 02/15/2042.
3137AW  6M 2 |FHLMC REMIC SERIES 4125 KP .| 12/15/2019. | PRINCIPAL RECEIPT.. 495767 | .......... 495767 | .......... 513,506 | .......vvrrsn506,588 | ovvevereeerrcccie | eereee(10,822) | oo [ o TC0R:72) | I— 0 7,050 | 05/15/2041.
3137AW VA 0 |FHLMC REMIC SERIES 4145 UC... .| 12/15/2019. | PRINCIPAL RECEIPT 548271 | . 548271 | oo 545,701 | oo 1,841 0| 8,224 | 12/15/2027.
3137AY 6Z 9 |FHLMC REMIC SERIES 4150 ND... .. [ 12/15/2019. | PRINCIPAL RECEIPT 620,297 | ooooo..... 620,297 | oooo..... 616,711 | coovvverrrenns 617,257 | oo, 3,040 | oo | eriennernn820,297 | s e [ ernnniiennnn0 | i 5,756 | 07/15/2041.
3137AY SG 7 |FHLMC REMIC SERIES 4165 TD... .. [ 12/15/2019. | PRINCIPAL RECEIPT 869,570 | ........ 869,570 | oo 833972 | ... 834,400 |...... 35.170 7,995 | 12/15/2042.
3137B0 TR 5 |FHLMC REMIC SERIES 4186 MC.. - 12/15/2019. | PRINCIPAL RECEIPT, 607,093 | .......... 607,093 | .......... 581,482 | oo 589,563 | ..covorerccciens | eerreeee 7,530 [ oo | e 17,530 | oo 4,846 | 03/15/2028.
3137B1 MQ 2 |FHLMC REMIC SERIES 4198 Q .. | 12/15/2019. | PRINCIPAL RECEIPT.. 503,613 | ........ 503,613 | ......... 510,301 (4,811) 5,722 | 01/15/2033.
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA... .| 12/15/2019. | PRINCIPAL RECEIPT 416,657 | o 416,657 | .o 418,610 (1,558) 0 |....5,774 | 05/15/2028.
3137B3 FF 0 |FHLMC REMIC SERIES 4226 GV. .. | 12/15/2019. | PRINCIPAL RECEIPT. 292 894 292894 | . 290,915 | 1ooorerveereeeerreeirneens | evvvessesseeirenees | erevereeens 1,979 1,979 [ oo | ereeereeenen292,894 [ e | oo | e, (VN 4,042 | 09/15/2036.
3137B7 3L 1 |FHLMC REMIC SERIES 4289 WE .. | 12/15/2019. | PRINCIPAL RECEIPT. 482,037 | oo 482,037 | oo 493,711 8,020 | 08/15/2031.
3137B7 TL 3 |FHLMC REMIC SERIES 4306 A .. [ 12/15/2019. | PRINCIPAL RECEIPT 420,725 | oo 420,725 | oo 439,920 03/15/2041.
3137B9 FL 4 |FHLMC REMIC SERIES 4314 KA... .. | | 12/15/2019. | PRINCIPAL RECEIPT. 993,286 | ......... 993,286 | ....... 1,016,566 12/15/2039.
3137BA 3T 7 |FHLMC REMIC SERIES 4329 KA........cccocconmvvrrs .| 12/15/2019. | PRINCIPAL RECEIPT.......ccc.ccoovvvrrrvrs 412411 | 442411 | 423172 01/15/2040.
3137BB A9 1 |FHLMC REMIC SERIES 4337 BA... .. [ 12/15/2019. | PRINCIPAL RECEIPT 714,289 714,289 | ... 748,218 02/15/2046.
3137BB N9 7 |FHLMC REMIC SERIES 4358 DA... .. | 12/15/2019. | PRINCIPAL RECEIPT...... ..756,970 756,970 | ......774,711 06/15/2040.
3137BN  NQ 3 |FHLMC REMIC SERIES 4566 CE... .. [ 12/15/2019. | PRINCIPAL RECEIPT 660,426 | ......... 660,426 | ......... 654,957 01/15/2043.
3137BN 78 0 |FHLMC REMIC SERIES 4569 A ... || 12/15/2019. | PRINCIPAL RECEIPT. 948,895 | ......... 948,895 | .......... 980,327 11/15/2040.
3137BR 6T 7 |FHLMC REMIC SERIES 4608 HA......................... .. [ 12/15/2019. | PRINCIPAL RECEIPT.........cccoovvvvriivmrinnns 866,325 | ......... 866,325 | ... 890,420 06/15/2041.
3137BR  ZF 5 |FHLMC REMIC SERIES 4615 TA... .. [ 12/15/2019. | PRINCIPAL RECEIPT 577,713 | oo 577,713 | oo, 587,281 02/15/2046.
3137BV EH 5 |FHLMC REMIC SERIES 4655 HA... .| 12/15/2019. | PRINCIPAL RECEIPT. 1536602 | ... 1,536,602 | ... 1504705 01/15/2042.
3137BX LE 0 |FHLMC REMIC SERIES 4672 QA... .. [ 12/15/2019. | PRINCIPAL RECEIPT 1,315,059 | ....... 1,315,059 | ...... 1,349,579 08/15/2045.
3137BW YH 1 |FHLMC REMIC SERIES 4674 A .. | 12/15/2019. | PRINCIPAL RECEIPT........oovevemmmmnemnr | 960,199 | ......... 960,199 | oo 983,303 | ... 12/15/2042.
3137BY XF 2 |FHLMC REMIC SERIES 4690 CA... .| 12/15/2019. | PRINCIPAL RECEIPT 398769 | ... 328769 | ... 337,913 | .. 11/15/2036.
3137F1 XN 3 |FHLMC REMIC SERIES 4698 HP... .. | 12/15/2019. | PRINCIPAL RECEIPT.......ooccvevmcmmmmmn | 740,365 | ......... 740,365 | ......... 728,335 05/15/2046.
3137FD  KH 4 |FHLMC REMIC SERIES 4759 NA... .| 12/15/2019. | PRINCIPAL RECEIPT 584 257 584,257 | ... 579.876 i 08/15/2044.
3137F3 W8 3 |FHLMC REMIC SERIES 4764 WJ... .. | 12/15/2019. | PRINCIPAL RECEIPT........cccoevmcmmmmmnn | | 660,042 | ..o 660,042 | ..o 655,298 coereeeenndh 280 | e e 8240 | | eereernenrn860,042 | e | | eeerersesneennO [ 11,498 | 01/15/2045.
3137F4 7J 5 |FHLMC REMIC SERIES 4782 L .. [ 12/15/2019. | PRINCIPAL RECEIPT 2292 799 2222799 | ... 2273506 | o000 2,273,567 | oo | oo (50,769) [ ccoceeveeeeeeeees | eerrrrsesnn(50,769) | oo | 2,222,799 | i e | o0 | 59,332 | 09/15/2044.
3137F5 N5 4 |FHLMC REMIC SERIES 4794 DA... .| 12/15/2019. | PRINCIPAL RECEIPT 3450659 | ... 3.150,659 | ... 3270778 | 1o 3.262.695 | o (112,036) | oo | orrere(112,036) oo | orreirsn 350,659 | oo [eveeressrssns | oreversiinsend | oo 08/15/2044.
3137FG  2Q 7 |FHLMC REMIC SERIES 4801..... .. | 12/15/2019. | PRINCIPAL RECEIPT.. 1,451,845 | ... 1,451,845 | ... 1,482,016 | ..........1,481,331 | ... (29,485) | oo | eeerrerre(29,885) [ e | v 1,451,885 | e | o0 | 01/15/2044.
3137FG BD 6 |FHLMC REMIC SERIES 4811 VB... .. | 12/15/2019. | PRINCIPAL RECEIPT. 644,682 | ..o 644,682 | ..o 659,388 | oooooooo.858,790 | eoovooooeoeoeeos | oo (14,100) | o 08/15/2029.
3137FL KM 5 |FHLMC REMIC SERIES 4869 AJ.........cooccovmncrrrenns .. [ 12/15/2019. | PRINCIPAL RECEIPT 961,772 | co.... 961,772 | oo 986,493 04/15/2049.
3138L9 AT 9 |FNAM8117........ .. [12/25/2019. | PRINCIPAL RECEIPT.......ooooovmmmnnviiiminn | L 41,366 | .oovvvrr 41,366 | oo 42,478 03/01/2025.
31415Y LW 7 |FNMA PASS-THRU POOL 993241.... .. [ 12/25/2019. | PRINCIPAL RECEIPT 98737 98737 | 103,828 06/01/2024.
31417Y GK 7 |FNMA PASS-THRU 15 YEAR..... .| 12125/2019. | PRINCIPAL RECEIPT.. 134,468 | ........ 134,468 | ... 138,923 10/01/2024.
313948 MD 3 |FNMA REMIC TRUST 2004-89 AQ .| 12125/2019. | PRINCIPAL RECEIPT. 312211 | . 312211 | o 319,431 12125/2024.
31398M Q2 5 |FNMA REMIC TRUST 2010-36 BC .. | 12125/2019. | PRINCIPAL RECEIPT.........cocvevecmmmmmvn | | 1,782,731 | ..o 1,782,731 | ..o 1,828,135 | 111,828,266 | vovvvvveeveveeeeeens | oo (85,535 | o 04/25/2030.
3136A2 AR 4 |FNMA REMIC TRUST 2011-110 EC... .. | 12/25/2019. | PRINCIPAL RECEIPT. 445222 | o 445222 | oo 453,222 04/25/2041.
3136A2 MY 6 |FNMAREMIC TRUST 2011-128 QB... .. [ 12/25/2019. | PRINCIPAL RECEIPT 288438 | oo 288,438 | oo 298,803 03/25/2039.
31397S XM 1 |FNMA REMIC TRUST 2011-40 KA. ...| .- | 12/25/2019. | PRINCIPAL RECEIPT. 55 55 .55 03/25/2026.
3136A0  LP 0 |FNMA REMIC TRUST 201470 ND....oooocconrrverrnns .| 12/25/2019. | PRINCIPAL RECEIPT oo | | 432,906 | o 432.906 | o 447,652 04/25/2037.
3136A8 ZR 4 |FNMAREMIC TRUST 2012-103 DA........ccooouvrreees .. | 12125/2019. | PRINCIPAL RECEIPT........cccoevucmmmmmm | 634,954 | ... 634,954 | ..o 670,174 | v 866,380 | oo | e (31,426) | o 10/25/2041.
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3136AA  JT 3 |FNMA REMIC TRUST 2012-139 CA.......c.coovuvnnce. .. | 12/25/2019. | PRINCIPAL RECEIPT. o 1,438,646 | ... 1,438,646 | ...... 1,407,888 1,407,057 31,589 31,589 11/25/2042.
3136AA  5A 9 |FNMA REMIC TRUST 2012-149 ND... . [ 12/25/2019. | PRINCIPAL RECEIPT . 836,240 | ........ 836,240 | oo 836,240 | ... ..836,240 | ... 0 06/25/2042.
3136AA 6K 6 |FNMA REMIC TRUST 2012-151 YA - 12/25/2019. | PRINCIPAL RECEIPT.. 479453 | .......... 479453 | .......... 492713 | oo 487,768 | oo | oo (8,315) (8,315) 01/25/2028.
3136A3 X9 7 |FNMAREMIC TRUST 2012-3 BA .| 12/25/2019. | PRINCIPAL RECEIPT 305748 | ... 305,748 | ... 305,652 | .. 305,602 | ... 55 04/25/2040.
3136A5 XR 2 |FNMA REMIC TRUST 2012-30 PB.. . [ 12/25/2019. | PRINCIPAL RECEIPT 271,687 | oo, 271,687 | oo 272,876 | oo 272536 |....... (848) 10/25/2040.
3136A4 2C 2 |FNMA REMIC TRUST 2012-34 PB.. . [ 12/25/2019. | PRINCIPAL RECEIPT 306,739 | ... 306,739 | ... 309,039 ) 01/25/2032.
3136A5 AC 0 |FNMA REMIC TRUST 2012-40 MG . [ 12/25/2019. | PRINCIPAL RECEIPT 660,602 | .......... 660,602 | .......... 664,112 ) 04/25/2041.
3136A5 P6 7 |FNMA REMIC TRUST 2012-53 PB.. .| 12/25/2019. | PRINCIPAL RECEIPT.......ovvvcvvmmmrviiiennn | 366,310 | ......... 366,310 | ......... 376,154 ) 02/25/2041.
3136A7 U3 4 |FNMA REMIC TRUST 2012-84 QG. .| 12/25/2019. | PRINCIPAL RECEIPT 224,068 224,068 | ... 226,869 ) 09/25/2031.
3136A7 5E 8 |FNMA REMIC TRUST 2012-96 PD .| 12/25/2019. | PRINCIPAL RECEIPT.......ovvvvvmmmmviiiennn | 351,013 | e 351,013 | oo, 355,565 ) 07/25/2041.
3136AC ES 6 |FNMAREMIC TRUST 2013-10 DE .| 12/25/2019. | PRINCIPAL RECEIPT. 825,318 825318 | i 827,252 ) 10/25/2041.
3136AH U9 9 |FNMA REMIC TRUST 2013-133 VT.... .1 12/25/2019. | PRINCIPAL RECEIPT......covvvvmvmvviiiiennn | 536,867 | ......... 536,867 | oo 552,511 ) 05/25/2025.
3136AC WN 7 |FNMA REMIC TRUST 2013-20 CA .. || 12/25/2019. | PRINCIPAL RECEIPT 989397 | . 989,397 | ... 1,010,113 ) 01/25/2043.
3136AD MZ 9 |FNMA REMIC TRUST 2013-30 JA...coccccrrrrrnen .| 12/25/2019. | PRINCIPAL RECEIPT...ooccosvisvimeee | | 756.043 | ... 756.043 | ... 706,806 | ..o 688,470 | oo | o 67,573 04/25/2043.
3136AD EY 1 |FNMA REMIC TRUST 2013-36 AB . [ 12/25/2019. | PRINCIPAL RECEIPT 698,900 698,900 | ..o, 718120 | cooveoore 713,237 | o | (14,337) 05/25/2032.
3136AD V4 8 |FNMA REMIC TRUST 201341 WG.... .| 12/25/2019. | PRINCIPAL RECEIPT...... ..736,634 736,634 738,706 (717) 11/25/2042.
3136AD 5Q 8 |FNMAREMIC TRUST 2013-50 MN .| 12/25/2019. | PRINCIPAL RECEIPT. 455147 | oo 455147 | oo 458,916 | ... . (3,769) 01/25/2033.
3136AJ C3 8 |FNMA REMIC TRUST 2014-26 GA .. | .. [ 12/25/2019. | PRINCIPAL RECEIPT ) 793,846 | ......... 793,846 | ......... 813,568 | oo 811,090 | oo | oo (17,244) 09/25/2039.
3136AJ K4 7 |FNMA REMIC TRUST 2014-28 ND........cccocrvvvrnec. .. | 12/25/2019. | PRINCIPAL RECEIPT........ccconrvrrrrcrirans . . 834,519 | .. 834519 | oo 853,948 | oo 848,641 | oo | e (14,122) 03/25/2040.
3136AQ UM 0 |FNMA REMIC TRUST 2015-92 VA.. .| 12/25/2019. | PRINCIPAL RECEIPT. 592,749 | 592749 | oo 625,351 | coovrrrrrrrr 616,985 | oo | s (24,236) 01/25/2029.
3136AR R4 2 |FNMA REMIC TRUST 2016-25A.... .| 12/25/2019. | PRINCIPAL RECEIPT 993 441 993441 | ... 1,036,283 e (81,451)] . 11/25/2042.
3136AT JR 6 |FNMAREMIC TRUST 2016-49 PA, .1 12/25/2019. | PRINCIPAL RECEIPT......cvvvvmmmmvviiimnnn | L 776,015 | ... 776,015 | ........ 794809 | cooveieiee 793,010 | oo | o (16,995) 09/25/2045.
3136AT CK 8 |FNMAREMIC TRUST 2016-50 BN .| 12/25/2019. | PRINCIPAL RECEIPT......oovvvvovevivesmsennnc | L 1,546,314 | ...... 1,546,314 | ...... 1,605,483 (53,691) 02/25/2046.
3136AU MC 2 |FNMA REMIC TRUST 2016-94 MN. .| 12125/2019. | PRINCIPAL RECEIPT. 774343 | . 774343 | oo 766,115 7038 [ oo 7,038 | o oo 78343 | o 0 [ 10,496 | 05/25/2045.
3136AV L6 4 |FNMA REMIC TRUST 2017-17 EA. .1 12/25/2019. | PRINCIPAL RECEIPT.....vvvvvvvvmmmvccieennc | L 4471858 | .. 1,171,858 | ..... 1,194,563 | ... (22,705) [ cooeveeeeeeeeeeees | eeeeeeeeens(22705) | e | e AT1,858 | e [ oo | ceveeeeeeeeeennnn0 | e 11,437 | 11/25/2041.
3136AV V9 7 |FNMA REMIC TRUST 2017-22 BE.. .| 12/25/2019. | PRINCIPAL RECEIPT 018,944 | 0 955127 | oo 950817 | oo (31,873) 08/25/2040.
3136AW EJ 2 |FNMA REMIC TRUST 2017-28 A.... .1 12/25/2019. | PRINCIPAL RECEIPT.....ovvvvvvvvmnvvciieenc | 4307102 | 1,327,102 | ...... 1,367,538 | vrvrrrrrn 1,364,019 | oo | o (36,917) 05/25/2045.
3136AX FG 5 |FNMA REMIC TRUST 2017-54 P.... . [ 12/25/2019. | PRINCIPAL RECEIPT 682,976 | ..o 682,976 | v..oo.... (STo L T4 I T DO ST (8,964) 05/25/2046.
3136AY DD 2 |FNMA REMIC TRUST 2017-66 BH .| 12/25/2019. | PRINCIPAL RECEIPT o R 807,456 | ..o 807456 | ... 834,562 (26,714) 05/25/2044.
3136B1 DG 6 |FNMAREMIC TRUST 2018-11B VC .| 12/25/2019. | PRINCIPAL RECEIPT.. 339326 | . 339,326 | .......... 351,150 | crovresrrrrr389,916 | oo | s (10,590) 04/25/2029.
3136B1 ML 5 |FNMA REMIC TRUST 2018-22 BA wo| - [ 12/25/2019. | PRINCIPAL RECEIPT......ooommvcciecana | | 1,730,623 | ..ooo. 1,730,623 | ..ooo. 1,763,613 | oo, . ol (31,964) 05/25/2044.
3136B4 3E 6 |FNMAREMIC TRUST 2019-37 TC.......cccoovvrvvrrrrnne .. | 12/25/2019. | PRINCIPAL RECEIPT.. 525955 | .ooo...... 525,955 | vovvvvoee. LX< T DO T (8,875) 03/25/2037.
914437 RA 8 |UNIVERSITY MASSACHSETTS BUILDING .. | 11/01/2019. | MATURITY.
AUTHORITY 2,000,000 | ....... 2,000,000 | ...... 2,002,000 | ... 2,000,321 |....... (321) (2] Y [ 2,000,000 | vvvvrsssssssiens | evvrnsnsssssne | v 0. 42,159 | 11/01/2019.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............  occceriviinreiiiinesiisssiisssssssssissssssissssssssssssns | 88,697,148 | ..... 88,697,148 | ..... 89,167,290 | ......... 81,498,582 | oo 0. (831,018) 0 (831,018) 0 88,330,084 0]... 367,063 | ....... 367,063 | ..1,562,274 XXX
Bonds - Industrial and Miscellaneous
03523T BP 2 |ANHEUSER BUSCH INBEV WORLDWIDE C| 11/12/2019. | VARIOUS . . 748,689 | ......... 734,000 | ......... 730,462 313 041 07/15/2022.
046353 AF 5 |ASTRAZENECAPLC . [C[09/18/2019. | MATURITY. 1,000,000 ,000,000 | .......1,015,606 (1,681) . 09/18/2019.
06738E AD 7 |BARCLAYSPLC C|11/08/2019. [ MATURITY... 1,000,000 | ...... 1,000,000 | .o...... 996,480 635 . KO 11/08/2019.
40428H PN 6 |HSBC USAINC C| 1171372019, | MATURITY .ooooeeeenscnsssieens | ], 1,500,000 | ....... 1,500,000 | ....... 1,499,085 | ..........1,499,834 | ....... L1730 O B 1,500,000 | ... 0 | 11/13/2019.
21688A AG 7 |RABOBANK NEDERLAND NY €1 08/09/2019. |MATURITY .oocoresvenscvnssvesssens | 1,250,000 | ....... 1,250,000 | ....... 1,246,388 | ..........1,249,262 | ....... <IN I 1,250,000 | ... O 08/09/2019.
822582 AJ 1 |SHELL INTERNATIONAL FINANCE... C|09/22/2019. | MATURITY ..ooocvorrinnrennsissnsissssisnnes | | 1,000,000 | ...... 1,000,000 | ......... 993,500 | ..............999,406 |....... 594 | oo | e, 1,000,000 | ovoveeverenes e | e 0| 43,000 | 09/22/2019.
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0258M0 DP 1 | AMERICAN EXPRESS CREDIT CORP............... [ 081572019, [MATURITY ..o j ] 400,000 | ... 400,000 | .o 399756 | ... 399,968 | .. 32 32 800,000 [ oo 0 [ 9,000 | 08/15/2019.
097023 AW 5 |BOEING CO | 03/115/2019. | MATURITY... . . 500,000 | ........ 500,000 | ..o 500,000 | ..o 500,000 0 crrrerseeB00,000 | oo [ e e | s 15,000 | 03/15/2019.
14149Y AZ 1 | CARDINAL HEALTHINC.... .| 11715/2019. | MATURITY... 2,500,000 | ....... 2,500,000 | ....... 2,494,450 2,498,980 1,020 [ | e 2,500,000 | vovvvveeeeccccecs | e | rrrreeninsssi0 [ e 60,000 | 11/15/2019.
14912L  4E 8 |CATERPILLAR FINANCIAL SERVICES.. - [ 021872018, | MATURITY oo | 2,000,000 | ...... 2,000,000 | ...... 2,559,276 | oo 2,012,670 | eovoveeversceverece | eeiece(12,670) | oo [ oo (12,670) | covveeeens | oo 2,000,000 | vovvereeeeeecroce | ereeeeenseesene | cccrereenrseeei0 | e 71,500 | 02/15/2019.
17275R  AE 2 | CISCO SYSTEMS - [ 0211512019, | MATURITY s |, 500,000 | ........ 500,000 | .......... 509,305 | .............. 500,143 5] S 500,000 | .ooovveveereeeee | coreecerreeeenns | ceeeeiiereeenni | e 12,375 | 02/15/2019.
29157T AA 4 |EMORY UNIVERSITY. | 08/28/2019. | CALLED @ 100.0277120........coovvvvvvvvvcaeec | L 1,500,416 | ....... 1,500,000 | ....... 1,647,330 512,490 [ oo | (12,074 | s | (12,074) [ oo | s 1,500,415 | covvvervreresereses | crvveeenenn(416) | v (416) | 84,088 | 09/01/2019.
337158 AF 6 |FIRST TENN BKN A MEMPHIS TENN... - | [ 11/01/2018. | CALLED @ 100.0000000.......ccoccccocemscccc | o | 2,500,000 | ... 2,500,000 | ... 2,497,975 | .........2,499,609 355 | oovverersoen | v 2,499,964 | ..ovoveeecreee [ rerrrenn36 [ 36 | 67,604 | 12/01/2019.
36164Q MS 4 |GE CAPITAL INTERNATIONAL..... .| 08/20/2019. | NATIONAL FINANCIAL SERVICES.......| | 1138168 | ... 1147000 | ... 1150459 | ... 1,148,333 (VT3] I DA 1,147,886 | oo | e 9,718) | v (9718) | e 20,669 | 11/15/2020.
446438 RG 0 |HUNTINGTON NATIONAL BANK... - [ 0410172018, | MATURITY oo | 3,000,000 | ... 3,000,000 | ....... 2,995,260 | ..... 2,999,754 b XT3 IO 3,000,000 | covverreseeeercce | rereeeeenseeeene | rereenreeses0 | e 33,000 | 04/01/2019.
459200 HE 4 |INTERNATIONAL BUSINESS MACHS - [ 05152019, | MATURITY oo |, 1,000,000 | ....... 1,000,000 | .......... 999,500 | ............. 999,960 2 N R 1,000,000 | oo | oo | eeeeeeereiienns0 | e 9,375 | 05/15/2019.
550080 AE 6 |MAGELLAN MIDSTREAM PARTNERS LP.. - 102/01/2019. | CALLED @ 101.5036564.......occccoccommvcccc | 1,349,999 | ...... 1,330,000 | ....... 1,661,955 4,359,024 | oo | e (9,025) TCH0ZL) ) S I— 1,349,999 | oo | r(19,999) | .......(19,999) | ....... 69,848 | 07/15/2019.
504918 AC 8 |MICROSOFT CORP | 0810172019, | MATURITY .o | 1,500,000 | ....... 1,500,000 | ....... 1,489,750 1,499472 | ..... 528 7L Y B 4,500,000 | oo [ o | v | 31,500 | 06/01/2019.
620076 BB 4 |MOTOROLA SOLUTIONS INC | - | 05/24/2019. | CALLED @ 103.2280000.. R 1,356,416 | ... 1,314,000 | ....... 1,300,203 1,307,420 | ....... 732 <72 I 1,308,152 | .ooocccccccceens | 005,848 | ..........5,848 | ....... 67,593 | 05/15/2022.
637071 AJ 0 |NATIONAL OILWELL VARCO INC.......coccccrvres | 12/04/2019. | CALLED @ 102.3140000.........0000vssvve. . N 1,103,968 | ....... 1,079,000 | ... 1,068,564 074848 | oo | e 1,032 1,082 [ oo | e 1,075,481 | oo | 003,520 | 3520 | oo 53,022 | 12/01/2022.
68389X AG 0 |ORACLE CORP - | 07/08/2019. | MATURITY... . . 3,000,000 | ... 3,000,000 | ... 3,624,840 3,051,874 | oo | (51,874) | oo | o [GHIE:72) ] I— et 3,000,000 | oo [ o [ e | 150,000 | 07/08/2019.
744448 CC 3 |PUBLIC SERVICES ELECTRIC GAS CO ... .| 03/29/2019. | CALLED...... 1,003,979 | .....1,000,000 | .........994,600 166 16,799 | 06/01/2019.
749685 AR 4 |RPMINTERNATIONAL INC.... .. 10/15/2019. | MATURITY... 3,000,000 | ...... 3,000,000 | ....... 3,527,400 | ......rrrn.3,066,632 | cooovoroeccccccns | oo (66,633) 3,000,000 [ .ooooovveeeereeee | o | cereerieneeenn | 183,750 | 10/15/2019.
824348 AZ 9 | SHERWIN WILLIAMS CO - | 06/15/2019. | MATURITY... S IO I 3,000,000 | ... 3,000,000 | ....... 3,643,200 | ..o0......3,043,541 | oo | (43,541) 3,000,000 | ..ovoccorscvee [ oo | v | e 108,750 | 06/15/2019.
87236Y AA 6 |TD AMERITRADE HOLDING CORP..........cccooonec. .| 09/18/2019. | CALLED @ 100.6545200............c.ccovvrvecr . o 3,512,843 | ....... 3,490,000 | ....... 4,009,626 | 0000.....3,589,409 | cooooovoooovvve | s (76,566) 3,512,843 | ... ] n(22,843) | ........(22,843) | ..... 178,652 | 12/01/2019.
882508 AU 8 | TEXAS INSTRUMENTS INC .1 08/03/2019. [ MATURITY ....cooooerirrinerreeerereeineeenes . . 3,000,000 | ...... 3,000,000 | ...... 3,023,640 1(2,324) 3,000,000 | .... . 49,500 | 08/03/2019.
92343V BC 7 |VERIZON COMMUNICATIONS INC... .. | 05/06/2019. | VARIOUS 1,431,088 | .......1,400,000 | ... 1,529,164 1(9,986) 1,432,865 11/01/2021.
927804 FH 2 |BLUE CAP REINS HOLDINGS LTD.... < [ 071012018, | MATURITY oo | ] 2,000,000 | ...... 2,000,000 | ...... 2,361,360 31,062) 2,000,000 06/30/2019.
931142 CP 6 |WAL MART STORES INC .| 02/01/2019. | MATURITY... 500,000 | ... 500,000 | ........ 492250 30 500,000 02/01/2019.
931427 AA 6 | WALGREENS BOOTS ALLIANCE INC... o [ T1A82018. | MATURITY s | 3,000,000 | ... 3,000,000 | ....... 3,018,270 | 03,003,124 | ooovoveesee | oo (3,124) (3,124) ereeerns3,000,000 | coveeereeeeesoc | veeeneeeeeeesene | erereeeneesss0 | e 81,000 | 11/18/2019.
06367V HL 2 |BANK OF MONTREAL.... .| C| 01/25/2019. | MATURITY... 1,000,000 | ...... 1,000,000 | ...... 1,011,800 | ..oevrein,000,000 | ovvveoveeeeirrs | oo (10 T 1,000,000 0| 11,875 | 01/25/2019.
89114Q AS 7 | TORONTO DOMINION BANK C| 07/02/2019. | MATURITY... 1,500,000 | .......1,500,000 | ...... 1,498,155 194 194 eeeenn1,500,000 0 |.....31,874 | 07/02/2019.
3899999. Total - Bonds - Industrial and MisCEllangous...............ccccoccccvvecrsvi s | 52,795,566 | .....52,644,000 | .....56,489,609 | ........53,024,723 | oooooevin0 | oo (314,278) | oo 0 | (314,278) 0 52,710,445 0 |....(62,142) 62,142)| .1,702,304 | XXX
8399997. Total - Bonds - Part 4..... ...163,152,933 |....163,001,367 |....167,428,034 .(1,248,429) | .0 [ s (1,248,429) | ovvociinnn0 | 162,700,748 | ..ovvccivcnn0 | s 304,921 | ....... 304,921 |..3524,592 | XXX
8399998. Total - Bonds - SUmmary Hem from Part 5.............cociiiimimimimiiiiiiiins i | 5,000,000 | ....... 5,000,000 | ....... 4,865,000 | .oovoooovvreicre o 13,769 | .oovvveeneceenns | e, 13,769 . 4,878,769 | ..o | o 121,231 | ....... 121,231 | ... 151,087 XXX
8399999, Total - Bonds ....168,152,933 |....168,001,367 |....172,293,034 | ... 156,036,993 | ..ooccoorcecn 0 | ..(1,234,660) | ..cccooooccn 0| (1,234,660) | ...occvccccnnnd 0 | 167,579,517 | .evvvvvcrcsns! 0]...426,152 | ....... 426,152 | 3,675,679 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
G1151C 10 1 |ACCENTURE PLC IRELAND C| 09/25/2019. | STRATEGAS SECURITIES LLC......ccooe. | 3,925.000 | .......... 745718 XXX | e 377,749 | 553,864 | oo (175,715) | oo o (G AL ) [ 377,749 | oo | 367,968 | ....... 367,968 | ........ 4,584 XXX
G1190F 10 7 |BLUE CAP REINS HOLDINGS LTD.... C|08/30/2019. | VARIOUS.....coocovvvrerrevrsmrrsserseronscnss | 31582.000 | .. 252487 XXX 0 ..A73701 XXX
252430 20 5 |DIAGEOPLC C|04/12/2019. | MORGAN STANLEY & COINC....ooovoe | 700.000 | . 13,974 XXX (25,048) ] 39,762 XXX
G5698W 11 6 |LUXFER HOLDINGS PLC.....ooccccserersosersirnes C| 10/31/2019. | IVY SECURITES INC... 567.000 8,791 XXX 0 B (5,186) | ......... [GRED | p— 131 XXX
N53745 10 0 |LYONDELLBASELL INDUSTRIESN V... ...| C| 07/02/2019. | GOLDMAN, SACHS & CO.... ol 10,000.000 | ... 867,689 XXX 255,744 . o] (219,655) | .....(219,655) | ......20,500 | XXX
63905A 20 0 |NATUZZISPA C| 05/22/2019. | VARIOUS...........oovorrierriecrieniieniisennn | 25,265.800 | ............ 89,230 XXX | 99,552 | 99,552 | e | e 0 [ eoeeeeeeeereeenee | ereeereeenn 99,552 | | e (10,322)] ....... (GLUR Y2 —— XXX
GB564A 10 5 |NOMAD HOLDINGS LTD.... C|10/15/2019. | VARIOUS....cosoesovnsvesvessssvssics | 3,080.000 | ........ 60,665 XXX | 31,462 | o 51,498 | e (20,036) | oo | e | (20,036) [ oo | v 31,862 | | 29,203 29,203 XXX
G6700G 10 7 |NVENT ELECTRIC PLC.....coooovvvernrrviiissrrriians C|10/07/2019. | VARIOUS............ooovvvmrmriimserviiisnncsiiinnnns | | 8,740.000 | ......... 203,004 XXX 6,914 ..(211) XXX
G7SO0T 10 4 |PENTAIRPLC C| 04/09/2019. | JEFFRIES & CO.coooveervercneren | 1308.000 | oo 52,303 XXX 0 i 29816 | 2887 | 2,887 XXX
00081T 10 8 |ACCO BRANDS CORP........ccccovvrimriinirriiierirns .. [10/30/2019. | VARIOUS..........ooevvvviirnrnvisssssivssssnnins | 13,095.000 | v 108,398 XXX 57,064 | .oovvereeeriens | crerrenenn 149,356 | o | 20 (40,958) | ... (40,958) XXX
01988P 10 8 |ALLSCRIPTS HEALTHCARE SOLUTIONS.......... .| 03/21/2019. | ROTH CAPITAL PARTNERS LLC.....oovccee| - 7.440.000 | oo 76,655 XXX 97839 | o 71722 | o 26418 | o, 26,118 [ voovvcrereerrns | eorrrrrrsren97,839 | s |0 (21,184) | o (AT ) D— XXX
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02005N 10 0 [ALLY FINANCIAL INC....ccoovevvrerirrererrnrinerienienes .. | 10/16/2019. | JONESTRADING INSTITUTIONAL SER..| 2,050.000 XXX 34004 | 46453 | . TCRIT 1) RN T D (11,460) [ covorereeeeereeeeens | oo 34,994 | | 28,527 28,527 XXX
02083X 10 3 |ALPINE INCOME PROPERTY TRUST INC........... .. [ 11/22/2019. | JONESTRADING INSTITUTIONAL SER..| 1,750.000 XXX ...33,250 0 ....(463) XXX
032128 10 3 |AMPLIFY ENERGY CORP. - 08/08/2019. | VARIOUS......oovvvseerseersseesssn | 19,584.000 XXX | 160,767 | ............. 147,076 | ....... LR LI S DR SR LR LI DO XXX
032332 50 4 |AMTECH SYSTEMS INC | 0471212019, | VARIOUS......occcocrmsevmrernresrnssconsesns | 8,797.000 XXX | 33483 | 30,850 | (6,668) (6,668) XXX
037833 10 0 |APPLE INC....ccvvviriiriciiereeeieeieeiesiserienienes .. [10/03/2019. | JEFFRIES & CO......coocoovvvinvriscriiecnns | 1,350.000 XXX | 236,285 | 212,949 | 23,336 | oo 23,336 XXX
039380 40 7 |ARCH COAL INC .. | 1212412019, | VARIOUS........cooommrmmrrereeeiisseseneeevisin | 2,560.000 XXX | 487,706 | o 212454 | (2ATA8) | i o L (24TA8Y XXX
03965L 10 0 |ARCONIC INC « | 11105/2019. | VARIOUS..........ovovevnrrvnvneenssssssssnsnsnin | 4,511.000 XXX XXX
04238R 10 6 |ARMSTRONG FLOORING INC - | 071712019, [ VARIOUS......ooviiiiiiriiniiniininiinininnnnenc | 8,286.000 XXX XXX
042682 20 3 |AROTECH CORP | 1211712019, [ VARIOUS.......oovvvrirnrirnnnnnnnnnnninnnnnnsnsninnnnns | 113,574.000 XXX . I XXX
053358 10 0 |AUTOWEB INC .. [ 08/14/2019. | VARIOUS.........ooovvvvinnniisnriisssennins | 31,353.000 XXX | 93,432 | 095,827 | i(2,195) | s [ e | e 2,195) | i | 93,432 [ [ (21,624)| ........ (21,624) | .o XXX
05351X 10 1 |AVAYA HOLDINGS CORP.. .. [ 08/09/2019. | VARIOUS..........ooevvvvinrivissnriissnsinins | 21,270.000 XXX .| ..(102,610) XXX
054540 20 8 |AXCELIS TECHNOLOGIES INC .. [12/1712019. | JEFFRIES & CO......ooovvvivescvivvisnnnns | 3,117.000 XXX | 28474 | 55483 | ... (27,009) XXX
05990K 10 6 |BANC CALIFORNIA INC .. | 09/13/2019. | LIQUIDNET INC... o 6,500.000 XXX | 79265 | o 86515 | o, (7,250) XXX
090672 10 6 |BIOTELEMETRY INC...ovooorvvorsveresncvesicnsicns | 0411712019, [ VARIOUS....occccvcevrsericrssenssnssnnins | 2,020,000 XXX | o 54607 | 120,634 | (65,937) | oo | e 84,217 XXX
09215C 10 5 |BLACKKNIGHTINC... .. | 11/06/2019. | VARIOUS 2,080.000 XXX | 92,437 | e 93,725 | oo, (1,288) 23,707 XXX
097023 10 5 |BOEING CO .. 1 03/11/2019. [ IVY SECURITES INC.....cooovvvrirrirrniens : 2,150.000 XXX 337,119 | .............893,375 | ... (356,256) | . XXX
109641 10 0 |BRINKER INTERNATIONAL INC.... . 08/12/2019. [ VARIOUS........coovvvvnnnnnnnnnnnnnnnnnnnnnnnnnnnnnennns | 1,194.000 XXX XXX
110122 10 8 |BRISTOL MYERS SQUIBB CO .. | 02/11/2019. | MORGAN, J.P. SECURITIES.......ccocovveeee| 15,000.000 | .......... 743,465 XXX XXX
117043 10 9 [BRUNSWICK CORP........coooovvrvirrrrriiriecririinnines .. [09/23/2019. | VARIOUS.........coovvvvvmsnvviiisnecsiiissnniiinns | 2,030.000 | .......... 107,699 XXX XXX
118440 10 6 |BUCKLE INC .| 03/07/2019. | WEEDEN & COMPANY.........cooomvremrrrns 1,676.000 XXX XXX
05605H 10 0 [BWXTECHNOLOGIES INC......cocoomvrrerrriirirriinnas .. | 08/05/2019. | VARIOUS .1,400.000 XXX XXX
13765N 10 7 | CANNAE HOLDINGS INC... .. | 09/19/2019. | VARIOUS 9,019.000 XXX 144,133 XXX
140781 10 5 |CARBO CERAMICS INC .. | 07/18/2019. | JONESTRADING INSTITUTIONAL SER...| 64,385.000 XXX | 419,463 | ...(355,041) | ..... XXX
14575E 10 5 |VAREXIMAGING CORP .| 08/05/2019. [ VARIOUS........ooovvvvnvnnnninnnnnnnnnnnnnnnnsnssnnnnens | 6,960.000 XXX | 197,703 XXX
171046 10 5 |VARIAN MEDICAL SYSTEMS INC. .. | 06/21/2019. | CANACCORD GENUITY LLC......cvvvveeens | 102,128.000 XXX o 8750 | o BT510 | XXX
17306X 10 2 |CITITRENDS INC .| 08/21/2019. | VARIOUS o 1742000 XXX (1,221 XXX
18270P 10 9 |CLARUS CORP .. [03/26/2019. | VARIOUS.........coovvvvesemmrirnnnrisiisnenniens | 31,213.000 XXX | 153,353 | 315876 | o (162,523) | oo e XXX
192176 10 5 |COFFEE HOLDINGS INC... .. | 02/14/2019. | VARIOUS.........coommmrmmrrrreveissseseneeevisin | 8,323.000 XXX P2 72 L I DU XXX
197641 10 3 |COLUMBIA FINANCIAL INC .| 06/07/2019. | JONESTRADING INSTITUTIONAL SER..| 1,955.000 XXX XXX
199908 10 4 |COMFORT SYSTEMS USA INC..... .. [ 12/03/2019. | IVY SECURITES INC... o — 540.000 XXX XXX
203900 10 5 |COMMUNICATIONS SYSTEMS INC.. .. [ 07/29/2019. | VARIOUS...........ooovvvviiernviissssiisssseniens | 24,734.000 XXX XXX
205477 10 2 |COMPUTER TASK GROUP INC. .. [ 12/02/2019. | NEEDHAM & COMPANY.........ooomvmmmmmvinens | 786.000 XXX XXX
20854L 10 8 |CONSOL ENERGY INC .. | 05/24/2019. | VARIOUS 3,413.000 XXX XXX
221006 10 9 |CORVEL CORP - | 07/31/2019. | VARIOUS.........oooovvvmensssssiinnnrrnssssssscsi | 1,990.000 | v.oovo.... 172,688 XXX XXX
231082 80 1 |CUMULUS MEDIA INC... .| 07/30/2019. | BAYPOINT TRADING... 342.000 5,063 XXX XXX
23283R 10 0 |CYRUSONE INC .. | 03/01/2019. | WEEDEN & COMPANY. 470.000 23.180 XXX XXX
253827 70 3 |DIGIRAD CORP .. | 09/13/2019. | JONESTRADING INSTITUTIONAL SER...| 10,602.000 | ............ 60,886 XXX XXX
254423 10 6 |DINEEQUITY INC .. [ 10/28/2019. | VARIOUS .3,970.000 | .......... 346,088 XXX XXX
26614N 10 2 |DOWDUPONT DE NEMOURS INC | 06/04/2019. | COST ADJ....ooevovvvvvivvmrrnnssssssssiiissrnnnnsssss | 646,517 XXX XXX
28035Q 10 2 |EDGEWELL PERSONAL CARE CO.... <. || 05/09/2019. | GOLDMAN SACHS........ccoovvvoimmmmviiivmnnn | 2,240,000 | ... 76,275 XXX . (43,964) XXX
28470R 10 2 |ELDORADO RESORTS INC.......coocecccerrrirrrerrns .| 06124/2019. [ VARIOUS.....ccccrverrsvrmserrsrrssnssnnins | 4,230,000 | oo 201,678 XXX | ....146,187 XXX
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28618M 10 6 |ELEMENT SOLUTIONS INC.....occcoocrrrrne | 071092018, | VARIOUS ..o | 9,859.000 | ........ 103,074 XXX | 97,801 | ..oo0....... 101,843 | oo (4,042) (4,042) B 5273 | oo 5273 XXX
29272W 10 9 |ENERGIZER HOLDINGS INC. -+ | 08106/2019. | VARIOUS....oocosvesoosvesssessnssesns | 5,040.000 | ... 197,291 XXX | s 223414 | oo 227,556 | ... (4,142) (4,142) XXX
268856 10 9 |ERA GROUP INC.... .| 08/16/2019. | JONESTRADING INSTITUTIONAL SER..| 5.713.000 | oo 53,169 x| 50,873 9,041 XXX
30231G 10 2 |EXXON MOBIL CORP. .| 04/18/2019. | BARCLAYS CAPITAL INC....covcvcrcvmirs | 15,700.000 | ..... 1275828 XXX | 1,070,583 0 XXX
350060 10 9 |FOSTERLB CO. .| 07/01/2019. | IVY SECURITES INC..ccocccoevrrcrrmmsrnns | 6,289,000 xX | 108,690 8,695 | oo | 08,690 | oo | 43,454 | ... 43454 | oo, XXX
356108 10 0 |FREDSINC | 05/06/2019. | VARIOUS... oo || 61,009.000 XXX | s 103,459 .(11,848)] .. o] e (35,486) | ....... (35,486) XXX
36164V 30 5 |GCILIBERTYINC | 0712612019, | VARIOUS... oo | 8,010.000 XXX | s 314,465 cernnnni(16,226) [ . . 135,226 | ... 135,226 XXX
36164Y 10 1 | GCP APPLIED TECHNOLOGIES INC. - 06/18/2019. | VARIOUS......oorsoeseesssvnessssnn | 8,088.000 XXX | e 168,757 I D (29,804) XXX
37364X 10 9 | GEOSPACE TECHNOLOGIES CORP e | | 02/05/2019. | WEEDEN & COMPANY....occocovvvrivmmrs | 2,687,000 XXX | 30381 | .. 2678 XXX
395259 10 4 |GREENHILL & COINC......ooooiinirrrrvvvviriisss - 10/23/2019. [ VARIOUS........vvvvvvvviniriviiinininininncniiinnnnnc | 8,730.000 XXX | e, 165,168 | voovvvvvvee 213,012 | ....... (U775 ) S NN P (47,844) XXX
401617 10 5 |GUESSINC | 0BI07/2018. | VARIOUS ..ot | 5,558.000 XXX | e 61,972 115440 | ... (53,468) B IR P (53,468) XXX
40624Q 20 3 |HALLMARK FINANCIAL SERVICES INC.............. [ 10/28/2019. | VARIOUS......ooccvvesrernscvvnnsernsssnnessns | 15,096.000 XXX | 152,846 | oo A61,376 | oo (8,530) (8,530) XXX
40701T 10 4 |HAMILTON BEACH BRANDS HOLDING CO........ | 06125/2019. | VARIOUS......coccccovreversereesseensssenenns | 9,144.000 XXX | 201,124 I DS (13,394) XXX
42834P 10 8 |HG HOLDINGS INC...ooccccoooomeerrvmressreversssrroen .| 04/16/2019. | VARIOUS XXX | 99,044 27,237 XXX
44244K 10 9 |HOUSTON WIRE & CABLE CO...oooceoccvrrrrrvverrs .| 03/15/2019. | WEEDEN & COMPANY.........ccc.cccooonrrrr XXX 2,659 XXX
449253 10 3 [IAAINC .| 11/11/2019. | VARIOUS XXX 0 XXX
452465 20 6 |IMEDIA BRANDS INC .| 12/26/2019. | VARIOUS XXX 40,687 25,002 XXX
45378A 10 6 |INDEPENDENCE REALTY TRUST INC.. ..|.. | 05/01/2019. | VARIOUS XXX | 212477 ..(10,964) .. XXX
458140 10 0 |INTEL CORPORATION......ccovorrrirrrirerrirenrirnnns .. | 01/24/2019. | SG COWAN & CO.......ovvvcrvrrivsnrriiieens | 23,750.000 XXX |, 1,099,611 .(14977)] .. XXX
461148 10 8 |INTEVAC INC | 04101/2019. | VARIOUS.....covcvvvsevnssevnsssennsssvnssens | 4,084,000 XXX (1,922) XXX
461203 10 1 |INVACARE CORP... .| 11/11/2019. | ROTH CAPITAL PARTNERS LLC............ o 4127.000 XXX 0 XXX
46428Q 10 9 |ISHARES SILVER TRUST .| 02/19/2019. | MORGAN, J.P. SECURITIES.....cc0crorres | 126,478.000 XXX XXX
46609) 10 6 |J ALEXANDERS HOLDINGS INC... . | 08120/2019. [ VARIOUS......ccccomverrrvrrserrsrmssmsinnis | 1.791.000 XXX XXX
48238T 10 9 |KARAUCTION SERVICES INC .. [ 08/07/2019. | VARIOUS.........cooovvvvmsrrvviisnensiissnniiinns | 1,640.000 | ... 263,429 XXX |, 258,983 |... XXX
48716P 10 8 |KEARNY FINANCIAL CORP MD. o [ 1211972018, | VARIOUS...cooevssesssesssnssne | 11,658.000 | ... 155,925 XXX | e 155,627 XXX
49428) 10 9 |KIMBALL ELECTRONICS INC.... .| 09/24/2019. | VARIOUS 71,951 XXX XXX
48253L 10 6 |KLX ENERGY SERVICS HOLDNGS INC.... .| 11/18/2019. | VARIOUS . XXX XXX
502431 10 9 |L3HARRIS TECHNOLOGIES INC .| 01/29/2019. | IVY SECURITES INC 750000 | 114,763 XXX XXX
525327 10 2 |LEIDOS HOLDINGS INC .| 02/19/2019. | JEFFRIES & CO....ooooveeveereeeee 970000 | 56,724 XXX 43,150 XXX
531229 60 7 |LIBERTY MEDIA CORP SIRIUSXM | 1012472019, | VARIOUS ..o | 6,949.000 | ...... 294,783 XXX | e 275,965 XXX
56624R 10 8 |MARCHEX INC .. [ 08/09/2019. | VARIOUS..........ooovvrviinrriissssriissssnninns | 23.70.000 | vovvvvo. 99,295 XXX XXX
577767 10 6 |MAXWELL TECHNOLOGIES INC... . | 0212612019, | VARIOUS.......oovovverrssvennsssvieesssin | 76,166.000 | .......... 350,119 XXX XXX
580135 10 1 [MCDONALDS CORP COM .| 01/29/2019. | IVY SECURITES INC.....oooovererr 1,000,000 | oo 181,037 XXX | 87783 477570 | o 89788 i : ) XXX
552746 34 9 |MFS INTERNATIONAL VALUE FUND R6 . [ 12/13/2019. | CAPITAL GAIN......oovccvvvvessssvsvessssisssesns | 360,611 XXX XXX
594918 10 4 |MICROSOFT CORP.... .| 09/26/2019. | BARCLAYS CAPITAL INC..ovvvvvvrrcins | 4,325,000 | o 604,624 xx | 369,436 (69,854) | . XXX
598039 10 5 |MIDSOUTH BANCORP INC .. |.. | 05/01/2019. | NEEDHAM & COMPANY. . 14,056.000 | ...oo... 175,417 XXX | 135417 .(13576)] .. XXX
606501 10 4 | MITCHAM INDUSTRIES.....ooooovociciiirrrrrrirscnns - [ 05/15/2019. | VARIOUS......oovrereensenssn | 37,756.000 | ......... 143,872 XXX | e 127,040 30,384 | oo | e 127,040 [ cooveeeeccccns | e 16,832 | ......... L[:X:<7 2 XXX
553829 10 2 |MVCCAPITALINC - [ 0613072018, | VARIOUS......oooensessensne | 51,094.000 | .......... 460,206 XXX | e 404,908 | oovversr 819,882 | oo (14578) | oo | oo | v (14,574) | .. ....404,908 - 55298 | ... 55,298 | ....... 15328 | XXX
667746 10 1 |NORTHWEST PIPE CO. < [ 0712312019, | VARIOUS......ooceenvnscessns | 9,472.000 | ... 230,441 XXX | 96,761 | crvv0iersrs220,603 | 10eo(123,842) | oo | eeeeerrereeere | e (123,842) | oo | corrrnsenn 98,761 || 102.133,680 | .......133,680 | .oovvvceen, XXX
68628V 30 8 |ORION MARINE GROUP INC. .| .. [ 11/11/2019. | STERNE, AGEE & LEACH INC.............. 6,038.000 32,398 XXX | e 23,167 (2,736) | oo | veeerriieenni 23167 | e | 009,231 | 0000 9,231 | XXX
700517 10 5 |PARKHOTELS RESORTSINC........ccooovimrrivrens .. [10/09/2019. | VARIOUS..........ooevvvviirnrnriissivisssnsenins | 12,530.000 | ......... 335,048 XXX |, 328,216 2,687 XXX
69325Q 10 5 |PC-TELINC oee | o+ | 10112019, | VARIOUS s | 13,576.000 | ......... 106,301 XXX | 64,710 6,469 XXX
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69320Y 10 4 |PDLBIOPHARMA INC....ocooomoomooosorrror | 030172019, | KING, CL & ASSIC oo | 7.787.000 XXX 22582 (3714) XXX
714167 10 3 |PERMA PIPE INTERNATIONAL HOLDINGS INC. |.. | 03/15/2019. | JEFFRIES & CO....oocovvcsvcsvnoross | 10,202,000 XX | 584l 89068 | 30483V (30,453) | oo XXX
714157 20 3 |PERMA-FIX ENVIRONMENTAL SERVICES........ .| 1212612019, [VARIOUS...ooccoocosoescsscnon | 43,972,000 XXX (7,973) XXX
715347 10 0 |PERSPECTAINC o [ 11972018, | VARIOUS....oooesensesssessne | 4,212.000 D00 S IO X 1 < I N DO 0 84879 | o | 29,082 | ....... 29,082 684 | XXX
717081 10 3 |PFIZER INC COM .. | 10/22/2019. | STRATEGAS SECURITIES LLC........ooo. | 35,000.000 XXX | 000nn921,887 | e 1,527,750 | ... (ST T ) R I DO (605,864) | .o | e 921,887 | .ooovvvrerreeenns | e 354,789 | ....... 354,789 | ....... 37,800 XXX
737630 10 3 |POTLATCHDELTIC CORPORATION.. | 10128/2019. | JONESTRADING INSTITUTIONAL SER..| 1130000 XXX | 33165 | o 35753 | (2,588) 2588) | oo 33465 || 15444 | ... 15,444 1356 | XXX
739128 10 6 |POWELL INDUSTRIES INC.... . [ 11/05/2019. [ VARIOUS.........oovvirrisciiisnsisssiissniinns | 8,907.000 | .......... 332,026 XXX |, 248,187 25,422 XXX
742718 10 9 |PROCTER & GAMBLE CO.. - [ 041212019, | VARIOUS......ooesesesssnesssne | 4,000.000 | ... 384,790 XXX | e, 256,106 | ....ovvrrsr367,680 | cooe(111,574) | oo | oo | e (111,574) | oo XXX
74915M 10 0 | QURATE RETAIL INC .. [06/10/2019. | VARIOUS..........ccoovvvviiierrriissnriiisnsenens | 19,309.000 | v 336,057 XXX |, 406,103 29,191 XXX
754730 10 9 |RAYMOND JAMES FINANCIAL INC........cccevvrnrne .1 10/01/2019. | VARIOUS..........ooirricrisciisciisniiienn | 1,180.000 | vvvvvvevenn. 96,254 XXX |, 100,411 | eovvvveeeeereeeseeeesrs | ceveeereeerseesenen | eeeeeseseseenssenes 0 XXX
755088 10 4 |RAYONIER ADVANCED MATERIALS INC........... .. 05/13/2019. | SIDOTI & CO.....ooovvvvvvecrnissssnnnrrviiins | 19,708.000 | oo 179,758 XXX | 0nn331,227 | 209,890 | ... [P ATRK T I D B 121,337 [ oo o [ (151,470) | ..., (151,470) XXX
755111 50 7 |RAYTHEON CO .| 07122/2019. | BARCLAYS CAPITAL INC...o.corrrrs | 7.300.000 | ... 1316,820 XX | 1364655 | 1119455 | 245,200 245200 | d7,835)] (47,835) XXX
75605L 70 8 |REALNETWORKS INC... < [ 111042019, | VARIOUS......oooeoeeenssenssin | 54,222,000 | .....oc.... 89,785 XXK | 99,521 | 125,253 [ e [ e | e 25,731 N 9,737)| vovven. (9,737) XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES INC......ooccccorrree.. | 10/0212019. | VARIOUS...coocoverevrcesnsvssnnnn | 39.485.000 | ... 792,074 XXX | 885,959 o TABAS e ] 885959 | | (93.885) | o (93,885) XXX
763165 10 7 | RICHARDSON ELECTRONICS LTD... [ 0110972018, | VARIOUS ..o | 20,591.000 178,181 XXX | s 106,250 | ..ovvc...... 178,936 | ...... (25T (R DU IO (72,686) [ oo | rereerrernn 106,250 [ oo | 20re 71,932 | 71,932 XXX
78573 10 6 |SABRAHEALTH CARE REIT INC .| 02/25/2019. | RAYMOND JAMES & ASSOC................ 17799 XXX 175,031 20,449 20,449 XXX
806407 10 2 |SCHEIN HENRY INC .| 12/03/2019. [ VARIOUS....occcorvrersorcncsscon | 1.860.000 | .. 193477 XX | 183313 | 104664 | . (11,350) XXX
829214 10 5 |SIMULATIONS PLUS INC... .| 09109/2019. [ VARIOUS. ..o | 2.360.000 | oo 67,386 XXX | 18,689 | o 46,964 | ... (28,275) XXX
838518 10 8 [SOUTHJERSEY INDS INC....osccroorrrseroes .| 0810712019, [ VARIOUS.....occooevrorrosiessis | 3.940.000 | oo 125,388 XXX | 08322 | 100532 | o (11,210) 27086 XXX
784635 10 4 | SPX CORP....cooovirierireereriesiserienieseseesssissiins .1 10/07/2019. | VARIOUS.........ooorrirriecniecriveciienn | 5,703.000 | .......... 194,690 XXX | 81,661 | oo 159,741 | (98,080) | .ovovvvvvverrrriies | v N 133,030 | ....... 133,030 XXX
855668 10 9 |STARRETTLS CO .. | 05/15/2019. | VARIOUS 10,957.000 83,005 XXX 8,437 17,263 17,263 XXX
85569C 10 7 |STARTEKINC .| 06128/2019. | JONESTRADING INSTITUTIONAL SER..| 3.234.000 XXX 0 XXX
86722A 10 3 |SUNCOKE ENERGY INC .| 0810612019, | VARIOUS....cccsrcrrc | 10,092,000 XXX 9,256 o] (28.251) | (28,251) XXX
879455 10 3 | TELENAVINC .. | 09/04/2019. | VARIOUS XXX |, 312,654 69,688 . 178,343 | ....... 178,343 XXX
872386 10 7 |TESSCO TECHNOLOGIES INC.. .| 07/05/2019. | VARIOUS XXX 137,049 31,101 | oo | v 137,049 | e | e 26,497 .26,497 XXX
893520 10 7 |TRANSCAT INC .| 07/30/2019. | DOUGHERTY & COMPANY LLC............ ) XXX 7,300 0 XXX
894174 10 1 | TRAVELCENTERS OF AMERICA .. | 05/14/2019. | JONESTRADING INSTITUTIONAL SER.. XXX 63,175 6,031 XXX
89469A 10 4 |TREEHOUSE FOODS INC .| 0512812019, | VARIOUS....ccoocccrrcorr | 3.180.000 XXX | 165,397 4139 XXX
89609W 10 7 |TRIBUNE PUBLISHING CO.... .| 06/18/2019. [ VARIOUS....occccerrsvrscrssressonssnssns | 19.857.000 xX | 202,460 67,282 o] e(70,728) | oo (70,728) XXX
90915) 10 3 |UNIQUE FABRICATING INC.. .| 08107/2019. [ VARIOUS.....occceververerseesesirs | 23,328.000 XXX | 181,553 83,109 o] n(119,776) | .....(119,776) | . XXX
911312 10 6 |UNITED PARCEL SERVICE INC | 05/03/2018. | BARCLAYS CAPITALINC.....oovovvsvesns | 9,500.000 | ... 1,004,530 XXX 1,055,309 535 | ..... L7223 & % T IS D 128,774 | oo S | e (50,779) | . (50,779) | . XXX
91324P 10 2 |UNITEDHEALTH GROUP INC.... .. 1 06/13/2019. | STRATEGAS SECURITIES LLC......oooooco | 2,600.000 | v 635,559 XXX |, 518,820 | coveverrrenn, 647,712 | ... (128,892) | v [ e | e (128,892) | ovvvverrrerins | v 518,820 | ..oovvoervvereacs | o 116,739 | ....... 116,739 XXX
917047 10 2 |URBAN OUTFITTERS INC .| 11/20/2019. | JONESTRADING INSTITUTIONAL SER.. 54000 | 1311 XXX 0 1453 ..(143) ..(143) XXX
92220P 10 5 |VARIAN MEDICAL SYSTEMS. .| 07/29/2019. | IVY SECURITES INC XXX (7,076) 8,101 8,101 XXX
92335C 10 6 |VERABRADLEYINC...... ..112112/2019. | VARIOUS XXX 56,494 v | e (38,315) | ........ (38,315) XXX
92532W 10 3 |VERSUM MATERIALS INC | 0412212018 | VARIOUS.. oo | 11,739.000 | ........ 596,227 XXX | 00n321,508 | ..........325,405 | ... (3,897) (3,897) 274719 | 274,719 XXX
92840M 10 2 |VISTRA ENERGY CORP .. [ 07/31/2019. | VARIOUS..........oevirriecrisensiseniseniens | 6,160.000 | .......... 136,208 XXX | 96,426 | oo 141,002 | [C X724 S O IS (44,577) | covvoeeeerreerries | cveerreensenn 96,426 | oo | s 39,782 | ......... 39,782 XXX
929089 10 0 [VOYAFINANCIAL INC.... o[-+ | 0810712019, | VARIOUS.....occoorresenssesseesseen | 7,250.000 | .......... 378,915 XXX | 00239856 | ... 291,015 | ..., (51,159) lB51,159) [ e | s 239,856 | o | e 139,059 | ... 139,059 XXX
97717W 86 9 |WISDOMTREE EUROPE SMALLCAP DIV ETF.... |.. | 02/19/2019. | JONESTRADING INSTITUTIONAL SER..| 36,525,000 | ... 2421,008 x| 1.863,871 | oo 1,048,974 | oo (85,103) ). 1863871 | 257138 | oo 257,138 XXX
98311A 10 5 |WYNDHAM HOTELS & RESORTS INC.........coec0. - 10/23/2019. | VARIOUS 000 | oo 335,715 XXX 347313 | o000 298,535 | oo BB,TTY | oo | oo | e B8 TTY | e | e 347,313 | oo | o (11,598) (11,598) XXX
730843 20 8 [POINTSINTLLTD C|01/18/2019. | WEEDEN & COMPANY.....c.oocorrvvrrrvrs 106.000 | oo 1,060 XXX A2 1112 ) XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded............ccccovervvirvieneeioncieceseceeeesescieeens | 33,123,692 XXX | 28,419,320 .(1,269,653) (1,295,384) 0 28,419,320 0].4,704371 |.... 4,704,371 | ..... 248,611 XXX
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Common Stocks - Mutual Funds
00203H 42 0 |AQR STYLE PREMIA ALTERNATIVE FUND........ | 05/31/2019. | NATIONAL FINANCIAL SERVICES.........| 574712644 | ...... 5,000,000 XXX | 5172414 | ... 5,183,908 | .....688,690 | ..oocrrrrrs | o 700,184 | ... (11,494 | oo | oo 5172414 | o o (AT2418) | (172818) | XXX
317609 35 2 | GRANDEUR PEAK INTERNATIONAL .| 12/30/2019. | CAPITAL GAIN
OPPORTUNITIESFUND 1| 120835 | XXX | | o | o | et 0 ]02120,836 | . 120,836 [ oo XXX
00768D 33 5 |KELLNER MERGER INVESTOR CLASS........... | 02/06/2019. | MUTUAL FUND TRADING BROKER......| . 483,048.241 | ....... 5,270,056 XXX | e 5,036,141 | oo, 5,207,260 | cooe(171,119) | oovvevevceerrseei | eeveercrnreesi | v (71,119 | o | e 5,036,141 | oovvvcvccreree | oo 233,915 | ....... 233,915 [ oo XXX
92828W 36 1 |VIRTUS EMERGING MARKETS .| 03/25/2019. | MUTUAL FUND TRADING BROKER......
OPPORTUNTESFUND (| | 354,510,016 | ......3,860,614 XXX | 3424422 | o 3,530,920 | .. (106.498) | oo | o | (106,498) | | o 3424422 | oo | 436192 | .....436192 | oo XXX
969251 78 4 | WILLIAM BLAIR MARCO ALLOCATION FUND..... | .. | 02/06/2019. | MUTUAL FUND TRADING BROKER.......| | . 481,404.058 | ...... 5,540,961 XXX e 5,345,154 | ... 5,478,378 | ...(133,224) | oo | | oo (133,224) | oo | s 5,345,154 | oo | o 195,807 | ...... 195,807 XXX
9499999. Total - Common Stocks - Mutual Funds s | 19,792,466 XXX | 18,978,131 | .......19,400,466 | ....277,849 | ..o | 700,184 | .o (422,335) | oo | 18,978,131 [ vvren0 | o 814,336 | ... 814,336 XXX
9799997, Total - ComMON StOCKS - PAM 4. .o.cvs v vvsvs sttty vt s | 52,916,158 XXX | 47,397,451 | ........ 48,200,357 | .....(991,804) | .00 | 725,915 | (LTA7,719) |0 | 47,397,451 5,518,707 |.....5,518,707 XXX
9799998 Total - Common Stocks - Summary tem flom Part 5...........c.vcvviss vttt | 4,522,238 XXX [ 5,146,990 | .o o [ | 29,696 | ..o (29,6%)| .. i — 5,117,294 (595,056) | .....(595,056) | ...... 19,066 | XXX
9799999 TOtal - COMMON SIOCKS.....vovrsevvrsnvsissirssssnssessmsssssssssmssssssssssnsssssnnsssssssssssssssmssssssssssssssssssssssssssn | 57,438,396 XXX ... 52,544,441 | ......... 48,200,357 | .....(991,804) | .........o0.....0 | ... 755,611 | ...... (1,747,415) 0 52,514,745 0 |.4,923651 |...4,923651 |...267,667 | XXX
9899999. Total - Preferred and Common Stocks e s | 57,438,396 XXX | 52,544,441 8,200,357 | .....(991,804) | ......o000...0 ... 755,611 |...... (1,747,415) 0 52,514,745 0 |.4923651 |...4,923,651 |...267,667 | XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS.......o.cccovvvvvrsvvrssivnsiins v ...225,591,329 XXX ..224 837 AT5 204,237,350 | .....(991,804) | ...(1,234,660) | .....755,611 | ...... (2,982,075) | .oovvccee 0| .. 220,094,262 | .covvvce 0 |.5,349,803 |....5,349,803 |.3,943,346 | XXX
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SCHEDULE D - PART 5§

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

Sl

1 2 4 5 6 7 8 10 1 Change in Book/Adjusted Carrying Value 19 20 21
12 13 14 15
F Current Interest
0 Year's and Paid for
r Par Value Unrealized Current | Other-Than- Dividends | Accrued
i (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. (Loss) on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A t
3130A7 RS 6 |FEDERAL HOME LOAN BANKS.............. I | 02/27/2019 | CALLED.......covvivviriiriisrisniscirerssissisenies 12/24/2019 | CALLED @ 100.0000000.........ccccmmmemmiee | ovieenns 5,000,000 | .........4,865,000 | ......... 5,000,000 | ......... 4,878,769 |..ocoovvvvvienns [ e 13,769 | i e 13,769 | i | i |0 121,231 | 121,231 |....151,087 | ..... 44,535
3199999, Total - Bonds - U.S. Special Revenue and SPECial ASSESSIMENS .......v.euruirreiueieeiee e etseeeeseessesetesseeetses st essse et sssesseres et esses et snsenseseesessasss et snsensesssesnsensassessnsansessesss | sosssanes 5,000,000 | .........4,865,000 | ......... 5,000,000 4878769 | ............0 | ..13,769 | .......0 | ... 13,769 | .......0 | .......0 [....121,231 | ... 121,231 |....151,087 |..... 44,535
8399998. Total - Bonds ..5,000,000 5,000,000 4,878,769 | ..o | 113769 | 0 ] 13769 | 0 | n0]0.121,231 121,231 |....151,087 | ..... 44,535
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
G5698W 11 6 |LUXFER HOLDINGS PLC........cccconvvrrnncn. 05/02/2019 | VARIOUS 10/31/2019 | VARIOUS... 12,416.000 286,822 271,216
L72967 10 9 |ORION ENGINEERED CARBONS SA.... 06/10/2019 | VARIOUS 08/05/2019 | VARIOUS... 14,612.000 239,408 293,902
00081T 10 8 |ACCO BRANDS CORP... .. | 01/10/2019 [ SIDOTI & CO....ovvvrvrrrireirrisericrirenes 06/12/2019 [ VARIOUS.......coovvrrrierircireeissiserseriees | eeveenes 4,939.000 37,520 40,767
00938A 10 4 |AIRGAIN INC .. | 05/15/2019 | VARIOUS 06/28/2019 | JEFFRIES & CO 6,364.000 89,985 88,985
039380 40 7 |ARCH COALINC.....cccorvvvrcrirrricrierirens .. | 06/11/2019 [ IVY SECURITES INC.......ccovvvvrerinrrrns 12/24/2019 [ IVY SECURITES INC.......cocvririerirnens 530.000 37,110 A7,984 | .o | e | e | veenennseennens0 | e | | 2 (10,874) | (10,874) | ... 701 [
04238R 10 6 |ARMSTRONG FLOORING INC... .. | 03/27/2019 | VARIOUS 11/05/2019 | VARIOUS... 8,701.000 . 56,491 90,505 | coourerrerneeriens | eerrererneerinninns | cvi 29,696 | ...cceeer(29,696) | covorvrciians | wevverinennes | 2nr(34,014) | .o (34,014)
075896 10 0 |BED BATH & BEYOND INC .. | 03/13/2019 | VARIOUS 06/17/2019 | VARIOUS... 14,520.000 | ............225,174 | ............ 184,124 225174 | oo | e [ | 0 [ [ | 00 (41,050) | ..o (41,050)
10922N 10 3 |BRIGHTHOUSE FINANCIAL INC .. | 02/08/2019 | RBC CAPITAL MARKETS.........ccocvonnec. 06/25/2019 | JONESTRADING INSTITUTIONAL SER.. | ......... 3,030.000 108,768 | e [ | eerverinniienn | e | e | v | e 2,177) | (2,177)
118440 10 6 |BUCKLEINC .. | 05/10/2019 | VARIOUS 06/06/2019 | VARIOUS.......coovvvrriiiireriissienieisineine 5,580.000 102,806 | oo [ | e | 0 [ | | (13,411) ] s (13,411)
14575E 10 5 |CARS.COMINC.....occoivrrirerierrrcrienes .. | 02/15/2019 | DAVIDSON D A & COMPANY INC....... 08/12/2019 [ VARIOUS........ooorvmerirerirrereeisernserierieee | eeveeees 2,340.000 59,514 | cooveeverreins [ | e | e | | | 20(33,228) | .. (33,228)
168905 10 7 |CHILDRENS PLACE INC......c.coovvmmrirninae .. | 11/05/2019 [ IVY SECURITES INC.......ccvvverrrirrirns 12/10/2019 | JEFFRIES & CO.....ovvvvrvricriceirens 897.000 63,177 TT106 | oo | eereeineinnenns [ eovnrrnennnenne | eovnrisninneninnen0 [ [ [ 000n(13,928) | ..o (13,928)
JONESTRADING INSTITUTIONAL
17306X 10 2 |CITITRENDSINC... .. | 02/22/2019 | SERVICES 08/21/2019 | GOLDMAN, SACHS & CO.. 790.000 . 11,710 16,756 0 [ [vereeieiiens | ereen(5,046) | oo (5,046) | ...
206787 10 3 |CONDUENT INC .. | 03/11/2019 | MORGAN, J.P. SECURITIES................ 05/09/2019 | VARIOUS 12,870.000 | ...........192,305 | ............ 17,907 | oo 192,305 0 | oo | eervverinnns | on(74,398) | ... (74,398)
22052L 10 4 |CORTEVAINC.... .. | 06/04/2019 | VARIOUS 06/24/2019 [ VARIOUS........coovvvmrierirrireeisernserieriees | eeviened 6,000.000 | ............223,132 | ............ 157,776 223,132 0 [eooremeeeeee [ eeeriereneinns | 200a(65,357) | ... (65,357)
22304C 10 0 [COVETRUS INC. .. | 02/08/2019 | VARIOUS 02/20/2019 | JEFFRIES & CO 1,724.000 64,780 72,019 0 | eoeveeeeeeens | eeveerreeniiens | eeeenn(7,239) | oo (7,239)
231082 80 1 |CUMULUS MEDIAINC........cccoomirirerirnens .. | 05/14/2019 | VARIOUS 07/30/2019 | BAYPOINT TRADING...........coovvvmmirinriinns | crvriens 5,528.000 97,717 99,653 0 [eovreereeeeeee evereereniens | e (1,936) | oo (1,936)
DAVE & BUSTERS ENTERTAINMENT
238337 10 9 |INC .. | 01/07/2019 | RAYMOND JAMES & ASSOC.............. 06/19/2019 [ JEFFRIES & CO.....ccoovvvverirerirririnins 867.000 0 | e | verrvrineiens | eeeenn(7,335) | v (7,335)
260557 10 3 |DOW INC .. | 04/03/2019 | VARIOUS 07/19/2019 [ VARIOUS.........oouvrvmerierirrereeisirnserieriene | evveensd 6,000.000 0 ..(126,674)
23355L 10 6 |DXC TECHNOLOGY CO......ccooovvrirerirnnc .. | 08/01/2019 | VARIOUS 08/09/2019 | VARIOUS... 2,650.000 0
40624Q 20 3 |HALLMARK FINANCIAL SERVICES INC. | .. | 01/30/2019 | INVESTMENT TECHNOLOGY GROUP... | 10/29/2019 [ IVY SECURITES INC.......ccovvvrvrremrrrerrns | cevrrenns 5,756.000 0
41043F 20 8 |HANGERINC.. .. | 05/14/2019 | VARIOUS 09/20/2019 | VARIOUS... 15,738.000 . 279,508 314,746 0
449253 10 3 |IAAINC .. | 07/01/2019 | VARIOUS 1111172019 [ VARIOUS........covoirrinererierineeisniseiine | veviinns 3,030.000 | ...cco0eeern 95,371 | e 130,310 95,371 0
464287 65 5 |ISHARES RUSSELL 2000 INDEX FUND. |.. | 07/25/2019 | JEFFRIES & CO.......coecovvvnerierinierenns 08/30/2019 [ JEFFRIES & CO.....ccouvvrerirrirneernirserns | eevreens 1,200.000 | ............188,146 | ............ 179,170 | v 188,146 0
ISHARES RUSSELL MIDCAP INDEX
464287 49 9 |FUND .. | 07/25/2019 [ JEFFRIES & CO....ccecorvvvrrerrierreris 08/30/2019 [ JEFFRIES & CO......ocourvrrirrernerisirserns | cevieees 1,320.000 72,932 75,488 0
48253L 10 6 |KLX ENERGY SERVICS HOLDNGS INC.|.. | 11/04/2019 | VARIOUS 12/05/2019 | VARIOUS 8,200.000 45,925 95,527 0
589433 10 1 |MEREDITH CORP.. .. | 04/24/2019 | VARIOUS 05/28/2019 [ VARIOUS............oooiorrmrviinncrviisnsnriiinens | o 4,650.000 255,407 264,588 0
755111 50 7 |RAYTHEON CO . | 01/04/2019 | JEFFRIES & CO. 07/22/2019 | BARCLAYS CAPITAL INC.......ooevovrrrvarne | cevreens 1,100.000 ...198,425 ....167,994 0
SERVICEMASTER GLOBAL HOLDINGS
81761R 10 9 [INC . | 08/07/2019 | VARIOUS 10/22/2019 | RBC CAPITAL MARKETS.........ccovvvvmmerns | rvrvnn 3,240.000 | ........... 176,569 | ............ 158,183 | ..covvvvee 176,569 | ovouvvvevrerines [ ervrrrvernerienns | vevverneiinens | v [ | v | 0(18,386) | e (18,386) [ ..vvvvvevercerne [ ererereereens
SHENANDOAH
82312B 10 6 | TELECOMMUNICATIONS .. | 11/01/2019 | VARIOUS 11/05/2019 | STERNE, AGEE & LEACH INC......ccccooce. | vvvvrnve 2,285.000 . 91,741 73,498
86722A 10 3 | SUNCOKE ENERGY INC.......ccocoorsvurnrrinne .. | 07/26/2019 | VARIOUS 09/30/2019 | VARIOUS 23,450.000 | ............199,360 | ............ 139,790 | coovvrrneee 199,360
JONESTRADING INSTITUTIONAL
88870R 10 2 [TIVITY HEALTH INC....oovvvvvrvrrerriririiines .. | 04/12/2019 | SERVICES 05/10/2019 [ IVY SECURITES INC......coccorvvererrrinnne 380.000 7,482 7,666 | oo [ e | cevvneennninnens | eervrnenineninnennd0 | | v | e (184) | i, (RE7)) [T IR
893529 10 7 | TRANSCATINC...ccoovimieirinerierineinnens .. | 02/27/2019 | VARIOUS 07/30/2019 | VARIOUS......cccouvvrirrieeieiseeissieiis 4,903.000 | ............117,549 | .......... 123,265 | c.covvvenee 117,549 | oo [ | e | e | e | v | 005,716 | s 5,716 | oo | eeereerinnis




Statement as of December 31, 2019 of the Medical Mutual of Ohio

SCHEDULE D - PART 5§

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

1

2 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 19 20 21
12 13 14 15 16
Current Interest
Year's Total Foreign and Paid for
Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
(Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Total Gain | Received | Interest
Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on (Loss) on During and
CUSIP Identification Description Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal Disposal Year Dividends
89609W TRIBUNE PUBLISHING CO.... .. | 01/07/2019 | VARIOUS 06/20/2019 [ VARIOUS.........ovvvmrrierirrineiineiserieriene | evvreens 2,130.000 18,045 25,806
90915J 3 | UNIQUE FABRICATING INC.. ..| 03/21/2019 |BRILEY & COLLC.......cevvvrrrrrirncs 08/09/2019 | CANTOR FITZGERALD & CO....c.ocevvvvvrs | cornn 12,778.000 55,538
917047 2 |URBAN OUTFITTERS INC. .. | 09/09/2019 | VARIOUS 11/20/2019 [ VARIOUS........cooverinerieriesiseesssisenins | veeia 4,950.000 120,674 ....120,674
949090 4 |WELBILT INC.. .. | 07/11/2019 | VARIOUS 11/19/2019 ..9,350.000 ..137,058 137,058
98310W 8 | WYNDHAM WORLDWIDE COR! .. | 02/06/2019 [ IVY SECURITES INC.......ccovvvuerennee 09/27/2019 [ VARIOUS.......covrvmerierirrereeissinerienirene | ceveenes 2,890.000 128,485 ....128,485
22163N COTT CORP QUE.......cocisiinniiieniniirnnens 02/28/2019 | VARIOUS 06/20/2019 [ VARIOUS.....ccooiiinivnniiiniississiississisens | eeeees 12,715.000 | ..coovvnncne 193,622 | oo 172,108 | 100193622 | oo [ | |0 i | | 00n(21,514) ] L (21,514)
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBNCIY TrAOEA. .......vuuevuiiiieieieiiisiisiisiissiieisssiissisis aosissssssssssssssseenssssssss st esssss s enssssessessssssssssssansasssenses | eosssenes 5,146,990 | ......... 4,522,238 ...(595,056)
9799998. Total - Common Stocks............... 5,146,990 | ........ 4,522,238 ...(595,056)
9899999, Total - Preferred and Common Stocks 5,146,990 | ......... 4522238 | ... ...(595,056)
9999999. Total - Bonds, Preferred @and COMMON SOCKS. ..o et eetsseese s st ees ettt 10,011,990 | ......... 9,522,238 | ......... 9,996,063 | ....cccooennn (U 13,769 | ...... 29,696 |.......... (15,927) | .oovvvenee (V)] [ 0 ..(473,825) | ....170,143 | ..... 44,535
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

913

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
58458" 10 5 |MEDICAL HEALTH INSURING CORPORATION OF OHIO.......coomeresesesesresesreserssereseesereseeseesereseresece [ [95828......... | 34-1442712......| oo 8bi | I Y e 10,000000 | ..o 100.0
1199999. Total - Common Stocks - U.S. Property @ CASUAIY INSUE ..ottt ettt e etetsseseesesseeessessssesessesseaeseeseesessesaeseeseesesseseeseesesansessessessnsessessnss | £1etsesassessessesassassessesassesseesessesassessessesaesessessnsantessessssssassessnsanes (U] [ 89,762,186 | ..o 0 XXX XXX
Common Stocks - U.S. Life Insurer
21058# 10 3 ‘MED MUTUAL LIFE INSURANCE COMPANY ...t ttitestststmssess sttt | ............ |62375 .......... |21-0706531 ...... | ............................... 8bi | NO | o | o 34,673,016 | ..o | e 16,000.000 | ...vovviereriirininninns 100.0
1299999, Total - COMMON SEOCKS = U.S. LI INSUIET. ... ieeeitstisstisse ettt sttt s8££ 8488 £ 488414848 eLE £ 408484 E 8R4 eEE L8188 eeE 8ok e oLk eLE oL 8oL oL 8L LE oL 8RRt (] I 34,673,016 | oo 0 XXX XXX
Common Stocks - U.S. Health Entity
R IR e e [ [96280......... | 31-1119867..... | oocecsssrsrsce 8bi | P 16,594,075 | ovosrescsrsssssssssss | s 1,000.000 [..vocersrrsee 100.0
1399999. Total - Common Stocks - U.S. HEalth ENiY........ieiiiiiiiiiieiisisieiissssssni s (L PN 16,594,075 XXX XXX
1899999. Total - Common Stocks.. 0 141,029,277 XXX XXX
1999999. Total - Preferred and Common Stock. 0 ...141,029,277 XXX XXX

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....1,642,597,822.

2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
CIVISTA BANK SANDUSKY, OHIO.......comrriirmerrismssrissiessesssessssssessssssesssssssesssssnns | aesvesnns | evvennes 1.88 17,711 1,025,700 | XXX
CORTLAND BANK! CORTLAND, OHIO........crmriirerrismssreesiesresseessssssesssssssesssssssesessssns. | aeeseenes | eeveenes 1.10 25,206 2,305,147 | XXX
FARMERS & MERCHANTS BANK ARCHBOLD, OHIO........ooverreieiireereniesseessesesessssssesessessssssssessensses | seesssns 2.00 8,430 2,380 510,923 | XXX
FIFTH THIRD BANK. CINCINNATI, OHIO . 4,134,820 | XXX
FIRST FEDERAL BANK DEFIANCE, OHIO IS [ 2.21 10,631 518,977 | XXX
HUNTINGTON BANK. CLEVELAND, OHIO. B . 1.81 472,456 78,977,230 | XXX
PNC BANK CLEVELAND, OHIO. 4,633,757 | XXX
THIRD FEDERAL SAVINGS & LOAN CLEVELAND, OHIO.......courimmrrimmreereersesesssesssessssessssesssessssessssessssnns | veeeens 2.23 236,024 10,236,024 | XXX
WATERFORD BANK TOLEDO, OHIO.....urvveemmrrierirresseeessssseessssssesssesssessssssssssssssssssssses | esenes | sernnes 1.75 9,241 8,291 647,914 | XXX
0199999. Total - Open Depositorie XXX | XXX 779,699 10,671 | oo 102,990,492 | XXX
0399999. Total Cash on Deposit XXX | XXX 779,699 10,671 ....102,990,492 | XXX
0599999. Total Cash XXX | XXX 779,699 10,671 ...102,990,492 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 136,191,691 | 4. April 110,633,918 |7. July 215,439,071 | 10. October. 116,082,262

2. February 124,661,316 | 5. May. 112,505,141 | 8. August 204,032,664 | 11. November. 150,526,742

3. March 119,608,026 | 6. June. 137,085,140 | 9. September. 148,457,687 | 12. December. 102,990,492

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1
cusip

2
Description

3 4
Code Date Acquired

5

Rate of Interest

6
Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9

Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

60934N 10 4 |FEDERATED GOVERNMENTOBLIGATIONS FUND INSTITUTIONAL SHARES..........ccccoovumviinnnns

1.500

..258,116,136

3,385,917

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

..258,116,136

.3,385,917

8899999. Total - Cash Equivalents

..258,116,136
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 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...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
B PR €Yo o - OO GA|.. 35,696 35,715
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
30.  New Hampshire.
31, New Jersey....
32.
33.
34. 203,978 204,086
35.  North Dakota.
36.  Ohio... 509,945 510,215
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina.............ccceevveeereees SC|.. 137,685 137,758
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
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 509,945 510,215 377,359 377,559
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E29
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