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Annual Statement for the year 2019 ofthe N@tional Interstate Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13

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

U.S. GOVEIMMENLS......ourvriiriiriereiesieeieste it
All Other GOVEMMENS........c..cvveierieeeeineisenesese e esessees
U.S. States, Territories and Possessions, etc., Guaranteed.............
U.S. Political Subdivisions of States, Territories and

Possessions, GUAranteed............cc.cueveueeeveerevseeeseeiereeee e enes
U.S. Special Revenue and Special Assessment Obligations,

etc., NON-Guaranteed...........coeueveueereereeeceeeee e
Industrial and MiSCEIIANEOUS............c.ovurverrereerrirereeneereeeeeeeseireieenns
1.07 Hybrid SECUMHES......cou ettt
1.08 Parent, Subsidiaries and Affiliates...........ccoereurrnenrirreencnereeieene
1.09 SVO Identified FUNAS.........cooverrieiriieiseeeei
1.10 Unaffiliated Bank LOANS..........coouviuniuneirininineieeeseiseiseie e
1.11 Total Long-Term Bonds.........c.cccvueireiivniiereieieieiessssessessies e

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

2.01 Industrial and Misc. (Unaffiliated).............ccererermrnrrerrerieresseiseiennns
2.02 Parent, Subsidiaries and Affiliates...........cccrernrrrnernrrneinnieneinniinens
2.03 Total Preferred StOCK........uviieeeieeeneneneneeseseeseenees

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

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated)
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccoerrvenee.
3.04 Parent, Subsidiaries and Affiliates Other..........cccoevrrenrrrerninineinnns
3.05 MUtUI FUNGS....c.ociuieieceeieiecscse et
3.06 Unit INVESIMENt TIUSES........vvucereiceneireieeeecirceeeeeseeeese e
3.07 CloSed-ENd FUNMS........ccvivieiiniinieieieeiseiseiseieise s
3.08 Total COMMON STOCKS. ......cuuevrrieiereereeiineiseiee et

1.05

1.06

Mortgage Loans Schedule B):

4,01 Farm MOMQageS. ......covueireiiiriieieiiissieseissieie e ssessssenees
4,02 Residential Mortgages....
4.03 Commercial MOrgages.......c.ccevueueieriesrieeiesssse s ssesseens
4.04 Mezzanine Real Estate LOans...........ccccvvvricrniincrcreeninenseenies
4.05 Total Mortgage Loans..........ccccevicveiniceeeeees e

Real Estate (Schedule A):

5.01 Properties Occupied by COMPANY........cccovvererrerrreerneenseeessssseseeeeenes
5.02 Properties Held for Production of Income...
5.03 Properties Held for Sale..........ocririnrnrinincneineeeseeseeseessseeseseeees
5.04 Total Real EState......ccvvvrereerrerereieeeeireeeeisese e
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1)........ccoevieieieiiieeseeece e
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccocuveevvevieniercirinennns
6.03 Short-Term Investments (Schedule DA).....
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............

CONrACE LOBNS. .....ouvvuriuriariaieiiseisesesse sttt ettt ettt
Derivatives (SChedule DB).........c.cocuerereneeeieiesssiseseesesisesessessssssssesenes
Other Invested Assets (Schedule BA).........c.coceieineneeiesneseisiesnninns

. Receivables for SECUMHES. ... ssessessessens
. Securities Lending (Schedule DL, Part 1)........cccveveveeveeereeeceseeeeinns
. Other Invested Assets (Page 2, Line 1)

. Total INVESEd ASSELS.........c.ooveveercreeeeeeeeee e

................. 0.6

.............. 6,113,063

.......... 254,427,995
.......... 495,866,016
................. 121,205

................. 0.6

............ 18,134,396
.............. 1,049,440

.............. 2,628,844 | ..ooos02
.............. 6,113,063 | oo 0.6
.......... 254,427,995 | ..o 234
.......... 495,866,016 | .............45.0
................. 121,205 | oo 0.0
................................................ 0.0
................................................ 0.0
................................................ 0.0
.......... 765,628,924 | ... 894
............ 12,625,099 | oo 11
................................................ 0.0
............ 12,625,099 | oo 11
............ 18,134,396 | oo 1.6
.............. 1,049,440 | cororn 0.1
................................................ 0.0
.......... 200,213,144 | ..o 182
................................................ 0.0
................................................ 0.0
................................................ 0.0
.......... 219,396,980 | .............19.9

............ 22474170 | ...............2.0
............ 29,904,124 | ............2.7

............ 22,474,170
............ 29,904,124

............ 52,378,294
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Annual Statement for the year 2019 ofthe N@tional Interstate Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s 39,972,682
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........c.ccuvueiiiiueieicec et 269,856 269,856
3. Current year change in encumbrances:

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 1. ..ottt sttt saes 1,235,764

8.2 Totals, Part 3, COIUMN 9.t bbbt 1,235,764
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st 39,006,774
10.  Deduct total NONAAMITIEA @MOUNTS...........cc.iiiiiii bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10)...........cuurrurmmreiriiiiseeiresseessesssessssesssessssessesssssesss st sss st esesesenes 39,006,774

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

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

52 Totals, Part 3, COIUMN 8. NNE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18.......c.cccovvvrrrrrnrncrrrn. . N N IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb a bbbt bbbt bbb saes
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........c.cuiuiiiiiiicei et
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:

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

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

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEE 31 Of PHOT YBAI..........ccccevicieies ettt ettt bbbt s bbbt bbb s e ae b n sttt n e baen 18,909,278

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 143,764 143,764

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s
3.2 Totals, Part 3, COIUMN 12.......cuiiiieiiecteeee ettt ettt a ettt bttt st b a ettt ae bbbt s s st b s st et s e st enantetessnaas 0

ACCTUAL OF QISCOUNL. ......ovuivitietctet ettt ettt bbb s s s s 4288 b 4S4R8 E A4 b e s bbb ke s s b bbb st n bbb en

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...ttt ettt b s st s st s bt s bt en s san b s e ssesees (2,896,363)

5.2 Totals, Part 3, COIUMN O.......cuimiriiiiiiieieeiresie ettt (281,816) (3,178,179)
Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19........ciiiieiiiieieiesise sttt st E bbbt 5,519,511
Deduct amounts received on disposals, Part 3, COIUMN 16...........coiuiieiciireie ettt bbb a bbb a s a st ss st en s senens 7,645,620
Deduct amortization of Premium @Nd AEPIECIAtION. ..........urueriierrerieiierisireesse e ss e see s st s s es st ess s s st s et a8 s b s s sen s s srs s

Total foreign exchange change in book/adjusted carrying value:

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

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

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

10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........cccceerermiriiirireissiieise ettt bbbt 13,748,754
Deduct total NONAAMILEA AMOUNLS............ciiiiiiii bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiuriuiieieiiieieisississsess sttt sttt s bbbttt tns 13,748,754

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT VBN ... seesessisesssss st essessssssssssse st st ss st s s st s s ss s s s s s s bses s s st s s s st nsnns 941,178,650
Cost of bonds and stocks acquired, Part 3, Column 7.... 187,115,292
Accrual of discount....... 1,118,695
Unrealized valuation increase (decrease):
41 PAMET, COIUMN 121ttt ees s8££t 124,028
4.2 Part 2, Section 1, Column 15. 999,655
4.3  Part2, Section 2, Column 13. 29,175,820
44  Part4, Column 11...... 393,325 30,692,828
Total gain (10ss) 0n diSPOSalS, Part 4, COIUMN 19..........cuiiiiieiieie ettt bbb st s bbbt bbbt et 2,942,349
Deduct consideration for bonds and stocks disposed of, Part 4, Column 7... 161,537,421
Deduct amortization of premium...... 2,431,577
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 Partd, COIUMN 15, ...t b bbb bbb a bbb st bbb bbb ns 0
Deduct current year's other-than-temporary impairment recognized:
9.1 P 1, COIUMN T4ttt 513,560
9.2 Part 2, SECHON 1, COIUMN 17 .....cuuviriiieeesisieceses st
9.3 Part2, SECHON 2, COIUMN T4.......ouivimiuiceiriesieceies sttt 1,007,887
9.4 Pt 4, COIUMN 13.....oooeiiesieritseesseeessse st stk 124 1,521,571
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........c.ccvevvereieiieeiicieieseee s 93,757
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)........ccocvuurermieiiiiiieissesises sttt s st 997,651,004
Deduct total NONAAMIIEA GMOUNIS............ovwurrrerreisieseeeseesseess s eess s ss st s s RS8R E SRR 1,741,850
Statement value at end of current Period (LINE 11 MINUS LINE 12)......cveicveieeicrieesieeisiese et teses sttt s st s e b s s s ss s s st s st es s b s s saesnsensessnsanee 995,909,154
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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.......ccovvvvvnecre | veveereneereireennens 6,471,802 | .ooovvrerieenne 6,470,138 | oo 6,514,982 | ..o 6,418,278
Governments (Including all obligations 2. CANAGA. ...t | e | et enenes | sresest ettt tentens | sreseses ettt bnee
guaranteed by governments) 3. OthEr COUNMMMES. ..eurererierreares | eenmrenessesmssrsssessssssssnsssssseins | assssssssssssesssssssssesssnssnsssssesss | sessssessanssssssssessesssnssssessansans | sossossssssssessesssnssssssssassssssnses
4. TOtalS.....oeveeereenrererissrinnniees | i) 6,471,802 | ..oovvrrnrirniriinnn 6,470,138 | .ooovvrrrrirneriinnn 6,514,982 | ..o 6,418,278
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...cociieeiieeeiieiiieies | e 2628844 | .......ccocver. 2,797,196 | oo 2,662,942 | ..o 2,600,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS. ..o | e 6,113,063 | ..o 6,307,643 | ..o 6,255,476 | ...ooevvrne 5,970,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. ..254,427,995 ..259,973,225 ..262,622,566 ..247,844,131
Industrial and Miscellaneous, 8. ..395,292,951 ..404,618,747 ..396,477,003 .402,309,029
SVO Identified Funds, Unaffiliated Bank Loans 9. €anada......coceeervneeerieeis | e 6,224,414 | oo 6,501,554 | .oooovvrierrirrin 6,190,757 | covooevererrircrinn 6,265,612
and Hybrid Securities (Unaffiliated) 10. Other Countries.......cccooevrinee | coerernienirnninnnes 94,469,855 | .o 95,323,726 | .ovovrrrieines 94,722,406 | oo 96,711,102
11, TotalS. i | e 495,987,220 | ...oooovririinnnns 506,444,027 | ....ccoooorireen 497,390,166 | ...oovoverereenes 505,285,743
Parent, Subsidiaries and Affiliates 12, TOAIS.....cvieieiiieieicteieteeieii | erieseiesies s sssssssiesssies | eeressessssssssessesssssssesssssssesins | evossssssssssssssssessessssessessssansess | sressesosssssesssssssessessssessessssanes
13. Total BONdS....couusersemmsmmssssnns | covervreniiennes 765,628,924 | .....ccoocveviinnns 781,992,230 | ..cooovirreriinnns 775,446,132 | .oooovvincrinnns 768,118,151
PREFERRED STOCKS 14. United States........ovvveveervcens | covvereerirnerenenns 12,625,099 | ..oooovvveciis 13,144,008 | ....oovvvvvrreinnes 12,159,437
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA........cvevercieeeieieieiees | errese e sstesie s | eevsssssssses et esses s sestes e sstenaes | srtessesssestes st es et serees
16. Other COUNMMES........ooriiiiinis | o | oo ssessesssessnessnes | conesssessssssssssessssse s
17, TotalS...ov oo | e 12,625,099 | oo 13,144,008 | ..o 12,159,437
Parent, Subsidiaries and Affiliates 18, TORAIS....vooveieciiiiiisnisins | o | oo | seressnesse s
19. Total Preferred Stocks.....co. | covercrinenenen. 12,625,099 | ..o 13,144,008 | .....cooovernnnnes 12,159,437
COMMON STOCKS 20. United States.........coevrmevevenns [ worvevrrrmerireniinns 17,633,191 | oo 17,633,191 | oo 13,430,813
Industrial and Miscellaneous (Unaffiliated) 21, Canada......ccccceveeerviereriein | e 66,615 | covovvereieieiie 66,615 | covoveereeeieie 51,992
22. Other CoUNtries. . ...overrerrenres | crrreereessessesenees 1,484,030 | oo 1,484,030 | ..o 1,302,872
23, TOtalS....oocreecreerreserinssrensniees | corvenienrenssii 19,183,836 | ..oovvrrerirrines 19,183,836 | ..oovvrrererrennes 14,785,677
Parent, Subsidiaries and Affiliates 24, TotalS.....cccooriieereicesiiieisiiees | ceeersssieieninaas 200,213,144 | ....coocvevee. 200,213,144 | ....coocuereee. 165,020,853
25, Total Common Stocks....ccuw: | wovcreniieecnenn: 219,396,980 | ..cooovrreririennns 219,396,980 | ..coovrrrririennns 179,806,531
26. Total StOCKS.....ccemeremsmrenerenss | covvvriiniiinnnenns 232,022,079 | oo 232,540,988 | .....cooinirinnnns 191,965,968
27. Total Bonds and Stocks...... | ..c.ccccoceeerenn. 997,651,004 | ..o 1,014,633,218 | oooovvrirns 967,412,099
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SCHEDULE D - PART 1A - SECTION 1

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

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

U.S. Governments
......................... 0.8
......................... 0.0

......................... 11 ]..6,471,802
......................... 0.0

GoIs

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

XXX
XXX
XXX
. XXX..
XXX
XXX
XXX

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1
5.2
5.3
5.4
5.6 0 575,000
........... 270,374,233

32,128,681 8 | 265,287,992 | ... 2 | 250,422,473 | .ooovvine 550,328
. 4511241 |06 [ 3,455,194 | ..o
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

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

B.1 NAIC Tttt ssensnns | snsensnsses 48,831,944 | ........... 249,914,024 | ............. 79,093,567 |....ccovenee 15,725,850 |............. 10,094,471 | oooee. XKX e [ e 403,659,856 | ...oveeverrierennennD27 |00 352,308,202 | oo 48 | 96,395,486 | ........... 307,264,370
............. 11,914,097 |.............55,157,166 |.............16,383,459 .....1,374,949 1,215,414 veee | reerenenn...86,045,085 cereeeennnD 1,974,399 | ............34,070,686

............... 1,414,589 |.............2,344,731 |...............1,326,282 ceee | wereereennnnn5,085,602 cereeennn 4,849,899 | ..............235,703

................. 268,326 | ..o [ e | sersssesie e | et enenes v | e 268,326 268,326

................. 346,300 | covoorrrreen 164,119 | 0000296,720 | 3 | e 4 | 807,146 ceeerenennenn 454,723 352,424

90IS

9.7 Totals

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
104 NAIC4
10.5 NAIC5
10.6 NAIC 6

10.7
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Annual Statement for the year 2019 ofthe National Interstate Insurance Company

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

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
84,026,271 | ........... 366,772,492 | ........... 179,475,481 | ... 22,477,643 LAT094479 |0 | 669,846,366 | .....coovvvrereeee87.5 [ XXX | et XXX | e 362,031,668 |........... 307,814,698
o 15,369,292 | .. ...55,157,166 |.... 16,504,663 |.. 1,374,949 |. 1,215,414 ....89,621,484 e .34,070,686
.......... 1,414,589 cevneneennnn 1,326,282 rereeenenn 4,849,899 | ...............235,703

............. 268,326
..346,300

268,326

TOtAIS. oo sensnsenssssensenes. | seneennnen 101,424,778 | ... 424,438,508 |...........197,603,146 |............. 23,852,595 |............. 18,309,897
11.8 Line 11.7858 % 0f COl. 7...ovvveieiereiesierecessesesssseniens | svessssienisssienea 1902 | veisrisnieieinennnsdD4 | viiiiiiiiiiinnnnn20.8 | v, I 24
12. Total Bonds Prior Year
............. 40,254,716 |.............12,648,402 ceeennnnn 256,624,275

631,241

..... 35,324,289

142,921 )
575,000 | .ooveivrriiierieeiereens | evererieieenieesienienenns | everieriereerenienisreniennad | eeverieiieeeienisnieenieniens | eeeriee e XK [ ereriee e XX | ()i 575,000 | cooovevvieieienn01 | e 575,000
169,315,678 .399,835,405 | .... . ...40,254,716 .732,796,632 440,337,522 | ....
12.8 Line 12.7a58 % 0f COl. O....cc.cvveevrreiercrcesiseeeceieensnenennes | cvevenrenenisnenieninn 3.9 | i LS ey . ] [P 5.5 | i 1.8 | 0.0 [ XXX e e e XK e | e 100.0 [ .ovevere e e XKX s | v 60.1
13. Total Publicly Traded Bonds
131 NAIC Tttt sse s | srvessesinaa 42,467,779 | ........... 184,426,025 |........... 116,364,814 |............. 10,316,629 |...............8,456,421 | ..oovvvireerieereies | 2000000 362,031,668 | oo 473 | 376,849,594
............. 10,171,422 |.............33,433,696 |.............11,945,680 reveereennnn 57,557,239
...1,366,650 |............... 2,156,967 |.....coo.ne. 1,326,282 | ...oveeveeeeveiieeriens [ evvvieiesneeiesesseienes | eeeseesieenesissesenisnes | ovverenennnnnnd,849,899 | o086 | 5,355,689
................. 575,000
. 440,337,522
13.8 Line 13.7858 % Of COL. 7...ovovieicreeiecee e | coevieveisssesienienns 12,9 | e 521 | o 30.7 [ o 24 | e 2.0 | o000 | 0 100.0 | XXX [ XX K
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11......cccevcreivriniee | covrrvsninnenrsinnennns [ T 28.8 | v 16.9 [ oo, 1.3 | s 1 | 0.0 | 582 | e XX [ e XX
14, Total Privately Placed Bonds
141 NAIC 1o ssssssssssessssssssssessesssnns | ereenennen 41,658,492 | ..., 182,346,467 |............. 63,110,666 |............. 12,161,014 | .o LRI NALY: RN IO 307,814,698 307,814,698
...4,558,983 |.. 1,374,949 |. 215414 | e | e ....34,070,686 .34,070,686

..296,720

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

............. 67,966,369
...19.8
..... 8.9

............. 13,535,966
s 3.9
......................... 1.8

............... 9,853,476
..... 2.9

Includes $.....339,686,107 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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 $.....460,846 current year of bonds with 5GI designations, $.....510,548 prior year of bonds with 5GI designations and $

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

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §......... 0;

NAIC 2§.......... 0;

NAIC3S........

0;

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

NAIC5$

0;

NAIC6S.......... 0.

0 current year, $.....575,000 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
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SCHEDULE D - PART 1A - SECTION 2

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

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

. U.S. Governments
1.01 1SSUET OblIGAtIONS........cvovvveeireiriieiceieiee et snes | creresnienns 1,050,985 |.............. 2,788,733 | .ooveieeieireiererieiies | everssieissssssssnenenns | eersssenesessssesesennnes | avesenns )..0 CRNRRNIN IOV 3,839,718
1.02 Residential Mortgage-Backed Securities.. . ...495,537 , . . ...2,632,084
1.03 Commercial Mortgage-Backed Securities..... -

Other Loan-Backed and Structured Securities..

...... 0.5 3,839,718

..2,632,084 |...

. All Other Governments
2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities.. . i e [ [ | e ———
2.03 Commercial Mortgage-Backed Securities..... i e | | e | s
Other Loan-Backed and Structured Securities..

{01 0 [0 |0 | XXX |0 000 | 0 | 0.0 | 0

U.S. States, Territories and Possessions, Guaranteed

3.01 1SSUET OblIGAtoNS.......ccvuerrriicireieieieierieeieirerieesseieseesneseesessensesens | sneeseesenessnensensesnnns | eevennenenns 1,609,265 | iiviiiiiiines 959,579 | oo | verernennsinenenenneines | cvveenene XK K v e 2,628,844 | ...oovviivinenn0.3 | 2,717,793
3.02 Residential Mortgage-Backed Securities.............courueunreriirereiniinennas ]
3.03 Commercial Mortgage-Backed Securities..... 0

3.04 Other Loan-Backed and Structured Securities.. . e e | .0 ..
3,05 TOtAIS. .. veereceetee et w0 [ 1,669,265 | 959,579 | civivnrneininneneend0 [0 [ XXX [ 2,628,844 | .03 | 2,717,793

80IS

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

4,01 1SSUET OblIGAtoNS.......vvvererrereiirerieisesiesissiseeessssses st ssssssesssnsssssnnsas | ressessnenns 1,371,605 |..............3,349,462 | .............. 1,391,995 | .o [ eerereeeeseeeeeieenens | e XXX s e 6,113,063 | ..ooovovrevvieenenn0.8 | o 5,127,511
4.02 Residential Mortgage-Backed SECULIES...........cccoiivrriirniiiniceiiies | errrssieieinieisisseieennns | eesereeeesieessesseseenenens ...0
4.03 Commercial Mortgage-Backed Securities..... e 0
4.04 Other Loan-Backed and Structured Securities.. B [ b e | . ...0 .
4.05 TOtAIS.....ovuereeeiesreieissietessisse st sen sttt sntenenssnsnsensenes | erseeseaneas 1,371,605 |..............3,349,462 | .............. 1,391,995 | o0 i | e XKX i [ 6,113,063 | ..o 0.8 [ ...5,127,511

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.01 ISSUET OBlGAtIONS.........c.cvivieciiiiieiciseiese e | sereseiaees 16,837,605 |............ 52,659,582 |.............. TAT8 M2 | i 1,242.587 | e | eeeeeee XX [ v, 2 107,776,746 Y A8 I 77,667,557 |..cooevvvnnee. 550,328
5.02 Residential Mortgage-Backed SECUNtES...........covvrrrvrrrrirernirinreennns | cerverenns 12,336,617 |...coocee. 38,595,224 | ............ 15,584,271 13,189,396 |...coovreer 170,881 | e XXX [ 00000009,876,389 | 91 | 64,425,581 8 s 69,876,389 | ....cvvvvrrerrrrieiene
5.03 Commercial Mortgage-Backed Securities..... rerrreeeeeenen 288,012 | 103,339 | . ..574,703 | ... A e 351,351
5.04 Other Loan-Backed and Structured Securities.. . \ .. 14,472,420 |.. . ...97,597,203 105,982,370 | .oovvveerrereicinns
5.05 TOMAIS......ouiveiiieieiiiteitet ettt /583,875 |..........107,780,174 | ............ 97,534,802 254,427,995 | ...oovvieeee33.2 270,374,233 253,877,667 |................. 550,328
. Industrial and Miscellaneous (unaffiliated)
6.01 ISSUET OBlGAtIONS.........c..cveieieciieiieiciceee ettt | sereseraens 15,704,768 | .......... 123,458,458 |............ 23,696,393 | ....ooiiiriieieieieieis | e (V18 I D00 S U 162,859,620 | ....ccoovereereennn21.3 | 178,244,310 | coovvvvre 243 |.......... 122,884,148 | ............ 39,975,472
6.02 Residential Mortgage-Backed SECUNtIES. ..........covrereveeriereereirrinieireins | eveereiniens 7,498,616 |............ 18,529,195 |............ 12,925,997 ....3,888,660 |.............. 2,929,412 | .......... 9..0 CHNNIN IS 45771,880 | .ooveevvieieernenn8.0 [ e 27,832,999 | ..oovvririinns 38 | 20,206,763 | ............ 25,565,118
6.03 Commercial Mortgage-Backed SECUMES............c.evevriveieivcieeieieicisi | e 540,104 |.............. 6,297,421 |.....co....... 2,783,758 | .eviveveieieieiiereeiens | e seisnies | cevieias XXX oo e 9,601,284 | ...cocvieiieennn 1.3 | 6,619,023 | ..o 0.9 | 1,684,776 |.............. 7,916,508
6.04 Other Loan-Backed and Structured Securities.. v 159,294,965 | .. 57,713,879 |.. 13,212,142 |. . R ...277,633,232 . 233,725,188 v 208,734,412
6.05 TOtAlS........coivieiiiiiieiei et sssesssenssssssenensnnes | aveenenrenne D2 T 19,207 | eiviiinas 307,580,040 |........... 97,100,028 |............ 17,100,802 ,309,889 | .o XXX e e 495,866,016 | .....................04.8 | .......... 446421521 | ......................60.9 | ..........153,674,507 | .......... 342,191,509

. Hybrid Securities
7.01 1SSUET OBIGALIONS.......vvevviecieiiicieisieieeieie st sess s | sesessssessssssessssnsesessnss | essesesesssssssssnsesesssnss | sresessnsesnsnnns 121,205
7.02 Residential Mortgage-Backed Securities..
7.03 Commercial Mortgage-Backed Securities
7.04 Other Loan-Backed and Structured Securities.

........................................ 121,205

7.05 Totals

. Parent, Subsidiaries and Affiliates
8.01 IsSUEr ODlIGAtioNS.........c..cuevreeeeiiieieseeese et
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 - ISSUE............ccoceuererreeeirieieienicieisseeseieessieens
8.06 Affiliated Bank Loans - Acquired..

8.07 TOtAlS......coiiieeiiicicieiicieiei ettt nnens




Annual Statement for the year 2019 ofthe National Interstate Insurance Company

SCHEDULE D - PART 1A - SECTION 2 (continued)

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........ccccccovvvveviveninns | e D00, O ) 0.9 NN ) .9 GRS ) 0.9 SN XXX ooeivvievies | cerreienenessssesennies | oo (01 (V01 TN
9.02 Bond Mutual Funds Identified by the SVO..........ccovevevinenerrcnins | o R0.0, S I 0.0 ST 0.0 ST .0 S XXXrvrrrrarins [ eormenmesniensssssesnssnens | conerensssensssnssnesnenas {01 0.0 |t
.......... XXX [ ernereee XK e XX | v e XXX s | e XK [0 [ 0.0 |0

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
10.02 Unaffiliated Bank Loans - Acquired...
10.03 Totals

1. Total Bonds Current Year
11.01 Issuer OblGations...........cevivereicurieieieisieeseiese e | seeneenen 34,964,963 1 ...........183,925,500 | ............33,647,284 | .......... 1,242,587 | coovorrereriecnn 0. 9,9.9. G IR 253,780,334 | ..o 331
11.02 Residential Mortgage-Backed Securities.............ccccovvvvveivireeneisisnreiens | veeenen.... 20,478,288 | .............58,395,253 | ............29,005,805 |..............7,300,713 | .............. 3,100,294 | ... XXX | e 118,280,353 | .cvovevereereiiane
11.03 Commercial Mortgage-Backed Securities.
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds...........cccooeverrivennnn.
11.06 Affiliated Bank Loans.....
11.07 Unaffiliated Bank Loans.

.......... 213,254,534
............ 92,715,235

60IS

11.08 Totals.......cccovvererrerrrnes . .18,309,897
11.09 Line 11.08 a5 @ % Of COL 7. . . . I 24
12. Total Bonds Prior Year
12.01 1SSUET ODlGALIONS..........ovoevecieieeiicicieeetee st senes | sreessesens 24,866,734 244,034,857

178,239,747 |............ 89,329,442 | ............. 3,440,086 | .............. 2,631,249 | oo XKX e e XK e XK [ 298,507,257
.2 . . .

12.02 Residential Mortgage-Backed Securities... .20,788,962 |. ...48,052,567 | ... 22,495,424 |. 234,126 | . .95,773,258 92,894,617 |..
12.03 Commercial Mortgage-Backed Securities. ....11,561 1,786,089 |, e —— . ...1,193,726 ...2,282,590 |..
12.04 Other Loan-Backed and Structured Securities.. .23,648,421 .96,500,235 |. ...32,612,451 ...331,322,391 ..101,125,458 |.
12.05 SVO Identified Funds. XXX...

12.06 Affiliated Bank Loans..... .

12.07 Unaffiliated Bank LOANS...........cceriiirieiieriieieieeeieeissie e | enssreeessssessnsssesessnnees b SRS [OOSR rvrennreennnnsnsneens | eeerernn XK e e e XXX | XXX | eveieiecsisisieieeeend0 | 0.0 [
12.08 Totals............. . . ..40,254,716 | ... . . XXX . v 440,337,522 |
12.09 Line 12.08 as a % of Cal. 9........... . 6] T | 55 | i 18 .. RO ST, 0. 0, RN IR, 0.0, S [T KOJ PN, 0.0, o [P

13 Total Publicly Traded Bonds

13.01 Issuer Oblgations............cccccvvvvevercvrirereiesieeseissiesessesese s e | serenenen 30,558,280 | .......... 150,648,677 |............ 30,804,990 |.............. 1,242,587 | .ooooeveeveeriniennien | eereeeee XXX e | e 213,254,534 | e 279 | 244,034,857 213,254,534
13.02 Residential Mortgage-Backed Securities... R 20,157,709 |. 4,960,264 | ... .92,715,235 .92,894,617 92,715,235 | ..
13.03 Commercial Mortgage-Backed Securities..... A,718,598 | e —————— ...2,036,127 ...2,282,590 ...2,036,127 | ..
13.04 Other Loan-Backed and Structured Securities.. ...18,753,810 |... 4113778 |... ...114,881,191 ...101,125,458 ...114,881,191

XXX...

............ 54,352,150 |..........220,125,11 | ..........129,636,777 | ...........10,316,629 |..............8,456,42
L2129 A T w2 | 20

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

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed SeCUNties. .........covvvreveeririireriiseineineens
14.03 Commercial Mortgage-Backed Securities.
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans
14.07 Unaffiliated Bank Loans. . e | e |
14.08 TOAIS.....eueececeeeree ettt ntnen | seeennnnns 47,072,628 | .......... 204,313,397 | ............ 67,966,369 |............ 13,535,966 | ....cccvnvne 9,853,476
14.09 Line 14.08 as @ % Of COL 7....oovvvverririeiereeieseseeneesseneseesssenens | versesnrensennnrene 13 | vvviieiieieinnnenen 396 | i 19.8 | s 39 | 2.9
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11.........ccccceevvrveceereces | covvrveinieieieeneed0 1 |67 | iviiiiiiiieennn8.9 | i 18 | i 1.3

............ 40,525,800 . A XXX | e, 40,525,800
............ 25,565,118 . A XXX | e0ee..25,565,118




Annual Statement for the year 2019 ofthe N@tional Interstate Insurance Company

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

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

Cash Equivalents

SLIS

To1tal Boids Money MarkefMutuaI Funds Oth:r (a)

1. Book/adjusted carrying value, DECEMDET 31 O PRI YBAI.........cvurureueiiierrieiie ettt ss st se et essssssesss | sesseesessessanssessessessassseesstessesestensansnnen 31,878,218 | oottt ettt | eesess ettt 31,878,218 | oo s
2. Cost of Cash EQUIVAIENTS BCQUITEA...........cvcvivieiee ettt bbb a et b bbb s s s tessess | ebsesstessesssss b s bbb s s bbb es bt nae 240,502,710 [ covoveeereeeeeeteee ettt es et aen st | steresieies ettt ettt tns 240,502,710 [ ..ooevieereieeceseece et
3. ACCTUAD OF GISCOUNL. ...t bbbt | bbb bbb 0 [ ettt | bbb bR bbbttt | Seeb bbb
4. Unrealized valuation INCIEASE (AECTEASE)........v.urvrrrrerrurrirreeesresesseseeesessessseesessessessssesessessasssessessassssssessassanssessessesssssessassansss | soessssssssessassssssessessassssssessasssssessessassssssesssssnsnnsss 0 | ettt nae | ebaebiebea st ettt bbb s e b b s s e s st se et e bans | Shesbenaebae s et b bbbt bbb bbb ettt
5. Total gain (I0SS) ON QISPOSAIS. ... vvurerrereirersiereiseesseeeeseisesssseesseesssessseesestess e s st ess s ssess st ssesssessess e s sessens st e ssessanssnssnssas | £oestossssssessasssssessessasssesessensasssessessasssnssessanssnssnses 0 | ettt bbbt nae | ebaesaebea st bbbttt bbb s e b b s s e s st n st e bans | Shesbesaesee s s bbbt bbb bbb ettt
6. Deduct consideration reCeived 0N ISPOSAIS............c.ccuiuiueieiiiieiieie ittt bbb ssasnes | evsesessessesesses bbbt et s e bbb s st nae 242,876,802 | ..ottt senniens | eeiese st aes 242 476,802 [ ...t
7. Deduct amOrtization Of PIrEMIUM...........c.. vttt a sttt s et en s essenssessessens | 228essansssssessassnsessens e s st es s e s sses st s s srent st nsres 0 | ettt ettt nae | Seetetesseaet e et et e st et e et b s s R et s e sttt e b s se s et et seaebenses | 41ehetsietetes et es s et et s Rt s e Rt n sttt st st et s s s s e
8. Total foreign exchange change in book/adjuSted CAMTYING VAIUE.............cureieiererriierireieieeinsi s sisseseesssseessssesssssssssesssssnes | coestesssssessassssssessessessessessessssssessessssssssesssssnsnnses 0 | ettt ettt nae | Seetesessete e e et et s st et s e s b s s R e s e e st s te b s se s et et seaebenses | Siehebsietetes et et s et et s Rt s Re b st st sttt s s s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........uuruiuierireiriirrinieeirees st sea e ssesees | eeeessssssessessesse s e sessns e ses st es et ensen s et snnsnssesed 0 | ettt ettt ettt ettt s st ettt snsetenenserenense | sesetesessesesassetesassetes et seseseasetetesesesesetesensesesessenesenses | 4iesesisietesessetetsntetesset et et et b sttt et et s bt en et et nene
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)..........coerrurrimrnrirrrninrinsseieinsinssssnsinns | oveeesessessssssesssssssssssssssessssssssessassssssns 20,904,124 | ..ot 0

11. Deduct total NONAAMILEA BMOUNS..........cuuiuriiriicieierreseee et | fsent st 0 ittt | fennr e st Rt e R e e E Rt n e ent | 4efenEneEent R
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.cuiiiiiiiiieieiiitsiesesisstesssestsesssssssssssssesssssssesssssssessess | sesessessssessessssssssssssssssssassessnsnsessessnsnes 29,904,124 | .ot 0 | et 29,904,124 | ..o 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........ccccocvevieieierrinnn.
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SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year
6 7

103

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

Properties Occupied by the Reporting Entity - Administrative
Land and Office Building, 3250 Ir DIIVE. ..o nesesieeseeisssienine | seveeienes Richfield 11/01/2000. | 11/01/2000. | ...........15,360,820 | ....cccovvrrerrmrrirerriens | wrrrerrnnnnn 9,785,920 | ovovvvncc 9,785,920 394,198 | oo [ e | vereennneens (394,198) | i | v 1,750,584 | ......cccone.. 851,668
Land and Office Building, 4059 Kinross Lakes Parkway .. | Richfield 10/17/2006. | 10/17/2008. | .............9,387,835 | ...cccovvrvrrivmrrncrrnnens | cererrnnn.8,597,608 | ..o 6,597,608 239,652 | ...veurieiineineirnnni [ e | eereeeneneeen(239,852) | o | e 1,571,267 | woovverirs 461,755
Land and Office Building, 4049 Kinross Lakes Parkway. . | Richfield. 07/15/2018. | 07/15/2018. 22,623,246 601,914 2,045,236 ..904,945
0299999. Properties Occupied by the Reporting Entity - AMINISratiVe. ...........cooiierieiieiiiiiiins o eessesssssesssssnsensessessssessesesssssnsessessessnsanss | oereerenen 88,203,390 | ovvvvviiesrisniaenenn0 | oin..39,008,774 | ... 39,006,774 5,367,087 | ............. 2,218,368
0399999. Total - Properties Occupied by the Reporting Entity...... ..39,006,774 | ... 1,235,764 | oo 0 5,367,087 ..2,218,368
0699999. TOAIS........ovvvervrrercirriineise it ..39,006,774 | ..ccc00..e. 1,235,764 | oo 0 5,367,087 ..2,218,368
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Annual Statement for the year 2019 ofthe National Interstate Insurance Company

SCHEDULE A - PART 2

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

8 9
2
Date Book/Adjusted Carrying Additional Investment Made
Description of Property City Acquired Name of Vendor Value Less Encumbrances After Acquisition

Acquired by Purchase
Land and Office Building, 3250 Interstate Drive Richfield 01/15/2019. | RIEENOUN GIOUP......veerereriaerreseissisessessssssesssssss s sttt ssss s s s e ssessssssesssssessanssesss | onssesssessnssssssessesssnssessnssons | sressesssessonsessesssnssessansnssons | soessnes 36,771 38,881
Land and Office Building, 4049 Kinross Lakes Parkway .. | Richfield 03/15/2019. | SNAVElY BUIIAING CO......cvuveiriiiecieiciciei ettt sttt snsensessenns | sessssessessessssssessessessnsansesns | sessesssassessessessnssssesessnsanss | seessenes 83,101 84,947
Land and Office Building, 4059 Kinross Lakes Parkway .. | Richfield 07/15/2019. | RIEENOUN GIOUD. ....veereririaersresissisessesssssssssssssessasssesssssssses s ssess st sssessssssesssesssssessessssssesssssnssanssnsss | oessesssessosssssessanssnssesssnssons | oessesssessossessesssnssessanssnnsons | oessnes 34,147
Land and Office Building, 4059 Kinross Lakes Parkway. .| Richfield 09/15/2019. | Ritenour Group 66,286
Land and Office Building, 4049 Kinross Lakes Parkway . | Richfield 11/15/2019. | Snavely Building Co.... 44,389
0199999, Total - ACGUINEA DY PUIGRESE. ...t e oLt eee s e oL L0010 £10_18ELE 1L 264,694
0399999, TOAIS........ocvvererrereeessereerieseeeesees s es et ees stk ek ees 4841 eLE LR s R LRt LA R LRk R R et eeRiee L LR Rt 264,694 .269,856
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Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E03, E04, EO5, E06
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Annual Statement for the year 2019 ofthe National Interstate Insurance Company

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1" 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini- |  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
000000 00 O |Canal Capital Partners Ill, LP.........cccccovveneinniineiens R Twinsburg................. OH..... Canal Capital Managment lll, LLC..........coccvevemrineeinne | voveririenne 05/01/2015| ......... 2 | s 930,000 | .covvcrennee 782,789 | ...cooone 782,789 | ........ (56,809) | ........ i | e [ | | 6,120,000 |...... 37.500
000000 00 O |Canal Mezzanine Partners Il, LP..........cccccoiviriinnnnce. R...... Twinsburg........cccoe... OH..... Canal Mezzanine Partners Il, LP.........ccccovivviniinin [ i 08/28/2012] ......... .. . . .3,854,021 | ........ 3,854,021 | ........ 202,195 | oo [ [ e [ [ | eneenenne DD 1,392 | aeene 24.590
1799999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Fixed Income - NAIC Desig Not Assigned - Unaffiliate 4,636,810 145,386 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
Fort Washington Private Equity Opportunities Fund Ill,
000000 00 O |LP R Cincinnati.................. OH..... Fort Washington Investment Advisors, INC...........ccccvee [ vorevernn. 06/30/2014| ......... ] 2,526,162 | ........... 2,783,295 | ......... 2,783,295 | ....(1,483,832) | ........ o | e [ | | 1,300,000 | ....... 3.220
000000 00 0O |Primus Capital Fund VII, LP........cccooociiniiininiiniinniiaas R....... Cleveland.................. OH..... Primus Capital Fund VII, LP........ccccocvniiiniinniiniinn [, 12/31/2012] ......... 1] 5,061,737 | .......... 6,328,649 | ........ 6,328,649 | ....(1,557,917) | oo | v | [ | s | o 908,052 | ....... 2498
1999999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated .7,587,898 9,111,944 | ... 9,111,944 | ....(3,041,749) | .. .2,208,052 XXX
4899999. SUBOLAl - UNGFIIATEA. ...k Shkf s b v 11,676,905 | ... 13,748,754 | ....... 13,748,754 | ....(2,896,363) | .. 0. L0 oon.8,885,384 XXX
5099999, TOAIS. .......uocveereseeseeseesesse st es s8Rt ere eLREeRE LR ARttt eentens | eniiies 11,676,905 | ......... 13,748,754 | ....... 13,748,754 | ....(2,896,363) | .....corvvernven. (V] [ (U [P (0 [ (V] [ ()] [ 8,885,384 XXX
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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 1"
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition {Amount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
000000 00 O | Primus Capital FUND VIILP......ccooiiiiiiinisssisnssns e v | Cleveland......coiii s | OH........... Primus Capital Fund VI, LP...... 12/31/2012. 1 LAA3T64 | | s 2.498
1999999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of COMMON StOCKS = UNGAFTIAIEM. ...........oiiiiies oottt ettt ses st et ss st enses s e bt etess st e s st ensessessessnsansensessssnsensensesans | sbssssssessessesnsanes 0 .. 143,764 XXX
4899999, SUDHOTAI = UNFIHIBLEY. .. ...ttt 8808 £0EE 4£EEEEEfHEEE 0L oEE 1SRk E L E L8 HEEE 4L E 4L L £ R0 EEEE4EEE 0 R oL R EHE0Eo0E1  £1eEEeEE 8oL R HEEEEEEE LR EEE L E L e LR L E LR EfEEE LR LRkttt | erbiennt et 0 ...143,764 XXX
5099999, TOAIS. ... vvveeeseeseeseeesseeseeseseeese s s es st s bbb S8 s 8o 8 e84 E 8281 E R R84 E8 R E e R R e R et ERe HeEkeERseeRE oL AL E R oAb R LR LR LR LR AR LR R R R R LA eER e R ee R R eE R eeEs  EEieeEieeER e R R RS E eSS LR LR RS E AR R AR E LR ARkt | erbiesti et 0 ...143,764 XXX
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SCHEDULE BA - PART 3
Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain| Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./A.C.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) I Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests Which Underlying Assets Have Characteristics of Fixed Income - NAIC Desig Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
CF Special Situation Fund I,

000000 00 0O |CF Special Situation Fund I, LP........cccoviiiiiininnniniiinniens Cleveland..........ccoocee.. OH. |LP 08/30/2006. | 12/30/2019. | . 281,816 (281,816) [ ........ [T IR [ROO (281,816) | oo [ | e R L N R 297,278 | ......... 297,278 | .o
1799999. Total - Joint Venture, Partnership or LLC Interests Which Underlying Assets Have Characteristics of Fixed Income -NAIC Desig Not Assigned - Unaffiliated.......... | ............ 281,816 | ....... (281,816) | ..o (L] T (] I 0 (281,816) | .ovovvvree (] I 0. 297,278 | .o 0] e 297,278 | .......... 297,278 | oo 0
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated

Fort Washington Investment

000000 00 O |Fort Washington Private Equity Opportunities Fund Ill, LP.... { Cincinnati................... OH. | Advisors, Inc 06/30/2014. [ 01/18/2019. | ............ 120,400 B I I 0 [ v | e 120,400 | ........ 921,600 [ ..o [ e 801,200 | .......... 801,200 | ..ccoonnee. 78,400
Fort Washington Investment

000000 00 O |Fort Washington Private Equity Opportunities Fund Ill, LP.... { Cincinnati.................... OH. | Advisors, Inc 06/30/2014. | 02/28/2019. | ............ 424,711 B I I 0 [ v | e 424711 | ........ 843,676 [ ... | e 418,965 | .......... 418,965 | ...cocovvee 6,324
Fort Washington Investment

000000 00 O |Fort Washington Private Equity Opportunities Fund IIl, LP.... | Cincinnati.................... OH. | Advisors, Inc 06/30/2014. | 04/09/2019. | . 223,950 B - I - (01 SR IS 223,950 | ........ 499,250 | ..o | e 275,300

000000 00 O |Primus Capital Fund VII LP... . Cleveland OH. | Primus Capital Fund VII, LP.. [ 12/31/2012. | 02/27/2019. | ............ 485,028 B 578,706

000000 00 O |Primus Capital Fund VII LP... . Cleveland OH. | Primus Capital Fund VII, LP.. { 12/31/2012. | 05/20/2019. 9,876

000000 00 O |Primus Capital Fund VII LP... . Cleveland OH. | Primus Capital Fund VII, LP.. [ 12/31/2012. | 09/11/2019. | . 622,367 . ,132,330

000000 00 O |Primus Capital Fund VII LP... . Cleveland OH. | Primus Capital Fund VII, LP.. { 12/31/2012. | 11/26/2019. B .985,468

000000 00 O |Primus Capital Fund VII LP... Cleveland OH. | Primus Capital Fund VII, LP.. | 12/31/2012. | 12/20/2019. | . 249,653 N ..10,389
1999999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated..........ccocoocovcvivirie | cenneene 2,126,109 0 0 5,222,233
4899999, SUDLOAl = UNGMFIAIE.............cvveveeviiiei ettt sttt st ensebseese sessebsssssessesses et ensess et st sasessessesensessessessntensessesnsentesssssnssnsans | sesiesea 2,407,925 | ....... (281,816)| .. .5,519,511
5099999, TOAIS.......ouverrereeesseesseiseiseeseees et ese s ees e es b8 R ket SRRk ARt | ereieens 2,407,925 | ...... (281,816)| .. ,519,511
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
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 BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
911759 KD 9 |U.S. DEPARTMENT OF HOUSING AND URBAN DEV......c.oocumivenirnerrnerrenes | cerene 2].. 60,250 |...100.269 50,000 | ..cvouveerrrerierirens | eeerneeinninerienins | e | e | e 5420 |.....5.420 [FA....| 1,129 | e 2,710 | 08/08/2012. | 08/01/2028.
912828 4B 3 |UNITED STATES TREASURY ...100.859 999,850 139 | oo [ [ 2.375 |....2.388 |MS.....| .......... 7,047 | ... 26,719 | 03/27/2018. | 03/15/2021.
912828 5P 1 |UNITED STATES TREASURY ...104.594 502,819 | ..o (B57) | ovvrreerrererneernee [ errreriereneerenines [ e 2.875 |....2.722 {MN......| corerrnn 1,257 | e 14,375 | 12/07/2018. | 11/30/2023.
912828 A4 2 |UNITED STATES TREASURY ...100.313 ....1,000,000 1,000,985 (1,054) [ oo | e | e 2.000 |.....1.891 [MN......| e 1,749 | L 20,000 | 12/13/2017. | 11/30/2020.
912828  XT 2 |UNITED STATES TREASURY ...101.375 229,000 230,325 (160) | .oovvvreerererreree [ errreriereneernnines [ e 2.000 |......1.863 |MN......| ccocovvrrennid00 | e, 2,290 | 06/06/2019. | 05/31/2024.
912828 Y8 7 |UNITED STATES TREASURY ...100.313 ...6,000 5,972 3 | s [ [ 1.750 |......1.855 |JJ....... . | 07/26/2019. | 07/31/2024.
912828 Y8 7 |UNITED STATES TREASURY ...100.313 . .54,000 53,752 21 | e | e [ e 1.750 |......1.855 |JJ....... . | 07/26/2019. | 07/31/2024.
912828  YH 7 |UNITED STATES TREASURY .......ceeeummiimmrnmrinerineinsenseisessisssssnssessnensnnee | SDur [ [eovnveinnis e | i, 562,661 | ... 99.156 | ..ocereeernn560,233 | i 565,000 562,749 | ..ccooviiviirerins 72 ISR DRI PO 1.500 |......1.587 |MS...... 10/22/2019. | 09/30/2024.
912828  YH 7 |UNITED STATES TREASURY ......ccosiviiirmmrinmrinnnismensninsnsssnsssnsssnsssesenssnsens | sennee | oo | eovnnnennne | eonnervnnn | | o 433,199 [0 99.156 | .ovoovrener 431,330 | i 435,000 433,267 L IR IR p 1.500 |......1.587 |MS...... 10/22/2019. | 09/30/2024.
0199999. U.S. Government - Issuer Obligation . XXX 3,839,000 3,839,718 (1,552) | .ooovvvinad 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securitie:
36241L  S7 2 |GN783242-RMBS.......cooomiviirrrrirerinns ...102.473 164,086 | ....ccoovviecriniiis (A0 ) OO IR VOO 3.000 |.....1.577 | MON.. 06/27/2016. | 02/15/2026.
38373A D9 4 |GNR 0969E PV - CMO/RMBS... ...106.864 33,927 | oo, (<7 [T NSRRI IO 4.000 |......3.113 |MON.. 12/19/2017. | 08/20/2039.
38375C 6N 5 |GNR 12116B PG - CMO/RMBS................. ...100.087 25,366 (40) ) [N IVITRRIN IOV 2.000 |......1.021 |MON.. 01/25/2013. | 10/20/2040.
383756 2G5 |GNR 12102F DN - CMO/RMBS.........ccoovrerririrerierineesenissessenssssssensenissens | weneee | oo [ eorneevnedh [T v 317,329 |1 98.894 317,243 A s e [ 1.500 |......1.508 |MON.. 08/27/2012. | 09/20/2040.
38376E  VJ 1 |GNR09110B AB - CMO/RMBS............ ...103.008 111,735 (250) [ ovvverererinrirens [ e [ e 4.000 |......3.125 | MON.. 08/16/2011. | 04/16/2039.
38376X L5 0 |GNR 1031L AP - CMO/RMBS........ ...100.413 49,961 (208) | ..ovvveerrrereeree [ errrerirerineerenines [ e 4.000 |......3.225 |MON.. 06/16/2011. | 08/20/2038.
38377E NN 0 |GNR 1042M NH - CMO/RMBS....... ...100.932 80,807 | ..ovveeririieeirens (289) | ..ovvvevvrriirians [ e [ e 4.000 |......3.181 |MON. 06/16/2011. | 04/20/2039.
38377L  ZD 3 |GNR 10127A NH - CMO/RMBS.. ...100.788 215,423 (648) | ..ovvvnerrririeernee [ errerierineerisniines [ e 3.000 |......2.404 |MON.. 06/16/2011. | 02/20/2039.
38378T AF 7 |GNR 1371A GA- CMO/RMBS........ ...100.975 316,443 ..313, 313,635 (96) [ .oovvvereeerieriins | e | s 2.500 |......2.424 |MON.. 09/25/2013. | 07/20/2041.
38379X KD 1 |GNR 1683D AP - CMO/RMBS........oooeiriniinrisrissnssnineenas ...100.819 1,288,078 | .ooovvrennes 1,277,617 1,319,901 [ [ 1 ORI IFTRRTIOROORN OO 3.000 |......2.293 |MON... 07/28/2016. | 10/20/2045.
0299999. U.S. Government - Residential Mortgage-Backed Securities 2,662,437 XXX 2,601,417 2,579,278 2,632,084 (2,234) | oo 0 XXX XXX XXX XXX XXX
0599999, TOtal = U.S. GOVEINMENE. ...rvoerereseessersessssess s sesssess sttt | nenssssnsna 6,514,982 XXX | 6,470,138 | ..o, 6,418,278 | ..ot 6,471,802 | oo 0 (RNEI)] — 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
207720 GT 3 | CONNECTICUT ST...otiuiiirierireeieiseessessesssssssesssssesssesssssssssessssessnsesssnns | sevnee | oo | eevvneiinens | covnee AFE| oo, 228,190 |...105.370 | ..cccorrvrerneen 200,203 | ..o 190,000 198,387 | ovvvveverrrerrnenrnens | eerirerernen(5,808) | covvrcvieineriinins [ e [ e 5.000 |.....1.826 [JD..ccc. | covvrrreencn 792 | o 9,500 | 08/22/2014.| 06/01/2021.
68609T DM 7 [OREGON ST...oiiieiiiieiiiieiisisissiesssssie s sessssssessessssssessesssssans | sevnes 2| . 1FE]| .. 979,752 |...108.941 991,363 910,000 959,579 | e | ererreeen(10,492) [ s [ | e 4.000 23118 (D | 3,033 | 36,631 | 12/14/2017. | 12/01/2048.
93974C L7 3 |WASHINGTON ST.. s SD.. 2| e 1FE] oo 1,455,000 |...107.042 ..1,605,630 1,500,000 1,470,878 [ oo | o788 v | | e 4.000 |....4.275 [WJ..oeo | 230,000 | oo 60,000 | 08/28/2013. | 07/01/2028.
1199999. U.S. States, Territories & PosseSSIONSs - ISSUET OBlIGAtioNS. ........cvivriieiiiiiieiiiisisniserssi s enssnens | sosssassenes 2,662,942 XXX 2,797,196 2,600,000 2,628,844 | .......cccooveee0 | i (13,510) [ 0 XXX XXX XXX | .......33,825 | ........ 106,131 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) . 2,662,942 XXX 2,797,196 2,600,000 2,628,844 | .....c.ceeeveeee0 | i (13,510) | v 0 XXX XXX XXX | ........33,825 | ....... 106,131 XXX XXX
U.S. Political Subdivisions of States, Territories & P: (Direct and Guaranteed) - Issuer Obligations
021807 KC 5 | ALTOONA PA AREA SCH DIST.....coviiuirmrimeriniirneriesisseesssissesssssesssssessssis | seveee 2| e 1FE 553,334 |...104.460 558,861 540,970 | ..ovvevrenrrnerrneen [ v (1943) s | e | s 3.000 02/21/2013. | 12/01/2023.
044825 BX 4 |ASHTABULA AREA OHIO CITY SCH DIST.....covvveiirrernniseirerisisersssesssssenss | cover 2| . 1FE 911,029 |...102.845 869,040 859,686 | ..coovveererereeeririns | erireeeea(15,753) | oo e | e 4.000 01/24/2012. | 12/01/2023.
044825 BX 4 |ASHTABULA AREA OHIO CITY SCH DIST. 2| 1FE 118,595 |...102.845 113,130 11,912 | oo | eerienennen(2,051) | o e [ e 4.000 01/24/2012. | 12/01/2023.
154686 FK 0 | CENTRAL OHIO SOLID WASTE AUTH ...101.252 .405,008 400,007 | .oeovrerereeniererens | e (1) [ [ | e 3.100 07/31/2013. | 12/01/2020.
463020  PY 7 [IRONDALE ALA......cooiiiiiniieiieiiee st ...101.385 385,263 379,357 | ooeveerenernerineens [ 3604 [ | e | s 2.700 06/06/2014. | 10/01/2021.
490278 3L 0 |KENT CNTY MICH ...105.690 ..1,157,306 TAMB,213 [ s | v (T1BT6) | s [ [ 5.000 07/28/2016. | 01/01/2022.
604280 CD 7 |MINOCQUA HAZELHURST ETC WIS JT SCH DIST......ovverervriicrierirneeisnins | cev ...110.046 341,143 312,829 | ..o [ e (TL018) [ s | e | s 5.400 12/31/2010. | 03/01/2025.
68609T SH 2 |OREGON ST.....ccocovvvmeriirirnrrieriens ...106.027 1,060,270 1,000,000 1,079,166 [ ...vvveveecreerrvers | verrerene(1,004) | s [ [ 3.500 10/17/2019. | 12/01/2049.
735014  JR 4 [PORT OLYMPIAWASH.......ccoovinirnnnirncinns ...109.469 1,417,624 ....1,295,000 1,315,922 [ .ovvivvnennninninns | onnreeneens(8,630) [ ovvenninenininnns | [ 4.500 06/27/2016. | 12/01/2022.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. XXX ] e 6,307,643 5,970,000 6,113,063 | .0 | i (39,609) | o 0 XXX XXX XXX
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
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.JA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: .. e sneenienens | eenerieend 6,255,476 XXX | 6,307,643 | ......co.... 5,970,000 | ............. 6,113,063 | .o 0| (39,609) [ ..o 0 0 XXX XXX XXX | ... 50,597 | ........ 206,675 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligation
01179R LA 9 |ALASKA MUN BD BK ALASKA MUN BD BK AUTH.........ccccomrvmmrineirnneinerinniens | onnees | oo | veverneeinne | cvenne 1FE| oo 1,390,257 |..113.719 | ccovvvri 1,370,314 | oo 1,205,000 1,299,240 | ...cooovirinrirerinens (20,956) | ...vvvnrvrnrineires [ e [ e 5.000 05/14/2015. | 03/01/2024.
047870  BA 7 | ATLANTA GAWTR & WASTEWTR REV.......cccovvvvimirrrernnrcnirnerneennennnnenennns | SDue [ e [ i TFE| oo 3,460,500 |...108.041 | .............. 3,241,230 | oo 3,000,000 | ..oourenen 337,314 | s | e (45,035) [ ..ovvvnvrrrerennnes [ v [ e 5.500 10/28/2011. | 11/01/2022.
130536 QR 9 | CALIFORNIA POLLUTN CTL FING AUTH SOLID W......ovvvverervirnrrernenrrnnnnns | SDt o e [ e 1FE ...108.532 1,627,980 ....1,500,000 1,500,000 [ oooouvevrriirrniirins | e | e | e | e 3.375 06/19/2015. | 07/01/2025.
130536 QW 8 | CALIFORNIA POLLUTN CTL FING AUTH SOLID W......ccoovvvrevirernerinnrnennene | SD | ot | e | e 1FE 2108112 | e 1,081,120 1,000,017 Y725 RN ISR IR 3125 10/30/2015. | 11/01/2040.
19463P DF 8 |COLLIER CNTY FLA GAS TAX REV. ceevereneens | e 2| . 1FE ...101.066 3,087,566 3,067,433 (29,381) | vvvvreviinerins | e | e 4.000 06/07/2012. | 06/01/2022.
249218 AU 2 |DENVER COLO PUB SCHS CTFS PARTN.......cccosuvuumrierirneeinenerneessnsnerienenee | vevenee | oo | eevnerines L 1FE]| .... . 201047 | e 1,566,229 | .............1,550,000 | ............. 1,528,576 2.598 09/25/2013. | 12/15/2021.
25483V EQ 3 |DISTRICT COLUMBIA REV SSSUTURPURTUPURTURTOURPIUR VPOV VRN IVPURRPRORPTRN IOTOOON AFE| v 2,907,467 |...106.365 | .............. 2,770,808 | ..............2,605,000 | ............. 2,666,785 | ...ooovvreeecririrni | e (33,804) | oo | s | e 5.000 11/22/2011. | 10/01/2021.
29509P JB 6 |ERIECNTY NY INDL DEV AGY SCH FAC REV.......cocovirimriieiirincrierineriens SD. [ [ | e 1FE 2,430,240 {...109.252 | .....ccoo..e.. 2,185,040 2,110,305 | coooevvererivernenns | erereeen(85,321) [ o | e | s 5.000 04/25/2012. | 05/01/2022.
311450 FE 5 |FARMINGTON N MEX POLLUTN CTL REV........... SD.. 2| . 1FE 2,110,040 |...102.719 2,054,380 2,012,005 | oo | e (14,014) | s | e | e 4.700 12/19/2011. | 09/01/2024.
312432 VS 3 |FAYETTE CNTY KY SCH DIST FIN CORP SCH BL.......cevuvrrrerirnrenerrneinnnes | vevree oo | ervrienni | o 1FE]| .. 1,671,261 | ...106.245 ..1,588,363 1,548,061 [ ..ocvorvererrcrirerns | verrenene(22,720) | o [ v [ e 4.000 06/22/2012. | 04/01/2023.
313370 E3 8 | FEDERAL HOME LOAN BANKS........coooimiiirieiinnrineiinsiessiesssenssssisssssssssinns | eevinne | oo | eovnnennnns [ eoeniinns 1. ...197,425 |..100.772 | ... 191,467 190,530 | ovvevvrreremreirnnnis [ ervrverrene(1,168) | i | v | e 3.375 08/22/2013. | 06/12/2020.
313371 4H 6 | FEDERAL HOME LOAN BANKS ..100.288 | ..o 471,352 470,850 | ..o | errreereenn(3,983) | [ [ 3.000 12/22/2014. | 03/18/2020.
313383 ZU 8 | FEDERAL HOME LOAN BANKS ...102.304 900,271 883,474 | ..o | oo (1,9B7) | i [ e [ e 3.000 09/25/2013. | 09/10/2021.
3133XX P5 0 |FEDERAL HOME LOAN BANKS ...100.489 527,566 526,938 | ...covverrerrierieni [ everriennee(9,713) [ | e | s 4.125 02/04/2016. | 03/13/2020.
3134G9 T3 1 |FEDERAL HOME LOAN MORTGAGE CORP........ccoevrmrimmrierinnriseirsneissninnens | eeviens oo [eorneienn [T | 003,465,000 | ... 99.989 3,464,629 3,465,000 | ..o [ e | e | s [ 1.500 08/04/2016. | 07/27/2021.
3134G9 U4 7 |FEDERAL HOME LOAN MORTGAGE CORP........cccovvvmerirerermeernininerssnsnenineens | wevinee oo [ ernerinnn [ evveinen | i ,385,000 | ... 99.898 | ..ovvrvrncen 1,383,585 1,385,000 [ ..oveuueermerencinmenns | rererneereninninnenes | eeevnenensneenes | ervereneneeennes | e 1.625 07/20/2016. | 08/25/2021.
3134G9 UM 7 |FEDERAL HOME LOAN MORTGAGE CORP..........coeuurmrimmrierernnriseiraneismsinnens | wervene | oo [eorneienn [T | 1,025,000 | ... 99.968 | ..oovvrvinnne 1,024,675 | ..coovvvonne 1,025,000 1,025,000 [ .ooouveerriirniiins | e | e | e | e 1.750 06/09/2016. | 06/30/2021.
3136FT B7 3 |FEDERAL NATIONAL MORTGAGE ASSOCIATION ...100.036 1,450,519 ....1,450,000 1,449,656 | ...cooveeerrcrrners | e B A12 | s [ [ 2.000 10/22/2013. | 02/07/2020.
413890 CX 0 |HARRIS CNTY-HOUSTON TEX SPORTS AUTH REV... 114,098 | e 1,768,519 ...1,550,000 | ..oocvvnnee 1,696,502 | ..ooocvvrrriereninins | vererreed(35,708) [ oo e [ s 5.000 02/04/2016. | 11/15/2023.
45506D DR 3 |INDIANA ST FIN AUTH REV. ...111.863 1,118,630 ....1,000,000 1,094,080 [ ...cvvvvererrrrrrerns | verererens(29,348) | v [ [ 5.000 07/25/2014. | 02/01/2032.
455280 DG 3 |INDIANAPOLIS IND LOC PUB IMPT BD BK ..105.294 | ..l 3,158,820 ....3,000,000 3,076,238 | ..coovvverrervrvicrenn [ errereeene(B1,907) | o | s [ 5.000 12/22/2011. | 06/01/2021.
46246K  J2 9 [IOWAFIN AUTH REV.....cccomvrvmrrrnnns 102,849 | oo 1,208,476 | ...oovvveneee 1,175,000 1,184,306 [ .oovvvceecrrerinenns | verirerenne(5,612) | v e [ e 3.730 09/17/2013. | 08/01/2021.
47770V AJ 9 | JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ... ...107.996 ..1,619,940 ....1,500,000 1,574,088 | ... | erereeenee(23,530) [ v [ e [ 4.000 06/27/2016. | 01/01/2023.
47770V AU 4 | JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ... ...100.000 950,000 950,000 | ..cvvuerrrereerrrnes | ereerernenrsereene(7) | coerirerinenieninnes [ e [ e 2.467 01/29/2013. | 01/01/2020.
485429  KY 9 |KANSAS ST DEV FIN AUTH REV. ...100.180 . 85,000 | .oevevieeieirieens | vreeneeeeend(T13) | e | e [ 3.500 12/13/2011. | 06/01/2023.
485429 KY 9 |KANSAS ST DEV FIN AUTH REV. ...100.180 2,920,247 | ..c00ee002,915,000 | oo 2,915,000 | coovvererenineenenes | eereenen(58,827) [ oo | e | s 3.500 12/22/2015. | 06/01/2023.
502810 AC 8 |LA CROSSE WIS RES RECOVERY REV ...109.064 2,726,600 2,628,045 | ..o | (86,917 [ s [ | 6.000 03/18/2014. | 11/01/2021.
574298 CS 2 |MARYLAND ST TRANSN AUTH ARPT PKG REV ...107.753 ..3,221,815 3,114,528 | oo | errnenene(BA,911) | s [ [ 5.000 03/18/2014. | 03/01/2023.
59465H UA 2 |MICHIGAN ST HOSP FIN AUTH REV ...103.487 1,034,870 1,000,007 | .ooevvveviervrrinnenns | vrererirenieeene(8) [ cevvenieeniinins [ [ 2.400 02/23/2017. | 11/15/2047.
64465P UM 8 |NEW HAMPSHIRE MUN BD BK.... . ..110.113 1,960,011 | .....c....... 1,780,000 | ..ooonvvene 1,874,218 [ .o | eerrenene(B4,074) | s [ [ 5.000 06/26/2012. | 08/15/2026.
645791 CZ 5 |NEW JERSEY ENVIRONMENTAL INFRASTRUCTURE ..117.683 1,947,654 1,663,731 | coeeevcrcnnrnens | evereeeee(1,057) e [ e [ 4.000 07/28/2016. | 09/01/2026.
645791 CZ 5 |NEW JERSEY ENVIRONMENTAL INFRASTRUCTURE ...117.683 141,220 120,639 | oo | errinerreennene(T8) | o e [ e 4.000 07/28/2016. | 09/01/2026.
646080 QL 8 |NEW JERSEY ST HIGHER ED ASSISTANCE AUTH. ...109.398 . 52,647 | .veevieeeieieens | eereeeaeed(1,607) | e | e [ 5.000 09/25/2014. | 12/01/2022.
646080 QL 8 |NEW JERSEY ST HIGHER ED ASSISTANCE AUTH. ..109.398 | .............1,039,281 | .................950,000 | ............. 1,000,292 | ...coovvererrerrinrnnns | vererenens(15,500) | oo [ e [ e 5.000 09/25/2014. | 12/01/2022.
646136 DY 4 |NEW JERSEY ST TRANSN TR FD AUTH ...103.281 405,195 | ..o | evrireereenn(5,256) | v [ [ 5.250 12/31/2010. | 12/15/2020.
646136 DY 4 |NEW JERSEY ST TRANSN TR FD AUTH ..103.281 | ..............3,098,430 | ..............3,000,000 | ............. 3,049,999 5.250 10/25/2011. | 12/15/2020.
646136 TM 3 |NEW JERSEY ST TRANSN TR FD AUTH......cccovvrvmrrrmcrrenrncensrserrerreennenns | SDue [ [ [ e TFE| . 487,810 | ... 84.992 670,144 e D095 [ID i [ e | e 09/04/2013. | 12/15/2027.
647200 5U 4 |NEW MEXICO MTG FIN AUTH - MBS... ...101.630 ..1,262,846 1,282,587 [ .oocvoeeereerinenns | eeerneeenrnsnnnens(8) | o [ [ 2.980 |... .36,698 | 05/03/2017. | 08/01/2038.
665306 KS 4 |NORTHERN KY WTR DIST REV.. ..108.282 | ..o 3,248,460 | ..............3,000,000 | ............. 3,131,488 | oo | ererneene(80,331) | e [ [ 5.000 |.....2.819 |FA.....| ..........62,500 | ........ 150,000 | 06/12/2012. | 02/01/2024.
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677555 Q4 9 |OHIO ST ECONOMIC DEV REV. SSRTSTOURPPROUVOORN IVVOVOPRN VR OVSPPOOPPOOR IOV AFE | oo 550,515 |...107.611 | .oocovrrrerncc 591,861 550,328 | ..oovorrerirriieens (121) | oeverererremineinee [ e [ e 4.215 |....4.206 |MJSD. | ...........1,932 | ......... 23,183 | 06/27/2016. | 06/01/2027.
686430 FJ 3 | ORLANDO FLA CMNTY REDEV AGY TAX INCREMEN.........cccoovunerimrrnrrirenes SD. [ [ | e 1FE 2,192,943 |...104.535 | .....ccco..c.. 2,043,659 1,992,198 (P 1157 TN DR IR 5.000 |.....3.429 [AO..... | ..........24,438 | .......... 97,750 | 02/23/2012. | 04/01/2021.
696550 WX 6 | PALM BEACH CNTY FLA SCH BRD CTFS PARTN SD.. 2| . 1FE 2,856,625 |...106.131 | .... 2,653,275 ...2,500,000 | .coooonev. 2,583,057 (50,483) | ..o | e | e 5.000 |.....2.840 |FA.....]| .........52,083 | ....... 125,000 | 03/18/2014. | 08/01/2022.
756872 HV 2 |RED RIVED FIN CORP TEX ED REV......cooovtvimrierirciiriseinerieseesieeissniens SD.. 2| 1FE 528,230 |..112.178 | .ocovrvverinn 560,890 | ...ccooovrrrnns 500,000 510,836 | ..ovveerrrrricrircens (3,073) [ oo | e | s 5.000 |.....4.269 [MS.....| ... 7,361 | e 25,000 | 08/28/2013. | 03/15/2027.
842039 CH 0 | SOUTHEASTERN PA TRANSN AUTH REV.......cvimmiiiiinrineiineinsiiseisesienens | cevs 2| . 1FE ...105.483 1,265,796 ....1,200,000 1,238,916 (26,865) | ....vvovereerrriins | s | e 5.000 |.....2.649 [JD.......| soeeeee..5,000 | oo 60,000 | 02/21/2013. | 06/01/2025.
879709 D9 1 [ TEMPE ARIZ......ovieiirieiiiieieiiesieeieeieesssssssiesiesesssesssssssssesssessssensssnenns. | sevenes L] 1FE ...100.000 | ..cooovrreneee 1,240,000 ....1,240,000 1,240,000 [ ..oveoeernrreerirenis e | eerveeneniseenes | e | v 5.000 |.....5.000 [JJ....... | .c...e....31,000 | ... 62,000 | 07/28/2016. | 01/01/2020.
896221 AD 0 | TRIMBLE CNTY KY ENVIRONMENTAL FACS REV SD.. 2| . 1FE ...109.271 1,092,710 ....1,000,000 1,000,000 [ ..ovouieriiniirniis e | e | e [ 3.750 |.....3.750 [JD..ccco | v 3,125 | i 37,500 |05/18/2017.| 06/01/2033.
89952P DS 1 | TULSA CNTY OKLA INDL AUTH EDL FACS LEASE........ccccoutvmmirmermreneninnnes [ eorneee | [ rverireeis | veees 1FE . . 107.532 | e 1,612,980 ...1,500,000 | ..cooovrrnne 1,538,166 (13,549) | ..vvvvrrrerieenes [ e [ e 4.000 |.....2.999 |MS.....| ..........20,000 | .......... 60,000 | 06/20/2012. | 09/01/2022.
914325 EZ 4 |UNIVERSITY ILL BRD TRUSTEES CTFS PARTN......ccooomirimrinrrineinniiiesinnnns | cevi 2| . 1FE]| .. 493,661 |...100.151 | ..coovvvernrrens AT5,717 | e 475,000 475,000 | oo | cervieneiensinenes | e | e | 5.000 |.....4.996 [AO.... | ........5,938 | .......... 23,750 | 10/20/2016. | 10/01/2020.
91474P  BH 2 |UNIVERSITY NORTHN IOWA UNIV REVS.......cccovvimirimireririnieissinerissniens SD.. [ [ 2| {11 [ 1,643,448 |...103.141 ..1,681,198 ....1,630,000 1,632,384 (1,533) [ oo | e | s 3.000 |.....2.900 [JJ...cco. | 24,450 | ... 48,900 |12/23/2011. | 07/01/2023.
91754R  UY 1 [UTAH ST BRD REGENTS REV......ccoostiiniiiiiiiiiinissiseiiesiceissississssiinss | v 2| . 1FE 179,301 |...110.916 166,374 150,000 159,053 (3,031) [ oo | e | s 5.000 |.....2.769 [MN......| s 1,250 | oo 7,500 | 09/19/2012. | 11/01/2027.
919061 FC 0 | VALDEZ ALASKA MARINE TERM REV. revrneennnnernesnenenens | S0 [ | o2 | e 1FE .1,087,942 |...103.540 | .....ccooonee. 1,035,400 ....1,000,000 1,020,860 (P20 ) IR DR IR 5.000 |.....2.869 [JJ....... | .eeen..25,000 | ... 50,000 | 07/28/2016.| 01/01/2021.
960660 BA 5 | WESTMINSTER COLO ECONOMIC DEV AUTH TAX L...cvovmrrirrrieenriienniis w2 1FE 11,604,849 |...107.260 | .... 1,571,359 ....1,465,000 | oo 1,508,918 (14,229) [ .o | v | e 4.000 |.....2.920 |JD.ccves | vecverrnnd,883 | i 58,600 |07/25/2012. | 12/01/2023.
97712D  E2 8 |WISCONSIN ST HEALTH & EDL FACS AUTH REV 2] . 1FE 970,730 |...105.435 | ...ccovvnnnne 1,054,350 | ..coovvrinnns 1,000,000 973,253 | ..o 1,285 [ I 3.375 |.....3.600 [FA....| ... 12,750 | oo 33,750 | 11/30/2017. | 08/15/2035.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... ceevrnnns | s 83,169,231 XXX | s 80,861,377 | ........... 76,827,592 | ........... 78,217,885 | ..o 0] s (835,537) | ..ovvvniiniinn 0 0 XXX XXX | XXX | ... 782,577 | ... 3,161,373 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M1  CK 3 |FHG11974-RMBS.......... ...101.384 10,049 9,888 1 | s | e [ 5.500 12/31/2010. | 05/01/2021.
3128MB DN 4 |FH G12609 - RMBS.......... 2103.021 [ e 15,832 15,519 (1:1:) ) [T NSRRI IO 5.500 12/31/2010. | 04/01/2022.
3128MM UM 3 |FH G18587 - RMBS........oiieiriciniieiiesieeisseissise st ssssssssessssssens | soeees ..103.022 | i 1,052,760 1,062,125 | ..ooovveerrirerii (2478) [ ..o | e | s 3.000 07/22/2016. | 02/01/2031.
3128P7 5B 5 |FH CO1742 - RMBS.......coiveerieieeeineeiseessesessssssssesssessssssssssessssssssssssssns | soneee ...104.820 1,186,140 1,205,345 (2,794) [ oo | e | s 3.500 09/27/2016. | 01/01/2034.
3128P7 7L 1 [FHCO1799 - RMBS.......oooiiiriieireiseissiesies s ssssssssssssenss | soeees 04762 | e 1,255,210 1,248,146 (1,678) [ oo | e | s 3.500 12/07/2016. | 11/01/2034.
3128P7 Q6 3 |FH CO1377 - RMBS.......cooeeveeiiciesessses e ssssssssannss | soeees . ...107.535 ..1,035,651 1,028,423 [RTCZL ) ORI IR IOV 4.500 12/13/2016. | 06/01/2031.
3128P7 QN 6 [FH CI1361 - RMBS.......ociiiirieiriceisnissiessissse s essesssssssssssnnss | sevenes ....800,049 |...106.546 | .... 798,052 ...149,022 792,889 (2,444) | v e s 4.000 02/14/2017.| 03/01/2031.
3128P7 W5 8 |FH CI1568 - RMBS........ccoirirrireirrierienieseseesssisessessssessesssssssssssssssssssnns | eevnees | o | sevesenenes Al L 1,059,000 |...103.085 | .....ccccoouue 1,037,213 | oo 1,006,176 1,052,169 [ ...vooervenrrerircens (2,347) [ o | e | e 3.000 07/22/2016. | 10/01/2032.
3128P7 XX 6 |FHC9159%4 - RMBS........c.ccccrvvvrrnn AR ...103.081 ....1,063,386 1,111,179 (2,383) [ overrererverieinns [ e s 3.000 08/16/2016. | 01/01/2033.
3128PV  BS 8 |FH J15449 - RMBS........c.cccormrrrnnns LA ...104.615 411,512 (2,382) [ oo | eeernreineriserieeenns | e 4.000 09/27/2016. | 05/01/2026.
31294L 6V 0 |FHE02684 - RMBS......... LA ...104.341 65,607 (137) [ oo [ | e 4.500 12/31/2010. | 03/01/2025.
313204 H3 6 |FH G30949 - RMBS.......... LA ...104.616 1,234,108 (1,576) [ .ooevneirerieeinns | eeernreiineiiseriieeinns | e 3.500 11/16/2016. | 08/01/2036.
3133N3 U9 3 |FH RE6008 - RMBS A ...102.018 2,959,805 (05 722) ) STURTRTOIN DRSO IR 3.500 11/08/2019. | 11/01/2049.
3133N3 VG 6 |FHRE6015 - RMBS 1 ...102.015 1,897,294 (1,054) [ oo | e | e 3.500 10/18/2019. | 09/01/2049.
3133N3 VN 1 [FHREB021-RMBS.........ccocorrrrrnrnn. AR ...100.633 2,490,376 (245) | v [ e [ 3.000 10/15/2019. | 11/01/2049.
3136A4 VH 9 |FNR 1214C HA - CMO/RMBS............ LA ...100.155 90,892 1572 ISR USRI PO 2.000 07/24/2014. | 07/25/2040.
3136A5 BB 1 |FNR 1240C PA - CMO/RMBS....... L e 204114 L 99.471 203,521 (58) | cvvvvreererrnvirenies [ v | v 2.000 04/25/2012. | 09/25/2040.
3136A5 P6 7 |FNR 1253A PB - CMO/RMBS LA ...100.034 504,484 511,502 (88B) | +.evvvnerrrrreiree [ errerrerirneerisnines [ erenne 2.250 07/16/2012. | 02/25/2041.
3136A6 4N 1 |FNR 1272E QE - CMO/RMBS. 1 ...100.954 .266,203 267,326 (1,947) [ v [ e s 3.000 07/17/2012. | 01/25/2038.
3136A7 5E 8 |FNR 1296D PD - CMO/RMBS............ 2 251,416 | L 99.405 249,715 (186) | +evvvnrerrerrrneernee [ erreerrererneesisninnes [ erenns 2.000 08/27/2012. | 07/25/2041.
3136A8 XC 9 |FNR 1299H AB - CMO/RMBS....... LA i 215,470 | L 99.892 215,757 2T [RUSURRTIR IR IO 1.750 09/10/2012. | 05/25/2039.
3136AA  MJ 1 |FNR 12139C BH - CMO/RMBS........... ] i 414,582 | 99.504 411,808 (513) | ovvvreeremrneennes [ errverierineerisnines [ eeenne 2.000 02/20/2013. | 02/25/2042.
3136AA Y7 4 |FNR 12145H TA - CMO/RMBS ] i 197,414 | 98.203 197,627 KT I [UURURRIUN DR IR 1.250 01/24/2013. | 11/25/2042.
3136AA YL 3 |FNR 12133G GE - CMO/RMBS.. 1] 83,901 | 98.252 83,904 3 | s [ [ 1.500 03/22/2013. | 08/25/2041.
3136AB H7 1 |FNR 135D BD - CMO/RMBS......... LA ...100.301 225,695 B | oorerierieeiiens | e | e 2.000 05/20/2013. | 03/25/2040.
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3136AC A5 0 |FNR 1318J PA - CMO/RMBS........coooirviriiereineseiereiiesesissseissesisensinnness. | evvnes | oo | voeeeiinns A L [ 369,452 |..... 99.355 | oo 374,499 | oo 376,931 371,686 | ..ocvoereerirciiens 445 | e [ e [ 2.000 |......2.456 |MON... 06/25/2014. | 11/25/2041.
3136AC  EK 3 |FNR 1310F NE - CMO/RMBS.........ccoviumrieririerieineieriessesssenesssssesssnsssenes | sevees ...796,900 |..... 99.564 784,358 ..787,791 793,319 (595) | ovvrreerrerirnrenee [ erreriereneeisnines [ e 2.000 |......1.755 |MON... 02/21/2013. | 01/25/2042.
3136AC  JY 8 |FNR1317H PC - CMO/RMBS........oooiviiiiiriieseieseiieseeiesssiesssisessienees. | cevinas 100.356 | ... 51,375 51,492 (142) | ovvvrerereeineinee [ e [ e 2.000 |......1.365 | MON... 04/24/2013. | 03/25/2039.
3136AD  2H 1 |FNR 1343H XP - CMO/RMBS.......cccooerieriririirinerierineenenssnessenssssnensenssnenns | eevoeee | oo [ eorneeveedd [T i 370,737 [ 98.102 | covourvrrire 372,726 | ..oovvvrs 379,938 375,009 | ..ovveerierierireens LY (T SUTOONIR ISR IO 1.500 |......1.907 |MON... 06/12/2013. | 08/25/2041.
3136AD P9 4 |FNR 1341C AE - CMO/RMBS..........oovvvinirinrrinrrissrinensinsnsissssissnsssssssienns | evvree | oo | eovsenneenidh | o | oiiiiinn..68,340 | .00 99.748 69,911 69,495 419 | s [ e [ 2.000 |......3.190 |MON... 11/25/2013. | 07/25/2037.
3136AE 6N 2 |FNR 1374E HA - CMO/RMBS....... 101.105 178,543 (G4 1 OO IUSUTROSRR VOO 3.000 |......2.425 | MON... 07/23/2013. | 10/25/2037.
3136AE EZ 6 |FNR 1353D WG - CMO/RMBS...........covvveiinriiinnineiienisniinenissisnsiessinsinenes | eovens | oo [ evencend [T | ii00000..250,202 .. 99.734 255,210 692 [ .o [ e [ 2.000 |......2.746 |MON... 06/24/2013. | 06/25/2042.
3136AE  S7 3 |FNR 1353D WL - CMO/RMBS.........oeverierriirierieseienississseissssessesessesssninns | sevees w1 .597,454 | ... 99.145 ...634, 616,389 2,670 | covverrcrenereennns | cerrseeeiineneinnnees [ e 1.500 |......2.633 |MON... 07/23/2013. | 01/25/2042.
3136AE Z4 2 |FNR 1370C VA - CMO/RMBS........coomiiiriiireiineiseinssiesisesssssisssssesssssssensins | coenne | o [ soeerienes A L 1,026,669 |...102.332 | ..cccovrrnnne 1,026,547 | coooovvreanne 1,003,157 1,014,096 | ...ovvvvorerrireciii (1,876) | oo | e | e 3.000 |.....2.618 |MON... 06/21/2013. | 08/25/2026.
3136AF  NE 0 [FNR 1375B VG - CMO/RMBS.......ccorivirerireeieinnirieriessiessesisssssesssssssensenens | oveens ...102.424 403,491 (940) | .ovvvrvrrrerreernee [ v [ e 3.250 |......2.765 | MON... 09/24/2013. | 08/25/2026.
3136AG LA 8 |FNR 1393A VA - CMO/RMBS.........ovvvemrrrirriisrioessiissessssssissssssssssssssnins | e ...101.384 483,672 (1,221) | oo | e | e 3.000 |......2.591 | MON... 09/17/2013. | 01/25/2025.
3136AK  MN 0 [FNR 1439A VA - CMO/RMBS.........coooirimirimiiesisssississssssssessssssssssssssssssenss | svssens LA01LT74 | 1,115,649 1,105,902 (2,997) [ oo | e | s 3.000 |......2.597 |MON... 07/22/2014. | 08/25/2027.
3136AL  YX 3 |FNR1481B CA - CMO/RMBS..........ccooiiiiriiniiicnirississ s | e ..101.941 | ... 1,158,753 1,171,282 (4,002) [ oo | e | s 3.000 |.....2.110 |MON... 08/25/2016. | 03/25/2041.
3136AR R4 2 |FNR 1625A A - CMO/RMBS.........cooomirirriiierieineiieissesienssesessssssssessssssnenss | sevees 2102146 | 893,860 900,712 | .o (2,797) [ oo | e | s 3.000 |......1.846 |MON... 08/19/2016. | 11/25/2042.
3136AT  CK 8 [FNR 1650A BN - CMO/RMBS.......ccovoiiriiniireireeineissiiesisesisesssssisesssssssenes | seveees ...102.565 2,190,270 2,135,495 2,205,116 (3162) [ oo | e | s 3.000 |......2.359 | MON... 09/26/2016. | 02/25/2046.
3136AT  JR 6 [FNR 1649A PA - CMO/RMBS..........coovivreieiereciiessiessissssssassssssissssssssssssiss | covvons 102,758 | e 1,064,787 | oo 1,036,205 1,057,988 (1,539) [ coovererrerrernnns | e | e 3.000 |......2.513 |MON... 05/24/2017. | 09/25/2045.
3136AT U8 5 [FNR 1677B BA - CMO/RMBS.........cooveorviirieiineisssiisseiiessssesssisesienens | cenenes ...100.768 944,802 937,600 957,396 (1,988) | ..oovvvrrerrrriens | v | e 2500 |......1.994 |MON... 09/13/2017. | 01/25/2045.
3136AU  RZ 6 |FNR 1692A DA - CMO/RMBS........ccomerirrereereimeinesiiessinessssissssssssssssenssesenns | sevees ...101.167 ..1,100,997 1,088,300 1,105,219 (1,214) [ o | e | s 3.000 |......2.579 |MON... 12/07/2016. | 02/25/2034.
3136AV V9 7 |FNR 1722B BE - CMO/RMBS.........coooiiiiiieiiesieeisese i ssesisssesesssssssnns | svinens ...103.584 943,755 | ..o (2,531) [ v | e | s 3.500 |......2.689 | MON... 04/26/2017. | 08/25/2040.
3136AW  JZ 1 |FNR 1731A QA - CMO/RMBS.........oiiirieiirinerieriesineesssisessssssssssensssissensns | sevees ...103.413 1,170,262 (2,004) [ oo | e | e 3.500 |......2.709 |MON... 05/24/2017. | 11/25/2045.
3137A2  PF 2 |FHR 3766D HE - CMO/RMBS........ccooomiirriririiineiseiissiesisesisssissssssssssssenes | soveees ...100.152 55,091 2 | [ e [ 3.000 |......3.029 | MON... 12/31/2010. | 11/15/2020.
3137A2 W9 8 |FHR 3752E PD - CMO/RMBS..........ovomeriiimerierireeisensseisesssssssessesssssessnssnes | soeees ...101.230 206,236 (1) ) RO IFUTRRRR VPO 2.750 |......2.208 |MON... 12/26/2012. | 09/15/2040.
3137A6  FB 3 |FHR 3809B GA - CMO/RMBS........cooeriiiririeisiicerisisesesssisssssssessssiesnnes | sevenes ...102.248 465,736 (1,364) [ oovoverniieinns oo s 4.500 |......3.785 | MON... 06/16/2011. | 10/15/2039.
3137A9  J7 2 |FHR 3843D GJ - CMO/RMBS.......covumrirrereieinerisssssessesssseesssssssessesssesssensns | seeees ...102.046 80,525 | ..oveererrrerirenireens (B0T) | overneerremerneenee [ errerierirneerenines [ e 3.500 |......2.468 |MON... 04/24/2012. | 10/15/2039.
3137A9 VR 4 |FHR 3835F BA- CMO/RMBS...... LA ..101.167 145,894 (1,401) [ oo e s 4.000 |......2.651 |MON... 06/27/2011. | 08/15/2038.
3137AE LS 2 |FHR 3910E JC - CMO/RMBS.......... LA ...100.335 131,625 (B02) | .ovevnerrrirneirnee [ erreriererneersnines [ eeeen 2.000 |......1.344 |MON... 09/19/2012. | 12/15/2037.
3137AJ  6F 6 |FHR 3955A BG - CMO/RMBS....... B ...100.619 350,516 480 | oo [ e [ e 2.500 |......3.086 |MON... 03/24/2014. | 02/15/2041.
3137AJ  HW 7 |FHR 3960E YH - CMO/RMBS......... LA 228,119 | L 99.787 225,944 (A57) | v [ e [ e 2.000 |......1.255 |MON... 09/20/2012. | 08/15/2040.
3137AP  BF 6 |FHR 4033B ED - CMO/RMBS......... LA ...101.053 116,806 115,710 ((C3) ) SOURIR ORISR IO 2.500 MON... 07/22/2014. | 10/15/2036.
3137AP  GN 4 |FHR 4029A NE - CMO/RMBS 1 ...100.859 219,754 222,748 (B4B) | ..vvvnrererireines [ e [ e 2.500 MON... 03/25/2013. | 03/15/2041.
3137AQ  ZE 1 |FHR 4059B BC - CMO/RMBS......... LA ...100.396 172,286 (1,614) [ oo [ e [ 2.500 MON... 04/24/2013. | 04/15/2039.
3137AR  RT 5 |FHR 4080B DA - CMO/RMBS....... A 230,502 99.363 228,355 (B73) | vvernrererineinee [ e [ e 2.000 MON... 01/24/2013. | 03/15/2041.
3137AR  Z6 6 |FHR 4083B CA- CMO/RMBS....... A e 157,759 L 99.998 161,380 160,199 435 | e e [ e 2.000 MON... 06/21/2013. | 12/15/2038.
3137AS BZ 6 |FHR4077F MA - CMO/RMBS.................. LA ...100.280 883,053 888,278 (1,086) [ .oovvveererverinns | eeernneirnerinerieninns | e 2.000 MON... 08/08/2016. | 08/15/2040.
3137AS Q8 0 |FHR 4088A PA - CMO/RMBS. 1 ..102.229 214,894 217,140 (531) [ coovvrerrrriervniens [ | v 3.000 MON... 10/24/2012. | 12/15/2040.
3137AT KB 7 [FHR4097C GJ - CMO/RMBS..........ovvereerrrieiieriinenienineenns LA ...101.145 266,886 (A13) | ovveererenineines [ e [ e 2.500 MON... 09/13/2017. | 10/15/2031.
3137AT Q5 4 [FHR4097L TG - CMO/RMBS...... LA ...100.190 303,485 1,154 [ e | e | e 2.000 MON... 07/22/2013. | 05/15/2039.
3137AT W5 7 |FHR 4106B EC - CMO/RMBS......... LA ...100.109 662,222 (G4 ) R TR VN 1.750 MON... 09/10/2012. | 04/15/2041.
3137AU ML 0 |FHR 4102E LA - CMO/RMBS.........cccovvrvrivrrrirrnnne ] 72,902 | 99.565 74,036 P10 RTINS DR I 1.750 MON... 02/25/2014. | 01/15/2040.
3137AU  VJ 5 |FHR 4119A PA - CMO/RMBS 1] 433,278 | 97.568 432,529 (1)) [N ISR IO 1.500 MON... 10/22/2012. | 09/15/2041.
3137AU X8 7 |FHR 4123D AE - CMO/RMBS....... LA ...100.170 329,432 (161) ] oevereeremirncenee | erverirereneesenines | e 2.000 MON... 05/17/2013. | 09/15/2039.
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3137AW VA 0 |FHR 4145B UC - CMO/RMBS..........oooosvvrirrrinriisnreineneiisnssisnsnisnssinnsennnees. | evvinne | oo | eovvenneendh | o | i 107,670 | L 98.638 | ..o 106,687 107,866 | oo 2 T TR DRSSO PO 1.500 |......1.599 |MON... 03/20/2013. | 12/15/2027.
3137AY  NZ 0 |[FHR4161C TB - CMO/RMBS.........covevrrerinrecririseeiensneniensseessnisensensnnns | eeviees | oo [ eorneeveendh [T . 262,594 | 99.982 261,830 261,989 (94) [ oo | e | s 2.500 |......2.424 |MON... 06/24/2013. | 11/15/2039.
3137AY  UE 9 |FHR4163E YA - CMO/RMBS.......ocovoiiiiiieiierieiissseeississssessssessssssssnns | seines 100.318 | .... 799,098 808,756 (986) | vvvvvereerrrierens | eervirerrieeniinenies [ e 2500 |......2.189 |MON... 03/14/2013. | 10/15/2041.
3137B0  DW 1 |FHR4183E ME - CMO/RMBS........c.ovverierrrinirierierinenieniseessessssnsensenessnns | vonneen | oo | covervneedt | o 1| i 278,364 ... 99.924 | ..o 275,604 277,674 | .o, (283) | ovvreerreririrenee [ e [ e 2.000 |......1.734 |MON... 08/29/2016. | 02/15/2042.
3137B0 TR 5 |FHR 4186F MC - CMO/RMBS..........ooooneiereinerierieeinseinseisssisnsisessssssssessssnns | eovnees | oo | conevened | e 1| . 325,660 | ..... 98.463 334,779 331,433 958 | ovvevreiereiens | e [ 1.500 |......2.623 |MON... 07/22/2013. | 03/15/2028.
3137B4  4F 0 |FHR4236A WC - CMO/RMBS..........coooiriiierierieeeieniseissesiesssessenesssesssssnns | voreees ...102.056 196,470 193,632 (100) | 2oovvvrerrrereeree [ errrerirereneerenines [ e 3.000 |......2.813 |MON... 08/15/2013. | 05/15/2042.
3137B7 3L 1 |FHR4289D WE - CMO/RMBS........cooiiiiieiieiiesieeise i ssssisseisssssnns | seeees ..102.210 228,634 (415) | covveervrerrirens | e [ s 3.000 |.....2.529 |MON... 02/12/2014. | 08/15/2031.
3137B7 WH 8 |FHR4311B EA - CMO/RMBS........covouveoeeeeeeeeeessessseeessseeeesesseessssesssesnssenees | ceieees T i 194,409 L 99.250 | .... 195,828 195,828 104 | oo [ e [ e 2.000 |......2.176 |MON... 07/22/2014. | 09/15/2043.
3137BA HX 3 |FHR 4345A AB - CMO/RMBS........coooiiiiieiieiieriieiiseiseisssssssssssssssesssssnees | eovenee | o [ soeereenes Al 1 101966 | ..ovvrrins 476,950 AT4,418 | s (789) | ovvveverreineians [ v [ v 3.000 |.....2.574 |MON... 07/24/2014. | 02/15/2040.
3137BA XY 3 |FHR 4342A BD - CMO/RMBS.......ooouevirrerieieieirierieseiesississsssessssssenssesenns | sevenes ...100.654 208,175 204,669 109 | oo [ e [ e 2.500 |......2.753 |MON... | ccoovvrrennd31 | e, 5,134 | 06/02/2014. | 12/15/2043.
3137BA ZV 7 |FHR4336E WV - CMO/RMBS........cooirvirrririiinneiieesiieessinsssissssissssssesnies | evvinns ...102.095 348,309 346,591 (1,001) | oo | v | e 3.000 |.....2.415 [MON...| .ccoccc0.....853 | oo 10,172 | 06/11/2014. | 10/15/2025.
3137BB FW 5 |FHR 4349A CD - CMO/RMBS..........ccoireiirierireriieniisissesisssssesiensesessssisssnnne | sevees ...101.422 123,337 121,608 120,043 (61570 UUUIRRIUR DURTRRRRO IO 2.500 |......2.784 |MON...| .cccocrrenn283 | e, 3,019 | 06/25/2014. | 03/15/2044.
3137BC  GX 0 |FHR 4360C KA - CMO/RMBS........ccooiimririirneineisesiiesisnessssissesssssesesssssssesenas | svinees ..101.835 | ... ..1,335,009 ....1,310,948 1,345,743 (4,403) [ ..o | e | s 3.000 |......2.203 |MON... 08/24/2016. | 05/15/2040.
3137BD  4U 7 |FHR 4378B AC - CMO/RMBS.......ccomerirerrerrrinerierisnenssensssessenssssnsnsenssnsnns | seveeee | oo [ eornervnedh [T v 191,216 | 99.188 | oo 193,657 | covovvercrinns 195,243 191,444 | o 210 [ o | e | e 2.000 |......2.641 |MON... 08/26/2014. | 02/15/2044.
3137BH  FN 2 |FHR 4463B CA - CMO/RMBS........cooiiirririirneininiesisesisesississesssssssesssssssesenas | svinens ..101.418 916,166 903,353 922,515 (2,906) [ ..o | e | e 3.000 |......2.203 | MON... 07/26/2016. | 08/15/2039.
3137BN  Z8 0 |FHR4569A A - CMO/RMBS.........coooirirririerieineiieissessesssesesssssssssessssssnenss | sevees ...100.758 ..1,358,119 1,347,898 1,373,197 (1,999) [ oo | e | e 2.500 |......2.071 |MON... 09/13/2017. | 11/15/2040.
3137BR 6T 7 |FHR 4608G HA - CMO/RMBS.........coivvirrrirriiriieneiisssissseisssssisssssssssins | eevinns ...100.992 ..1,362,814 ....1,349,429 1,380,590 (1,523) | oo | v | e 2500 |......1.980 |MON... 09/26/2016. | 06/15/2041.
3137BS  GS 6 |FHR 4621C KA - CMO/RMBS........coouerirririerieinerieriessisessssessssssssssnsenssesenns | sevees ...100.766 | .... 863,927 857,359 867,311 (588) | ..vvvrrerrrireenee [ errerierirneersnines [ e 2.500 |......2.235 |MON... 11/10/2016. | 04/15/2046.
3137BS  YX 5 |FHR4631E AC - CMO/RMBS.......coouiirrireirineineisesieeieeisssisseisssssesssssssssinns | svinns ..103.062 | ..oovrvin. 297178 | e 210,725 215,930 [ .vovvrveerrierniis (BAT) | covveerrererrirens | e [ 3.500 |......2.757 |MON... 12/19/2016. | 08/15/2043.
3138EQ 6P 2 |FNAL8077-RMBS........ ...104.026 677,882 682,169 (V2751 ) RN IV IOV 3.500 |......1.726 |MON... 07/22/2016. | 12/01/2029.
3138ER VP 2 |FN AL9621-RMBS........ ...106.518 558,074 552,359 (LA T USRI O 4.000 |......2.564 |MON... 03/27/2017.| 01/01/2037.
3138ES B8 0 |FNAL9962-RMBS........ ...104.657 618,816 591,278 614,098 (C44:) ) R IR Ut 3.500 |......2.325 |MON... 04/26/2017.| 01/01/2036.
3138W9 DC 1 |FN AS0098 - RMBS........ ..104.745 | ... .1,311,687 1,252,272 1,298,869 (1,876) [ ooveeererreiieinns [ errveererneiseirenns s 3.500 |......2.297 |MON... 12/09/2016. | 08/01/2033.
31397S XM 1 |FNR 1140H KA - CMO/RMBS....... .103.984 | ..o 287,510 274,624 | ..o, K22 [N IV IO 3.500 |......3.665 |MON... 06/15/2011. | 03/25/2026.
31398N  BS 2 |FNR 10102A DE - CMO/RMBS............ AR 100753 | 58,012 58,191 (265) [ .ovvvverereeernniens e | e 3.000 |.....1.927 |MON... 06/27/2016. | 06/25/2029.
314030 JE 0 |FN745561-RMBS......... LA ...103.308 1,156 1,114 A s [ e [ 5.000 |......5.520 |MON... 12/31/2010. | 08/01/2020.
31403D KD 0 |FN 745592 - RMBS......... LA ...103.308 . 40 39 [ e [ | | 5.000 |.....4.056 |MON...| .. 12/31/2010. { 01/01/2021.
3140QB N5 3 |FNCA4011-RMBS.......ccccooovrvrmrrrnns LA ...101.930 4,534,672 4,514,943 (3,392) [ oo | e | s 3.500 |......2.959 [MON... | .. 10/11/2019. | 08/01/2049.
3140QC DT 0 |FNCA4613-RMBS........cccocovvrvrrnenne LA ...102.028 ..5,010,462 4,983,763 (P202:15) 1 SRR ISRORRSROR DO 3.500 MON...| .. 11/07/2019. | 11/01/2049.
31412Q SE 0 |FN 932117 - RMBS . 1 ...104.294 .223,936 216,352 (B5B) [ eovvrnrerrerrrnrinnee [ errerrerineerisnines [ e 4.000 MON... 01/28/2011. | 11/01/2024.
31416W ZA 3 |FN AB1636 - RMBS.......... LA ...102.862 324,664 (264) [ oo e | 3.500 MON... 06/16/2011. | 10/01/2030.
31417Y  GK 7 |FNMA0201 - RMBS.......ccccooverrrrrnnes LA ...104.297 233,986 (657272 1 TR USRI VY 4.000 MON... 06/16/2011. | 10/01/2024.
31417Y  SD 0 |FN MA0515-RMBS.......ccoconvvvvnnens LA ...103.598 310,390 305,519 (Y4 OO ISR PO 3.500 MON... 06/16/2011. | 09/01/2025.
31417Y  SK 4 |FN MA0521 - RMBS. LA ...103.571 3,187 3,084 (1:) ) [N ISR IOV 3.500 MON... 06/16/2011. | 09/01/2020.
31418A  AJ 7 |FN MA0908 - RMBS 1 ...106.504 .680,476 669,431 (1,554) [ v [ e s 4.000 MON... 12/28/2016. | 11/01/2031.
31418A  F2 9 |FN MA1084 - RMBS. LA ...104.532 1,421,906 (3,895) [ .ouvvveirerierinns | ceererinneiierieeins | s 3.500 MON... 09/13/2017. | 06/01/2032.
31418A  HQ 4 |FNMA1138-RMBS........cccovvvrrrranee LA ...104.584 96,355 (248) | ..o [ e [ e 3.500 MON... 08/11/2016. | 08/01/2032.
31418A SN 9 |FNMA1424 -RMBS.........cccovvvrrrennee LA ...104.754 633,559 625,626 (884) | covvevrrrerrerirees | e [ e 3.500 MON... 09/13/2017. | 04/01/2033.
314188 7E 0 |FN MA2692 - RMBS. LA ...104.278 676,918 677,272 (820) | ..vvvvreerrerreree [ erverierirneersnines [ e 3.500 MON... 11/16/2016. | 07/01/2036.
31418D HY 1 |FN MA3846 - RMBS. 1 ...100.633 ..1,998,342 1,985,779 1,990,583 (161) | oevereererrneenee [ errverrrerineerineinnes [ eeeens 3.000 MON... 10/25/2019. | 11/01/2049.
31418V T5 1 |FNAD7771-RMBS LA ...104.297 135,501 129,919 131,854 [(CK1:) 1 SOOI IR VY 4.000 MON... 06/16/2011. | 07/01/2025.
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314190 MQ 1 [FNAEB0B6 - RMBS........coooeiiirirneeircirneineisesiesiseesseisessesssesssessssssssssnsssns | onenes | oo | vevereeeens A L [ 210,962 |...103.599 | ..ccooverennce. 212,847 | oo 205,453 207,495 | ..o, (BB0) [ +eovvveerrrrrrriree [ e [ e 3.500 |.....2.901 [MON... | cccoovrrunrns 599 | o 7,083 | 06/16/2011. | 09/01/2025.
314190 NW 7 [FNAE3104 - RMBS.......ooiiiriimiiinnisinssnnississenssenssensssesssnsssnssssnssensssssssnssssnens | onenes | oo | vovessnees A4 1. ...139,937 |...103.612 139,958 135,078 136,796 | oo (282) e [ 3.500 |....2.779 [MON... | oo 39 | s 4,676 | 12/19/2017. | 09/01/2025.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities..... .. . .........70,317,808 XXX woee....09,926,299 .68,465423 | ........... 69,876,389 | ...oooovvieerenn0 | (93,074) [ oo 0 0 XXX XXX XXX | 174,957 | ... 1,534,377 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137AJ MG 6 |FHMS K016 X1 - CMBS.......cocoiiiiiiiiiiiiniissii oo | ....... | .. l ........... 3‘ AAAAAAAAAAA 1. 1,906,106 | ...... 2188 | ... 332,008 351,351 | oo | e (223,352) s [ 1478 |....4.284 |[MON...| .........18,689 | ....... 245,847 | 12/13/2011. | 10/25/2021.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed SECUMtIES. ........vuwiriieriiieiiiissiissiiinns . .1,906,106 XXX | 332,008 | ..o 0 351,351 | o0 | (223,352) | ..o 0 0 XXX XXX XXX ..18,689 | ....... 245,847 XXX XXX
U.S. Special R & Special A t Oblig and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
196479 2D 0 | COLORADO HSG & FIN AUTH......cvouivimriririeiirierieessesieneseessesssensesssenns | eeeees 2| {11 [ 3,085,535 |...113.893 | .............. 3,325,676 | ....ccooonee. 2,920,000 3,069,396 | ..o (20,355) [ ..ovvvnerrrireenes [ e [ e 4.250 11/28/2018. | 05/01/2049.
196479  TZ 2 |COLORADO HSG & FIN AUTH.....coviiiirriieicirneineieeiesieeiesisssissssssssenss | eveens 2| . 1FE 54,148 |..102.038 | ....cccoovrrrrns 51,019 50,872 | o (1,549) | oovveorreierrins | v | e 5.000 04/13/2011. | 11/01/2028.
19647P  BA 0 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG......ccocovvemevveenrrvnrrnernes | vevree oo | eeernendh | 1FE ...343,668 |..112.111 385,291 343,668 [(0) ] SOOI RO PO 3.200 06/20/2013. | 02/01/2044.
19647P  BW 2 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG......cocovvvvmreniiiieiseiinniinns | cevi 2| 1FE]| .... 12,346,232 |...105.256 ..2,469,550 2,348,232 | ..o | e [ e [ | 3.750 08/04/2017. | 10/01/2057.
196480 DQ 7 [COLORADO HSG & FIN AUTH......cvuuirirrierireeirierieesisesieseeessssssessesssenes | oveens 2| . {11 [ 2,199,980 |...109.641 ..2,192,820 2,197,895 | ..ooovvrvrrnerrerrnne | verreeernenn(2,285) | o e [ 3.875 10/18/2019. | 05/01/2050.
20774W  G9 6 | CONNECTICUT ST HSG FIN AUTH.....covoiiiiiieiieieeiseiseiissiseesiesesecessnins | eveens 2 1FE 57,246 |...101.430 55,363 | ..oovrrerenrirenriinns | erverreeene1162) | i [ e [ 4.000 07/22/2011. | 11/15/2040.
20775B N8 5 |CONN ST HSG FIN AUTH HSG MTG FIN PG........ccvvvvririeireriereseenseiseeiens [ e 2] ... 1FE 351,282 |...104.125 337,430 | oo | evnreennene(8,187) | o | e [ e 4.000 10/11/2013. | 11/15/2032.
20775C LV 4 [CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......ovvoriirrieriecireeiseiins | eeeees 2| . 1FE .1,000,000 |...104.079 1,040,790 ....1,000,000 1,000,000 [ ..ovourieriiniirniis e | e | e [ 3.050 11/02/2016. | 11/15/2031.
20775C  TU 8 |[CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......ovverirmeriereeerieiseiinns | vveees 2| . 1FE .1,000,000 |...105.787 1,057,870 ....1,000,000 1,000,002 [ ..ovovvererrcrnnenns | eeerveernnnrneneeee{ 1) | e [ [ 3.400 04/26/2017. | 11/15/2032.
20775C  ZE 7 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......ovvoriirrierieeireeiseiens | e 2 1FE]| .. 974,041 |...106.302 977,978 920,000 960,012 | .o | errereeneenn(7,849) | i [ e [ e 4.000 02/07/2018. | 11/15/2041.
31350A  BR 8 |FEDMFH MO34 A - CMBS.......coovirireerieinirierieseieesesesenssssssessenssssssssssnsnes. | eevnnes | o | vevereenes Al L 1,706,731 |...100.626 | ... ..1,670,392 ....1,660,000 1,662,935 [ ...cvorvervrrerrnenns | verirenene(7,996) | o [ [ 4.150 03/29/2016. | 04/15/2025.
31350A BR 8 |FEDMFH MO034 A-CMBS.............. SD.. [ [ A L [ 241,463 |...100.626 | .......coooonee 236,471 | oo 235,000 235488 | ..ocverrerinerinein [ e (1,672) [ | e | e 4.150 09/11/2015. | 04/15/2025.
31397P PN 4 |FHMMO12 AA2 - CMBS.......oiiieieirieeriesiesesesississsssssssessesssssessssssssens | seeees ...100.816 901,104 893,811 873,682 | ..o | e 1,831 | s [ [ 1.600 12/13/2016. | 08/15/2051.
31397P PP 9 |FHMMO12 AA3 - CMBS.......oiiriiieiineieiiesiesisssiss s ssssssssssssenss | soeees OO VO, Il . ...102.761 1,787,337 | oo | e (893) | o | e [ 2.650 11/06/2014. | 08/15/2051.
34074M  SJ 1 |FLORIDA HSG FIN CORP REV........ccoosvemirimrricrinsereeissessessssssessessssessssense | sevees 2| AFE| oo 3,171,600 |...110.322 | ..............3,309,660 | ..............3,000,000 | ............. 3,154,181 | oo | e (16,429) | i [ [ 4.250 11/15/2018. | 01/01/2050.
373539  5F 8 | GEORGIA ST HSG & FIN AUTH REV.......cviiiriiiiniieeiieeieeisssississsissnienens | cvie 2| . 1FE]| .. 676,713 |...104.967 655,176 | ..vvovvererrienrinns | errirenreenn(8,259) | v [ e [ e 3.500 10/06/2016. | 06/01/2039.
45129W MB 3 |IDAHO HSG & FIN ASSN - MBS............. JSOPRN VPR I IO Al L [ 374,455 |...106.642 370,684 | ..o [ errerirnenenn(202) [ o | e | s 3.500 05/05/2014. | 05/21/2044.
45129Y  F4 3 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R....oovvvvririerieisereiensnines | oo 2 . 1FE 518,412 |..102.527 | ............... 497,256 | ................485,000 | ......ccco... 507,736 [ .covververeenerernee [ eerereeen(12,215) | o | e [ 4.000 06/12/2015. | 07/01/2034.
45201L  WF 8 |ILLINOIS HSG DEV AUTH = MBS.......cocviuririeererinerieriesenessssssssssessesssseesas | soeees 2| . 1FE 485,588 |...105.488 512,236 485,588 | .....ovvrerereenerins | errerenenrenninnnn(0) | o [ [ 3.875 10/11/2013. | 12/01/2043.
45201Y N2 9 |ILLINOIS HSG DEV AUTH REV = MBS.........cocoviierererieiereieiesiesiesiessesssssienns | evees 2 e 1FE 1,680,179 |...101.455 1,704,626 1,680,050 | .ocvveviercirirrens | e [ e [ e [ e 3.125 01/25/2017. | 02/01/2047.
45201Y S5 7 [ILLINOIS HSG DEV AUTH REV.......ccomtrumirierierineeissinerissssesissesssssssessssns | oneee | oo | veverneeens 2| 1FE .1,845,874 |...110.331 1,936,309 | ....cccceee.. 1,755,000 | oo 1,828,643 | ...ooveerecrneins | e (TTA1B) | s [ [ 4.000 06/01/2018. | 08/01/2048.
45201Y YK 7 |ILLINOIS HSG DEV AUTH REV - MBS s | s 2 e 1FE 808,226 |...100.237 843,897 812,965 | ..o | e85 [ [ | 2.450 08/06/2014. | 06/01/2043.
45203L  CL 5 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.......ccoovummriiermrineinseeiinnes [ eereees 2| 1FE 994,156 |...101.640 ..1,010,460 994,160 | ...voovererererrnrrins | crrrerenenrerninens(0) | o [ e [ e 4.050 02/03/2017. | 03/01/2059.
45506A BL 4 |INDIANA ST HSG & CMNTY DEV AUTH HOME FIR......c.covvvvrnririrnniscirernciinns | e 2 e 1FE 80,301 |...101.202 75,964 | ..o | v (1,938) v [ [ 4.500 06/17/2011. | 06/01/2028.
49130T NP 7 |KENTUCKY HSG CORP HSG REV et | srries 2| . 1FE 47,331 |...101.706 A4,449 | s | DB | s [ [ 4.250 12/16/2011. | 07/01/2027.
54627D BX 8 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV.......cccoeurmivrrermrrrerinnineerenin | corenns 2 . 1FE| o 1,219,028 |...100.429 1,219,028 | ..o | e (0) [ e [ [ 2.875 04/18/2017. | 11/01/2038.
56052F BR 5 |MAINE ST HSG AUTH MTG PUR....... 2| 1FE 500,666 |...104.674 L AB4910 | e | e (T1799) | s [ [ 4.000 06/17/2015. | 11/15/2045.
56052F CE 3 |MAINE ST HSG AUTH MTG PUR....... . 2| . 1FE 933,939 |...103.028 .916,949 914894 | e | e (13,208) [ s [ | 3.500 08/07/2015. | 11/15/2035.
57419R S9 7 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C............ 2| AFE| oo 2,000,000 |...104.494 ..2,089,880 2,000,110 | oveoueremremrerneninee | eerrneirneniennens D3 | e [ [ s 3.350 07/27/2017.| 09/15/2034.
57419R  YB 5 |[MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C......ccoevoererrerrririerinnns | ceveeee 2| . 1FE 338,762 |...103.405 330,896 329,756 | ..ovverrreriiereninn [ everiennene(3,200) [ oo | e | s 3.500 11/18/2015. | 09/01/2045.
57419T DL 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C.......oovvvurrrerierirceiscinnes [ s 2| 1FE 537,140 |...107.048 535,240 536,399 | ...covoeerrerrieeieni | evveereeeeeee T s | e | s 3.500 10/04/2019. | 03/01/2050.
57586P 8H 2 |MASSACHUSETTS ST HSG FIN AGY HSG REV......c.coevemverrerireerrrinerrerirenes [ vereees 2] ... 1FE 594,744 |...103.421 573,987 570,573 | .oovveverrrerrerirneens [ e (T913) [ | e | s 4.000 10/24/2013. | 12/01/2043.
57587A  HY 7 |MASSACHUSETTS ST HSG FIN AGY HSG REV......cooocveerererisiirnerissereriienes | e 2| 1FE 546,618 |...104.976 535,378 516,845 | ..o | rrneereenens(2899) [ o | e | s 4.000 03/12/2015. | 06/01/2039.
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594653  6J 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M......covunirnmrimenrnneinernnninns | cevnee [ oo | ervrniin 2| 1FE| e 1,203,018 |..104.198 | .............. 1,161,808 | ...ccoovvnnce 1,115,000 | ..coovvvennee 1,154,366 | ..o | vveereene(17,329) | s | e [ e 4.000 |.....3.218 | JD....... 08/06/2015. | 06/01/2046.
594654 CL 7 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.......cccovivrmrimerrenennrnnenns | vevree oo [ ervnienni [ o 1FE .2,000,000 |...107.981 | ............. 2,159,620 ....2,000,000 2,000,126 | ...oeveorrrernrrernnnns | evnerrrnnnnnene(13) [ [ 3.600 |.....3.599 [JD....... 03/09/2018. | 12/01/2033.
594654 CM 5 | MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M [ I 2| 1FE| ... 1,926,731 |...107.986 1,959,946 ....1,815,000 | oo 1,901,871 | oo | veeeneene(17,888) | s | e [ 4.000 |......3.268 | JD....... 03/09/2018. | 12/01/2048.
594654 GD 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M......cooumirirmrieniererneninnnns | vevree [ oo | cevnerin 2| TFE| v 2,017,129 |...108.852 | .............. 2,013,762 | .cooovvvrnees 1,850,000 2,014,379 | oo | cevererneneed(2,750) [ oo e | e 3.750 |.....2.627 [JD....... 10/09/2019. | 06/01/2050.
60416Q CD 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F........ccccoovvnmimnriniienins | crin 2 1FE|. 52,805 |...102.155 ...51,078 .50,000 50,490 | ..o [ erverienneens(BT3) [ | e | s 4500 |......3.822 | WJ....... 06/17/2011.| 01/01/2031.
60416Q DL 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.........cccovcvnvrinerrnrinenns | cevene 2] .. 1FE|. 53,978 |...102.222 L5111 50,692 | .vvevrvrerrererennenns [ ervrnnnenns(1,105) | e | v | v 4500 |.....3.544 |JJ....... 06/08/2011. | 07/01/2034.
60416Q FT 6 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F........ccccovvvomrinrrvnirenins | crire 2 1FE 376,575 |..... 99.812 375,491 376,312 | e e (31) [ | s | s 2.600 |......2.598 |MON.. 08/01/2012. | 09/01/2042.
60416Q FY 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F [SSTTTRRRTORIRN BV 2] ... 1FE 360,287 |...102.400 368,934 .360, 360,287 | ..ovveerrrcrrerirneens e (0) [ | e | s 3.000 |......3.000 |MON... 06/11/2014. | 07/01/2044.
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F........ccccovvvvnniinrrvniienins | crvn 2| . 1FE 438,451 |...103.006 | .....cccoonenns 451,631 | oo 438,451 438,451 | oo | e (0) [ [ | 2.875 |......2.875 |MON 10/15/2014. | 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.........cccooceumvrrnerrmrinenns | cevene 2] .. 1FE 550,542 |...100.775 554,808 550,542 | .ooovvenereinnninnns | cenvrenerinennenns0) | e | e [ e 2.800 |......2.800 |MON... 01/13/2015. | 02/01/2045.
60416Q GQ 1 |[MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F........ccccovvvvmninrrrniinnins | crvn 2 1FE 392,138 |...100.331 393,436 392,138 | e (0) [ | | 2.930 |......2.930 |MON... 02/10/2017. | 03/01/2047.
60416S  HX 1 |MINNESOTA ST HSG FIN AGY.....cooirirerieirereeiesrieriesesseesssessessessensesess. | voreees 2| . 1FE 474,041 |...105.329 446,022 | ... | errireeeenn(5,122) | s [ [ 4.000 |......3.388 | JJ....... 12/04/2014. | 01/01/2045.
60416S TC 4 |MINNESOTA ST HSG FIN AGY...... [SSSTURTRRTURRRTURTEN BTN 2| . 1FE 624,975 |...105.483 606,984 | .....ovvrrirrienrinns | errireereenn(7,301) | o [ [ 4.000 |......3.465 | JJ....... 12/14/2016. | 01/01/2047.
60416S WD 8 |MINNESOTA ST HSG FIN AGY...... . ceeveereneenn [ s 2] ... 1FE 903,395 |...106.540 | .................894,936 | .................840,000 | .....ccooo..e. 884,709 | ...oovvrrrercrrvrres | cvrrrrerne(T1,808) | o [ e [ e 4.000 |......3.147 | W....... 12/05/2017. | 01/01/2048.
60535G  AX 0 | MISSISSIPPI HOME CORP HOMEOWNERSHIP MTG........cooomvrvererrierriiennns [ crvinne 2| . 1FE|. 43,108 |...100.516 40,175 | s | e (884) [ o [ | 4500 |......3.429 |JD....... 12/31/2010. | 12/01/2031.
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.........oocvereerrinerierireneirenins | cevene 2| . 1FE 312,117 |...100.036 2117 | [ (0) [ | s | e 2.750 |......2.750 |MON... 06/20/2013. | 12/01/2032.
60535Q ND 8 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG s | s 2] . 1FE 647,753 |...104.571 627,854 | ..o | e (T,281) [ e | e 3.500 |.....2.957 |JD....... 11/03/2016. | 12/01/2038.
60636X 8E 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ccovivmrirrmrerimeenreines [ vereees 2] ... 1FE|. 59,238 |...100.925 55,416 | ovveorveernerennnen | eevrrnnneens(1,205) | ovrvveoreernniins | v | e 4500 |......3.570 |MN...... 12/31/2010. | 11/01/2027.
60637B  BD 1 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY ......cooirmvirierniieiiniernninees | veves 2] ... 1FE| . 63,882 |...101.508 60,535 | ..ovveverneirennnnene | vererneiennnn(936) | o | e | e 4625 |....3.825 |MN...... 04/12/2011. | 05/01/2028.
60637B CK 4 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY 2] ... 1FE| . 96,545 |...101.407 91,061 | ooovvveererrneenenes | e (BATT) [ | e | e 4.250 |......3.338 | MN...... 12/07/2011. | 11/01/2030.
60637B GM 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY ......ccvvviirirnriernneennninnes | vevene | or | cervverenns 2| 1FE| oo 1,144,758 |...104.495 1,000,313 | oo | errereenene(9,805) [ oo e [ 4.000 |......3.507 |MN...... 08/12/2015. | 11/01/2045.
60637B  PZ 7 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ccovurmerirmrmrenmmeeneninns [ woreees 2] ... 1FE 926,571 |...107.663 931,285 ...865,000 | oo 908,953 | ...oovvrerernerrerrns | eerrrnerne(10,604) | i [ e [ 4.000 |......3.216 |MN...... 12/01/2017. | 05/01/2047.
61212R 4G 8 | MONTANA ST BRD HSG.......covvrrirrieinireiereiseiesississsesssssseessssssssessssnns. | coveres 2 . 1FE| .. 308,484 |...102.094 306,282 ...300,000 303,291 [ .o [ ereireeend(2,208) | o | e [ e 3.500 |.....3.159 [JD....... 08/29/2013. | 12/01/2044.
61212R  8H 2 [MONTANA ST BRD HSG.......ovveerireerrierierieeeiensseissensssssessessseessssssssssne | eveens 2| 1FE| v 1,247,404 |..108.129 | ..cccovvrnnne 1,270,516 | ..coooverennee 1,175,000 1,232,065 [ ...cvvvererrerinennns | overrrerene(9,649) | i [ [ 4.000 |......3.298 |JD....... 03/23/2018. | 06/01/2049.
63968M  NY 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.......c.coevevurmreernrireinniisirnns [ ever 2 . 1FE 746,124 |..104.724 727,832 ...695,000 722,892 | oo [ v 9,021) | o | e [ 3.500 |.....2.984 MS...... 10/26/2016. | 09/01/2046.
63968M RD 3 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG........cccovvvmerirmrimenrneirnennns | cevns 2] ... 1FE 925,000 |...106.357 983,802 ...925,000 924,996 | ...vvererereriinnnes | e 16 [ [ | 3.750 |.....3.750 |[MS...... 03/08/2018. | 09/01/2035.
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG......cc.cvvvevurmreerrirennniisinns [ evers 2 e 1FE]| .. 952,128 |...107.498 962,107 895,000 940,419 | oo | e (8,509) [ [ | 4.000 |......3.335 | MS...... 03/07/2018. | 09/01/2048.
63968M UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.......cccosvemmrimernerinernennnee | eovvnne [ o [ errerienes 2| 1FE| v 1,069,040 |...105.310 ..1,053,100 ....1,000,000 1,067,948 | ...oooveerecrnenns | vvereeneene(1,092) | s [ [ e 3.750 |.....2.901 [MS...... 10/03/2019. | 09/01/2049.
64613A AC 6 |NEW JERSEY ST HSG & MTG FIN AGY REV.. 2 e 1FE 943,254 |...111.058 977,310 | oveeeeeeernn880,000 | oo 934,018 | oo | e (10,419) | s e [ 4.500 06/15/2018. | 10/01/2048.
647200 5T 7 |NEW MEXICO MTG FIN AUTH.. 2| 1FE 731,895 |...103.932 711,934 T3T,357 | e | v (T4,354) | i [ [ 3.500 10/26/2016. | 03/01/2045.
647200 M8 4 |NEW MEXICO MTG FIN AUTH......ccoviiriiriiriieisniseieniessrsiensssssessensseenss | over 2 e 1FE 257,176 |...100.364 245,305 | ..o [ v 2,110) | i | e [ 4.625 06/21/2011. | 09/01/2025.
647200 N5 9 [NEW MEXICO MTG FIN AUTH.....ovvuiireriieireeinsineriseseseisssesseisessssssssssenens. | sevens 2| . 1FE|. 43,280 |...101.173 40,362 [ ..veoevereinerinnins | errrnenenn(1,200) v [ e [ 5.000 06/16/2011. | 09/01/2030.
647200 V3 5 |NEW MEXICO MTG FIN AUTH......cooviiiiirriiieisniseienisssssssenssssessesssssenss | oven 2 . 1FE 233,154 |...101.710 223,727 | ooveeevieeenn | evrieeerenne(2,839) [ e | e [ e 3.750 08/15/2012. | 03/01/2043.
647200 X6 6 |NEW MEXICO MTG FIN AUTH = MBS......cooviurririeerneiseiisssisesseseseesisninss | sevees 2| 1FE 630,505 |...102.455 621,138 606,255 626,367 | ..oeveerererereinnees | veeeereeneenns(A79) e e | e 4.500 08/08/2013. | 10/01/2043.
647201 HC 9 |NEW MEXICO MTG FIN AUTH ..109.776 ..1,646,640 1,500,000 1,623,840 | ..o | e (4,5680) [ v [ [ 3.750 .1 07/10/2019. { 01/01/2050.
64966W DH 7 [NEW YORKNY CITY HSG DEV CORP REV. ...111.546 1,673,190 ...1,500,000 | ..coooivrenne 1,550,125 [ ..vevveerererrinenns | verrrenene(13,100) | oo [ e [ 5.000 08/30/2013. | 07/01/2024.
64972C  BD 4 [NEW YORKNY CITY HSG DEV CORP MULTIFAML.....coveurrirmrmerieninerienes | ovrren | oo | veverenens 4 ...100.140 121,586 121417 | e | e | e [ [ e 3.050 06/19/2014. | 06/15/2036.
64988Y CS 4 |NEW YORK ST MTG AGY HOMEOWNER MTG REV.......ccovcemmrenerierineenenins [ e 2 ...107.138 2,148,994 | oo | eerrnereene(3,786) | e [ [ 3.500 09/12/2019. | 10/01/2032.
658207 MZ 5 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..........cooccmvvinirreiiinens | cerenee 2 201192 | 75,894 [ 075,000 | e 75,715 [ e (TA18) [ s | e | s 4.250 12/08/2011. | 01/01/2028.
658207 SL 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..........cooccmmrimnriirriinens | ceven 2| 1FE]| .. 903,684 |...104.079 889,875 | ..ocveiererrnn855,000 | .ooriiinnn882,954 | oo [ e (15,335) [ e | e | s 3.500 10/20/2016. | 07/01/2039.
658207 TX 3 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..........ooccmvrinrriveirinins | cerenee 2] TFE| oo 1,000,000 |...107.199 21,071,990 | ..oeieeerrra1,000,000 | v 1,000,016 | oo | (7)o | e 3.850 05/17/2017. | 07/01/2037.
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658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.........cocovvvvemrriiiririns [ e . 2| 1FE| .. 868,992 [...106.390 | .................851,120 | .oooeerrren.800,000 | oo 844,693 | ..o | e (14,550) | ..ovvvneererineiees [ crreerirerineiiseinnes [ e 4.000 |......3.106 |JJ....... 05/17/2017.| 07/01/2047.
658877 DZ 5 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIPR........ i . 2| .. 1FE|. 85,327 |...101.710 80,657 (922) | ..vvveerrrirnrinee [ v [ e 4500 |......3.656 |JJ....... 07/14/2011.| 01/01/2028.
658909 CL 8 |NORTH DAKOTA ST HSG FIN AGY JESPTURIRROTN IOON . 2| . 1FE]| .. 108,477 |...100.512 105,249 s (823) | cevvevrrreeerriiens | e [ s 4500 |.....4.016 | JJ....... 12/31/2010. | 01/01/2035.
658909 HW 9 |NORTH DAKOTA ST HSG FIN AGY. SRS U . 2| 1FE| .. 287,120 |...104.458 271,881 | oo (3,209) [ .ovvvvrrerirenine | eeerreinerierieeins | s 4.000 |......3.373 | WJ....... 05/22/2015. | 01/01/2036.
658909 MA 1 |NORTH DAKOTA ST HSG FIN AGY SOOI IO . 2 1FE]| .. 939,931 |...106.451 ...913,398 e TAT) | s | e [ 4.000 |.....3.145 | WJ....... 04/05/2017. | 07/01/2047.
658909 PF 7 |NORTH DAKOTA ST HSG FIN AGY. SRS U . 2] .. 1FE| .. 949,747 |...107.351 . e(10,164) | oo | e [ e 4.000 |......3.155 | JJ....... . 12/01/2017. | 07/01/2048.
677377 U9 2 | OHIO HSG FIN AGY SINGLE FAMILY MTG REV... SRS IO . 2 1FE| . 37,877 |..102.397 35,453 ) TR IOPORTPRPRIOR DU 4.800 |......3.793 |MN...... 05/12/2011. | 11/01/2028.
67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. [SSSTURTURRONIRRTOTEN BTSN . 2| 1FE| .. 671,253 |...100.520 671,253 ) [ e | e [ 2.800 |......2.800 |MON... 02/17/2016. | 03/01/2046.
67756Q TQ 0 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. SOV BTN . 2| . 1FE]| .. 905,000 |...103.419 904,993 | ..o | rvrrrrneriinennd s [ | 2.800 |......2.800 |MS...... 10/06/2016. | 09/01/2031.
67756Q UZ 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. [SSSTURTORNRRTRTEN BTSN . 2| 1FE| .. 782,438 |...108.564 | ......cccoeoe... 781,661 | oo 720,000 | oo 759,046 | ....cvvevvvvcvrerirerenn [ rrrrened(13,581) [ o | e | s 4500 |.....3.578 |MS...... . 03/14/2017. | 03/01/2047.
67756Q ZW 0 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. SOV BTN . 2| . 1FE| v 2,240,320 |...113.229 2,230,617 | oovvveivrrverrnnreiinnnes | eerrerenned(9,703) [ o [ | oo 4500 |.....2.982 | MS...... . 06/26/2019. | 03/01/2050.
686087 B6 3 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV [SSSTIRRUPIRORN IOV . 2| . TFE| oo 1,069,032 |...111.379 1,061,259 [ ..ocvorvercrirerinenns | everreneene(8,272) | i [ [ 4.750 |.....3.702 | JJ....... 11/29/2018. | 01/01/2050.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV. SOOI IO . 2 1FE]| .. 290,000 |...100.185 290,001 [ eovverrerinerirneens [ errrreeriieereennd2) [ | e | s 2500 |.....2.500 | WJ....... 05/31/2013.| 07/01/2034.
686087 PG 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV [SSSTURRRIRN IOV .. 2] ... 1FE| .. 688,309 |...103.297 | ....ccc0s....666,266 | .oovrrncnec 645,000 | ...coovrvrnees 664,364 | ... | e (13,123) | s [ [ 4.000 |......3.088 |JJ....... 03/29/2016. | 07/01/2043.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV. JSSSTURRIPIRN IVOON . 2 1FE]| .. 576,659 |...104.357 545,000 554,610 | ..o [ cverieenced(ATE) [ s | e | s 3.500 |.....3.116 |JJ....... 08/05/2015. | 07/01/2036.
686087 VE 4 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV [SSSTURRRIRN IOV .. 2| . 1FE| oo 1,690,650 | ...106.952 ..1,668,451 ....1,560,000 1,640,589 [ ...cooverererrrenns | verrenenn(22,051) | v e [ 4.000 |.....3.116 | JJ....... 05/03/2017. | 07/01/2047.
708796 4R 5 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M ST PO . 2| . 1FE| v 1,319,124 |...106.721 ..1,323,340 ....1,240,000 | oo 1,282,496 | ...cvvvvrvrvrerrirans | vverrerene(18,433) | o | e [ 4.000 |......3.387 |AO...... 01/11/2017. | 10/01/2046.
708796 T8 0 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M e | s . 2] ... 1FE| .. 932,809 |...104.031 | .... 925,876 890,000 904,259 | ..o | evrrrereene(T,288) | o [ e [ 3.500 |.....3.134 |AO...... 08/19/2015. | 04/01/2040.
708796 YR 2 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M rereee s | e . 2] ... 1FE]| .. 254,253 [..101.375 | coovvrerrenee 243,300 | .cooovverinen 240,000 240,236 [ ..ovovrveeriernenens e (B13) | s [ | 5.000 |.....4.864 |AO...... 06/17/2011. | 04/01/2028.
76221R  E9 0 |RHODE ISLAND HSG & MTG FIN CORP FSSSTRTURTTRRRIRNS BT [P I 2| 1FE| oo 2,178,160 |...108.835 ..2,176,700 ....2,000,000 2,176,465 | ..o | eevrneernen(1,895) | oo [ [ o 3.750 |......2.668 |AO...... 11/14/2019. | 10/01/2049.
76221R  RB 1 |RHODE ISLAND HSG & MTG FIN CORP SOOI BRVOTON . 2| . 1FE]| .. 153,668 |...102.103 148,049 145,000 146,899 | oo [ e 2,220) | e | e | e 4.000 |.....3.223 |AO...... 10/11/2012. | 10/01/2040.
76221R XN 8 |RHODE ISLAND HSG & MTG FIN CORP SOOI BV [P I 2| 1FE]| .... .2,000,000 |...103.951 2,079,020 ....2,000,000 2,000,041 | oo | o8 | e [ [ 3.150 |.....3.150 |AO...... 09/14/2016. | 10/01/2031.
762217 KB 4 |RHODE IS HSG & MTG FIN CORP REV........ reee s | s . 2] . 1FE| ... .1,000,000 |...107.375 | ... 1,073,750 ....1,000,000 1,000,002 | ..ooovoerriernniinins | e [ [ [ 3.800 |......3.800 [AO...... 11/30/2017. | 10/01/2037.
83712D G4 2 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG.......cvereercirerinrrnerienens | ceeenee [P I 2| {113 [ 2,196,180 |...111.670 | ............. 2,233,400 | .coovrrrneen 2,000,000 2,194,381 | oo | e 1,799) | e [ [ 3.750 |....2.764 |JJ....... 10/24/2019. | 01/01/2050.
83712D UH 7 | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG.... IR . 2 . 1FE]| .. 513,676 |...103.474 501,896 | ..oovervrevrerrernee [ vrrrieeend(1,934) | o | e [ 4.000 |......3.883 | JJ....... 06/25/2015. | 07/01/2037.
83712T BZ 3 |SOUTH CAROLINA ST HSG FIN & DEV AUTH HOM.... I I . 2] ... 1FE| . 32,418 |..101.297 30,150 [ cvoovreerrnrernererinne | cereereeeeneed(B04) | o | e [ s 5.000 |.....3.978 |JJ....... 12/31/2010. | 07/01/2027.
83755N EZ 1 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY JEUTSURIRIRTORIOR RN . 2] . 1FE]| ... 1,140,931 |...101.810 1,119,910 1,120,007 | cooevvvvervrninnene | evereeeneen(7,336) [ v [ e [ e 3.500 |.....3.156 [MN...... 10/14/2016. | 11/01/2041.
83756C QK 4 |SOUTH DAKOTA HSG DEV AUTH. et | e . 2| 1FE]| .... .1,000,000 |...107.441 1,074,410 999,988 | ....veorererrrennees | eevreiereereenn 1T i [ | 3.700 |.....3.700 [MN...... 05/16/2017. | 11/01/2036.
880461 BP 2 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... I . 2 e 1FE]| .. 393,647 |...103.026 381,196 378,551 [ ovovveieeviieeenn | eveieeerenna(5,540) [ v | e [ e 4.000 10/24/2013. | 07/01/2043.
880461 ER 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR......coorivemrinerrnnrinerinneins | cevnee oo | eeerrienni [ 1FE]| .. 757,413 |...104.091 .822,319 760,164 | ..oovocvenrinerrnei [ v B75 [ s | e | s 3.550 03/22/2017.| 07/01/2039.
880461 EU 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.....oovvvvvnieierinrnninernnnns [rovene [ [ vrreean2 | v 1FE| .. 527,367 |...105.285 515,897 500,243 | ..o [ v (4,525) | o | e [ 4.000 05/14/2015. | 07/01/2045.
880461 G9 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR......cooivemrincrrnninerinneins | cevree [ oo [ eeenienni [ e 1FE ...108.612 3,258,360 3,256,295 | ...cverrrenreeinnees | eereerreeneed(1,045) [ o [ [ 3.500 11/07/2019. | 01/01/2050.
880461 KB 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.....oovvivvrrieinenrnerinnnns [roveee [ [ vrireean2 | e 1FE]| ... . ...104.063 1,415,257 1,420,169 | cooovvvviercrivnene | erereenen(20,183) [ v [ e [ 3.500 09/14/2016. | 01/01/2047.
880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR......ccoivemrinernrinerinneins | cevnee oo [ eeeneenni [ 1FE| .. 813,339 |...104.915 792,108 | ..ovvieereeerna 755,000 [ oo 789,032 | oo [ e (10,871) [ o | s | s 4.000 02/23/2017. | 07/01/2042.
880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.....oovvevvrreieinenninerinnnns [rovene [ [ vrireenn2 | e 1FE| .. 867,280 |...106.643 .853,144 843,201 | | e (11,333) [ i [ [ 4.000 05/18/2017. | 01/01/2042.
880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... O Y. IO 1FE| .. 900,000 |...107.575 968,175 899,998 | .....ocveeveerreriiees | crvereenrennieens(B) | correerieeiienieens [ e, [ e 3.700 05/18/2017. | 07/01/2036.
88271H EP 0 | TEXAS ST AFFORDABLE HSG CORP SINGLE FAMI i . 2| . 1FE| .. 166,036 |...101.476 157,288 157,305 | oo | eerrerrnen(2,802) | oo [ e [ 4.450 12/01/2011. | 09/01/2028.
88275F  PA 1 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE . I . 2| 1FE]| .. 878,498 |...101.503 891,702 871,906 | ..vvoevrererneernrres | errereereenn(6,593) | i [ e [ 3.100 06/08/2017. | 09/01/2047.
88275F RD 3 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE . B . 2| 1FE| oo 1,111,770 |...112.181 1,109,145 [ oo | vverrereene2,625) s [ [ 4.000 07/17/2019. | 03/01/2050.
917436 X7 7 |UTAH HSG CORP SINGLE FAMILY MTG REV. SRR IV . . 65,059 |...101.133 65,010 | cvvevverreerienrenins | eevveereereend27) [ | oo | e 4.000 06/21/2011. | 07/01/2024.
91743P  AH 8 |UTAHHSG CORP = MBS.......ociieiiieriririiierissiienienisseessesssssessessssessssinns | veeees [ A L [ 130,286 |...108.124 128,574 | oo | eerrrerirenenne208) | oo e [ e 4.000 06/03/2014. | 06/21/2044.
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924190 HG 9 | VERMONT HSG FIN AGY SOOI BTN . 2| . 1FE]| .. 449,416 |..102.272 | ..ooovvernnd 434,656 | ....ccovvvnnene 425,000 | ..cooerernes 448,346 | ..o | e (11,419) | v [ e [ e 3.750 |....2.535 [MN...oo.| cooorrrnnes 2,656 | .ooorenne 14,625 | 04/10/2015. | 11/01/2045.
924190 MD 0 | VERMONT HSG FIN AGY s | e . 2| 1FE| .. 389,002 |...106.945 390,349 365,000 381,758 (4,940) e [ 4,000 |......3.245 [MN......| ccovvrrneee 2433 | e 14,000 | 03/09/2017. | 11/01/2047.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS SO OTRTRTRTRN IO . 2| . 1FE| oo 1,333,506 |...100.260 | ... ..1,336,973 ....1,333,506 1,333,305 s (92) e [ 3125 |.....3.112 [MON... | cooovrrenes 3473 | o 41,706 | 05/24/2017. | 11/25/2039.
93978T MA 4 |WASHINGTON ST HSG FIN COMMN... vt | s . 2| 1FE| .. 135,586 |...100.985 | ......ccccouvuene 131,281 | oo 130,000 130,691 | oo (A1) ) R IR DU 4.500 |.....4.346 |ID...ccc. | v 488 | ....coooone. 5,230 | 06/21/2011. | 06/01/2032.
93978T VD 8 |WASHINGTON ST HSG FIN COMMN... . . 2| . 1FE]| .. 941,220 |...103.759 923,455 890,000 | ...cooervrnes 917,453 (11,329) e | 3.500 |....2.968 [JD.......| cerereernni2,596 | oo 30,702 | 10/20/2016. | 12/01/2046.
93978T ZD 4 |WASHINGTON ST HSG FIN COMMN... . [P 2| . 1FE| oo 1,750,000 |...107.069 ....1,750,000 1,749,977 12 e [ 3.600 |......3.601 [JD..ccco | v 5,250 | oo 63,000 | 12/13/2017.| 12/01/2037.
97689Q EF 9 | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O.......oooovvvvenrrinnrriinnnes [ crvinne . 2| . 1FE]| .. 918,680 |...104.514 ....1,000,000 927,014 3,105 e | 3.300 |.....3.900 |MS...... rereee 11,000 | e 33,000 | 03/09/2017. | 09/01/2036.
98322Q HV 2 |WYOMING CMNTY DEV AUTH HSG REV........... [SSTTURTIRIRN PPN . 2| 1FE| .. 454,845 |...100.981 435,000 439,879 | v | oo 2T14) | s [ s [ 3.000 |.....2.729 [JD....... v 1,088 [ i 13,860 | 01/07/2015. | 12/01/2044.
98322Q MK 0 [WYOMING CMNTY DEV AUTH HSG REV........... [T PO .. 2| .. 1FE| oo 1,000,000 |...105.648 | ..............1,056,480 | .............. 1,000,000 1,000,010 e [ 3.450 |.....3.450 |JD....c. | corviinns 2,875 | . 34,500 | 04/26/2017. | 12/01/2032.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . . v | s 107,229,421 XXX ..108,853,541 | .....co... 102,551,116 105,982,370 | ..oovovrinninnnnd0 | eiereid(572,270) | oo 0 0 XXX XXX XXX [ s 941,617 | .....3,007,925 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation s . 262,622,566 XXX ..259,973,226 | .......... 247,844,131 254,427,995 | ..ovvviviniinnnnn0 | i (1,724,233) | 0 0 XXX XXX XXX | ... 1,917,840 | ..... 7,949,522 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00080Q  AF 2 [ ABN AMRO BANK NV......cooiiiiiriiiiieiieeiseisesissssssssssessesisssssssssesssssssesens. | svisens C ...108.887 | oo 1,088,870 | ..oovvveneee 1,000,000 998,384 | ... | erreerienrnnn 288 | s [ [ 4.750 07/21/2015. | 07/28/2025.
00206R  DP 4 [AT&T INC....oeoiierierierieeeieeieisesessse st ssesssenss. | oseees . . 105.614 | oo 1,056,140 | ....cocvvneee 1,000,000 999,650 | ...vvrcvrrrererrrrnns | cerrrrerirennn 116 | i [ [ 3.800 01/31/2017. | 03/01/2024.
00206R  GL 0 [AT&TINC...ociiiiiiriiceiiiesi e ssssisses | ereies . ...108.617 832,009 766,293 | ..o | eevvirnenrirnnnnene(0) | o | e [ 4.100 12/01/2017. | 02/15/2028.
009088  AB 1 |AIR CANADA = ABS.......oiiimiiiinerieriesiseessssssssesiesssessssssssssssssssssenssesenns | sesees C ...105.125 A15,657 | ..o | e8| [ [ 4.125 12/01/2015. | 06/15/2029.
010284 AL 1 | ALABAMA GAS CORPORATION. ST PO . ...100.046 1,000,460 1,000,011 [ oo | eerrrrrireened(2688) | o | e [ 5.200 03/23/2018. | 01/15/2020.
023610 AL 4 [AMEREN ILLINOIS CO....covvorrirueenrimerierieeiseesssssesiesssessesssssssssssssssssssensns | soveens . LA01.770 | e 1,160,183 1,136,255 [ .oocvereerrrrernnenns | e 1,362 | s e [ 2.700 12/10/2015. | 09/01/2022.
023770 AB 0 |AMERICAN AIRLINES INC - ABS................ . I I . ..104.585 | ..ocovins 519,379 496,695 | ..o | errirenieeninene TO s [ [ 4.950 07/24/2013. | 07/15/2024.
02665W BP 5 | AMERICAN HONDA FINANCE CORP............. SD.. |.. ...102.940 1,544,103 1,494,249 | ..o | e 1,323 | e s [ 2.900 02/13/2017. | 02/16/2024.
03027W  AJ 1 [AMTT 132A 2A - ABS.....ooiiiieiiese sttt sssssssnns | eveees . 2 101.359 | v 2,027,176 | ..............2,000,000 | ............. 1,964,196 | ...oovvvvvrvrncririns | eerrreenn 10,419 | s | e [ 3.070 06/11/2018. | 03/15/2048.
03666H AA 9 |ANTARES HOLDINGSLP............. [SSSTURRRIN IO C ...105.750 ..1,057,500 1,000,076 [ ..ocvvvvererrrrrrenns | overrrerirenrnen87 | v e [ 6.000 07/19/2018. | 08/15/2023.
03674X AC 0 |ANTERO RESOURCES CORP.... JROTRRPRRTR N w12 L3FE 560,000 89.500 | ... 537,000 | .................600,000 | .oovorennnnee 537,000 | .ooveereee(31,987) [ oo 98T | i | e [ 5.125 07/19/2019. | 12/01/2022.
03674X AF 3 |ANTERO RESOURCES CORP.... [T U |2 W BFE 283,500 80.250 | coovvrrrerinen 240,750 | .....cccerer..300,000 | .oocroreirnee 240,750 | ..oveoernn(44,382) | oo 1,832 | e [ [ 5.625 07/26/2019. | 06/01/2023.
037411 AX 3 | APACHE CORP.......covviriririiiniieissee e essss st s sssssssensas | oven . ...100.930 221,358 | .o [ e (B01) | i | e [ 3.625 08/19/2013. | 02/01/2021.
037833  CG 3 |APPLEINC......cooonivireirerierrnerienns ...103.548 . 2,999,238 | ...vverrrenreennees | eerernneriennnni228 [ s [ | 3.000 02/02/2017. | 02/09/2024.
037833  CU 2 |APPLEINC......cocvvrvrrirerinririrrinins ...103.392 3,101,766 2,998,210 [ .ovrvrerrervrnierens [ evervcneeeen82 | i | s [ 2.850 05/04/2017. | 05/11/2024.
038923 AD 0 |ARBOR REALTY TRUSTINC.......... ...100.746 2,014,914 2,000,134 e [ 5.625 03/08/2018. | 05/01/2023.
039483 BB 7 | ARCHER-DANIELS-MIDLAND CO......cevuivriiririierinrieriersssesessessssessenssssesses | coveres ...102.900 410,000 416,731 (5,597) e 4.479 03/06/2014. | 03/01/2021.
04010L AR 4 | ARES CAPITAL CORP..... . . A, ..101.772 1,017,715 1,000,000 998,525 697 e [ 3.625 09/14/2016. | 01/19/2022.
04015C  AA 6 | ARES FINANCE CO LLC . 2| ....982,680 |...100.102 1,001,023 ....1,000,000 990,889 1,749 e | 4.000 10/01/2014. | 10/08/2024.
045487 AB 1 | ASSOCIATED BANC-CORP . [SSSTTRRRT PR . 2| . 2FE| .. 996,470 |...105.458 1,054,578 ....1,000,000 998,132 342 e [ 4.250 11/05/2014. | 01/15/2025.
04685A 2B 6 |ATHENE GLOBAL FUNDING . ISD | e [ e 1FE| o 1,999,380 |...103.332 2,066,636 1,999,761 155 e 4.000 01/18/2017. | 01/25/2022.
05531F  BJ 1 |BB&T CORP......coiieiieiieiieicesesisesse sttt ssssssssnsenes | seneees . 2| . 1FE]| .. 999,260 |...100.636 ..1,006,359 999,320 60 . 2.200 09/09/2019. | 03/16/2023.
05565Q BU 1 |BP CAPITAL MARKETS PLC........ Cl.. 1 ...103.039 .360,638 352,883 (1,499) e 3.561 02/20/2014. | 11/01/2021.
05579H AE 2 |BNZ INTERNATIONAL FUNDING LIMITED (LONDO.......c.covurrrerereerseernersees | ceveees Cl|.. ..101.710 ..1,017,100 999,231 365 e [ 2.900 02/13/2017. | 02/21/2022.
060505 17 9 | BANK OF AMERICA CORP I OO . 2| 2FE | 623,141 | 26.694 625,000 | ...ovooiirrirrirniies | cenrreenieniseinnin | e | s | ervead 6.450 12/31/2010. | 12/15/2086.
07330M AC 1 |BRANCH BANKING AND TRUST CO IOV IO [ I 2 ...100.250 1,000,000 e [ 2.636 09/09/2019. | 09/17/2029.
07330N  AQ 8 |BRANCH BANKING AND TRUST CO......cvvuuirirririerenireemeriesssessenesssessseens SD.. |.. 2| 1FE| .. 999,310 |...101.254 999,708 144 . 2.625 01/23/2017.| 01/15/2022.
075887 AW 9 |BECTON DICKINSON AND CO . SOOI PR . ...100.862 707,648 (2,983) . 3.250 03/25/2014. | 11/12/2020.
075887 BA 6 | BECTON DICKINSON AND CO . vt | s ] ...101.916 402,507 (1,296) e 3.125 01/26/2012. | 11/08/2021.
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09257W  AC 4 |BLACKSTONE MORTGAGE TRUST INC et | s . 107303 | o 536,515 494,977 | v 1,451 e [ 4.750 |......5.094 [MS.....| .ccccce...8,993 | ..ooec. 23,750 | 03/23/2018. | 03/15/2023.
10373Q  AD 2 |BP CAPITAL MARKETS AMERICA INC.......ccooivirriirierciisenieniesesseeissinnes | voenes . 106.374 | oo 2,127,484 1,999,947 (1) e [ 3.790 |.....3.791 |FA...... v 30,631 | 56,850 | 11/01/2018. | 02/06/2024.
107015 AA 7 |BREMER FINL CORP.. ISPV IO ...102.753 1,000,035 s (4 . 5.200 |.....5.199 [JD....... 26,144 | 26,000 |12/29/2014. | 12/30/2024.
11042B  AA 0 |BRITISH AIRWAYS PLC - ABS....... et | s ...100.830 43,810 [ .o 4 . 5.625 |.....5.582 [MJSD. | ...cccoorirrn 75 | s 2,083 | 06/25/2013. | 12/20/2021.
111021 AM 3 |BRITISH TELECOMMUNICATIONS PLC.......oituririniirniierireirssisseissesnsisenes | eveens ..107.714 2,154,280 1,999,618 151 e | 4500 |.....4.505 | JD....... . 11/29/2018. | 12/04/2023.
11134L  AF 6 [BROADCOM CORP........rvvemiimriirierierireesssissriesiessseessssssssssesssssssensenens. | oveees . ..103.585 | ..covrrine 1,035,845 999,375 153 . 3.625 |.....3.642 [JJ....... 01/11/2017.| 01/15/2024.
115637  AS 9 | BROWN-FORMAN CORP........cooeviriiminniiniiisiiesise s SD.. |.. ...106.564 ..2,131,270 1,993,188 1,230 e [ 3500 |.....3.571 |AO...... . 03/22/2018. | 04/15/2025.
115885 AE 5 | ALLIED WASTE INDUSTRIES INC........cooiviirimerierirerenissiseriesssesseninssens | eeeees . ...108.795 | .... 543,975 | ......cceeee..500,000 | cooooieriinnes 520,508 . (14,344) e [ 9.250 |.....5.997 [MN...... . 06/16/2011. | 05/01/2021.
118230 AN 1 |BUCKEYE PARTNERS LP . i . ..100.250 | ..ovvrvirens 125,313 113,630 | oo 1,980 e [ 4.350 |......6.597 |AO...... 12/15/2015. | 10/15/2024.
12673P  AH 8 |CAINC.....ccccoeen. ceevereneenneis [ s . . ...102.299 511,497 499,776 95 e [ 3.600 |.....3.618 |FA...... 03/15/2017. | 08/15/2022.
136385 AV 3 | CANADIAN NATURAL RESOURCES LT . OV I Claenn 1.2 2FE] .... ...473,743 |...105.362 526,809 484,487 2,667 B (USSR PO 3.900 |.....4.591 |FA....... 08/21/2015. | 02/01/2025.
14042E  3Y 4 | CAPITAL ONE NA......o ittt sessens SD.. |.. 2| . 2FE| .. 997,180 |...101.399 999,329 430 e [ 2.950 |......2.994 | JJ....... . 07/21/2014. | 07/23/2021.
144141 DA 3 |DUKE ENERGY PROGRESS LLC . SRR IO I 12| AFE| oo, 206,850 |...101.845 | .... 210,000 209,271 s 418 e | 3.000 |.....3.211 |MS...... . 08/16/2013. | 09/15/2021.
14912L  6G 1 | CATERPILLAR FINANCIAL SERVICES CORP.......ccoovveuirmerererierircesseinsnin SD.. [ [ | e TFE| oo 1,980,280 |...105.502 | .......ccee..e 2,110,040 | .coovvrrnee 2,000,000 1,985,257 | ..ovvocvierrierireens 2,808 B [T PR 3.250 |.....3.414 |JD....... 03/12/2018. | 12/01/2024.
14913Q 2L 2 |CATERPILLAR FINANCIAL SERVICES CORP........cccoseereriniiiriirsirsiirernsinin . . ...104.653 2,093,064 ....2,000,000 1,999,101 304 e 3450 |.....3.464 |MN...... . 05/09/2018. | 05/15/2023.
166764 BN 9 |CHEVRON CORP... ...101.673 2,033,456 2,000,000 | ..oovernrrernreernnees | sererneesnnnennnees [ eernneeenneennees | e | 2498 |....2.497 |MS...... . 02/28/2017. | 03/03/2022.
166764 BT 6 |CHEVRON CORP... ...103.489 455,000 455,000 | oo | e | e | | 2.89% |......2.895 |MS...... . 02/28/2017. | 03/03/2024.
166764 BT 6 |CHEVRON CORP... ..103.489 | .... . ....2,000,000 2,000,000 S e [ 2.895 |.....2.895 |MS...... . 02/28/2017. | 03/03/2024.
17288X  AB 0 |CITADELLP......cooovvrvrrireirreircnns 2 104.829 [ 524,146 | ..oovvvris 500,000 498,593 | ..o 23 e [ 4875 |.....4.923 | JJ....... 09/11/2019. | 01/15/2027.
17401Q  AQ 4 |CITIZENS BANK NA.......covvoniririerinninns ...104.524 ..3,135,717 ....3,000,000 2,997,190 932 B [P PR 3.700 |.....3.731 [MS...... . 03/26/2018. | 03/29/2023.
212015 AH 4 |CONTINENTAL RESOURCES INC ...100.700 261,000 254,678 2,128 e 5.000 |.....5.984 MS...... . 07/29/2015. | 09/15/2022.
219868 BS 4 | CORPORACION ANDINA DE FOMENTO (CAF) . 104.717 1,466,037 ....1,400,000 1,459,275 (23,183) B [P PR 4.375 |.....2.581 | D....... 09/22/2016. | 06/15/2022.
22822R  BF 6 |CROCAS 181 C-ABS......cccccovvvrvrrnnn. ..103.936 | ... 1,039,360 ....1,000,000 1,000,008 . 7 e 3.720 |.....3.720 |MON... 06/26/2018. | 07/15/2043.
23311V AB 3 |DCP MIDSTREAM OPERATING LP ...104.000 | ..oooovrrrnee 1,300,000 | ..coooverennee 1,250,000 | ..ocoovrenne 1,265,587 | ..cvvovrrnnes 35,308 (7,221) B [P PR 4.950 |.....4.295 |AO...... 08/14/2012. | 04/01/2022.
233851 CS 1 |DAIMLER FINANCE NORTH AMERICA LLC ...101.092 2,330,168 2,313,647 (4,093) e 2.850 |.....2.657 |JJ....... . 05/02/2017. | 01/06/2022.
24422E  UE 7 |JOHN DEERE CAPITAL CORP ...106.206 3,149,002 2,964,449 272 B [PURTIN PR 3450 |.....3.454 |MS...... . 03/08/2018. | 03/13/2025.
24422E  UE 7 |JOHN DEERE CAPITAL CORP. ...106.206 34,993 4 e 3450 |.....3.454 |MS...... . 03/08/2018. | 03/13/2025.
24736X AA 6 |DELTAAIRLINESINC-ABS........... ...105.617 826,846 74 e [ 3.625 |.....3.623 | JJ....... 08/10/2015. | 01/30/2029.
24736Y AA 4 |DELTAAIRLINESINC-ABS........... ...105.512 413,281 (109) e 3.875 08/10/2015. | 01/30/2029.
25272K  AD 5 |DIAMOND 1 FINANCE CORP ...102.782 .513,909 499,964 33 e [ 4.420 05/17/2016. | 06/15/2021.
25272K  AG 8 |DIAMOND 1 FINANCE CORP ...108.385 541,927 499,904 39 e 5.450 05/17/2016. | 06/15/2023.
256853 AB 8 |DOLPHIN ENERGY LTDMUDEVYAEAE ...105.925 1,588,871 1,543,718 (21,146) e [ 5.500 07/26/2012. | 12/15/2021.
260543 CY 7 |DOW CHEMICAL CO.......cocovvrrrrrnecn ... 113.470 2,269,406 1,998,228 . 254 e 4.800 11/28/2018. | 11/30/2028.
26442C AJ 3 |DUKE ENERGY CAROLINAS LLC. ...101.073 ..1,409,970 1,405,728 | ..o, (23,268) e [ 4.300 12/22/2011. | 06/15/2020.
268648 AQ 5 |EMC CORP.... ...100.000 .760,000 ..759,993 | ... 26 s [ 2.650 06/12/2013. | 06/01/2020.
285512 AD 1 |ELECTRONIC ARTS INC.....c.ccovvmrrrnncn ..112.610 ..1,126,098 997,844 | ..o 358 e [ 4.800 02/17/2016. | 03/01/2026.
292505 AJ 3 |ENCANA CORP......cccoevrvrimrrirnris ...102.270 613,622 588,473 5,781 e [ 3.900 08/21/2015. | 11/15/2021.
29250N  AF 2 [ENBRIDGE INC.......cocoomriirrrinerinrinriienes ...105.587 791,901 730,230 4,768 e [ 4.000 09/11/2015. | 10/01/2023.
29336 AE 7 |ENLINK MIDSTREAM PARTNERS LP.........ccccomevnmemirinnrnnnrrernineerneensniseeens | cenvee | oo | veere 1,2t BFE | . 324,151 | 93.650 327,774 | .. 350,000 | oo 327,774 2,504 e | 4.150 09/02/2015. | 06/01/2025.
302635 AC 1 |FSINVESTMENT CORP.... . ...102.675 513,376 499,432 | ..o | e 288 | e [ [ 4.750 04/27/2015. | 05/15/2022.
320209 AA 7 |FIRST FINANCIAL BANCORP.........ccovvvrerimrrierirenes . 12,125, ...105.008 ..2,100,160 | ..............2,000,000 | ............. 2,085,044 | ....coovvvrerncininn | (12,961 [ o | e | s 5.125 09/22/2016. | 08/25/2025.
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337930  AC 5 |FLAGSTAR BANCORP INC........cmmrvieriiirnrirnerieseeieseiieseseesesisessisssessnnens | cevenns ..104.309 | oo 1,043,092 | ..cooooonncee 1,000,000 1,000,021 | oo | e 2T | e | e [ 6.125 |.....6.126 06/29/2016. | 07/15/2021.
340711 AT 7 | FLORIDA GAS TRANSMISSION CO.. ...101.750 ..1,154,861 1,135,000 1,143,804 [ ..o | v (15,883) | i e [ 5.450 |.....3.978 02/16/2012. | 07/15/2020.
36164Q MS 4 | GE CAPITAL INTERNATIONAL FUNDING CO.....cocovvirrinerierieeirneeiseinssinns | srines ..100.124 | ... 170,211 170,000 169,961 | oo [ e | s | | e 2.342 |.....2.369 11/20/2015. | 11/15/2020.
36962G 4R 2 | GENERAL ELECTRIC CO....coovvurrirrerriiieriesiesesesisiseniesssessesssssesssssenns | sevees 2 101.306 | oo 861,104 | ..cccvvvrrnns 850,000 856,891 | ...vvveveererrrcrres | evrreereeee(9508) | o [ [ 4.375 |......3.203 07/23/2013. | 09/16/2020.
37045X CR 5 | GENERAL MOTORS FINANCIAL COMPANY INC......cccosvveiirrrierirneeisrisseinns [ s ...108.560 ..1,085,599 ....1,000,000 998,229 | ... | eerrireenienerni 389 [ [ | 5.100 |.....5.149 01/14/2019. | 01/17/2024.
37254B  AB 6 | GENPACT LUXEMBOURG SARL.......cocirvrmrrimnrireressneesssesssasessssnsesssssenns | weeees ...101.565 507,827 500,000 499,962 | ..o | BT | s [ e [ e 3.700 |......3.702 03/21/2017. | 04/01/2022.
3733IN AB 7 [ GEORGIA-PACIFIC LLC......iioiiieiireiierieirseissise ittt sssens SD.. ..102.719 770,396 750,000 763487 | cooovvvverrnnnrinnns | v (18,T48) | s | e [ 5.400 |.....3.191 06/27/2012. | 11/01/2020.
40052T  AA 7 [GRYPHON FDG LTD = ABS.....cooiriririeririnerieriessieesesssssssesssssssesssenssssesns | soveens cerneennnnnenn 4,060 | 12.700 | .... 187,722 1,478,122 | ... (U UUTOUPIURURSPRRTOPE FRUPPUPOROURRTOTSOR DUPSTORSPOORPIURRUTORl TORTPURORROOTSPITOR DU 0.500 |..250.000 12/31/2010. | 05/11/2050.
40139L  AD 5 | GUARDIAN LIFE GLOBAL FUNDING.........coccmmrimrrierieniieiseissssinsissseennsnns | eevenee | o | everivenes | conees AFE | coverid 669,156 |...101.062 | ...ooovrrernec 677,117 | oo 670,000 669,598 | ... LT ITORTRTORIOR TOURRTRPOONS DO 2500 |......2.526 05/03/2017. | 05/08/2022.
40139L  AD 5 |GUARDIAN LIFE GLOBAL FUNDING SD.. [ [ [ s {11 [ 1,777,757 |...101.062 ..1,798,909 1,780,000 1,778,931 486 [ ... [ e [ e 2.500 |......2.526 05/03/2017. | 05/08/2022.
42234Q  AD 4 |HEARTLAND FINANCIAL USA INC......coooiiviiriirrinneiiesseinessisssiesessinnnes. | evvinns 2] ... 2FE 500,000 |...105.227 526,136 500,000 500,000 | ..oocioeiiriieniinins [ [ | e | 5.750 |.....5.750 12/12/2014. | 12/30/2024.
423452 AC 5 |HELMERICH AND PAYNE INC.....c..oocvuiririeiirierierineetenisseessssssensesssessenins | voreees ...108.895 544,474 500,000 509,184 | ..ovvvvrirrrirerieens (958) | oovvrrrerrrirrernee [ ererierineensnines [ e 4.650 |.....4.236 03/12/2015. | 03/15/2025.
42809H  AG 2 [HESS CORP.....coviciiiiiriici s | sriias ...106.588 | .... ..1,065,879 ...1,000,000 | covvorennnd 998,508 | ......coceenns 83,345 230 [ | e | s 4.300 |....4.324 09/19/2016. | 04/01/2027.
432748  AB 7 |HILLTOP HOLDINGS INC.......ovvuuirrrimrereeremnerieniseseseesssssssessessssssssenssssenns | seeees ..103.584 | oo 1,035,837 | .coovveinne 1,000,000 1,000,071 [ oo (37 STURTTOR ISR DO 5.000 |......5.000 04/06/2015. | 04/15/2025.
44891A  AM 9 [HYUNDAI CAPITAL AMERICA........cooiririiniireeiieeiesisseseissssses s | eveens ...101.333 506,664 499,761 | .o LI STOOTOURTOOROTOR FOURPPORRRTRRPOON DOt 3.100 |.....3.122 03/29/2017. | 04/05/2022.
451102  BJ 5 |ICAHN ENTERPRISES LP.......cocoviiirrimieiirierinerieiisssiessesessssssssssessensesens. | voveees ...101.875 611,250 ...600,000 | oo 606,657 | ....ocvvrees 16,949 (5,792) [ .ovvvvevrerrernnns | ceereeinerinerieeens | e 6.250 |......5.661 02/14/2018. | 02/01/2022.
460690 BH 2 |INTERPUBLIC GROUP OF CO INC.......cosmviermrrirriireriiseeisesesisensissssisseeees | e ...103.504 336,389 | ..oovrriinnns 325,000 322,615 1,031 | e e | e 4.000 |.....4.353 03/14/2012. | 03/15/2022.
46849L SS 1 | JACKSON NATIONAL LIFE GLOBAL FUNDING.......ccvevirrercrimrinerinerienienes SD.. ..103.390 | ... ..2,067,802 2,000,000 1,999,114 236 | e | e | e 3.250 |.....3.262 01/24/2017.| 01/30/2024.
478160 CD 4 | JOHNSON & JOHNSON......cooiiimiiiiiiiinniieiiesieisis st SD.. 2101077 | 1,415,082 | ..oovvvernncee 1,400,000 1,398,308 | ...ovvvvrriieriii 774 2250 |......2.307 02/28/2017. | 03/03/2022.
482480  AD 2 |KLA-TENCOR CORP......cccoviuuirrrrireerieessriesiesesessssisssssssssssssessssssssssssssssnens | senenes ...103.375 1,033,750 1,000,000 999,980 Y (8 [T PR DU 4125 |....4.126 10/30/2014. | 11/01/2021.
527288  BE 3 |LEUCADIA NATIONAL CORP.......ocrmtrrerrrirrriieesirnssssssissssisseessessssssssssnss | covenns ...108.873 1,088,726 1,000,000 994,011 TATE | e | e | e 5500 |.....5.678 10/15/2013. | 10/18/2023.
532457  BQ 0 |ELILILLY AND CO...coouieriereieiieriiesiensssisessssssessessssesssssssessssssssssessseness. | sevenes ...101.295 ..3,094,559 3,055,000 3,052,791 946 [ ..o [ e [ e 2.350 |......2.381 05/04/2017. | 05/15/2022.
55336V AA 8 [ MPLX LP..oiiiiiiccete e | ernes ..104.353 | ... 239,481 . (I AC T RN IORRRRNN IO 4.000 |......4.940 08/19/2015. | 02/15/2025.
58503F 40 3 |MEDLEY CAPITAL CORP.......ccccomvermirrieirnerinrrerieseneessssisssssssnsssensssesssssens | wonneen | oo | conerrnenn2 | eereeeBFE | it 346,227 ... 25125 | oo 351,750 | ...cccceceeer..350,000 | oooovvinnec 346,300 | ..oooeveirnnnnd 657 (507) | ovevneerrerirneennee [ errerirererneersninnes [ e 6.500 |......7.530 12/14/2015. | 01/30/2021.
62856R  AB 1 | MYRIAD INTERNATIONAL HLDG BV.....c.cvoiiririiirernnicireiisessssssssssseennnes | covenes ..101.879 382,044 377,675 (4727) [ oo [ e [ 6.000 |......4.661 12/19/2013. | 07/18/2020.
62856R  AC 9 [MYRIAD INTERNATIONAL HOLDINGS BV......cccveermrimerirerirneennisssesssensersenes | ceveees ..111.070 555,349 499,898 B4 | e [ [ 5.500 |......5.504 07/14/2015. | 07/21/2025.
62947Q0  AZ 1 [NXP BVt nenns | erenes ...108.625 1,086,250 999,716 23 [ [ | 4.875 |.....4.883 12/03/2018. | 03/01/2024.
637432 NL 5 |NATIONAL RURAL UTILITIES COOPERATIVE FIN........cocourrirerierirncerenieenns SD.. ...103.186 1,031,863 998,824 283 | o | e | e 2.950 |......2.981 01/31/2017. | 02/07/2024.
649604 AD 7 |NEW YORK MORTGAGE TRUST INC.....ccovruriiernrisirriersnieiesissessiensssssnsnns | over ...101.865 ..1,049,210 1,022,974 3164 | oo | e [ 6.250 12/19/2018. | 01/15/2022.
651290 AP 3 | NEWFIELD EXPLORATION CO......ovvrmrimriniinerieseressssisesssssssessesssssssssenns | sevees ...106.250 .185,938 171,873 1,374 | s | e | e 5.750 . 12/16/2014. | 01/30/2022.
654740 AV 1 |NISSAN MOTOR ACCEPTANCE CORP.........cccovurrirmririrniieierinsiserssisiisinnens SD.. ...100.656 .2,013,118 1,999,500 248 | o [ | e 2.800 .2.813 01/10/2017. | 01/13/2022.
686330 AL 5 | ORIX CORP......iiitiieiiieteeesees et ssissenins | aniins ...106.213 2,124,268 2,000,000 1,998,600 300 [ oo | v | e 4.050 4.069 01/08/2019. | 01/16/2024.
713448 BW 7 |PEPSICO INC....ovoiiriiieiririeissiseiesissississie st ssssssssessessssssens | ovens ...101.890 1,497,784 | ... 1,470,000 1,466,156 2,276 | ovvveevieeeies | veerereieenieees | e 3.000 3.164 09/25/2013. | 08/25/2021.
713448 DT 2 |PEPSICO INC....ooouierieireiieiiseiiesiee ettt SD.. ...101.008 ..3,949,397 3,906,240 | .ooovevnriiieiis 1,608 [ oo | e | e 2.250 2293 04/27/2017. | 05/02/2022.
71424#  AA 3 |PERMIAN HOLDCO 2 INC.....cooovirirriiireriisirsiessssessesssissnsessssssssesssnssesses | sevnes ...100.000 108,438 108,423 ..(0) 1 ....14.000 14.013 12/31/2019. | 10/15/2021.
714244 7Z 6 | PERMIAN DD 14.00 10/15/2021......0oveumeermeemeereiereniesiseesssessesssssesssssesssins | sevees ...100.000 55,696 | .ovveorrrereriinnenns 67 ...14.000 |....14.167 12/31/2019. | 10/15/2021.
718546 AC 8 |PHILLIPS BB.........cvoeiveeiieciierieriiniseiiesieesesiesisessesissssessenessssssssens | cevens 2104910 | i 786,825 | oo 750,000 749,570 222 | oo | e | s 4.300 4.327 03/07/2012. | 04/01/2022.
74153W  CL 1 [ PRICOA GLOBAL FUNDING L...oouvirrirnireirerisiesessesesseesssesesssssssessssssssssans | eveens ...100.872 2,000,000 1,999,829 9 | s [ e [ e 2.400 2402 09/16/2019. | 09/23/2024.
74273@ AB 9 |PRIT CORE REALTY HOLDINGS LLC.......ccovvvuerireririernineeeesieerseniseeseninns | eeeens ...104.040 1,000,000 [ .oovorrerurremrnerenis | rerererereninninenes | eereeenenineenes | e | v 3.850 3.849 02/14/2013. | 02/14/2023.
74348T  AQ 5 |PROSPECT CAPITAL CORP.......ovvuurirertneinerississesissssensssissssssssssessessseenss. | seveees ...100.932 117,156 9,325 | oo | e [ e 4.750 |...13.573 02/11/2016. | 04/15/2020.
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78012K  ZG 5 |ROYAL BANK OF CANADA.........cooviemreieminiinerieseiieseesesessesssieessisssionsenes. | e [ IS 1FE| e 1,999,540 |..101.674 | .............. 2,033,482 | ..ooovrernen 2,000,000 1,999,753 | ..o 140 | oo [ e [ e 2.750 |......2.756 01/25/2017. | 02/01/2022.
78355H KB 4 [RYDER SYSTEM INC......ccriiiirieirneriericerneeisirisesiessseesessssssssesssssssensenens | onveis | oo | veverens 12| 2FE ...499,590 |...102.209 511,046 500,000 499,883 Y £ TR ISR DO 3450 |.....3.463 02/17/2016. | 11/15/2021.
81618T  AB 6 | SELECT INCOME REIT.....cooiiiiireiiniineiiesiseesssineisessesssessssessessssssssssnns | covenee | o | woeerennes 1 e 2FE ...992,100 |...100.000 | .... ..1,000,000 ....1,000,000 999,857 1,698 | oo | v | e 3.600 |.....3.773 01/29/2015. | 02/01/2020.
B1788Y  AA 1 [ TB7 LLC...oociierieeieceeieiceise ettt ssssnienes | cerenes 2| 2FE 413,962 |..... 98.380 | ovvuvrvrnriran 407,256 413,962 | ..o 0 [ v [ e [ e 5.250 |......5.250 02/11/2016. | 10/05/2022.
82620K AS 2 |SIEMENS FINANCIERINGSMAATSCHAPPIJ NV.....cooviiiiiirieieniieeiinesienins [ s ...103.592 2,071,840 1,998,720 B4 [ s | e | s 3125 |...3.141 03/07/2017. | 03/16/2024.
828730 AB 7 | SIMMONS FIRST NATIONAL CORP.......c.csuvuirmrrinirierieresseesssisessessesssenins | cerens 2104125 | e 2,082,500 2,000,132 L TSRO FSRRRIONS P 5.000 |......4.998 03/21/2018. | 04/01/2028.
832248  AY 4 | SMITHFIELD FOODS INC.......ccoevuriiniiiiiieririiniissiesiesississississsissiienes | seves ...100.230 2,004,598 1,998,908 X7 [SUURIIRIRS IOTTIRURRIRIR IV 3.350 |.....3.377 01/25/2017. | 02/01/2022.
84470P AC 3 | SOUTHSIDE BANCSHARES INC ST O 102,818 | oo 1,028,182 1,000,070 s U TSR PR 5.500 |......5.496 09/14/2016. | 09/30/2026.
848580 AA 6 |SPIRIT AIRLINES CLASS A PASS THROUGH CER.......cccosvrvriverieriesirineins | v 2104190 [ e 797,214 | s 765,155 765,307 | .oovverrierieiinens 107 | oo [ e [ o 4.100 |.....4.095 07/28/2015. | 10/01/2029.
85208N  AD 2 [SPRNTS 181 AT = ABS.....cooviriririieiriseriesiessiessesssssessesssssssessessesssssssens | ooveees ...105.749 ..3,172,464 ....3,000,000 3,000,000 2 | e [ [ 4738 |....4.738 03/14/2018. | 09/20/2029.
854502 AC 5 | STANLEY BLACK & DECKER INC........coommiviimriimnrieneiensiesesiiessssessisenees | cevenns ...102.170 899,097 880,000 880,284 [(72:) 1 OO IO PO 3.400 |.....3.382 09/25/2013. | 12/01/2021.
860630 AE 2 | STIFEL FINANCIAL CORP ...101.071 505,354 500,000 499,626 A07 [ e [ e [ e 3.500 |......3.584 11/23/2015. | 12/01/2020.
871829 BG 1 |SYSCO CORP. . ..106.444 | ... ..2,128,874 ....2,000,000 1,992,077 1442 | s s | e 3.550 |.....3.634 03/08/2018. | 03/15/2025.
874060 AT 3 | TAKEDA PHARMACEUTICAL CO LTD.....couureirierirerereerseieriessssessenssssenns | ceven . 107.264 | e 3,217,908 | ...covvvnees 3,000,000 2,999,166 | ...oouvvrnrerriirins KT UINIR IV IO 4.400 |.....4.407 11/19/2018. | 11/26/2023.
87938W AM 5 | TELEFONICA EMISIONES SAU........covveorriirriiisrieerisssessssssisessssesssssssiens | coveees ...100.943 757,070 750,000 747,784 6,794 | oo e [ s 5134 |.....6.086 12/15/2011. | 04/27/2020.
882508 BB 9 | TEXAS INSTRUMENTS INC......cvouiriirmerirerireessnissssesiessessesissesesssssnsees SD.. ...102.523 ..2,691,229 ....2,625,000 2,612,058 2,812 2625 |.....2.745 04/27/2017. | 05/15/2024.
88731E  AF 7 | TIME WARNER ENTERTAINMENT COMPANY, L.P......ccvviiriiiininrriniririnnns | vevees ...118.166 590,828 500,000 | .cooovreernend 560,085 (17,148 [ oo | v [ 8.375 |....4.316 04/23/2015. | 03/15/2023.
89236T GL 3 |TOYOTAMOTOR CREDIT CORP.......coccovuremrrenrreniirirssesensssnssenssssssessssnsnes | eonnees | oo | conereneees 1| et IFE | e, 1,998,200 | ... 99.665 | ... ..1,993,302 ....2,000,000 1,998,281 £ I STUTOURRTRTORN DRSSO DO 2.000 |......2.019 10/02/2019. | 10/07/2024.
904764  AX 5 |UNILEVER CAPITAL CORP.... SD.. ..102.254 | i 4,141,283 | ccovvvn. 4,050,000 4,024,226 | ...ccoovvreriins 5,611 | oo [ e [ e 2.600 |......2.756 05/02/2017. | 05/05/2024.
904764 BB 2 |UNILEVER CAPITAL CORP.... SOOI IO ...105.744 ..3,172,308 ....3,000,000 2,977,821 3,927 | o [ [ 3.375 |.....3.531 03/19/2018. | 03/22/2025.
909319 AA 3 |UNITED AIRLINES INC = ABS......ccooiriiieiriieiniineisssssiesssessssesssssseesssssnes | ovens ..107.224 807,016 752,648 752,750 103 [ o e [ 4.300 |......4.296 08/01/2013. | 02/15/2027.
913017 CN 7 |UNITED TECHNOLOGIES CORP........cccsvrimrerieirneereriserieriesesensssessssssessenes | sevees ...102.801 2,600,870 2,526,661 GT: T FURTOTNIR IR IO 2.800 |......2.833 05/01/2017. | 05/04/2024.
913017 CN 7 |UNITED TECHNOLOGIES CORP.. SD.. ..102.801 | .ovvenne 2,056,024 1,997,361 . B07 | oo e | e 2.800 |......2.833 05/01/2017. | 05/04/2024.
918204 AV 0 | VF CORP.....otitiititeicieetssie ittt ensssssas | srsins . 102.254 | e 1,191,259 | .....c.c...... 1,165,000 | .ooeonnvnne 1,183,152 [ oo [ e (12,458) | ..vvoevrerireines [ crverirerineeiseinnes [ e 3.500 |......2.375 11/20/2015. | 09/01/2021.
92343V ER 1 |VERIZON COMMUNICATIONS INC.....ccovvvirrririrrmrinrirerenssiessessssessssssssssssnes | seveees 13439 | 2,960,763 2,582,201 2,996 | ..o [ | e 4329 |.....4.478 06/21/2018. | 09/21/2028.
95763P  AJ 0 |WESTERN ALLIANCE BANK.......ovirmrirerireerriseisesiesssessesissssssssssessenssesens. | soeees ...100.974 1,009,739 1,000,011 2 | [ [ 5.000 |......4.998 06/24/2015. | 07/15/2025.
96524V A* 7 |WHITEHORSE FINANCE, INC.......cocovviriiniiiinrineinrisisnsseiensssiessessssssesensnnns | sevenes 102250 | e 1,022,500 1,000,000 | cvocvvenirereirinrens | v | e e | 6.000 |......5.998 08/07/2018. | 08/07/2023.
980888  AD 3 | WOOLWORTHS LTD....uvuurermrimeemeesseinerssessseeisessssisessesssssssssssssessssssssnnss | sevene . ...100.821 1,008,210 1,003,262 (4,360) [ .oovvonerereerinns | e | e 4.000 |......3.538 04/04/2012. | 09/22/2020.
98417E  AK 6 | GLENCORE FINANCE CANADA LTD......ovimriiiinrererinsiresisissesesssissssesessnnes | sevenes [oF 1 2FE| i 1,025,290 |...104.133 ..1,041,328 1,005,738 (2,826) [ .oovvverrnieinns e s 4.950 |......4.626 12/15/2011. | 11/15/2021.
98779P  AH 0 | YOUR COMMUNITY BANK.....ociiiuiieusirsersinnisssnsssessenssnsssnsenssssessssssssesssssenes | seneees 25 2] .. 500,000 |...107.847 .539,234 500,011 . 8 [ T P 6.250 |......6.248 12/03/2015. | 12/15/2025.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation s 163,748,055 XXX ..169,218,420 | ..........164,423,368 | ......... 162,859,619 | ..ovvvrrne 100,022 | ........... (98,886) | ..oovererirrnns 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
007036 GS 9 |ARMT 052A 2A1 - CMO/RMBS...... 01523 | 74,707 68,473 | ..o (VX2 | O USRI IO 4.500 07/24/2013. | 06/25/2035.
02149M  AB 5 | CWALT 07J1B 1A2 - CMO/RMBS.........coeoereeerereienerieneeeenessesnessenesssnesiinnene | evveins | oo | ovneneenih| o AFM | o 320,774 | ... 96.185 354,934 | ..o 369,011 | o 316,769 16,874 [ .o | e | e 5.750 09/13/2013. | 03/25/2037.
04544N  AD 6 |ABSHE 0BHEB A4 - RMBS...........cccovvvveiereiciiieieieeisnissssensssessenessensssssssnies | woviins | oo [eeeeniendt | il IEM .. 253,263 | 98.242 .296,202 281,241 4,350 | oo [ e [ 1.952 01/16/2014. | 11/25/2036.
059475 AG 8 |BOAA 072 2A2 - CMO/RMBS.........cooeriiereeinrineinerissesensssessenssssnsnsessseens | sevvees | oo [eovneevenndt |t IFM . 294,213 [ 98.752 340,731 215,890 9,343 | oo [, [ 6.000 09/18/2013. | 06/25/2037.
05950M  AJ 9 |BAFC 06G 3A3 - RMBS 100.201 411,572 (P27 1) ORI DRI IO 3.700 04/08/2016. | 07/20/2036.
059522  AA 0 |BAFC O7CB BAT - RMBS.........ccoovemrieriereseeresseiessssesisessessssessssssssessssssssennas | evveees | oo [ eovnrienndt | ol AFM ... 165,520 .. 97.031 186,751 171,870 (AB4) | ..o [ e [ e 1.975 02/25/2016. | 05/20/2047.
059522 AU 6 | BAFC 07CA 1A2 - CMOIRMBS..........cooniviirencrinirienierenenisnisssseniensseessnsns | wevenee | oo [ |l IFM n0...298,850 | ... 98.845 320,294 297,740 3,736 | v [ [ 4.366 02/12/2016. | 05/20/2036.
07384M  S7 8 |BSARM 045 2A - CMO/RMBS..... 102.222 294,127 285,845 (1,384) [ oo | e | e 4.372 01/27/2017.| 07/25/2034.
07386H QZ 7 |BALTA 052B 2A3 - CMO/RMBS..........cconvvieerrinerierinenieniseessesiserseniensnenes | vonvees | oo | vevererendh | ol IFM | e 454,649 | 96.234 510,406 | ......cc.........5630,379 | coooiierrinnn 432,394 3.923 02/11/2016. | 04/25/2035.
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073879 M5 4 | BSABS 05AC6B 2A1 - CMO/RMBS.........ccoviumirrineiierieeirsseisesssisesssesssssenas | seves 170,194 | oo (839) 5.250 |.....4.706 |MON... 12/27/2013. | 09/25/2020.
1248ME AG 4 |CBASS 07CB4 A2D - RMBS........ootiieriieirieirceisssiesiesisseessssissssessssesssenens | sovees 453,809 (912) | v [ e [ e 4,097 |...13.822 |MON... 08/16/2011. | 04/25/2037.
12667F  5E 1 | CWALT 056CB 1A3 - CMO/RMBS..........coveuriirireieineiiseiseesieessssesssissisens | evenas 391,945 9,198 5.250 |.....7.618 |MON... 01/16/2014. | 04/25/2035.
126694 UN 6 | CWHL 0531 2A3 - CMO/RMBS..........ovvumererieiirinineriessiessesissesessessnsenssenens | soveees 933,994 | ..o (5,002) [ .ooveverenerirereie | e | s 3.640 |......2.960 |MON... 07/10/2019. | 01/25/2036.
12669F V8 3 | CWHL 04HYB4 3A - CMO/RMBS.........cooooiiiiiiiisiscicesiciesiseissiens | eneeas ...101.459 123,624 (640) | .oovvverererinriens [ e [ e 4.405 |.....3.704 |MON... 01/27/2017. | 09/20/2034.
17309A  AD 1 | CMALT 06A1 1A4 - CMO/RMBS.......coorririerrminirierieseieesssessssesssssssensesenns | sevenes ...101.308 151,950 3,209 | v [ [ 5.750 |......8.476 |MON... 07/17/2013. | 04/25/2036.
251510  DP 5 |DBALT 052 1A7 - CMO/RMBS.........ccomiiiiireiiiireisneiseissssisesssessssessssisssssnss | seeees ...106.084 268,073 (403) | ..o [ e [ 5377 |.....5.443 |MON... 01/29/2014. | 04/25/2035.
294450  AB 1 [EQLS 071 A2B - RMBS.......cccovrvmerirerieinrinerienieseenssssisensesssessensssssssssens | vonvees | oo | verenenendd | IFM [ icic...600,954 | ... 93.498 , 635,099 5,086 | ..vvorererrerinns [ e [ 1.982 |......1.741 |MON... 10/28/2014. | 04/25/2037.
32027L  AE 5 |FFML OBFF14 A5 - RMBS.......coooviiiiririniinneieiiiesieeissnissisesssssssssssssssssssnsenns | soviees | oo [ et |l IFM| ... 445,329 [ 97.042 | oo 487,623 | ..o 502,487 AT1713 | i 1,829 [ v | e | s 1.868 |......5.117 |MON... 03/18/2015. | 10/25/2036.
32028H AD 5 [FFML OBFF10 Ad - RMBS.......cooovirerirreerisninerserinenienssnissessssssnensensseess | oonvees | oo | veveverenndh |t IFM | . 31,167 | 99.413 33,208 14 [ | e | s 1.942 |......6.047 |MON... 02/13/2013. | 07/25/2036.
32051G  EZ 4 |FHAMS 04AA7 1A1 - CMO/RMBS........cocovviirmiimrieriseisniinneisnsssssneissesssseens | sevvens | oo [eornevnnndt |l IFM 214,110 [ 97.802 | .... 206,615 (1,566) [ ..o | e | s 3.617 |...10.056 |MON... 02/19/2016. | 02/25/2035.
32052K  AB 1 |FHASI 06AR2 2A1 - CMO/RMBS.........ocvmvirerierinenierineeisnrssniensneesenessesnns [ eonneen | oo | coneenend | ol IFM | e 1,051,607 ... 84.146 | ...ccooonee. 1,098,552 | ..ooovvrennne 1,305,533 1,042,441 27,557 | coooeevenneeennnees [ e | e 4490 |......6.895 |MON... 08/01/2016. | 07/25/2036.
362257 AB 3 |GSAA 0617 A2 - RMBS........oovinririniienieesesneisssissssissisesssssisssssssssnssenns | soviees | oo [eovnnnenndt |l IFM | cieecn....635,909 | ... 41922 | ... 912,684 2,177,079 698,547 50,063 | ..veoerreerrriinns | eevrieneiieniienies [ e 1.972 |...13.029 |MON... 12/31/2010. | 11/25/2036.
3622EA  AA 8 |GSAA D73 1AA - RMBS.......c.covveieririnernciienrenienissnssssssessensssesssessssssssssnes | senenee | oo [ eonneeveendt |t IFM | iin....989,872 | ... 68.678 | ..cooverenne 1,109,761 | oo 1,615,897 704,542 | ..oovoiicins AT | o | e | e 1.862 |....17.312 |MON... 01/05/2016. | 03/25/2037.
362341 7S 2 |GSR 061F 4A1 - CMO/RMBS........cooovririirreineieiiesinesississesssssisessissssnssnnis | eeviees | oo [t | 0l 2FM | iciieccn.... 385,463 | ... 91.838 333,490 322,767 2,509 e | 5500 |......6.979 | MON... 12/16/2014. | 02/25/2036.
362341  XC 8 | GSR 05ART7 4A1 - CMO/RMBS.........ccoirumirmerirerereessnisnsisesssssssenssssissssssssnss | sevees ..100,162 |..... 80.156 100,162 . 100,162 566 | ..coonnen. 1,918 [ s [ 3.809 |.....4.287 |MON... 02/26/2016. | 11/25/2035.
362341  XG 9 | GSR 05ART7 6A1 - CMO/RMBS........coovvicrieriiiniinsiseiiesieesienisniessissinns | cevnee [ oo | eovenneedh | 1FM 74,803 |...100.481 78,962 78,585 74,281 (142 ) TSR VTR VPR 4.133 |......5.405 |MON... 02/22/2016. | 11/25/2035.
362381  AA 3 | GSAADB12 AT - RMBS......coooiviiiriiierenieeesseisssse st esssssesessssssens | sesees ] 1FM| ... ...194348 | ..... 45.704 | ... 195,622 ...428,021 181,593 3,680 | v [ [ 1.842 |.....5.416 |MON... 12/31/2010. | 08/25/2036.
362420  FS 7 [GSR 0411 2A1 - CMO/RMBS.......ccoorirrierierierieiissiseisssssesssesssssssasssnssss | oneie | oo | vevereenens 41 ... AFM | o 278,008 |...103.414 | ..ccooverennee. 285,985 | .oovrrirnne 276,544 276,319 | oo, (1,623) [ oo | e | e 4438 |.....3.598 |MON... 01/27/2017. | 09/25/2034.
36298Y  AA 8 |GSAADG14 AT -RMBS.......coorooeeceeereeeeneeeeeeseseeseeseseessessssnssssesissnsssnesssnne | evnnes | oo | corereennnd | et IFM 195,233 ... 40.114 190,047 179,307 2,820 | covvrreennreinnns | e [ s 1.892 |......5.968 |MON... 12/31/2010. | 09/25/2036.
41161P  EZ 2 [HVMLT 045 3A - CMO/RMBS..........coevoiriniriniiierinniinenissinssiessisesienissssnniens | conves | oo | ceriveneendh |l IRM | 241,829 | 99.752 241,171 120 | o [ [ s 4.139 |......3.446 |MON... 01/27/2017. | 06/19/2034.
41161V AC 4 [HVMLT 067 2AA - RMBS........coonvrrrrierierineeineeneninsisessssssessssssssssssssssssnens | vevvees | oo | veveneeenndd |t IFM [ e 484,688 | ... 90.392 596,027 525,154 20,950 | ooocreerernerrenis | e | e 1.964 |......9.766 |MON... 12/04/2014. | 09/19/2036.
43739H  AA 8 |HMBT 062 AT-RMBS.......cooviiirviiernninennienniensnsssesenssnssssenssssssssesssssnes | eoveres | oo | vervneienndd | e IFM | . 346,774 | .. 97.338 | .... 385,763 362,799 1,972 | v [ | v 2.152 |......5.385 | MON... 02/11/2016. | 12/25/2036.
45257E  AB 0 [IMSA 085 1AB - RMBS........ccconirimrieriericesninensensessnensssnisensesssssssensesens | venvees | oo | vevverenndh |t IFM | i 743,938 | ... 91.905 | oo 795,492 753,027 | coovveeereeeeieriineins | cervreinnd 64,544 | ..o | e | e 1.992 |....16.157 |MON... 07/21/2016. | 02/25/2037.
45660K  AA 9 | INDX 0BAR39 A1 - RMBS........ccoviiviiernneiinennenniessssesssssseensssssssssssennnes | eovene | oo [ovreneedt |l IEMY 0. 524,236 ... 96.752 629,587 523,896 23,423 | o | e [ 1972 |......7.847 |MON... 09/22/2015. | 02/25/2037.
45660L  CK 3 |INDX 05AR2 1A1 - CMO/RMBS........ccovvvmirierirneereeisninsersessnensensssesssssssssnens [ eonneen | oo | conevneed | el TFM | e, 344,218 | o 84.642 391,950 344,366 15,231 [ .ovevveeneriienins | ceerneeinerneriienens | e 2472 |......7.966 |MON... 02/16/2016. | 02/25/2035.
466247 SE 4 | JPMMT 05A5 1A2 - CMO/RMBS...... 100.130 479,669 5,234 | oo | e [ e 4.107 |...10.462 | MON... 01/31/2012. | 08/25/2035.
46627M  CY 1 |JPALT 0BA1A 3A1 - CMO/RMBS.......eeeeeeeeeeeeeeeeeseeeeeeeereeseeesseeeeseeensssseresneees | overes | oo | eorreneied | oo IFM | cinn...398,893 | ... 93.294 393,305 T | e e [ e 4438 |......6.780 |MON... 04/06/2017. | 03/25/2036.
57643L LC 8 |MABS 05AB1 A4 - RMBS 100.922 468,949 959 | e [ e [ e 5.648 MON... 11/20/2014. | 11/25/2035.
590200 TC 9 [MLCC 05A A2 - CMO/RMBS........ccoomrirerrineineriesinennssisensssssssssssssssssnnes | evves | oo | eeriverenndh |t IFM | 1.213,646 | ... 95.130 212,795 (1,608) [ .oovvveevcreerens | ceerreinerierieeinns | e 2.542 MON... 05/02/2017. | 03/25/2030.
59980Y AJ 4 |MCMLT 184 M3 - CMO/RMBS.. ...100.000 2,021,543 (1,094) [ oo | e | s 3.500 MON... 09/25/2019. | 04/26/2066.
61748H AW 1 |MSM 045AR 4A - CMO/RMBS........... ...101.615 205,078 206,243 (1,602) [ .ooveneieereeninns | e | e 4.642 MON... 01/27/2017.| 07/25/2034.
69374X AA 8 |PSMC 192 A1- CMO/RMBS....... ...101.099 . 1,932,743 1,969,845 (1,554) [ ovvvrenniieinns [ oo [ 3.500 MON... 10/08/2019. | 10/25/2049.
69375B  AA 5 |PSMC 193 A1- CMO/RMBS....... ...101.089 2,996,881 2,964,589 3,005,790 (1,878) [ oo | e | e 3.500 MON... 10/28/2019. | 11/25/2049.
74387L  AC 5 |PFMT 191 A2 - CMO/RMBS crtreeesns | || e [ IFE] 2,008,405 L 99.859 ..1,994,038 2,008,399 ()] NN ISR PO 3.000 MON... 11/26/2019. | 12/27/2049.
749357 AA 7 |RCKT 191 A1-CMO/RMBS.................. 101.199 1,937,512 1,942,785 (1,384) [ oo | e | e 3.500 MON... 10/11/2019. | 09/27/2049.
74968R  AA 3 [RPIT 191 A= CMO/RMBS..........oocomrrmirrerirerinieinininninerinnsiessenisssssssssnssenes | cevvees | oo | veriverennidh | et IFE | .. 982,404 | 99.090 981,058 982,692 288 | oo | e | s 2.750 MON... 10/09/2019. | 10/25/2063.
749788  AA 6 |RAAC O07RP3 A - CMO/RMBS..........ccoomrienirierinrirneeiseisenisssissssesisesssssesennns | eovseen | oo | conenneed | ol IFM | ... 553,656 | ... 94.522 596,457 589,069 8,143 | oo [ e [ e 2.172 MON... 08/11/2014. | 10/25/2046.
75115B  AC 3 |RALI0BQASB 2A1 - CMO/RMBS...........cccomirimrrrerirerencniseersnissnssenienessenssnenns | vonneen | oo | conereneed | el TFM | e 429,663 | ... 93.833 399,815 2,601 | oo [ [ 5.867 MON... 02/11/2016. | 07/25/2036.
76110W  SZ 0 |RASC 03KS7 Al5 - RMBS.. . 103.402 722,542 645,368 10,324 [ .o | e | e 6.250 MON... 08/04/2011. | 09/25/2033.
761118 FM 5 | RALI 05QA9 N41 - CMO/RMBS..........coovmerimreririiniserirersmssieniseessssissssnessnenes | eerines | oo | oot | et IFM | . 189,743 L 94.818 199,778 179,693 3779 | e | s [ 4.351 MON... 02/24/2016. | 08/25/2035.
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76112B NM 8 | GMACM 05AA1 1A1 - CMO/RMBS, JSOSTURRRTR DO || AFM 641,202 96.422 | ooovvriinn 677,421 | oo 702,557 631,088 | ..o | s 10,552 e [ 4502 |......7.187 |MON... 07/05/2016. | 05/18/2035.
81743A  AA 7 |SEMT 195 A1 - CMO/RMBS........cccoivirimirierinnesenississisessisessenssssessssssnsnens | veeees ..101.208 | .............. 2,018,460 | ...coovonee. 1,994,377 2,029,239 (40) e [ 3.500 |......3.409 | MON... 11/14/2019. | 12/127/2049.
81748 AA 3 |SEMT 194 A1 - CMO/RMBS........ POV . ..101.205 | .... 2,984,872 2,949,335 3,008,839 | ....ovveerinriienans | e 2,247) | i [ [ 3.500 |......3.054 |MON... 10/08/2019. | 11/25/2049.
863579  C3 0 | SARM 0521 6A3 - CMO/RMBS..........oeverrviriiiririneeiessesssensesesssessssssesienes | sevenes | 4| WTFM 386,284 96.607 | ovourvrrriren 425,066 | .....cocvvrnnne 439,994 382,917 | e [ e 13143 [ s | e | s 4492 |......7.629 |MON... 02/10/2016. | 11/25/2035.
863579  UU 0 | SARM 0515 4A1 - CMO/RMBS..........ocvumrimrirnniineineissniessseniseissssssssssenssnnes | soviees | oo [eovnnienndt |l IFM .. 287,691 [ 97.336 317,657 274,167 | oo | vrrreeieecnT,BT6 [ s | e | e 4.230 |......7.310 |MON... 01/15/2016. | 07/25/2035.
863587 AE 1 |SAIL0B3 A5 - RMBS........coovoeriieieinriesiesississssssssssssessssssssssssssssssssensinss | evviens | oo [eovsnienndt | et IFM| neccn....455,920 | ... 97.628 516,063 477,093 . 2.092 |.....6.671 |[MON... 11/06/2015. | 06/25/2036.
86358R DX 2 [SASC 01SB1 A5 - RMBS........oocvvirrirrinrrinnriisnssssneissssssssssssssssnsssennnnes | voevnen | oo [ eerevnene |t TEM .. 165,993 [ 97.769 173,279 166,792 | ovvoovreeecrireenin | e 945 | 1,215 | s | e 3.375 |.....3.500 | MON... 02/07/2013. | 08/25/2031.
872225 AD 9 |TBW 065 A3 - RMBS . o P e | AFMY i 411,462 88.428 | .... 389,208 | ...oovverrrerinrernns | eevrnerrrnennens(B7) | o | e [ e 5.950 |......9.668 |MON... 02/18/2014. | 11/25/2036.
881561 VY 7 | TMTS 0512AL AF4 - RMBS......ooiiiiiiirniinieiieseesssisssissssessssesississsssns | svises . 2 105.755 [ i 445302 | oo 421,068 405,454 | ... | e 1281 [ [ [ 5.885 |.....4.870 [MON...| ...........2,065 | .......... 18,804 | 03/08/2017. | 07/25/2036.
88156E  AB 2 | TMTS 0817HE ABT - RMBS.....c.ooviviiriieieiriierierieseseeiseiseniesssessensssenns | voeees ...100.249 285,358 284,650 267,652 | ..oovvverrnrennnnennne | evrrneene 13,082 | o | e [ e 1.992 |.....7.797 |MON... | ccoveivireeen95 | i 7,058 | 03/04/2016. | 01/25/2038.
891750 AB 6 | TPMT 176 A2 - CMO/RMBS... st | srries e ...100.136 ..1,001,362 ....1,000,000 945,324 | ..o | e 1,812 | [ [ 3.000 |......3.839 |MON... 03/04/2019. | 10/25/2057.
89175M  AE 3 [ TPMT 183 M1 - RMBS......ccoiiiiririirierierieeissiseriessesssesssesssssessssssenens | sovenes ] 2102154 | e 2,043,069 2,000,000 1,921,940 [ .o | e 71884 | s s [ 3.880 |.....4.894 |MON... 11/27/2018. | 05/25/2058.
89176E  AB 6 | TPMT 181 A2 - RMBS......cccosviiiiiieieiiseiseisiiessiesiss s sssssseness. | soeees o] 101414 | .. 1,014,144 | ... 1,000,000 962,891 3.250 |.....3.815 [MON... 03/04/2019. | 01/25/2058.
89176E  AC 4 |TPMT 181 M1 - RMBS......coiiiiriiriericinieissiierienieesessssssessesssessesssssess | veeees . 2102071 | e 2,041,412 2,000,000 1,894,554 | ...oooveevcrinerns | errneeree 12,386 | s e [ 3.500 |......4.417 |MON... 01/17/2019. | 01/25/2058.
92922F 3N 6 |WAMU 05AR12 1A8 - CMO/RMBS . cervrereeensies | e ] ...100.189 223474 | oo | e 3,893 | s | e [ 3.884 |.....5.616 |MON... 02/23/2016. | 10/25/2035.
92990G  AJ 2 |WAMU O7HY5 3AT - CMO/RMBS........voeeveeeereereeeeeseesseeeesesseeseeeesnessseessssnss | avvins || CAFM 285773 97.651 281,795 | cooorvvernnrennnninens | e BT | s | e [ e 3.944 |.....8.489 |MON... 04/14/2016. | 05/26/2037.
933636  AA 0 |WAMU 07HY4 1A1 - CMO/RMBS........ovviiimririreeineineisseisesssseissisesssssisenss | sevies ] 100.698 312,606 | ..o | cerrrreennd3,955 | s | e [ 3.501 |.....7.527 |MON... 08/04/2016. | 04/25/2037.
93363P AC 4 | WAMU 06AR14 1A3 - CMO/RMBS . ceevveersssesniens | v || UAFM 516,012 96.185 520,418 | .veovverrrrernnreinne | eevrrrrenneenn 15015 | s | e [ e 3.271 |.....6.572 |MON... 09/16/2016. | 11/25/2036.
939336 X9 9 | WAMU 05AR1 A2B - CMO/RMBS [SSTTURRIINN BV || LIFM 463,324 97.977 454,017 | v | errreneens(5,274) | v [ i [ e 2592 |....5.946 |MON... 01/22/2016. | 01/25/2045.
94984D AC 8 |WFMBS 06AR13 A3 - CMO/RMBS . ST IO | |l AFM e 49,674 | 99.792 49,506 B [P PR 4.849 |......6.414 |MON... 02/24/2016. | 09/25/2036.
95002F  AA 2 |WFMBS 194 A1 - CMO/RMBS........... teeeeereeeeeeeereens | e e ...101.201 2,014,556 . . (1,497) i [ 3.500 |......2.884 |MON... 5,777 ..5,777 | 11/19/2019. | 09/27/2049.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities XXX | 48,449,724 | . 51,320,406 | ... 45,771,880 [ .o [ I 457,872 | oo 3,133 | s 0 XXX XXX XXX | e 126,703 | ....1,165,772 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05490T AA 0 |BBCCR 15GTP A- CMBS ..106.555 | ..oovvirnne 1,864,718 | oo 1,750,000 1,781,070 | oo (5,019) B [PURRIN PR 3.966 MON... 09/09/2015. | 08/12/2033.
05608B AA 8 [BX19IMC A-CMBS.........cccoon... .. 100.061 | oo 2,001,228 2,000,000 2,000,000 [ ..covievrererreinierens e | e | e [ 2.740 MON... 05/02/2019. | 04/17/2034.
30288B AE 5 |FREMF 15K721 B - CMBS.......c.ccocorvivnnee ...103.514 1,035,139 | oo 1,000,000 958,055 3.565 MON... 05/25/2016. | 11/25/2047.
302900 AL 3 |FREMF 12K22 C - CMBS................... ...102.831 ..1,028,307 1,000,000 997,686 | .....ovverierienriins | o0 s [ [ 3.687 MON... 07/25/2016. | 08/25/2045.
30295M AS 1 |FREMF 16K723 B- CMBS..........ccovvvnnne ...103.230 774,227 750,000 720,809 | ..ovvecreneenerirnein [ vrrireeeeen8,183 [ | e | s 3.580 MON... 11/03/2016. | 10/25/2039.
357081 AE 8 |FREMF 15K720 B- CMBS........c.ccoevonneve. ...101.705 508,523 500,000 476,199 | v | 8081 | s [ [ 3.392 MON... 01/15/2016. | 08/26/2047.
35709C AS 2 |FREMF 19K87 B - CMBS... ...107.825 ..1,078,246 1,000,000 982,688 | ... | e 1,383 | e [ [ 4.322 MON... 01/23/2019. | 01/25/2051.
36828Q QH 2 [GECMC 05C4 AJ = CMBS.......cooeriirieieiinsiesienississssissssssssssssssssssssssssns | avvens | oo [eovnninnndt | et IFM | 000,211,828 97.781 223,270 223,304 | .oovvverreriierine [ e 3 [ | | s 5.751 MON... 03/01/2016. | 11/10/2045.
46639 AE 0 |JPMCC 13C10 A5 - CMBS................ ...102.617 1,515,389 [ .oooovvrenns 1,476,744 1,461,472 [ R P 3.143 MON...| .. 04/03/2014. | 12/17/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities XXX ....10,024,092 9,700,014 9,601,284 28,204 | oo 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
000366 AA 2 |AASET 171 A- ABS. bt | serenes . 2| e 1FE]| .. 455,843 |...100.819 ...455,846 455,848 3 e [ 3.967 |... MON... 05/25/2017. | 05/16/2042.
000823 AA 2 |ABPCI2A1-CDO bbbt | seris (o] I 4| ... AFE| oo 2,000,000 |..... 99.948 2,000,000 1,998,416 83 e [ 3.746 |.....3.792 [JAJO.. | .. 06/02/2017. | 07/20/2029.
000825 AA 7 |ACAM 19FL1A-CDO......cccoouuun 100.000 1,000,000 1,000,000 e [ 3.200 |......3.200 | MON... 12/10/2019. | 11/16/2034.
00085U  AA 9 [ABPCI4 ATA - CDO.....oovvvririeirseiseiississsseniseissssissssssssssessssesssssessssassisnse | venvees | G vevvvenennid | ol IFE | cii21,000,000 ... 99.226 992,256 ....1,000,000 999,222 9 s [ 3.49 |.....3.534 [JAJO.. 12/20/2017. | 01/20/2030.
00085U  AJ 0 [ABPCI4 A1B - CDO.....covvirirererieinnrieireerienirssessseisssssessessssenssssssssssssnes | vonves | G v | ol IFE | cii21,000,000 ... 99.390 993,900 1,000,088 20 e [ 3.800 |.....3.815 [JAJO.. 12/20/2017. | 01/20/2030.
00100F AC 9 |ACIS 143 A1F - CDO ceerereneensensnesesssssssssssssssssesssseess | o |0 | eoserneeed | e TFE | ... 555,639 ... 99.958 .558,198 557,877 65 e | 3.700 FMAN. 01/16/2014. | 02/02/2026.
00102D  AC 2 |ACIS 145 A2 - CDO.....coorverrerrrinirierierineesssissrisessesssensenssssnssssssssenseness | voneees | oo | vevverennidh | et IFE | 499,684 | ... 99.914 499,697 13 . 3.535 FMAN. 10/09/2014. | 11/02/2026.
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001406  AA 5 | DCAL 2015 AT = ABS.....oouiiriieireiineiesiesise s ssesssessssssssssssssssssnnss | seiies C 2| 1FE]| .. 235,739 |..... 99.924 | ..o 235,560 | ..ovrrirenne 235,739 235741 | i, 2 e [ 4.213 |.....4.249 |MON... | ccocovvrrens 441 | 9,876 | 02/13/2015. | 02/15/2040.
00213R  AB 9 [ARLFR 121 A2= ABS......cevvirrieeirrinsisssessiesissssssssssssssssssssssssssssssssssssssesssns | sevies | oo | evensreensdh | e 1FE]| .... .1,501,172 | ...102.440 ..1,536,601 1,500,000 1,500,924 (248) e [ 3.810 |.....3.818 [MON... | .ccooevvunee 2,540 | ..o 52,388 | 02/06/2019. | 12/15/2042.
00217L  AA 0 |AREIT 19CRE3 A-CMBS............ PO ] 1FE]| .... .1,000,000 |..... 99.928 | ... 999,278 ....1,000,000 1,000,000 e e [ 2.760 |......2.816 |[MON...| ........... 1,227 | oo 8,943 | 08/09/2019. | 09/14/2036.
00217L  AC 6 |AREIT 19CRE3AS - CMBS........coivveeieeeeeeeeeeeeeceeeeeeeeeeeeesseeseseeeseseeeseeseesessneeens | eeve [P 4 ... TFE| v 1,000,000 |...100.020 | ...cccovvreeee 1,000,202 | ...ooovvreneee 1,000,000 1,000,000 | ...ovomcreenrrirerirnens e [ 3.040 |.....3.100 [MON... | .ccovvrunee 1,351 | o 9,791 | 08/09/2019. | 09/14/2036.
00256D AA 0 [AASET 191 A- ABS s [ e e ...100.675 715,046 710,253 5 s [ 3.844 |.....3.844 [MON...{ .ccocoevnnes 1,213 | o 13,272 | 06/12/2019. | 05/15/2039.
00436M  AA 3 |AALLC 181 A-ABS B ] ...102.785 563,046 547,672 12 e [ 3.870 |.....3.907 [MON... { .ccooevrunee 1,708 | .......... 21,035 | 06/13/2018. | 12/02/2033.
00452P  AD 9 |ACIS 156 A2 - CDO.......oorrvierrrrinrrisnnrisserissnsissssissssisssssssssssssssssssssnnnnins | ovnene | oo | veevvernenidh | it IFE | 01,569,544 | ... 99.902 ..1,568,009 1,569,544 e | 3.367 |.....3.380 [FMAN. | ............ 8,808 | .......... 52,847 | 03/04/2015. | 05/03/2027.
01448Q AA 8 |ALESC 4 A1-CDO.... ce v | oo e |l AFE 436,292 | 98.028 513,851 418,501 s (627) e [ 2.416 |......6.526 |JAJO.. | ..covvvnnee 2172 | e 14,716 | 09/29/2016. | 07/30/2034.
01749P AN 8 |ALLEG 3CN - CDO......ovvemrrriirirreinsiseiiesinsessssisssissssssssssssssssssesssssssnssnnns | vovnees | Gl ovnvveeiedt | et IFE | it 773,788 |0 74406 | .ooovrernen TA4,057 | o 1,000,000 TT3,788 | v [ s (17,139) | ........ 107,289 | oo | e 6.670 |......6.670 |JAJO.. | .coevvrne 8,634 | .......... 79,999 | 04/30/2015. | 07/26/2027.
01749P AU 2 |ALLEG 3R B2R = CDO.....cccoururiniririrrissesseissriesiesesessssessssssesssssssenssesenns | veenes v | Ll AFE S nenn500,000 99.734 500,000 500,014 16 e [ 3.640 |.....3.655 [JAJO.. | .coovvrenes 3,337 | v 18,200 | 12/22/2017. | 07/26/2027.
02665X AB 5 |AHAR 14SFR3 B - ABS.......ccooociiiiiiiinsisiiesisssnsisssie e | soenes ] ...104.582 ....1,000,000 1,000,000 ceeeeis e [ 4.201 |.....4.196 |MON...| ..cccoorne 3,501 | e 42,010 |11/20/2014. | 12/18/2036.
026668  AA 4 |AHAR 15SFR2 A = ABS......cooiiiieieriieieiiessiesiesissessssssssessesssssessssssssnes | soenes ] 204705 | e 97737 | e 928,072 927,504 | ..o (127) e [ 3.732 |.....3.754 [MON... | .ccooevrunee 2,886 | ..ooooeee 34,610 | 09/11/2015. | 10/17/2052.
02666B AG 1 |AHAR 15SFR2 XS - ABS......cooniiiiieiieeisecsseississssiessesssssississssesssessssnins. | soveees | e ] e BGH il 0 | 0.001 | .ovvrrnees 10 10 .(9) . o s MON... IO I 09/11/2015. | 10/17/2052.
03235T  AA 5 |ACEF 141 A= ABS....iiiciieieeieeseeissie et ssse st sssssssenes | seneees | |l BFE 336,719 | 70.000 | covoovvrrinee 235,703 | .oovvererinns 336,719 | oo 235,703 | ..o (53,886) 1 B [N PR 8.000 |......7.999 [MON... | .cccovvrrrnens 823 | .. 26,899 | 12/10/2014. | 12/20/2024.
03330P AA 7 |ANCHF5A-CDO. ...103.284 2,065,674 2,000,000 2,000,000 | ..o | e | e | | 4.100 01/26/2018. | 04/25/2036.
03331F AA 8 |ANCHF 7 A-CDO. . ] ...103.644 1,036,436 | ...oovevennee 1,000,000 1,000,000 B [N PR 4.620 02/19/2019. | 04/25/2037.
03765X  AD 8 |APID 22 A2B - CDO......cviiiuiiriiierireiseeissise st ssssssssssnns | seneees || L AFE e 500,000 99.659 500,000 499,981 30 s [ 4.040 09/16/2015. | 10/20/2027.
03789X  AD 0 |DIN 191 A21 = ABS.....oiiiriiierirriscnissisesiesiesesseesssssesssssssessessssssssssssssens | seeees [P . ...101.376 1,500,000 1,500,000 v B [T PR 4.194 05/28/2019. | 06/07/2049.
038370  AA 0 |AQFIT 19A A - ABS......ciiiiiiiiinissiese s ssisssssssssienes | sivis [P 4. 1FE| e 1,396,518 |..100.232 | ..............1,399,978 | .............. 1,396,735 1,396,535 [ ..oveeerenrirerirens 17 s [ 3.140 09/16/2019. | 07/16/2040.
038779  AA 2 |ARBYS 151 A2 - ABS......oviieeirieiieriesssessssissssssessssssessessssssssssssssssnsenes. | sesees . 2| 2FE| .. 480,000 |...102.544 | ... 492211 | i 480,000 480,027 29 B [P PR 4.969 11/06/2015. | 10/30/2045.
03879X  AA 7 [ARCLO 18FL1 A= CDO.....covrririrrirerinnissisesisisisssisessssssssessssesessessssssnsssssnnss. | sevnes [ [P 41 ... 1FE| . 2,004,375 |...100.093 .. 2,000,000 2,004,248 (127) e 2.890 11/25/2019. | 06/15/2028.
03879Y  AA 5 |ARCLO 19FLT A= CDO...ouivrrirrireiiseiseiieniesesessssisessesssssssessssissssassssnnns | seeees Cluondh| 1FE .2,002,813 |...100.000 1,999,997 2,000,000 2,002,853 40 s [ 2.890 12/16/2019. | 05/15/2037.
03880V AA 8 |ARCLO 19FL2 A- CDO......cceervrrrrrnns cevenrie [ Cluvnd]| o 1FE| ... .2,500,000 |..... 99.967 | ... 2,499,173 2,500,000 2,500,000 [ ..oorievrererrrinienins [ v | e | e [ e 2.940 11/01/2019. | 09/15/2034.
04002Q  AA 0 |AREIT 18CRE2 A - CMBS........covuiiririrrirerineiseisesissesessssisessssssssssessssenns | sevees [ I 4| ... 1FE| v 1,451,321 |.... 99.631 | covvrrrnens 1,445,966 | .............. 1,451,321 1,451,165 [ oo | e (195) | v e [ 2.720 10/03/2019. | 11/16/2035.
04016U  AE 7 |ARES 46 A2 - CDO.....cooiveiireicrrisienisisissie e ssssssssssssssssssessenses | coenes [oF 4] . 1FE| ... 1,174,800 | ... 97.631 1,171,574 1,200,000 1,178,666 3.231 12/18/2018. | 01/15/2030.
05377R CQ 5 [AESOP 171 A= ABS.....oiieeireieiiesieesesiseesessssss st sssssssssssssssssesens | evesas . 2| 1FE]| .... . ..101.712 1,403,624 1,380,000 1,379,898 [ ...vvvvererrerinenns | rverrerrnnnnen8 e [ [ 3.070 03/08/2017. | 09/20/2023.
05377R CQ 5 [AESOP 171 A= ABS.....oviirirrrirrinnrisesisseesssssssesenns SD.. |.. 2| e 1FE]| .. 104,983 |...101.712 106,797 105,000 104,992 | oo [ e e | | s 3.070 03/08/2017. | 09/20/2023.
05377R DQ 4 [AESOP 193 A= ABS.....ooiiriineieiiesineeseeise st ssssssssssssssssessns | eeeoas [ I 4| ... 1FE| v 1,499,973 |..... 99.076 | .... ..1,486,144 1,500,000 1,499,976 [ ..oovuveeerrcrinenns | cvrrrnerierineeensd | errinneneniineines [ e [ e 2.360 08/19/2019. | 03/20/2026.
05492E AE 3 |BDS 19FL3B-CDO ..100.230 | ... 1,002,299 | ..covoenee. 1,000,000 1,002,820 | ..ocvvvevrervrivnens | e 1,242) | e [ e [ 3.737 02/13/2019. | 12/17/2035.
05492K AA 7 |BDS19FL4 A-CDO . ...100.133 ..2,002,652 2,000,000 2,000,000 | ..eoureenrerrireninee | eeereeineierienis | e | s | e 3.219 09/09/2019. | 08/15/2036.
05549N  AC 0 |BDS 18FL1 B = CDO.....coovierrririrriersirneierssiseessssisnsssesssssessssssssensssssssens | eovens | oo [ovrvneerndt | ot IFE | v, 949,043 ... 99.955 956,728 | ...cvvervins 957,157 956,340 | ..o | e (1149) [ [ | e 2.987 02/13/2018. | 01/18/2035.
05584A  AA 8 [HGVGI17TA A - ABS.....ooieieiese e nsenes ] 100.099 | oo 225,098 | oo 224,875 224,829 | ..o | D | | s [ 2.940 04/04/2017. | 05/25/2029.
05587T  AA 4 [BSPRT 19FL5 A= CDO.....vuiiriiieireieisissienisissssiesssssesssssssiessessssssssnnes | sevnes [N [FSURPOROT I 1FE] .............2,000,000 |..... 99.888 2,000,000 2,000,000 | ..oovievrererrrnierins e | e | e [ 2.890 05/20/2019. | 05/15/2029.
056056 AA 0 |B2R152A-ABS SRS I e ...100.287 228,030 227,788 ) [ESTRTIIN [P IV 3.336 11/10/2015. | 11/18/2048.
056056 AJ 1 |B2R 152 B- ABS. ST RUTRPPURROT IO . ..102.015 ..1,020,146 1,000,000 1,003,597 )| RN DU SO 4.867 11/10/2015. | 11/18/2048.
05607Y  AC 5 |B2R 15T A2 - ABS......ooooiiiieiieiieeiee et sssssssssssssenns | seeees ] ...100.030 1,276,577 1,276,197 1,278,011 (995) e [ 3.469 06/03/2015. | 05/15/2048.
05616M  AG 1 |BABSN 152 CN - CDO......cotvrrvinrrrerirerineeinrinniseriesinessenesseessesssssnssseneene | eovenne | D v | s 1FE| ..o 1,241,034 | ... 79.297 1,500,000 1,239,063 6,771) | covove 145,041 | oo | e 6.800 07/23/2015. | 07/20/2027.
05682Q AE 6 |BCC 171 A2-CDO. revrneennsnsnesnsesssssssssssessesssessssesns | conenes | G e | e 1FE] ................500,000 |..... 98.796 500,000 495,316 750 s [ 3.316 06/13/2017. | 07/22/2030.
05973B  AA 5 |BANC 19CREB A - CMBS.......coviririerrinirerieneeeisnisssissessssssenssssssssssnsnens | eovnnee | o | veverrenndt | s 1FE| .....oocv.......993,653 | ... 99.934 992,996 993,653 993,653 e [ 2.790 09/13/2019. | 09/17/2036.
07090A AC 7 |BATLN 14 A2-CDO . 101.282 1,772,442 1,750,000 1,734,500 2,000 e [ 4.170 02/22/2019. | 04/20/2032.
08179C AG 6 |BSP 11 A2B-CDO ceereresessnesessesenssssssssessssssssens | s | oo | onenend | TFE 1,000,000 99.585 995,846 1,000,000 1,000,111 25 ) TSRO PR 3.890 03/27/2017. | 04/15/2029.
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10901U  AA 0 |BDF 1A= CDO..couciiiiieiiriiseiieceiisesiess s | s (o] 4| .. 1FE| e 1,000,000 |...101.020 | ........c..... 1,010,200 | ..oovvvonncee 1,000,000 1,000,000 [ oooooveerriirriiins | e | e | e | e 4.250 |.....4.249 02/02/2018. | 04/25/2036.
12326Q  AA 2 |BJETS 191 A= ABS.....iiiiciiiiceirieeisssieriesi s ssessssssessessssssssssanes | sereres B 4| ... TFE| oo 939,529 |...102.652 964,479 939,538 9 | e [ e [ 4.212 |.....4.250 06/11/2019. | 07/15/2034.
12479L  AA 8 [CAIM2TNTS - ABS ..ottt | eeeias C 2| 1FE]| .. 705,572 |...100.137 | .... 709,304 . 706,964 391 [ e | e | s 3470 |.....3.636 06/24/2016. | 10/25/2027.
12479L  AC 4 [CAIM3TNTS = ABS ..o ses s ssesssessenssssenas | oeeies (o] I 4 ... TFE| oo 482,603 |...100.046 | .......ccccoo... 487,723 | oo 487,500 485,148 | ..o BB1 | cooreererrerienins | vevenerierirenineens | e 3.350 |......3.682 06/24/2016. | 03/27/2028.
12479R AD 9 |CAUTO 7T AT = ABS....oiiiiiieeiieessesseise st issssssssesssssssssssensens | coenes | o | sreeseenes 41 ... AFE| oo, 132,387 |...100.762 133,434 132,408 9 | s [ e [ 3.870 |.....3.908 03/30/2017. | 04/15/2047.
125634  AG 0 [CLIF 131 NTS = ABS...oiiiiiieiiririierieseesteissesssesssssssnssssessesessssssssesessenes | eeeees 2| e 1FE| .. 317,953 |..... 99.434 316,201 317,445 109 | coveeeeererieens [ e [ e 2.830 |......2.959 03/06/2013. | 03/20/2028.
125634 AL 9 [CLIF 133 NTS - ABS ... ssssssesssssssssssssssssssssesssesssenes | conenne | oo | vevereseens 41 ... AFE| oo, 141,100 |...101.534 143,276 141,111 140,841 A7 | s | e [ 3.670 |.....3.770 11/05/2013. | 11/18/2028.
125634 AN 5 [CLIF 141 NTS = ABS....iiiiiiieiiriiieriereeeteissessessssssessssessessssssssssesssssenes | eveees 2| e 1FE 228,169 |...100.143 | .... 228,591 228,263 227,801 104 | oo e | e 3290 |.....3.411 06/17/2014. | 06/18/2029.
125634  AQ 8 [CLIF 142 NTS - ABS....oiiiiiiiiineieiiesiee ittt ssssssssenes | eneias . 2| e 1FE 419,710 |..... 99.864 | ...ovrvrinen 437,315 | oo 437,911 424,024 | ... 469 | oo [ e [ s 3.380 |.....4.697 05/05/2016. | 10/18/2029.
13875E AN 4 | CANYC 142R AJ - CDO......vvvurirrerieinineeiesisssiesiesessssssssssssssessesssesesssssans | sevenes Cluondh| 1FE .1,000,000 |..... 98.955 989,549 1,000,000 999,802 112 3.351 |.....3.372 04/07/2017. | 04/16/2029.
14315) AN 9 |CGMS 172 A2B - CDO......coomririeiieiieiieessesssise s esessseisssssssssesssnnes. | soenes Clund| e 1FE .1,000,000 |..... 99.350 993,495 ....1,000,000 999,716 £ I ORI ISR IO 3.793 |.....3.816 05/18/2017. | 07/21/2031.
15137E  BL 6 |CECLO 21RR ARB-CDO........ 100.398 1,000,000 999,977 Y (8 [N FURTRIRIROR DUt 4.050 |.....4.071 07/12/2018. | 07/29/2030.
15672R  AA 3 |CERB 24 A1-CDO......ooovrrirnrriirrrrsnnrisssiisnnsissnsisssessssssssssssssssssssssssnssens | ovnene | G| vevvvcvnedh | it IFE | 1ii..500,000 | ... 98.704 | .... 500,000 499,766 162 [ oo [ e | o 3401 |....3.435 06/29/2018. | 07/15/2030.
156736 AA 6 |CERB19A1-CDO 100.009 | ...oovvevnee. 1,000,092 | ....ooeveeeee 1,000,000 1,000,038 | ....oooererrrrierirens 12 | o [ e [ s 3.751 |....3.773 05/17/2017. | 07/16/2029.
15673N  AA 1 |CERB22A - CDO......oorvrvirrinneisnrnissssissssissssissssssssssssssssssssssssssssssssnnss | onnene | G| vevvevenndh | il IFE | iiii2.2,000,000 ... 98.312 1,966,230 2,000,000 2,001,067 (109) | covvevrrrireeriirens | eevvieereiieniinenees [ e 3.401 |.....3.403 02/08/2018. | 04/15/2030.
15673Q  AA 4 |CERB23 A -CDO....conieririiecrinererieeiseessssisersssnissssensssssssssssssssssensnssess | vonnees | G| oo | el IFE | ioenn.2,200,445 | ... 99.371 2,219,913 2,233,955 2,206,735 5,350 | cveuerernerreninee [ e [ e 3.001 |.....4.880 12/14/2018. | 04/15/2028.
17181C  AA 6 |CIMLT 181 A - RMBS......ccoosiiriieeiernesseineisesssisesssssisessssssssssssssssssnss | vovnees | oo | coneveeedt | e IFE | ciinee.. 408,303 | ...... 408,290 LT SOOI OTOOPPORTURTOR PO 3124 ]....3.169 05/15/2018. | 03/20/2043.
194210 AA 2 |CASL 19A AT = ABS......veoreereresneeesnseesseesssssnennns 953,528 (20) [ oo | e | s 3192 |.....3.598 06/26/2019. | 12/28/2048.
19421U  AB 0 |CASL19A A2 - ABS.......cocoomiirernriineinsissiiensnssissssissssssssssssssssssssssssssssssenss | ovseen | oo | conevveeiedd | et IFE | i 478,915 {....98.994 | o 474,269 | oo 479,091 478,922 | ..o 4 TSRO TR PR 3.280 |.....3.282 06/26/2019. | 12/28/2048.
194230  AB 6 |CASL 18AA2 - ABS.......cocomirimererirerenieinseninsins 1,289,285 1,288,810 [ ..ocvvveererrerinennns | rverrverirennnen8 s [ [ 4130 |....4.176 06/12/2018. | 12/26/2047.
19625G  AB 5 |CAFL 161 B - CMBS......cccooivirriirrrienrienrisnerisssissssssssssssssssssssssssssssssnns | ovneee | oo | veenvereendh | et TFE | iiii..499,998 | ..... 99.999 500,000 499,628 | ... | crerrrinenrreens(B) [ [ 3.344 |....3.295 05/11/2016. | 06/17/2048.
20267U AA 7 |CBSLT 16B A1-ABS......cccouvrmerrrrrns ...100.551 364,069 361,993 | oo | D | | s [ s 2.730 |.....2.752 10/13/2016. | 10/25/2040.
21872M  AA 0 |CAFL 182 A-CMBS... ..105.027 | ... 965,989 ..919,757 919,717 | eoveeeeeeereeeinns | eveerrereeieneene(20) [ [ | e 4.026 |.....4.018 12/06/2018. | 11/15/2052.
22549N  AA 9 |CREDIT SUISSE ABS REPACKAGING TRUST 2018.........ccoccmvrvrmerrmreincenseens | veveees | D] 5| o AFE 1,936,836 ... 99.999 | oo 1,996,708 | ....ccocvvunee 1,996,738 1,943,664 [ ...coooverererinenns | eerreernennn2,889 | s e [ 3.576 |.....3.845 07/25/2018. | 01/01/2037.
23341B° AC 9 [DRB1BB A2 - ABS......cccovvveivinirernniininsiiennsseessssssnssssssssssssesssssssesssssnnns | veeens | oo | eovnvenenidh | o IFE | ... 180,085 | ... 99.993 180,127 180,140 180,107 | coivveerrcrrerrens | ervrrenrieiereennd® | [ [ 2.890 |.....2.914 05/12/2016. | 06/25/2040.
244608  AA 3 |DPATH 181 A1 = CDO....coovveieneineienrieriesineesssisssssssssssssesssssssssssssssnsssenns. | sevnee | G [eovnenennd | e IFE| eccieerr 1,000,000 ... 99.670 996,698 1,000,000 1,000,348 | ...oouverrrrerinennns | verrrerernennnn389 | s [ [ 4.000 |......3.695 12/07/2018. | 01/15/2031.
244608 AJ 4 |DPATH 181 A2-CDO.. ...100.053 1,000,527 1,000,212 | oo | 203 | s [ [ 4.526 |.....4.545 12/07/2018. | 01/15/2031.
25755T AG 5 |DPABS 171 A22-ABS......ccooemvrvrnrrnnnns ...100.080 1,961,568 | ..............1,960,000 | ............. 1,960,044 | ..o 88,326 | o83 | e [ [ 3.082 |.....3.093 06/12/2017. | 07/25/2047.
25755T  AJ 9 |DPABS 181 A21-ABS......cccovvrervrinierns ...102.842 1,015,565 | ..ooocveeeerer. 987,500 | oo 987,543 | ..o 9,605 | B3 [ [ | 4.116 04/18/2018. | 07/27/2048.
26208L AC 2 |HONK 181 A2-ABS.... ...103.676 ..1,021,209 985,056 | ...vvververerererrieniiies | erereenreeeiieenn DY | oo, [ e, [ e 4739 04/17/2018. | 04/20/2048.
26827E  AA 3 |ECAF 151 AT-ABS.....oooiiericnnnennesenssesessssessssssssssssssssssssesssessssnns | veeene | D | vevvvirenn2 | o TFE | 000,329,579 ... 99.997 332,320 330,386 [ ..o | e B8 [ | e [ 3.473 06/26/2018. | 06/15/2040.
26827E  AC 9 |ECAF 151 A2 - ABS.. 100.486 915,766 911,333 900,834 | ..ovvrveveecreniens | eerreeereea(10,500) | ovoorvecieciens [ oo, [ e 4.947 06/15/2015. | 06/15/2040.
26829C AZ 0 |GLGU 157R AX - CDO......onvvrvrrrrirr 1,400,000 1,398,971 | oo | e (248) | o | e [ 2.666 02/15/2018. | 04/22/2030.
26857E  AA 6 |ELFI19AA-ABS 2,874,724 2,874,140 | oo | errrernennenenn® | e [ [ 2.540 10/16/2019. | 03/25/2044.
28618W AA 2 |ERL 141 A1-ABS.. .63,644 62,906 2.299 06/02/2016. | 04/19/2044.
28852E AA 7 |ECLO2A-CDO.... . . 2,000,000 1,999,603 [ ...coouvererrrrinenns | eernrrirnrrrnensna(80) | v e [ 3.610 12/18/2017. | 02/15/2029.
28852L  AA 1 |[ECLO 3AT-CDO....civiiriirnriierieriseississiisessssnsenissssssssssssssesssssssenssnens | sovees | oo [eonneeieend | el IFE | i 1,500,000 | ... 97.733 | v 1,465,987 | ...oovvvvnnee 1,500,000 1,499,958 | ....oovveervvernerns | v 14 | s [ [ 3.616 06/06/2018. | 07/22/2030.
28852L AE 3 |[ECLO3A2-CDO 100.180 2,003,608 2,000,000 1,999,521 (500) | +eovvrnerrerrrneeree [ errerrerineerinnines [ e 4.545 06/06/2018. | 07/22/2030.
299670 AC 3 | XAN 18RS06 B - CMBS..........cocomeririeriririserieriensnesienesssesssssssssessesessess | serinee | oo oo | el IFE | necen....800,000 | ... 99.693 797,547 800,000 799,555 (2,529) [ oo | e | s 2.887 06/07/2018. | 06/15/2035.
302637  AA 1 |FSKMM 1 AT - CDO...ccoviriririeeiseireiissinessensseissessssssssessessssesssssssssssnsssnns | sevees | oo | eovneevenndt | el IFE | inneer 1,500,000 | ... 99.976 1,499,642 ....1,500,000 1,500,000 [ .oovvueererrrrinenns | rerereeeneninnennenes | eereeeeensneines | e | v 3.701 05/30/2019. | 07/15/2030.
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317579 AA 8 [FINS 151 A= ABS....oiiiiiciieeiieeies st ssssins | sriins || L AFE 850,000 99.617 | covvorr 647,512 | oo 650,000 650,034 | ... 36 e [ 5.000 |.....5.020 |JAJO.. 10/20/2015. | 07/30/2026.
32010L AN 4 [NWSTR ATBR = CDO......covvirrirrrinrirerierineeseisniseriessnensenssessssssesssnensenes | sorinee | oo [ eorneeveed | ol TFE | iiii...999,987 ... 99.998 999,980 1,000,000 999,988 1 . 3.353 |.....3.355 [JAJO.. 12/17/2019. | 01/26/2032.
34417Q AB 4 |FOCUS BRANDS FUNDING LLC - 2018-1 - ABS BV I . ...103.088 | .... 765,428 742,500 782,664 s (209) e [ 4434 |....4.113 | JAJO.. 09/05/2019. | 10/30/2048.
34955Y AL 3 |FCBSL BR B2R = CDO......ccoirirririrerireeseiseriesieseessesssssssessssssenssesssssssans | voeees . ..100.526 | ..ooovvvene 1,005,258 | .....cocvvueee 1,000,000 1,000,202 | ...ooovrernrrierirnens 81 e [ 4.905 |......4.931 | JAJO.. 07/17/2018. | 07/23/2031.
34956N  AA 0 [FCBSL AT -CDO....covvrrirrinrriinnnriinserinensissssisessissssissssssssssssssssssssssssssens | sonnees | C a5 | it IFE ] n..2,375,000 | ... 99.723 ..2,368,425 2,375,000 2,375,000 e | 3.761 |.....3.723 | JAJO.. 06/21/2019. | 07/23/2032.
34960J BC 8 |[FCOBRRBFR-CDO......cccconvrurnnne | | L AFE 1,000,000 99.916 999,163 | ..ovvvvrvrnee 1,000,000 1,000,055 58 e [ 4.940 |.....4.969 | JAJO.. 49,400 | 06/29/2018. | 07/10/2030.
34960Y AQ 5 [FCOTRATR - CDO....cooiiriiriiniiieriienitiinsissiesiesisessesisssissssesssiessenins. | soienes | AFE 3,000,000 99.661 2,989,828 3,000,000 3,000,000 e [ 3494 |....3.516 [MJSD. | ..........4,658 | ........ 102,200 | 01/25/2019. | 12/15/2028.
34961 AC 8 |FCO9A1T-CDO et | s | | L AFE 1,604,500 99.321 | ... 1,489,818 | ....coo.eeece. 1,500,000 1,503,404 s (1,378) e [ 3460 |.....3.381 |[FMAN. | ............ 6,776 | ........ 61,479 | 03/15/2018. | 11/15/2029.
34961P AE 0 |FCBSL5B2-CDO et [ s || L AFE 2,482,500 99.687 | ..coovrvnnen 2,492,166 2,500,000 2,485,577 | .ovveerrirerrienns 1,911 e | 3.950 |.....4.086 |JAJO.. | .......... 21,944 | ... 98,750 |06/19/2018. | 07/11/2030.
34961W AQ 8 |FCO 11 BF - CDO. [SSSTURTUTTORPOPIORS BT | | L AFE 2,000,000 99.999 1,999,977 2,000,000 2,000,286 68 e [ 4450 |....4.471 |JAJO.. | ........18,789 | .......... 89,000 | 03/29/2018. | 04/15/2031.
350410 AA 3 [FFIN 19T A - ABS ... | srvis o] ...101.481 1,530,739 | .oovvve 1,508,406 1,506,333 (1,839) e [ 3.860 |.....3.890 [MON... | ............2,588 | .......... 41,404 |03/20/2019. | 11/15/2034.
36165V  AC 0 | GCIC A2 = CDO......ceueeceirieiierieseseesseisse e siesesesssnessesesssessessesesssssens | sereres ] ...100.027 ..1,000,267 1,000,000 1,000,725 919 e [ 4665 |.....4.675 |JAJO.. | .covverne 9,200 | ..o 39,782 | 11/30/2018. | 01/21/2031.
361837  AA 5 |GARR 5T AT - CDO.....coiiiiiiiciiniiniesieseissssisissssisssessssiins | sevi | L AFE 985,000 99.352 | .... 993,519 ....1,000,000 988,336 ceeeeis 3,157 s [ 3402 |.....3.592 [FMAN. | ............ 3,497 | e 38,105 | 12/12/2018. | 09/21/2029.
36255C AC 3 [GPMT 18FLT AS = CDO....ovvirereerriirnerieniseeeseesssssessesssesssesssssssesssssssenes | seveees | | L AFE 1,000,000 99.728 | oo 997,284 | ..o 1,000,000 1,000,162 [ ..o (88) e [ 2.965 |......3.004 |MON...| .ccooovvrnnee. 988 | .ooouce. 35,182 | 04/26/2018. | 11/21/2035.
36655Y  AB 3 | GARR 181 AT = CDO....ouiiiriviiriiireiissiisssissssssessssss s esssisessssssssenns | i || AFE 2,000,000 99.510 ..1,990,198 2,000,000 2,000,580 (162) e | 3.358 |.....3.378 |MJSD. | ...ooecee. 2,239 | oo 79,916 | 02/16/2018. | 03/22/2027.
375415 AC 0 |GILBT 1B-CDO...... crevrereneenssnnenessnssesssssssssensnens | senee | G [ |l TFE | iiiiiin...585,750 | ... 99.123 594,738 | ..vvvvrrnn 600,000 587,330 1,468 B [T PP 3.601 |.....3.975 [JAJO.. | .cooovrrenns 4,681 | ..oo..c. 25,120 | 12/18/2018. | 10/15/2030.
381362 AL 6 |GTCOP 121R A2R - CDO....ccevevirvrrirerierieeersseississsisssssenssssssssssssssssssssssness | seviees | C [ecvnviend | il TFE | 101,999,952 [ ... 99.806 ..1,996,123 2,000,000 2,000,000 | ..oovevrrierrriirnens | e [ e | | 4,604 |....4.630 |MJSD. | ............ 4,092 | ......... 92,080 | 06/08/2018. | 06/15/2034.
38172F  AA 6 | GOCAP 34R ART = CDO.....cooermrermeiirieriesieesesssssssesssssssesssesesssssssssssssens. | seneees ....300,000 |..... 99.346 | .... 298,038 | ..ocverrrirnns 300,000 300,000 v . 3.591 |.....3.608 |FMAN. | ............ 1,705 | oo 8,166 | 02/28/2019. | 03/14/2031.
38172X  AG 4 | GOCAP 16R ATR = CDO......oiirrirriiiieiiesiseeisseiss s ssesssssssssssssssssssnss | soveees (o] I 41 ... AFE| oo, 250,000 |..... 99.947 | oo 249,867 | ..o 250,000 249,958 | ....ovvvirriiriiins (25) e | 3.640 |.....4.034 |JAJO.. 06/23/2017. | 07/25/2029.
38172X  AJ 8 | GOCAP 16R A2R = CDO......cvermrermeiirieriesiseesessssisesssssssesssesssssssssssssssens | seneees C 2| 1FE| .. 700,000 |..... 99.046 693,322 | ..o 700,000 699,886 (60) B [P PR 3.790 |.....3.199 [JAJO.. 06/23/2017. | 07/25/2029.
381758  AA 2 | GOCAP 36 A= CDO......ooorirmriimriieeiisesieessssssssessssss s sssssssssssssssssen. | e (o] I 4| .. 1FE| e 2,000,000 |..... 97.845 ..1,956,900 2,000,000 2,000,354 39 e | 3.191 |.....3.200 | FMAN. 02/23/2018. | 02/05/2031.
381750 AC 4 [GOCAP 38 B = CDO.....cuoueimimmrineiieniesssseessesssssessesssesssesssssssssssessssssssens | eeesns Cluondh| 1FE .1,500,000 1,500,000 1,499,745 169 B [P PR 3.866 |......3.888 |JAJO.. 07/17/2018. | 07/20/2030.
38175J  AA 5 |GOCAP 17R ATR = CDO.....ccvorrrierrrienriessisssissssissssssessssssssssssssssssnnnns. | ceveons | 1FE ....500,000 500,000 499,866 ceeeis (28) s [ 3.590 |.....3.610 |JAJO.. 08/07/2017. | 10/25/2030.
38175L  AC 6 | GOCAP 18R BR = CDO.......couuermrirecrrineriesiesiesssssssesesssssssessssssssssssssnss | sevenes . 024 | i 588,144 | L 600,000 599,807 | ..vvvevrrrerrerireens (38) B [PURRIN PR 3.940 |.....3.959 |[JAJO.. 09/29/2017. | 10/25/2029.
38521V AA 9 | GACM 19FLT A = CDO..c.ooiiriiireiicirseinsiss it sssssssnns | soeees 100.000 2,000,000 2,000,000 e [ 2.861 |......2.921 |MON... 05/16/2019. | 06/15/2037.
390556 AL 2 |GRTLK 141R AR - CDO [V I oo |l 1FE een....440,000 99.546 | ...covvererrnnd38,001 | i 440,000 440,096 25 B [PURTIN PR 3.621 |.....3.636 |JAJO.. 10/06/2017. | 10/15/2029.
40423X  AF 9 |NZES 18PLS2 A - ABS . O e ...100.080 1,243,608 1,243,605 10 e 3.265 |......3.287 |MON... 02/09/2018. | 02/25/2048.
40423X  AG 7 |NZES 18PLS2 B - ABS . IO ] ...100.462 624,675 621,804 621,805 3 e [ 3.709 |.....3.709 |MON... 02/09/2018. | 02/25/2048.
40537Y A 2 [HLA 132 C - CDO..ouiiiccieniisisie e ssssssssesssssesssssssessnsnnes. | coeres ] ...100.241 501,205 500,000 500,000 [ ..ooeveereirierrerereee e | v | e [ 4.609 FMAN. 02/10/2017. | 08/01/2025.
40538C AU 4 |HLA 141RB2R - CDO.. ceevnerenseesssnnens | e | Gl ioviennd | L FE iiee..1,000,000 ... 99.877 .998,766 1,000,000 1,000,000 e [ 3411 JAJO.. 06/16/2017. | 04/18/2026.
411707 AB 8 [HNGRY 181 A1 = ABS......iiiiieieirineeissenie s sessssiessssssssessene | sevenes ] ...100.580 993,228 987,500 987,545 39 e | 4.250 MJSD. 05/23/2018. | 06/22/2048.
411707 AD 4 |HNGRY 181 A2 - ABS......coooiieirnieneiiesiesiseesssisesssssssssessssisssssssssssssenes | seneees ] ...102.362 1,010,825 | .ocovvernneene 987,500 987,500 e [ 4.959 MJSD. 05/23/2018. | 06/22/2048.
42806D  AH 2 |HERTZ 153 A - ABS.....oiiiiiiiieriesissisiseeesisissssssessssssssessssssessssssssssssenss. | ovens e ..100.277 | ... 2,005,545 2,000,000 1,995,156 6,551 e 2.670 MON... 03/15/2017. | 09/27/2021.
428060 BC 2 [HERTZ 164 A= ABS.....ooiiiiieineiieiieesiesisessse st isssssssssssssenes | seiies ] ..100.529 | ... 1,005,290 1,000,000 990,851 5,606 e [ 2.650 MON... 05/16/2017. | 07/25/2022.
42806D CH 0 |HERTZ192A-ABS . [RRSRTT BN . ...103.049 ..1,030,494 1,000,000 999,735 30 e 3.420 MON... 05/22/2019. | 05/25/2025.
428060 CN 7 [HERTZ 193 A= ABS....o ittt sssssssssssnsnenes | seiies | e |l AFE 999,995 | 99.388 993,880 1,000,000 999,995 0 e [ 2.670 MON... 11/19/2019. | 10/27/2025.
43133J 6 [ HITR 192 A1 = CDO...ououriuiiirrirrieisiseriesiesesessesissssssesisssssessenssssessssenns | sevees v |l AFE 483,013 | 99.633 ...483,013 483,013 | oo | e | v | e | e 3.909 FMAN. 06/13/2019. | 05/22/2039.
43283A  AA 3 [HGVT17AA-ABS.....ccoovnnrenn. [SSSTRTRRRIOT DOV ] 100.409 ...424,906 A24,862 | ..o | e8| e [ [ 2.660 MON... 02/22/2017. | 12/26/2028.
44040H 0 [HORZN 191 A = ABS....oovririrrirerineeireinsrise e ssesssssssessesssssesssssens | sevees | e |l AFE e 967,944 | 99.877 966,757 967,949 967,954 e [ 3.721 MON...| .. 06/21/2019. | 07/15/2039.
44931B AE 7 [ICG 151 CN = CDO....cooovererreirerierirnenienes . | | L AFE 1,336,815 83.610 ..1,254,144 1,500,000 1,333,445 | ..o | e (11,297) | e 51,362 |.... e 7.480 JAJO.. 06/11/2015. | 07/19/2027.
45112A  AA 5 [ICONX 121 A2 = ABS.......iveuieerienerierieseseessssssesiessssssesssssssssessssessenssesenns. | eeeens || o AFE 380,201 70.575 268,326 380,201 | .ovverrerneen 268,326 | ..voovrrer 13,590 | o2 | e | s | 4.229 JAJO.. 11/16/2012. | 01/26/2043.
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45780K  AD 8 [INTOW 161 A = ABS......oiiiiiriireiineiisiinesiesisessseisessssssesssssssesssssssssessses | onene | oo | veveseeeens 4| ... 1FE| v 1,000,000 |...100.478 | ..ccccovvvunne 1,004,784 | ..coovvveneee 1,000,000 1,000,008 | ....ovvevrrrierrii L2 STUUTOUSTOUROPOR POOSPPOPPORRPPPOIN PO 2.883 |......2.883 |MON... 10/25/2016. | 11/15/2046.
46185)  AA 6 [IHSFR1BSFRT A - ABS.......ooieviecviiscrisesissesiesssssssssssssssssssssssssssssssssseses. | aoseons B ISP Y 1FE 1,854,484 | ... 99.158 | ..coovvvinne 1,838,871 [ oo 1,854,484 1,854,627 (823) | ooververerincinee [ e [ e 2.440 |......2.466 |MON... 01/26/2018. | 03/19/2037.
46617Y AP 8 [JFIN 2015R AZ2R - CDO......coouiiiiiriiniisiieiesic s | i Clund| . 1FE| ... .2,000,000 |..... 99.621 | .... 1,992,428 2,000,000 1,999,350 142 | oo [ [ o 2.817 |......2.823 |MJSD. 12/01/2017. | 03/16/2026.
46617Y AT 0 [JFIN 2015R B2R = CDO.....cvvrmrirrireerriirierieseeesssisssssesssssssessesessssssssssens | oeveens (o] I 4 ... TFE| v 1,000,000 |..... 99.743 | oo 997,426 | .....cccvonnee 1,000,000 999,646 | .....vvvrrerirriininns 88 3.591 |.....3.597 |MJSD. 12/01/2017. | 03/16/2026.
46619U  AB 5 | APEXC 2017 AF - CDO....cccoviverinircriiieiinrisssississiississsiesississsssessssssienss. | soeens | oo e |l TFE iinne2,000,000 .. 99.795 1,995,895 2,000,000 2,000,133 (SOOI DUROTUROIRRRURRIO DO 3.603 |.....3.618 |JAJO.. 01/27/2017. | 04/24/2029.
466365 AA 1 |JACK 2019-1 A2l - ABS......oviririeiieeriniseriesiesseesesisesssessesssessesessssssssenns | seeees 2100.737 [ e 3,022,110 3,000,000 3,000,000 3.982 |.....3.982 [FMAN. | .. 06/28/2019. | 08/25/2049.
46651IN  AA 2 [JOLAR 191 A= ABS......oiiiiiiiierisis s sssssienens | soiias ...101.208 1,896,605 ....1,873,974 1,877,179 (B95) [ ovevererrrinrirens [ e [ e 3.967 |......3.889 |MON... 09/10/2019. | 04/15/2044.
48669R  AA 9 [KCAP F3C A = CDO.....ouvirreiceirirerisissesieseseeesesssssssesisesssenssesssssssssssssssenes | sovenes 100224 | ..o 1,002,244 1,000,000 1,000,357 (44) e [ 3.808 |......3.835 |MJSD. 12/11/2018. | 12/20/2029.
50188N  AA 6 [LCM COMBO = CDO.....corvvirrirrirriineirenriesiseesnseinessesssessssssssssssessssssenssennes | venvees | oo | eeviverereidh | i 2FE | i 797,044 | 78813 | oo 788,125 | oo 1,000,000 797,044 | .o, 715 | o 147,418 | oo | s 5.440 |.....5.440 |MON... 06/30/2015. | 07/15/2027.
50208X AJ 1 |LMREC 15CRIR AR = CMBS.......coevmirrerirrinirinninerienieeenenissessesssssnenenes. | vonneen | oo | conereneedt | et IFE | e 649,449 | ... 99.656 646,808 649,259 (190) | +oovvvnvrrerereeree [ errrerirereneerenines [ ervene 2.760 |......2.699 |MON... 06/03/2019. | 02/24/2032.
543190 AA 0 [LTRAN 3 AT = ABS. .ottt sssses s sessesssnsinns | svisns ...100.222 484,826 1,314 [ s | e | s 2.980 |......3.955 |MON... 07/22/2016. | 01/17/2045.
543190  AB 8 [LTRAN 3 A2 - ABS.....cooiiieririieicrinsiiesiessiessesesssssssssssssessesssessssssssssenes | sevenes ...102.896 514,478 500,000 483,720 2,813 | oo | e [ 4.060 |......4.837 |MON...| .. 01/19/2017.| 01/17/2045.
55280H AL 1 [MCFCL 4R AR - CDO.......osvrirrriinrriisnnrinnsriseniinsssissnsisssnsssnssssssssssssssssnnnnes | conenen | oo | eevcveenedt | e IFE | i 4,574,813 | 99.307 | .... ..4,568,131 ....4,600,000 4,581,040 5,429 | oovvierineiinns [ [ 3.516 |.....3.686 |JAJO.. 12/11/2018. | 10/22/2029.
55819B AM 2 |MDPK 18R A2R - CDO ceerrereneessssenessssssssssssssssesessesnsses | s | G [ |l TFE | .. 978,100 | ... 98.438 | oo 984,375 | ..o 1,000,000 981,379 | v 3,192 | s [ [ 3.316 |.....3.716 |JAJO.. 12/20/2018. | 10/21/2030.
55953P  AE 5 |MAGNE 16 SUB - CDO......ccoevenriirriniricninrinniisnissieniseisssississssiessseesnenss. | eoveees | oo | cennieeeedt | 0Bl i 275,781 | Lo 52.960 165,500 312,500 | .oovrvirns 165,043 | oo 27,536 | ..o (31,243) ...11.450 |...11.450 |JAJO.. 02/02/2018. | 01/18/2028.
56577D AJ 5 |[MRNON 181 A2 - CDO. ceerrereneensnsenesssssssssssssssesessessses | s | G [ |l TFE | iin...999,628 | ... 99.972 999,719 1,000,000 999,847 | ...vverrrerrrinens L0725 ISUTUURIRTOR USRI PO 4.363 |.....4.392 | JAJO.. 04/20/2018. | 04/15/2030.
59801W  AC 0 [MIDO 7 A2 - CDO.....omvrrirrriinrreinsnriseerisssrissssisssssssssssssssssssssssssssssssssnnees | senene | C [ evivnenn | i IFE] eiiinn1,000,000 | ... 99.359 993,589 ....1,000,000 1,000,189 KT I UTRURUIURIRN IPPOTIRURRUPIOR IV 3.551 |.....3.789 | JAJO.. 06/02/2017. | 07/16/2029.
62848F  AC 6 |MYERS 1 A2-CDO......cootvvrrerierieerrninireriesssensensssnssesssssssessenssssssssssnes | eonneen | oo | conerenenedt | et IFE | i 978,125 | ... 98.334 | .... 983,341 1,000,000 981,998 3,757 | e [ v [ e 3.366 |......3.703 |JAJO.. 12/20/2018. | 10/20/2030.
62942Q CF 8 [NRART 19T4 AT4 - ABS......oocovvimmirnerneineesssinnsisssissssssnssssisssssssssssssssssness | sovens | oo [ eovneninndt | il TFE | 100000000.2,999,996 | ... 99.859 | .ovvrrvinna 2,995,761 | ooovornvns 3,000,000 2,999,999 | ..o 3 2.329 |.....0.868 |MON... 10/01/2019. | 10/16/2051.
62942Q  CL 5 [NRART 19T5 ATS - ABS.....coomiruririerienieesssisssssessessssessssssssssssssssssenssesenns | sevees ...100.026 ..2,000,516 2,000,000 1,999,997 0 [ vremeerenrreees [ e [ e 2425 |......2.437 |MON... 10/29/2019. | 10/15/2051.
62946A AA 2 [NPRL 161 A1-ABS.. ...103.273 684,006 | .....ccoornnnt 662,329 662,335 B | oo [ s [ 4.164 |......4.164 |MON... 04/25/2016. | 04/30/2046.
62946A AB 0 |[NPRL 161 A2-ABS.. ...107.142 1,071,416 1,000,000 1,015,416 (1,857) [ oo | eeerneeinerinerieeens | e 5.438 |.....5.207 |MON... 07/20/2016. | 04/30/2046.
62947A  AA 1 [NPRL 192 AT -ABS.....coviieriicniennnssnnsiesessssesssssssssssssssssssssssessssnns | veveens | oo | eovnvevennidh | o IFE | 001,993,514 [ ... 99.239 | .... 1,978,368 1,993,549 1,993,516 2 [ v [ | 2.864 |......2.864 |MON... 11/01/2019. | 11/19/2049.
62947A  AB 9 [NPRL 192 A2 - ABS.....costinnirerierenennsrinenssnssenensssisssnssssssssssssesssessssssons | wovneen | oo | conervneedt | et TFE | 000,992,845 | ..... 99.187 | oo 984,817 | .ovvvevrrns 992,887 992,846 | ....oovvvreririiri I STSTRTRINIIN ORI BV 3.098 |.....3.098 |MON... 11/01/2019. | 11/19/2049.
631707  AJ 5 [NCC 171 A1B - CDO.....cocvrrcviiririrninerersnissenniseissssessensssissssssssesssssssssssnsenss | vovenne | Gl ovvveienndt | i IFE | .. 1,000,000 ... 99.734 1,000,000 1,000,087 | ..o | everrereneeennB0 | s [ [ 3.278 |.....3.294 [JAJO.. 07/26/2017. | 10/15/2029.
63939E  AB 9 [NAVSL 15A A2A - ABS......ooieeeeeeieieseesies s sssssssssssssesss | soieees ...100.172 484,033 483,972 | .o | e 12 e [ [ 2.650 |......2.672 |MON... 01/13/2015. | 12/15/2028.
64829T AB 7 [NZES 18FNT1 B - CMO/RMBS.......ccovviiirirriersiieiesisissesseisssssssssssssessnnes | sevenes ...100.276 1,320,637 1,320,565 | ..cvvevierrninniens | e 9 [ e [ [ 3.910 |.....3.912 |MON... 05/14/2018. | 05/25/2023.
652520  AC 3 [NWSTR IR BR = CDO.....cecoiririreririneirneisesiseisssissssensssessessssssssssesssseess | venves | oo | cereneeennid | e IFE | ccii21,000,000 ... 98.174 981,741 1,000,000 999,521 | ..vvorererineernnnies | evrereernenneen 13 | [ [ 3.616 |.....3.654 |JAJO.. 07/17/2018. | 01/20/2027.
67091R AP 4 | OCP 158R 2BR - CDO.......ccviirrrniriirerisisiresisisssssisessssssessessssssssssssssssssessns | coneres 100.001 500,004 500,000 500,013 [ .o [ v 14 | i | s [ 3.434 .3.447 [JAJO.. 10/16/2017. | 04/19/2027.
67097L  AB 2 |OCP 1713 A1B = CDO.....ccovrvrrrrrireernriserieniesissesssssisessssssssssssssssesssssenssonss | sevieee | oo [ eovseevennd | el IFE | iiii...995,500 | ... 98.216 .982,161 1,000,000 996,663 | ....cveorerererrennnes | eererereeiennenB22 [ e | 3.341 . JAJO.. 06/16/2017. | 07/15/2030.
67097L  AF 3 |OCP 1713 A2B - CDO......c.covrirrrrrirriersiineireninsissesssssessssssssessssssssssssssssnssssenns | oveine | oo | vervveieendt | i IFE | i, 1,000,000 ... 97.219 1,000,000 1,000,097 | oo | 28 [ s [ [ 3.798 .3.814 [JAJO.. 06/16/2017. | 07/15/2030.
67103Q BC 0 [OFSBSBR3FR - CDO......ocerrrrrirerinrinerieniseissssssissesssssssessssssessssssssssnens | sevvens | oo | eovneeveendt | e TFE | it 55,528 | ... 99.989 55,499 | oo | e8| s [ [ 4.311 .5.497 | JAJO.. 01/25/2017. | 04/17/2025.
67108L  BE 2 |OZLM BRR 2BS - CDO......cocvvereriricinrieinnieisnsnsesensssissesssssessssssessessssssensessenss | vovene | oo | vervveieendt | it IFE | i, 1,000,000 ... 99.946 999,982 e 4.490 4.519 [JAJO.. 04/11/2018. | 04/17/2031.
67389Y  AF 2 | OAKCL 151 CN = CDO.....oovvvrrerrerneerneiserierissesensssisesssssssessesssessssssssssnens | ovnees | G| conevneed | et IFE | 1,814,350 ... 81.717 1,634,339 2,000,000 1,805,174 [ .ovvovesercerincis | eerren(38,634) | e 41,229 | oo [ e 7.950 7.950 |JAJO.. | ..cc......22,865 | ........ 156,627 | 08/04/2015. | 10/20/2027.
67575N  BL 6 |OMART 19T1 AT1 = ABS....oiiiiieiiiiiensesisesss s sessssesensssssssssssenss. | covenes ...100.276 ..2,005,512 2,000,000 2,000,003 | ..covvrerrernrnierens [ e | | e 2.514 MON... .16,898 | 08/09/2019. | 08/15/2050.
67575N  BR 3 [OMART 19T2 AT2 = ABS.......coooiiiiiierieeiieesiesiseisessssssssssessssessssssssssssenes | eeeoas ...100.505 1,005,052 | ..cooverennne 1,000,000 1,000,001 [ .ooeeereererrmrirens | cevrrrnerienreeen2 | eeriineenenineines | e | e 2.420 . MON... 08/09/2019. | 08/15/2051.
67590A BB 7 |OCT14 14R ABR - CDO.....ccovvurrrirriririrerirnrenisisnineriesinenesissessessesssnesnenes. | vonnees | oo | conneneedt | et IFE | ciiiniinr.....985,000 | ... 99.582 980,883 | ...cvverrires 985,000 985,143 19 [ | e | s 3.361 3.372 | JAJO.. 05/09/2017. | 07/16/2029.
682337  AA 8 |OELF 3 AT - CDO....coiieiiieierieeieeissesie i isesssss s ssesssssssssssssssnns | sevines ...101.730 ..2,034,600 2,000,000 2,000,000 | ..eoureererneerenirnee | eeereeineierienins | e | s | e 4.250 4272 |JAJO.. | .. 05/24/2019. | 07/19/2037.
68267B  AA 8 |OMFIT 181 A = ABS......oiiiiririeiieiieieriesieestenseesssssssssssssessesssssssssssssssens | serenes ...101.488 | ....... 2,029,758 2,000,000 1,999,921 (5] I STUTOURORRTORTORN DRSSPI IO 3.300 MON... 02/21/2018. | 03/14/2029.
68267B  AB 6 |OMFIT 181 B = ABS......oiviriiriirciineieiiesiesisesiseisesssssssssssssssssssesssssssnsens | seeees ...101.196 ..2,023,920 2,000,000 2,000,171 (7)) [N ISV IV 3.610 MON... 02/21/2018. | 03/14/2029.
68267D  AA 4 [OMFIT 191 A= ABS.....iiiiiiriiriierierieseteeissesessssss st ssenssenens. | oeeens ..101.063 | oo 2,526,567 2,500,000 2,499,755 97 | o | e [ s 3.480 MON... 01/15/2019. | 02/14/2031.
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68268H  AA 4 [OMFIT 163 A - ABS.....iiiiiciireieiiesiee st csessssts st sssnisenins | eeeias [ I 4| ... 1FE| v 2,040,000 |...102.491 | .............. 2,049,815 2,000,000 2,016,795 | ..o (7,284) e | 3.830 |.....3.453 01/24/2017.| 06/18/2031.
68268L  AA 5 |OMFIT 153 A= ABS.....cooviverieriiereineriseninseiensssessssssessssssensesssssssssssensnis | vevnee | oo | evennreendh | s 1FE ...999,827 |..101.342 | ...ccoonnee. 1,013,417 | oo 1,000,000 999,966 38 ) TSRO DR 3.630 |......3.660 09/24/2015. | 11/18/2028.
68269C AA 4 |OMFIT 182 A-ABS.. PO ] 1FE]| .... 11,999,571 1...102.640 | .... 2,052,806 2,000,000 1,999,713 R 88 e [ 3.570 |.....3.601 03/12/2018. | 03/14/2033.
72353P  AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS v | s C 2| e 1FE| .. 482,140 |..100.771 | oovorvrrrrrnnnd 485,861 | ..o 482,143 482,119 | s (22) e [ 3.967 |......4.001 05/23/2019. | 06/15/2044.
72703P  AA 1 [PLNT 181 A21 - ABS......iiiiiiiiiecseisssise sttt sssessssssssssssssns | soeees . 2| 2FE| .. 987,500 |...101.662 1,003,912 | oo 987,500 | ...coovvrvrnns 987,551 | ovverrrrnns 1,415 25 e [ 4.262 |.....4.256 07/19/2018. | 09/08/2048.
74332W  AA 1 [PROG 19SFR3 A = ABS......cooiiiiireiieiseriesiesesessesesssssesssessessesessssssssssens | noveees [P 4| ... 1FE| oo 1,999,953 |..... 97.881 | oo 1,957,611 2,000,000 1,997,159 [ ..o (2,794) e [ 2271 |...2.314 08/07/2019. | 09/17/2036.
74332W  AC 7 [PROG 19SFR3 B = ABS........cosvrvemrriirnrinnsieseissssisnsssssssssssssssssssnssssnnssins | nonenen | o | evvvnennd | s 1FE ...999,978 |..... 98.326 983,258 | ...ccvvvvnan 1,000,000 998,458 (1,520) e [ 2571 |....2.620 08/07/2019. | 09/17/2036.
74333B  AA 6 |PROG 19SFR1A - ABS.. [SSPTURURRTPRRITR DO . ..101.441 | ... ..2,028,827 2,000,000 1,999,965 R 32 ) TSRO DR 3422 |.....3.407 02/14/2019. | 03/19/2036.
74334A  AA 7 |PROG 18SRF1 A = ABS.....oooiiiiieiiicerneississsissssesssssisssssessssesssesssssssssssns | soeees . ..100.516 | .ocovvernne 2,007,876 | .....ccoceoe.. 1,997,569 1,996,996 | ....ovvvvvrriierriis (1,068) . 3.255 |.....3.186 02/08/2018. | 03/19/2035.
75574W  AC 1 [RCMT 18FL2 B - CDO.....ccoureirierirreeeininsrieriesesensssessssssssssensensssssssnsens | ooneees | oo | veroreeenndh | e IFE | eiiin21,000,000 | ... 99.880 998,804 1,000,000 999,961 | ..vvomevrrrirririnins (25) . 3.092 |.....3.129 06/15/2018. | 06/25/2035.
75620R AC 6 |[RCTTE 1SN -CDO...... coeeevnnnsrnnnnnnens [evvenee | o [t | 0BG i 168,465 | ... 43.038 131,675 305,949 | .o 131,675 | v (V22T ) ) I— (26,533) | ...occ... 18,088 [ ...ovoeeeeiciieies [ e 7.100 |.....7.100 10/20/2017. | 10/20/2027.
77587A  AS 5 |RMRKWMR B2 = CDO.....cccourirreiririerineesesissisesiesssessessssssssesssssssenssesens | voeees | Ll AFES 1,750,000 98.960 1,731,791 | v 1,750,000 1,749,980 97 e [ 4.270 |.....4.293 03/29/2018. | 04/21/2031.
784034  AB 6 |SCFET 192 A2 - ABS......cooomiiiiieiieiineinseississ s ssssssssssesssesssssssas | sevses ||l AFE 1,999,590 99.830 | .... 1,996,602 2,000,000 1,999,609 s 20 e | 2470 |.....2.489 10/22/2019. | 04/20/2026.
784030  AM 2 [SBATOW 181 1C = ABS......ooiiririreerrineriesieseesssssssssessessssessssssssssssssens | soveees . ..103.160 | ..o 2,063,203 2,000,000 2,000,012 | oveoerereririeniens 13 B [T PR 3.448 |.....3.473 02/16/2018. | 03/16/2048.
784030 AN 0 [SBATOW 191 1C = ABS....ciiiiiieiieiiniineiisiiesiseessse et ssssssssssnss | eveees ] ...100.599 ..1,508,977 ....1,500,000 1,500,000 s [ 2.836 |......2.854 09/10/2019. | 01/17/2050.
78410T  AA 4 |SCFET 171 A-ABS......ccooovvvriririennne ...100.520 552,842 552,689 (82) ) TSN DR 3.770 |.....3.837 02/15/2017. | 01/20/2023.
78448Q AB 4 |SMB15B A2A-ABS.......ccccovmiiviins ..100.490 | oo 214,742 | 213,695 213,362 89 s [ 2.980 |......3.096 07/23/2015. | 07/15/2027.
78449P  AB 5 |SMB18AA2A-ABS.......ccccmiiinirenns . .. ...103.656 | .... . 3,000,000 2,999,639 S 105 B (ORI PR 3.500 |......3.529 03/14/2018. | 02/15/2036.
78469Q  AX 0 | SPART 19T1 ATT - ABS.....oiiiriiniiieiieiseisssisssssesiesesessss s ssssssessssssssinas | svisens . ..100.012 | i 2,000,230 2,000,000 1,999,866 | .....ovvverriierrii 2 s [ 2.240 |.....2.240 10/10/2019. | 10/16/2051.
803169 AQ 4 |SRANC 3R AFR = CDO......oviuuirinrireirensssissessesssesesessssissesssssssssssensssssssssns | aevenes ...100.323 ..2,006,459 2,000,000 2,000,059 81 B [P PR 4.088 |.....4.108 04/30/2018. | 06/24/2030.
80349B AP 2 | SARAT 131RR A2R = DOt ssssssssssssssssssenss | soeees | L AFE 1,000,000 99.638 996,381 | ..vvvverrnn 1,000,000 1,000,056 101 e | 3.716 |....3.728 12/03/2018. | 01/22/2030.
823210  AA 1 |SHENTON AIRCRAFT INVESTMENT I LTD = ABS.....ccovvuerierrrerrrerneesneines | eeeens ...101.095 546,813 537,231 87 B [P PR 4.750 |......5.010 10/09/2015. | 10/15/2042.
82652K AA 2 |SRFC171A-ABS... . R I [ RO ) O 1FE| ... ....229,652 |...100.723 ...229,667 229,656 . . 2 e 2910 |.....2.910 03/13/2017. | 03/20/2034.
83404R  AB 4 [SOFI18B A2F - ABS........cooviririrriieeieineisssssesiessssisssssssssssssssssesssssessssins | eeesns [ I 4| ... {113 [ 2,497,403 |...101.661 2,500,000 2,498,217 | covoveernrieriens 452 B [PURRIN PR 3.340 |.....3.379 03/13/2018. | 08/25/2047.
83405A AA 2 [SCLP171A-ABS........ . 2| . 1FE]| .. 219,698 |...100.307 219717 219,708 4 e 3.280 |.....3.310 01/20/2017. | 01/26/2026.
83417F  AA 7 |SOCTY 142 A- ABS......ccconvverirrrrrs [ I 4| ... 2FE | i 389,356 |...100.644 391,870 ...389,362 389,398 36 B (USSR DO 4.020 |.....4.015 07/24/2014. | 07/20/2044.
83417P  AA 5 [SOCTY 151 A-ABS.....cvvvrvirerrriinns B 4] . 1FE| o 1,319,877 |...101.357 .1,338,478 1,320,561 1,320,393 270 e | 4180 |......4.184 08/07/2015. | 08/21/2045.
83546D AD 0 [SONIC 161 A2-ABS.......ccccovvrrmrruns 2] .. 2FE| .. 927,633 |...100.663 933,783 927,633 927,643 10 e [ 4472 |....4513 04/12/2016. | 05/21/2046.
85572R  AA 7 |STARR181A-ABS.....cccccoevrrrernae. ...102.062 762,608 747,203 741,324 667 06/15/2018. | 05/15/2043.
85816B CQ 1 |STCR151RBR-CDO rerneensnsessesesssss s | oo | oo | cerenseennidh | IFE | 11,000,000 | ... 99.109 .991,088 1,000,000 1,000,166 27 05/12/2017. | 05/21/2029.
86212V AA 2 [STR161AT-ABS...cccvvrvrrviiins 104.058 979,947 941,733 941,373 50 10/12/2016. | 10/22/2046.
87233G  AE 0 [TCP 1612 A1J = CDO....ostverenrircrieriseeisssisessesississessssessessssssssssssssssesssnns | seiees | oo | et | e IFE| e 1,000,000 ... 99.962 999,617 | oo 1,000,000 1,000,000 01/10/2019. | 12/15/2028.
87240P  AA 9 |TCP 1 A1-CDO0...ovirriririncriiscerinserssenissssssssssssssissssssssssssssssssssssssssens | oveene | G| vevvvcrnedh | it IFE | 10102.2,000,000 | ... 99.678 ..1,993,563 2,000,000 1,999,284 486 08/01/2017. | 08/20/2029.
872487  AB 1 |TICP 7 AJ-CDO...ccosiirrinererieerireeiseessssisensesissssssnssssesssssssssssssssssssssassnns | wonnees | G| oonevnend | e IFE | .o 1,000,000 | ... 98.923 989,229 1,000,000 1,000,008 49 06/12/2017. | 07/16/2029.
87267  AA 1 |TFINS 182 A1 - CDO....covvrvevririiereiiersererssississssessssnessenssssssssesssssssnssessessans | vovene | Gl vvrvveienndt | s TFE | 1,740,143 | L 99.994 ..1,740,035 1,742,122 2,032 11/20/2018. | 09/30/2039.
87271L AU 6 |TIATRB2R-CDO....... . ...100.277 1,499,745 125 07/18/2018. | 07/21/2031.
87342R  AB 0 [BELL 161 A22- ABS......cooiiiiiririrriiniiseienicesesissisesiessiessenessssssssesssienes | eveees . 2| 2FE| .. 487,500 |...100.660 487,500 05/04/2016. | 05/25/2046.
87407P AA 8 |TAL131A-ABS et | e [ I 4| ... AFE| oo, 316,620 |..... 99.411 314,801 316,651 5 02/20/2013. | 02/22/2038.
87407P AE 0 |TAL132A-ABS e ssiennes | e [ 4 ... AFE| oo 385,241 |..... 99.846 391,064 387,774 696 10/11/2016. | 11/22/2038.
87407P  AJ 9 |TAL141A-ABS . 2| e 1FE]| .. 416,663 |..... 99.742 415,590 416,670 3 02/19/2014. | 02/22/2039.
88606W  AA 0 [ TBOLT 171 A= ABS.....ooiiiirirriieeiieieiiessessiesssesesssssssssessesseesssesssssssssssens | eveses (o] I 4| ... TFE| oo 700,916 |...102.041 715,252 701,074 151 04/25/2017. | 05/17/2032.




6L°0L3

Annual Statement for the year 2019 ofthe National Interstate Insurance Company

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
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 BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
894126  AB 7 | TRAP 4 A1B - CDO.....ooiieiiiiieireiinsisesiesiseessssessssssssssssssssssssssssssensins | aevnee | oo | eevneinns 4| ... 1FE| coovriinn412,003 |.....97.375 | cooiireeern.507,030 | oo 520,698 458,761 | ..o | v 63,140 | ..o [ e | e 2.724 |..250.000 09/22/2015. | 05/24/2034.
89412K  AA 8 | TRAP 11 AT = CDO..coieieiciierierienieeeeeiseisesissssess e ssessesssensns | sereees ] 1FE . 1,970,738 1,870,156 5,345 | oo | cervseereninnees [ oo 2.349 |....3.914 02/12/2019. | 10/10/2041.
89531F  AE 7 |TREST 171 A2 - CDO....cosviuiviirieiicieissisiicissississesssissssssiessssssans | s Clund| . 1FE| ... ....500,000 . 500,000 500,032 (7] [N ISV IO 3.740 |.....3.752 06/14/2017. | 07/25/2029.
89656C  AA 1 [TRLIOTNTS = ABS....oiviieiiriririeriereeeinisssssesssessssssssesssssssssssssssensesssnees | covenen | oo | veveseenns 4 ... TFE| v 1,417,529 [..109.369 | ..cccovvrnene 1,472,129 | oo 1,346,022 1,411,002 [ .o, (6,526) [ ..o | e | s 5.194 |.....4.290 01/17/2019. | 10/16/2040.
89656F  AA 4 | TRL 121 AT - ABS. ..o nsssesssssssssisssssssssessssssnens. | eovenne | o | eovernnnedt | oo 1FE 1,258,792 | ..... 99.759 1,283,227 | ..ovvvve 1,286,328 1,266,077 2,757 | oo | v [ 2.266 |......3.357 02/22/2018. | 01/15/2043.
89656F  AB 2 | TRL 121 A2 = ABS.....oooeeeeeeeeeeseeeeseeesieseeesesesesssesssseenssesssesesssssssssssssssssnnes | seinees ] 1FE]| .... 12,233,555 |...100.89%4 | .............. 2,270,113 2,250,000 2,240,952 2,770 3525 |.....3.692 11/21/2016. | 01/15/2043.
89657B  AB 0 | TRL 192 AT - ABS......iiiiiireiirerinensinessisssiss s ssssssssssssssssssssssssssssns | vovnene | or | covevirens 4| .. 1FE| e 1,975,428 |..... 98.645 ..1,949,118 ....1,975,896 1,975,433 A s s [ 2.390 |......2.391 10/08/2019. | 10/18/2049.
89690E  AF 4 | TRMF 171 AT = ABS.....ooiiiiiiierisceteesesisse st ssssssssssessessssenns. | seeres . 2| 1FE| .. 519,588 |...100.016 | .... 519,677 519,595 519,594 A e e [ 2.709 |....2.725 07/21/2017. | 08/15/2047.
898210 AA 6 | TFINS 191 AT - CDO....ouiiiiiiieiieeisessissises s issssessssssssnisssssns | seisees (o] p 4| .. 1FE| e 1,744,935 |..100.008 | ............. 1,745,071 | oo 1,744,935 1,744,935 | oo | | v | e | e 3952 |....4.010 02/08/2019. | 02/02/2039.
90352W  AA 2 [STEAM 181 AT = ABS....oviiriiieriericeienisisesisssisessesssseesssssssssessnsesssesens. | oveees ..102.604 | ..oovvvnne 1,594,111 1,553,662 1,553,666 8 | e [ [ 3.783 |.....3.783 05/02/2018. | 04/27/2048.
91823A  AA 9 [VBTOW 161 C = ABS....iooiiiiieirniiseie et esssesssessssisssssssssssssnnes | soeees ...100.615 1,006,148 ....1,000,000 1,000,005 B | oo [ [ 3.065 |......3.065 06/08/2016. | 06/15/2046.
91823G  AA 6 |VCO 181 A= CDO.....coiviirirrrinirerierineesssissssessssssesssssesssssssssessesssenssnens | soneees | oo [ eerneeveendt | el TFE | iiii0....990,938 | ... 99.535 995,346 1,000,000 993,682 2,744 | oo | s [ 3.466 |.....3.823 01/15/2019. | 07/20/2030.
92257C  AA 8 [VCC 191 A= CMBS......oiiiiieieiicee st ssessssnin | eeeins 101.572 | ... 902,267 888,303 885,989 (2,110 [ oo | e | s 3.760 |......3.806 03/11/2019. | 03/25/2049.
92257 AB 6 |VCC 171 AFX = CMBS......oooveeveereeeeessieeeeeseesessneesseesssessssessssnsessssssssesssenns | eveene | o [eovereenit | et TFE | . 330,216 ... 99.761 | oo 329,516 | ..ovvvrrrinns 330,304 327,854 | ..o 2,207 | covvevrreennreennns | eenersnnennnneennnees [ e 3.000 |.....3.916 05/08/2017. | 05/25/2047.
92535V AA 0 |VBTOW 162 A-ABS.......cccovvrmrrnnns 102.294 987,456 965,308 965,312 16 | oo | eerrieeniesnienees [ e 5193 |.....5.193 10/12/2016. | 10/15/2046.
92915Q  AE 3 [VOYA 173 A1B - CDO....coocvrrrercrrcrrnerierirseeseesssiserssssssessenssssssessssssnsssenes. | seenee | G v | ol IFE| ecciee.. 1,000,000 ... 98.321 983,212 1,000,000 989,901 2,012 | oo | e [ e 3.316 |.....3.911 06/13/2017. | 07/22/2030.
94354K  AA 8 |WAAV 191 A - ABS.....ooiiiirrinrinnrinsenisnsissnsissesssnnssssssssssssssssssssssssnnnns | ovnene | oo | veenvveendh | et TFE | i 736,543 ... 98.941 728,773 736,575 736,544 1 | e | e [ 3597 |....3.825 09/30/2019. | 09/15/2044.
94945P  AA 3 |WLKRG 17AA-ABS................ ...100.740 | .... ..1,400,522 1,390,228 1,389,703 (235) 2.820 |......2.851 07/20/2017. | 06/15/2033.
95058X  AG 3 |WEN 191 A21 - ABS.....coiiiiiriiirrinniisssiissssissnssssssssssssssssssssssssssssssnsssns | vvnene | or | veenviieeni2 | avvees 2FE 995,000 |...101.993 | ..coovvvennee 1,014,830 | ..oovrrinns 995,000 995,000 | .ovovevrurerrrrnirnnns | cerverenrienniinnees | e | e | 3.783 |....3.783 06/13/2019. | 06/15/2049.
95168Q AR 1 |WSTC 131R 2BR = CDO......corvrrrereerrinerierieseneesenissisessessssssensssssssessnsses | eovenee | o [ eoverereeedt | covens 1FE| .. 570,700 99.933 | ...... 570,317 570,314 255 3.393 |.....3.641 04/28/2017. | 11/07/2025.
95168W AR 8 [WSTC 142R ABR - CDO.....ccecoorieriniieeieriseisseississsssssssessssissssssssssessssssns | oevenee | oo | evnsereendh | s AFE| oo, 607,333 |..... 99.643 | oo 605,166 607,344 13 [ s | e | e 2.724 |....2.730 10/24/2017. | 01/16/2027.
96033C  AA 0 [WESTR 161 A= ABS......iioreerreereeeecessesssssssssssssssessssssssssssssssssssssssssans | ooveee | oo | eoennreensdh | e 1FE ....506,450 |...100.298 509,792 507,266 296 | .o | e | s 3.500 |.....3.746 04/22/2016. | 12/20/2028.
960330  AA 8 |WESTR 71 A= ABS ..ot sssssessssssssssssssssssssesessnnss | svenies | oo [ evvenieeidh | cois 1FE ....202,534 |...100.389 | .... 202,493 (<) ] RO DSRRRROI PO 3.050 |.....3.048 03/30/2017. | 12/20/2030.
96033W AA 6 |[WESTR181A-ABS......cccoovvunnee 101,054 | 604,578 | ..ovvvvrrins 598,269 597,212 | .o, ()] [T FRURRRIIN PR 3.380 |......3.380 04/19/2018. | 12/20/2031.
96033W AB 4 |WESTR 181 B-ABS.......cccoouvnee. ...101.044 ..1,209,029 1,196,539 1,192,202 983 | e [ e [ e 3.580 |.....3.879 04/19/2018. | 12/20/2031.
96525W  AC 7 [WITEH 10 B2 - CDO.....ovvrrurvirreririrneesssisenieniseessessssissssssssssessessssssssssonns | sovees | oo | serovenenndh | e IFE | aiiine21,000,000 | ... 99.764 997,636 1,000,000 1,000,000 [ .oovvreemmerrremnennns | rererneernenineennenes | eerrneeensneenes | e | v 4.070 |.....4.090 03/19/2015. | 04/19/2027.
979888 AC 8 |WDMNT 184 A2 - CDO......coovrirririieeiierississeisnsissssssssesssssssssssssssssssessssnnnss | soviees | oo [t | il TFE| ecine.n2,500,000 | ... 98.550 | .vvoourrinnn 2,463,761 2,500,000 2,499,716 (287) | ovvvrererrerinriens [ e [ e 3416 |.....3.435 03/29/2018. | 04/22/2030.
98875N  AJ 4 [ZAIS99B2-CDO.....coooonvrrrrirerierinnes ...100.436 1,004,356 | ...ocoocvennee 1,000,000 999,922 £ I TR DRSO DO 4.834 |....4.864 06/19/2018. | 07/21/2031.
98878C AA 4 |ZCCP 181 A1-CDO.....cccovvrvrrrrnns ...100.612 ..2,012,230 2,000,000 2,000,000 | .oooveieiiririnniniins [ e | e | e | 377 11/29/2018. | 01/16/2031.
98878C  AC 0 [ZCCP 181 A2 - CDO.....cvveurvrerieirrriseriserierineesssisenssssssssessssessessssssossssennes | venvees | oo | eevvernnidh | et IFE | .. 983,750 | ... 98.286 .982,856 1,000,000 986,274 2524 | oo | s [ e 3.561 . 02/07/2019. | 01/16/2031.
98886Y AR 9 [ZAIS22R ABR - CDO......cccevvrvrrnecn [N [FSURPROY ) I 1FE]| ... ...351,634 |..... 99.809 350,962 351,634 351,644 9 | e [ | e 2.920 2.924 04/10/2017. | 07/27/2026.
98955R  AB 5 [OR ATF = CDO...curuuiienrineiseeieesssise i sss st sssssssssnssessns | seeesas (o] I 4| ... AFE| v 2,000,000 |..... 99.927 ..1,998,547 2,000,000 2,000,000 | ..eourenrrereirenirnee | e | e | e | e 3.440 .3.454 11/08/2019. | 01/21/2031.
G0620B  AB 4 |ATLSS 2014-1 A- ABS . s | s 2| ... 1FE 672,011 |..... 98.000 658,571 | oo 672,011 672,014 3 B RO I 4.875 |.....4.869 [MON... [ oo 1,456 .32,761 | 12/18/2014. | 12/15/2039.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 277,944,451 XXX | ... 278,589,933 | ... 279,716,954 .277,633,232 (44,378)| ........ 510,427 | ... XXX XXX XXX | ... 1,209,273 | .....8,818,271 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). 497,268,961 XXX 505,160,743 .495,866,016 342812 | ........ 513,560 XXX XXX XXX | .. 2,967,254 |....16,227,481 XXX XXX
Hybrid Securities - Issuer Obligations
22080R 20 6 |CORTS TRUST FOR PECO ENERGY CAPITAL TRUS.......ccooivurininniminnrinnnne | eovevne oo | evesniinnns | v 2FE | i 121,205 |..... 32.372 161,859 121,205 | oo e [ 8.000 |.....8.251 [AO..... oo | v 10,000 | 12/31/2010. | 04/06/2028.
4299999. Hybrid Securities - ISSUBT ODIIGALIONS. ... . .u.treuersersieresseessseesssses skt 121,205 XXX | ... 161,859 | oo 125,000 | v 121,205 (O P 0 0] XXX XXX XXX 0| 10,000 XXX XXX
4899999. Total - Hybrid SECUMHES. ........rveuiierieiiriirisstisssiissrs i 121,205 XXX | s 161,859 | oo 125,000 | i 121,205 | o 0 [0 0 0 XXX XXX XXX i [ I 10,000 XXX XXX
Totals
7699999. Total - ISSUET ObGAtIONS. ......v.verseesirisiisseieeieiers et 259,809,452 XXX | s 263,215,216 253,784,960 253,780,334 | ...coovnnns 100,022 | ......... (989,094) | ..... 0 0 | XXX | XXX | XXX | ..... 2,488,468 | .....9,471,630 XXX XXX
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7799999. Total - Residential Mortgage-Backed Securities . e | s 119,065,839 XXX | 120,977,440 | .......... 122,365,106 | ......... 118,280,353 | .ovovvrvniinnennn0 | oo 362,564 | ... 3,133 | s 0 XXX XXX XXX [ s 307,787 | ..... 2,772,699 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities . . SO TRRRRTOTITE IPVRTRRTOON 11,396,969 XXX ....10,356,100 9,700,014 9,952,635 | o0 | s (195,148) | ...ovovvvvnir 0 0 XXX XXX XXX | s 44,330 | ........ 567,926 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities s . 385,173,872 XXX v 387,443,475 | ... 382,268,071 | ........ 383,615,603 | .... ..24,006 | ........ (616,648)| ........ 510,427 | oo 0 XXX XXX XXX | ... 2,150,890 | ....11,826,196 XXX XXX
8399999, Grand TOtal - BONGS..........cuurveurirererierieiierierieeeieeteeis st nenieeseenssnens | eevireres 775,446,132 XXX | 781,992,230 | ......... 768,118,151 | ......... 765,628,924 | .......... 124,028 | ...... (1,438,326) | ........ 513,560 | ...oooovrrrcrnnnn 0 XXX XXX XXX | ... 4,991,476 |....24,638,452 XXX XXX
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249670 AA 8 |DEPOSITORY TRUST & CLEARING CORP ..1,000,000.000 | ..... 1,000.00 .....1,006,500 |.....100.650 | .............1,006,500 | .............1,000,000 | ........... 2,167 | e 46,583 26,500 26,500 1FE........ 05/19/2015.
313148 87 6 |FEDERAL AGRICULTURAL MORTGAGE CORP.........coovvvimerrimmniiiennns [ cvvvene [ e | o 40,000.000 | .........25.00 |..coovrirmmrins | crrrennn. 1,086,204 | ......27.155 | ............1,086,204 | .............1,000,000 | .......... 15,000 | .......... 60,000 | .ooovieerireeiinies | e 139,404 | .o 139,404 1FE........ 06/17/2014.
313400 64 0 |FEDERAL HOME LOAN MORTGAGE CORP.........cccovvvmerirmrerinsernnerinns [ vrvres | eer | wreeens 5,000.000 L5000 [ oo | cerreerierieniens | e | e | e | . 0 6FE........ 12/31/2010.
313400 67 3 |FEDERAL HOME LOAN MORTGAGE CORP........ccccommvvvemmrrimenrinenrinnns [ evvrens [ ene | voree 15,000.000 | .........25.00 | .......9.930 | .cooovvrirriireend,575 | 109930 | i, 148,950 4,575 | oo 0 6FE........ 12/31/2010.
313400 69 9 |FEDERAL HOME LOAN MORTGAGE CORP.........cccovvvmerimrerriserneiinns [ eervres | eer | eveens 5,000.000 ...96,500 1,500 | .ooerernerernenenns 0 6FE........ 12/31/2010.
313400 73 1 |FEDERAL HOME LOAN MORTGAGE CORP.........cccoovummrimrirnrennrirseinns [ evnrirs | eoe | rerens 4,000.000 ...78,200 2,200 | .o 0 6FE........ 12/31/2010.
369604 BQ 5 |GENERAL ELECTRIC CO....ccovivirririeeirinirierieseseesssissessesssesssenssseens. | voeeens . |....994,000.000 . .000 | oo 974,120 | ....ocvenee. 1,003,940 | ............ 2,209 | ... 49,700 [ ..ovvvrceririncins | v 216,979 214,953 2FE........ 01/20/2016.
38145G 30 8 | GOLDMAN SACHS GROUP INC.......ocvoriririreirniineiierieseseesssesssisenss | evenns | ene | oenes 40,000.000 | .......... 25.00 | ... 26.549 | ..cooreiinnn 980,000 | ....... 26.549 | ..o 1,061,972 | oo 980,000 | ..oocvvereerirris | i 55,000 | .ovooeverririeiinees | v 18,800 [ ..ovvvrirriieiins | e 18,800 3FE........ 04/18/2013.
46625H HA 1 | JPMORGAN CHASE & CO......ccouvimmrirrierierererissisesissssessesessesssssens | woreeens .|....489,000.000 | ..... 1,000.00 | ooovveeirieris [ e 492,056 |..... 100.625 | ....ovvevnvne 492,056 | .....coovvrnee. 507,949 | ............ 4,626 | ... 25,539 | oo | e 9,158 | oo 11 ...9,169 2FE........ 10/13/2011.
524ESC 63 9 |LEHMAN BROS HLDG ESCROW COM.......cocmmrvirrrirrriieerireniirenninns | cevvvis | oee | v 23,000.000 | ..o | e | e T 0 [ 12/31/2010.
524ESC 70 4 |LEHMAN BROSHLDG C 5.94 ceevererenennnnen | e | e | v 4,000.000 20 | oo 0. [~ 12/31/2010.
524ESC 72 0 |LEHMAN BROTHERS HOLDINGS.........cocoomiirmiinriinrirneirnriseeinssienniiens | evveens | ee | cvrens 8,000.000 | .......... 25.00 | oo . 8 | e [ e | e [ s ()] I— 8)].... [ — 12/31/2010.
59156R  BP 2 |METLIFE INC.....ccooivimieiiineiienieeiseesssisessessesesesssesessssssensessssenns | seveens .|.1,000,000.000 | ..... 1,000.00 | ..oovvrvvrnirns [ v 1,012,500 |..... 101.250 | coooverrnees 1,012,500 | .ocoovrenne 1,000,000 | ....... 2,333 52,500 | ooouerereereriiens | e 47,500 [ .o [ s 47,500 2FE........ 05/27/2015.
59156R BT 4 [METLIFE INC....cooooiiiiiciieiieeiesiscseiss e ssssssessssninns | - .1.2,000,000.000 | ..... 1,000.00 | ..ooorvvrinrinne .2,230,000 |..... 111.500 ...2,230,000 2,000,000 | .......... 34597 | ... 117,500 | oovveorierriins | o 279,7% | oo 206 280,000 2FE........ 03/20/2018.
61762V 20 0 |MORGAN STANLEY.......ccccomvvrurirnennne RSSO (OO IO 20,000.000 567,700 ..500,000 | ...ovevnee 8,906 35,625 0 3FE........ 09/25/2013.
714239  ZB 9 |PERMIAN HOLDINGS INC.......covovvviriirriiriines R..... | 56,101.000 140,253 | . 140,253 0 5GI 11/01/2016.
743315 AU 7 |PROGRESSIVE CORP.......ccovtemiimerireriienieniseesssesssessesssenssssessssssssses | coeeens . .1,000,000.000 1,041,327 | e 1,000,000 110,281 2FE........ 03/09/2018.
902973 83 3 |U.S. BANCORP.......cocostviririinriciienissisnissiesiesisesssissisesssssinsss. | wvenie | oen | oo 20,000.000 | ..ccc00e.25.00 | covvvieriiriinns | v 547,826 | 1027.391 | 547,826 | ..covvens 518,400 18,826 2FE........ 08/26/2013.
902973  AY 2 [U.S. BANCORP........ccriritirerinerieeieeisseesssssessessss s ssssssnsnsenes. | coeeens . |....500,000.000 513,750 | oo 500,000 17,500 2FE........ 11/16/2015.
949746 55 6 |WELLS FARGO & CO.. . [SSPSTIYRRTTORTOORY UTOVROR) OV IO 40,000.000 1,091, . ...1,091,000 1,000,000 , . . 115,000 2FE........ 07/15/2013.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual PrefeITed. ... ..o sensssesssnsssnes | sesssssesas 11,625,311 XXX | s 12,139,608 | .......... 11,160,367 | ........ 105,605 | ........ 612,823 | .o 0] 999,655 | ...ccvvunu (1,730) | cooovvrerinns (V] 997,924 | oo 0] XXX XXX
Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred
486606 60 1 | KAYNE ANDERSON MLP INVESTMENT CO....ccocoovivririnnineriisssseninens | ........ ‘ | ..... 40,000.000 | .......... LYV [T [ 999,789 | ...... 25110 | v, 1,004,400 | ..o 999,070 | .o 2,917 | s 35,000 719 | s 719 1FE........ 03/26/2013.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred. ... s 999,789 XXX [ s 1,004,400 999,070 | ..coouuve. 2,917 35,000 0 0 719 XXX XXX
8999999, TOtal - PrefErmBd STOCKS. ........covuueerrerireirerieseieieeeiesie ittt ab et ebsesesaees st ...12,625,099 XXX | 13,144,008 12,159,437 | ........ 108,522 | ........ 647,823 | ..o 0. 999,655 | ........... (1,012) XXX XXX
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 1 12 13 14 15 16
Current Year's
F Rate per Unrealized Other-Than-
or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign
ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment B./A.C.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B.JA.C.V. Acquired | Designation
C on Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
00123Q 10 4 [AGNC INVESTMENT REIT ORD......ccetvumrieerirreiinirrisseissieesiesesenssenessessssiessenes. | evvenes | oee | eonees 48,500.000 . 780,365 97,970 133,375 6,790 | oo 12/06/2013. | ...
037347 10 1 | ANWORTH MORTGAGE ASSET REIT ORD.........ocoviiriernrieiiriererineierissssesnniennnins [ vereens | ooe | cvens 97,250.000 3. . ..342,320 320,925 | .ooooeeeernn8,753 | o 45,708 | ..ovovieiieiei 105,612 (50,570) [ ..vovrrerereririicirenene 12/09/2013. | ...
03762U 10 5 |APOLLO COMM REAL EST FIN REIT ORD........ccovuverreririeenerienrinereeseseesssiseninns | evveres | oee | eovees 35,242.000 | ...... ...644576 | ......... 18.290 | ..o 644,576 | ...ooovvrrrrnnns 577,280 64,845 . 57,428 57,428 | ..o 09/01/2016. | ...
037833 10 0 [APPLE ORD.....cooiiiiiiiiiiiiiniisriciississiesisssisssssssssesssnsssssisssssssssssssssssssssssns | oeniies | con | ovvees 10,100.000 | ...... .2,965,865 | ........ 293.650 2,965,865 | ...... 677,449 30,704 | oo | e 1,372,691 1,372,691 | oo 06/24/2013. | ...
041356 20 5 |ARLINGTON ASSET INVESTMENT CL AREIT.......... 85,900.000 | ........c........478,463 | ...........5.570 | .ccooennee 478,463 | ... 621,916 19,328 135,293 (143,453) (143,453) | ..o 10/30/2015. | ...
06738E 20 4 |BARCLAYS ADRREP 4 ORD.......ccccoovumiiiiiniiniiciisiesissisississines 35,500.000 | ..................337,960 | ............9.520 | .................337,960 | ....... 306,010 ..12,367 70,290 70,290 .| 03/18/2014.
10922N 10 3 | BRIGHTHOUSE FINANCIAL ORD B - 818.000 32,090 ...14,284 7,126 7,158 08/07/2017. | ...
163851 10 8 | CHEMOURS ORD.......coiiiiiiiiiiiciinsiiciiesisississiissiessssssssssssssssssssesssssssssses | consies | oo | ceviens 1,100.000 7,700 1,100 (11,143) (11,143) | oo 07/01/2015. | ...
172967 42 4 | CITIGROUP ORD.....ccoivirieriierierieseseesieesssisessesssssssessssssssssssssnessesssessssssssnsses | oossenes | oo | sevvoees 9,110.000 | coooovvrrrereeenn 727,798 | 1iirier79.890 | o 727,798 | 459,389 | ....ovvevererieinens | i 17,491 253,531 253,531 | o 05/04/2018. | ...
19626G 10 8 | COLONY CAPITAL CL A ORD......ccoveviriiiiiniiiniiisiiesieseissississsisssissssesisssassssns | covvnns | e | cvoe 44,873.000 | ..coororrererrn 213147 | i 4750 | e 213147 | 213147 | oo 4,936 | oo 19,744 | oo | v 70,002 | e 66,861 3,141 03/28/2017.] ...
20825C 10 4 |CONOCOPHILLIPS ORD ,000.000 | ................455,210 | ..........65.030 | .................455,210 | ....... 281,890 9,345 18,760 .| 06/27/2011.
29250N 10 5 |ENBRIDGE ORD.......cccoevmirniiiiriiiinnisinisierssisseesssssssssssesssssssessssssessssssssesssenes | svneenee | G | vovveens 1,675.000 66,615 51,992 2,962 ...14,556 14,556 08/06/2015. | ...
29273V 10 0 |ENERGY TRANSFER UNT. 77,376.000 | .cooovvrvrcrernes 992,734 | .........12.830 | .......cc.........992,734 | ....... 992,734 94,399 294,803 | ..cocovvvnnee 324,205 (29,403) | ...vvvvvrrerrrireeierinne 10/19/2018. | ...
354613 10 1 |FRANKLIN RESOURCES ORD. 8,500.000 220,830 | ..........25.980 | ........c........220,830 | cooooiriirinnee. 166,193 ..2,295 8,840 (31,280) (<X 72:10) N RN 09/10/2015. | ...
37045V 10 0 |GENERAL MOTORS ORD.......ccocomirunnee 18,750.000 | ..................686,250 | ..........36.600 | ..................686,250 | ....... 600,096 28,500 59,063 59,063 | .oooevvrrriieienriesiins 08/12/2015. | ...
38741L 10 7 | GRANITE POINT MORTGAGE TRUST ORD 17,721.000 ..288,495 29,771 6,202 6,202 .| 11/02/2017.
389375 10 6 | GRAY TELEVISION ORD....c.oevvriverrererierrierienes 30,000.000 A44,393 | ..o | e | e | s 198,807 198,807 09/05/2019. | ...
46131B 10 0 |INVESCO MORTGAGE CAPITAL REIT ORD........occovumrirernnieererieennierssssserensninens | veevens [ e | everes 19,800.000 271,062 35,046 | oo | e 42,966 42,966 | ...coovvvriniicins 07/10/2013. | ...
55272X 10 2 |MFA FINANCIAL REIT ORD....coivirremrrrimerseesieesesessesssssssessesssenssssssssssssssssessnss | svvenee | e | cvnne 25,000.000 181,750 20,000 24,250 24250 | oooeveeeieerienins 11/15/2012. | ...
58503F 10 6 |MEDLEY CAPITAL ORD......ccocvmiiiiriiinriinsiieiiienisessnsissiiesisssiessssssssssssssssssienss | aoennies | con | ovvees 95,663.000 | ..................208,545 | ............2.180 | .................208,545 | ....... 254,464 4,783 (45,918) (45,918) | ..o 10/19/2017. | ...
59156R 10 8 [METLIFE ORD.....ccooouirierimrircrieeneriseinns ,000.000 321,012 215,660 | s | e 89,190 89,190 .| 09/24/2015.
628351 10 8 [MUTUAL RISK MANAGEMENT LTD...... Cl. 140,000.000 [ ...couvrrereriererieieninns | e | e | e 0 0 12/31/2010. | ...
744320 10 2 | PRUDENTIAL FINANCIAL ORD.......ccntrimirmerimrerieseninsisesssesssenssssessssssssssssssssenes. | vneenes | eve | oevens 10,850.000 | ...............1,017,079 | .......... 93.740 1,017,079 708,896 | ...ocvouvvrererrercnies | ceereereninns 43,400 | ..o 132,262 132,262 | oo 08/25/2015. | ...
75574U 10 1 |READY CAPITAL ORD......cocomiiirieiiiieriniieeisisisssiesssssseessssisssesssessssssssessssssessessne | soesenes | e 96,984.000 | ...............1,495,493 | .......... 15.420 1,495,493 ..1,275,340 .38,794 155,174 154,205 154,205 | oo 11/02/2016. | ...
780259 10 7 |ROYAL DUTCH SHELL ADR REP 2 CL B ORD........coocomiriuivmerinreieeieeseesssisensens | erneeens Cl o 8,000.000 | .ooouvvrrirnes 479,760 | .........59.970 | .................479,760 | ....... 394,211 30,080 240 240 09/28/2015. | ...
780259 20 6 |ROYALDUTCH SHELL ADRREP2CLAORD.... .|1C 6,500.000 383,370 | .........58.980 | .................383,370 | ....... 344,381 20,774 4,615 4,615 .1 08/21/2015.
85571B 10 5 | STARWOOD PROPERTY REIT......ccoviimiririreirnninerieniessenssssssesssssssssessssssssensns | svvenee | e | conene 15,000.000 | ..covvrerrerren372,900 | oo 24.860 | oo 372,900 | oo 257,905 | ..ooorvrirenne 7,200 28,800 | oo | e 77,250 77,250 11/15/2012. | ...
876030 10 7 | TAPESTRY ORD....ccostiiiriirieriiieierinniieiiessiesssesissessessssssessesssssssssssssssesssssssenss | onneies | eve | cevens 26,000.000 | ..................701,220 | ..........26.970 | .................701,220 | ....... 835,886 31,928 (116,348) (116,348) | ..o 08/15/2019. | ...
87901 10 5 |TEGNA ORD OO SPOTPURPTUPUUPPSORRTRRTRPPOUPPRN IUPORPPORN DOV EPVOON 20,000.000 | ..................333,800 | ..........16.690 | ..................333,800 | ....... 294,702 ....1,400 1,400 | oo | e 39,098 39,098 | ..oovvreeienieniis 09/04/2019. | ...
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD.......ccvvunivirinerieririenniensisessnsssensenens | covvnee [ ooe | cvees 72,757.000 | ...............1,063,707 | .........14.620 | ...............1,083,707 | ............... 1,038,491 .29,103 126,597 | ..ooooverreieninens | v 129,507 129,507 08/02/2018. | ...
92556H 20 6 [CBS CLBORD......ccccvvvumirrerricrrrireenns 19,199.000 890,901 ....4,608 (85,119) (85,119) .| 09/03/2019.
D18190 89 8 |DEUTSCHE BANK N ORD......ccovvirririeriiirierienieeesesississesiesseenienes 12,646.000 | ..coooverirerren98,386 | i 7780 | 98,386 | oo 103,065 1,145 (4,679) (4,679) 03/30/2017. | ...
G30401 10 6 [ENDO INTERNATIONAL ORD......coiiumerrmremermneriseesensssisessesssnessssssssesesssssssssnses | sveeees Cl . 31,500.000 147,735 | oo 129,780 | covoreeeererienirneens [ erreeineirsessnsisenies | cevsesessensssesensnnnes | e 32,130 (VA1) RN 05/06/2016. | ...
G5785G 10 7 | MALLINCKRODT ORD s | e Cl... 10,550.000 3. 36,820 25,426 . 82,712 ...212,583 (129,871) | ..vvvvvririenisrisiiians 09/28/2015. | ...
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded........occouciins o 18,134,396 XXX s 18,134,396 | ..o 14,149,335 | oo 162,729 | oo 1,113,825 0]... 3,039,886 | .......... 1,007,887 | ..ccovvnenas 2,032,000 | oo 0 XXX
Common Stocks - Industrial and Miscell (Unaffiliated) Other
714239 ZA 1 |PERMIAN HOLDINGS INC.......ccocooirrrrierinrirnerienns Receeoa | oee | s 56,101.000 | .cooovvrerererns 140,253 | .o0ee0ri2.500 | o 140,253 | i 140,253 (O 11/01/2016. | ..oovevvnne
76150W 10 7 |REVERSE MORTGAGE INVESTMENT 144A ORD........ccoconirimmiinnminniiinnininnenisnins | oonnnes | eoe | cvvend 93,250.000 | .cooovvricrinnns 909,188 | ....cc.e0.9.750 | i 909,188 | i 496,090 233,125 23,313 23,313 | e 02/06/2014. | ....oovvvrvrinnns
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other.............ccoiiiiiiiiiieins ot 1049440 | XXX | ......1,049440 | ..... 636,343 0 233,125 0 23,313 | oo 0 23,313 | oo 0 XXX XXX
C on Stocks - Parent, Subsidiaries and Affiliates Other
63655# 10 2 |NATIONAL INTERSTATE INS CO OF HAWAIL........... | ........ | | ..... 500,000.000 | ....cccoonee 14,032,027 | .......... 28.064 | ...ccooonc. 14,032,027 | oo 6,641,936 | ..o | e | e | s 1,340,497 1,340,497 | ..o 01/01/1999. | ..o
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89684# 10 2 | TRIUMPHE CASUALTY CO...ovvrviinrirrineenerinsiieesiesissesssssisesssssesssessseesssssenses | sonseens | eve | 0000 79,000.000 | covoiinnces 20,396,286 | ........ 271.950 | .............20,396,286 | ............. 12,990,027 | ..voorereirrrineiiiens | ervreerienieeiseeinnens | e | s 1,712,561 1,712,561 | .oveeencieerrecenenns | 01/01/2008. | coovvvnne
89391# 10 6 | TRANSPROTECTION SVCS CO.....oevvierirriiririrserinnrienieressenissessssnsssenssessssnins | oneeee | e | orrrerern300.000 | coviiieiiines 1,741,850 | .....5,806.166 1,741,850 | 887,474 887,474 | ..oovvvrercns
92206@ 10 7 |VANLINER INS CO..coooiiriiiiniiriniinsiissisississnsssnississsssssnssssssenssssessensssssssssssssnssssssnses | anvenes | oon | eeeee3,000.000 | vovviinnns 164,042,981 |....54,680.994 .164,042,981 22,172,090 .. 22,172,090 | ..o
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other. 200,213,144 XXX .200,213,144 26,112,621 .0 26,112,621
9799999. Total - Common Stock 219,396,980 XXX wovvnn..219,396,980 ,346,950 | o0 | i 29,175,820 1,007,887 28,167,934
9899999. Total Common and Preferred Stock. 232,022,079 XXX ] s 232,540,988 | ........... 191,965,968 | ............. 271,251 | . 1,994,773 | o0 | s 30,175,475 | .......... 1,007,887 29,166,577 | ..ocvvrrerrrerirrereninnd 0
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828  XT 2 |UNITED STATES TREASURY ..ot seseeesisnees 06/06/2019........ GOLDMAN ...ttt 230,485 229,000 .88
912828 Y8 7 |UNITED STATES TREASURY......ccostvuiriririerieriiinisissiiessessiessenesseans 07/26/2019........ GOLDMAN......ovvurirrirristeissiee et sssesssensenes ..59,700 280,000 [ oo
912828  YH 7 |UNITED STATES TREASURY ...ttt sensnssseenesnnses 10/22/2019........ GOLDMAN. ...ttt 995,859 | ..o 1,000,000 943
0599999, TOtal - BONDS = U.S. GOVEIMIMENE. ...tk oE0E 8400884040848 4EEE 4L 41EE L8100 E 40840840 E 4041041811111 E 0L 4040410104004 E 1008 € EELE bbbttt | chssinss s 1,286,044 | oo, 1,289,000 | ..oovvinriiciinisnisnisnces 1,030
Bonds - U.S. Political Subdivisions of States
68609T  SH 2 |OREGON ST......couiiiuiiuiiinimsienssnesssesssssssssssess s ssssseeas | 10/17/2019........ MORGAN STANLEY CO.....ccureutuuirisinesstestessssmsssssssess st ssssssss s st nsssssssssns st | seestesssssssesssensensssenssssssesssssssnsenssns | foenssmesssnsssesssensssenssensssess 1,080,170 | oo 1,000,000 | ..o
2499999. Total - Bonds - U.S. POItICAl SUDGIVISIONS Of STALES.............ccocviiiiiiieiitetiictcteeecee ettt e tette tevaetetesesesesessesesessseet s setesesasaeees s sesessasees s sesetesassesessssesnsesassesasseseeesseses et s seses e es et et e s seses s s et et ssesesassseetesssset et s sssesssesetesassssennsese  esesessssesasassssesssesesesesassasnsetesesantesanns | ctesessssesissesesosssasassssesinsese 1,080,170 | ..oooevrveecceeicee 1,000,000 | .ooovoveereriieieeceeeeeecee e 0
Bonds - U.S. Special R e and Special A
196480 DQ 7 |COLORADO HSG & FIN AUTH.....cvviirieiiireiiicieiieiseisiesssesesiseen 10/18/2019........ BARCLAYS CAPITAL INC FIXED INC......ccvvviereriiiriiiieiseieesiseseisisessseenes 2,199,980 2,000,000 [ ..ovorerieririier e
3133N3 U9 3 | FH RE6008 - RMBS. 11/08/2019 CANTOR FITZGERALD # CO....covvuiiiiriiiicieeieisseieississe s ssenenes . 3,013,822 . 2,964,263 3,170
3133N3 VG 6 |FHREBO1T5 - RMBS........coiiiiicineieiessieeesi s ssses 10/18/2019........ Amherst SECUNEIES GrOUP LLC..........vuueiriireriiirinsieiseesesiseieeni s sssssssenss | essesssssessessss et esss s ssssesessanss | fesssssssessesssssessessenssesine 1,996,064 | ....coovvvriinrereenis 1967474 | oo 4,017
3133N3 VN 1 |FHREBO21 - RMBS........ooiiiiiiiieinseerrieee e esssnees 10/15/2019........ CANTOR FITZGERALD # CO....covvuiiiriiiiieeieiseisee s sessesessessanesenes | oees . 2,506,250 . 2,500,000 3,333
3140QB N5 3 [FN CA4011 - RMBS.......oiiiiiieriiiciesie s 10/11/2019........ CANTOR FITZGERALD # CO....ovuiiuiriiiicisesieisesseiesisi st ss st ssssen | oesssessessssissesesssebssss e sss s sssesssssanses | evsesssssesssssssssssessssssensnes 4,887,240 | oo 4,812,052 | ..o 6,550
3140QC DT 0 |FN CA4613 - RMBS......cocoooiriieieiniersniceesie e 11/07/2019........ Bank of America Merfill LYNCh..........ccouiiiiisees e 5,044,571 ....4,968,491 5,797
31418D  HY 1 [FNMA3BA6 - RMBS.......coooiieriiieriicisienniscen e esssnaes 12/01/2019 CREDIT SUISSE SECURITIES (USA) ..1,999,279 ...1,994,293
57419T DL 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C............. 10/04/2019........ Bank of America Merrill Lynch.... . 537,140 500,000
594654  GD 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M......oiviiriiiiniieriniisiesierssiceesieissnsesenis 10/09/2019........ BARCLAYS CAPITAL INC FIXED INC........evoiireriiiieiiieiseieesiseesi e isneenes . 2,017,129 ....1,850,000
63968M  UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG........ccccvviiemieinrieieinceeiserseisesesiseeessenenes 10/03/2019........ JP MOTGAN. ..ot | ese ettt | eheeni e es 1,069,040 1,000,000
647201  HC 9 |NEW MEXICO MTG FIN AUTH.....ooviriiiiiiiericienissesenseisesseeessniees 07/10/2019........ RBC CAPITAL MARKETS.......coo ittt sb s sentes | s1sssebassssss s bbb bbb ententas | oesssssessssessesssssessessensaes 1,628,400 | ..o 1,500,000
64988Y CS 4 |NEW YORK ST MTG AGY HOMEOWNER MTG REV......ccoviirrriiiiieieeieiesssee e 09/12/2019 RBC CAPITAL MARKETS 2,152,780 2,000,000
67756Q ZW 0 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV........cciniiiiiierniicieriseseieieniseins 06/26/2019........ P MOMGaN......coieiiic s 2,240,320 2,000,000
76221R  E9 0 |RHODE ISLAND HSG & MTG FIN CORP 11/14/2019........ RBC CAPITAL MARKETS.......ccotviiitiirireriiitesenriesissie st 2,178,160 2,000,000
83712D G4 2 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG. 10/24/2019........ CITIGROUP......ootiititiceti s 2,196,180 2,000,000
880461 G9 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR. 11/07/2019........ RBC CAPITAL MARKETS.......c.ooviitirrieieiieierisseesiessess e ssessssssesssnesensessssesensns | ree 3,257,340 ....3,000,000
88275F RD 3 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE........ccocoiiririiiiiiniierissisenisnines JP MOMGAN. ... s 1,111,770 1,000,000
3199999. Total - Bonds - U.S. SPECial REVENUE ANT SPECIAI ASSESSMENES. ... . vueuueureieeisseseeseeateeisseeesseseisesseamsersese fetseeseesesassesssesessesessessesassessesseesesesssesessesseseeseesessesessessesseesesessessesaesaesessessessesessetnsaesessessessesaesessesessesesseesesastsesessessesaesessessessntassns  4efessesssssesassessesssssssassessessnsansesssssssnsas 40,035,465 ..38,056,573
Bonds - Industrial and Mi:
000825  AA 7 | ACAM 19FL1T A= CDO...covourirrcereriiseinsie st 12/10/2019........ GOLDMAN . ...ttt | eebte b sttt | Sheeni e es 1,000,000 | oo 1,000,000
00213R AB 9 |ARLFR 121 A2 - ABS......otiiiiiiirniieinsisiesisisss st sssnes 02/06/2019........ CANTOR FITZGERALD + CO......coervriirrririririnnns ..1,501,172 ....1,500,000
00217L  AA 0 |AREIT 19CRE3 A - CMBS 08/09/2019 MORGAN STANLEY CO ,000,000 1,000,000
00217L  AC 6 |AREIT 19CRE3 AS - CMBS......c.cooovemrieiirieieriseierinines 08/09/2019........ MORGAN STANLEY CO......cocovvvrvrrnrrrnn. ...1,000,000 ....1,000,000
00256D  AA 0 |AASET 191 A= ABS.....ooiiceiiciseie et 06/12/2019........ GOLDMAN ..ottt nnes . 749,998 750,000
03331F  AA 8 [ANCHF 7 A= CDO.....coviiieiiiieiisisinsieisss et nsnes 02/19/2019........ GREENSLEDGE CAPITAL MARKETS LLC......cvuiiririiriiiiieissisisssserssssssessssissesessssssssns | oesssssessssssssesssssssssssessssssssessssssnssns | srsmsssssesssssosssssessasssessnes 1,000,000 | ..o 1,000,000
03674X AC 0 |ANTERO RESOURCES CORP..... 07/18/2019........ DEUTSCHE BANK SECURITIES, INC.......cccovrervririreriniin 470,000 500,000
03674X  AF 3 | ANTERO RESOURCES CORP..... 07/26/2019........ DEUTSCHE BANK SECURITIES, INC.......ccoovvvriririirerinninns . 283,500 300,000
03789X  AD 0 [DIN 191 A21 - ABS......oiiiiriiiceniireresiseiesisise et 05/28/2019........ BARCLAYS CAPITAL INC FIXED INC......coooviiirieriiieieiiseiesiesssiseeseesesisseesssssssseseesssnes | soestsessessssesessssssssesssesssssssssessssssessessas | sessesssessnsssessessssesessnessessnes 1,500,000 | oo 1,500,000 | ..eovereereriieeeieeneeereenenis
038370 AA 0 |AQFIT 19A A= ABS.......oiiiiiiiitineieisssss e ssen 09/16/2019........ KEYBANK CAPITAL MARKETS INC......ouuiiiiiiiierieireiisisisesiesssssseessssssssesssssssssssesssssses | sesssssssssssessasssssessesssssssssessssessosses | sossosssesssssessossssssssesossaes 1,499,767 | oo 1,500,000 | .ooveeerieieieeieineecesee e
03879X  AA 7 |ARCLO 18FLT A= CDO....coririiiiiireiereeieieresiseesiess st 11/25/2019........ Amherst Securities Group LLC 2,004,375 2,000,000 1,944
03879Y  AA 5 | ARCLO 19FLT A= CDO...ooiiriiiicireieisissiesissisesesiss s ssssessesssssssnssnes 12/16/2019........ Amherst Securities Group LLC 2,002,813 2,000,000 321
03880V AA 8 | ARCLO 19FL2 A - CDO.....ovurriieierrierseieiesesi et 11/01/2019........ JP MOTGAN. ..o . 2,500,000 . 2,500,000 | ...oorvrririeriieere e
04002Q  AA 0 |AREIT 18CRE2 A - CMBS........ccoiviiiiniierieriinreiis i 10/03/2019........ WELLS FARGO SECURITIES LLC......oouiiiiiiiiiniiieiieriseississiiesssessesessssssssisssssesses | stoessisessiesssssssnsssssssessessssessesssssssnnss | stssssssssisnssssssesssnsssnnsens 1,691,171 | oo 1,691,171 2,967
05377R DQ 4 |AESOP 193 A- ABS......ooiieiiereeeieessies e 08/19/2019........ JP MOTGAN. ..o ....1,500,000
05492E  AE 3 [BDS 2018-FL3 - ABS.....c.ovierreririeriiesinceieniseesessesssessessssesseeens 02/13/2019........ Ambherst Securities Group LLC ...1,004,063 1,000,000
05492K  AA 7 |BDS 19FL4 A - CDO....oiiuiiiirieiintiesisisesesiesesisee st 09/09/2019........ BARCLAYS CAPITAL INC FIXED INC 2,000,000 . 2,000,000
05531F  BJ 1 [BB&T CORP.......oiiiiieiecesres et 09/09/2019........ RBC CAPITAL MARKETS.........ovitieiiiiniieieisriesiessesssie i sssnssessessssssensons | e 999,260 | ..o 1,000,000 | ...ooovoeiereieieeeee e
05587T  AA 4 |BSPRT 19FL5 A= CDO.....couviieiiiieieeieieresiseeesi i ensssees 05/20/2019........ CREDIT SUISSE SECURITIES (USA)......ouiiuiirriiiiernrirersiiseeeeissesesiesessseeesisessesssssssaes 2,000,000 2,000,000 | ..o
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
056088  AA 8 |[BXTRUST 2019-IMC - CMBS.........otviiriirierinniiinriierireneseeiesies 05/02/2019........ CITIGROUP.......coouiiiiiiitiieissi sttt sssssennes | cries 2,000,000 . 2,000,000

05973B  AA 5 |BANC 19CREB A - CMBS.......cooviiirieiriieriniiriesiseiesiee s 09/13/2019........ WELLS FARGO SECURITIES LLC.......couiitiiniiciirieieiitisesieieesiseise s esssss s sessiessessas. | oesesessessssisesesssessesssssessssssessesssssesses | ersesssesesssssesssssessnsssessnes 1,000,000 | ooooorreiriiereeeeis 1,000,000

060505 17 9 | BANK OF AMERICA CORP.........ccoumivimririiiiierieniesesssissssesiesssessesesseens 01/01/2019........ Prior Year AdJUSIMENT..........c.oiiiiiiiieiesse s | e (6,241) | ....

07090A  AC 7 |BATLN 14 A2 - CDO.....ovuiiiiireiieirerssiceesiei s 02/22/2019........ MORGAN STANLEY CO....cuuirriiiiirtieieeistierisise st ssssi ettt ssentes | s1estsesssssse s s s bbb entenies | oeessisessss st ess s seenis 1,732,500 | cooocoreces 1,750,000

07330M  AC 1 |BRANCH BANKING AND TRUST CO......cccvrerrimrimerierineeserissesseisenes 09/09/2019........ GOLDMAN......o vtttk | Hhieb e sttt | seeb et 1,000,000 1,000,000

12326Q  AA 2 [BJETS 191 A-ABS....oiiieceeee e 06/11/2019 CITIGROUP.........ootiiiiriiissicscicesissessisnis 999,965 1,000,000

126694  UN 6 | CWHL 0531 2A3 - CMO/RMBS...........ccooiviiirierieeieniseisesiessieninenes 11/01/2019........ CREDIT SUISSE SECURITIES (USA) 996,596 1,035,761

17288X  AB 0 | CITADEL LP.....ooiiiiiieieieiscieiti s 09/11/2019........ UBS SECURITIES........ooiiiiiiiciicsiciisiissis s sissssinies | srieas 498,570 500,000

194210 AA 2 |CASL19A AT - ABS......ooiiieireresres et 06/26/2019........ BARCLAYS CAPITAL INC FIXED INC.......ovoiieriiirieieiseeississiesisssesssesssssseesisssnees | venes 995,164 | ..o 1,000,000

19421U  AB 0 |CASL 19A A2 - ABS......oiiiiiiierieiesinsissiesi s 06/26/2019........ BARCLAYS CAPITAL INC FIXED INC......ovvuiiririiireiieiseieresisseesssissssssssssssssssessssssnss | reves 499,817 500,000

260543  CY 7 | DOW CHEMICAL CO....coouieiiriniireriiiriesse et 12/01/2019 Bank of America Merrill Lynch.... ...1,998,196 2,000,000

26857E  AA 6 |ELFI19A A-ABS RPN 10/16/2019........ CITIGROUP.....ovvierieisiiiesce e 2,999,384 3,000,000

302637 AA 1 |FSKKRMMCLO 1 LLC - CDO....courvrriirireieeiseiee s 05/30/2019........ CITIGROUP......oott st | esseeses bbb ent s | ehiessnesens s eneees 1,500,000 1,500,000

32010L AN 4 [NWSTR ATBR = CDO.....cvuiiiirriiisriresiseiersesesie e essssees 12/1712019........ WELLS FARGO SECURITIES LLC......cotviiireriiiniiisisierssieeesiesssssesssssenssssssesssnss | aeenes 999,987 ....1,000,000

34417Q  AB 4 |FOCUS BRANDS FUNDING LLC - 2018-1- ABS........cocovurmrrirmrireiieirereninnins 10/01/2019........ BARCLAYS CAPITAL INC FIXED INC.......cooiieriiirieieineieiesissiesisississsesssssseesisssnnes | venes 784,850 744,375

34956N  AA 0 | FORTRESS CREDIT BSL VII LTD. - CDO 06/21/2019 MITSUBISHI UFJ SECURITIES 2,375,000 2,375,000

34960Y AQ 5 |[FCOTRATR - CDO...ciiiirieiersiniesiseissi e 01/25/2019........ NAIXIS....ooveveeeee e 3,000,000 3,000,000

350410 AA 3 |FFIN 19T A= ABS ..o 03/20/2019........ GOLDMAN . ..ottt bbbt | eeb bbbt | bbb 1,999,690 . 2,000,000

35709C  AS 2 |FREMF 19K87 B - CMBS........oooiriiiereineirerseseieieseiessesiseeesiesnees 01/23/2019........ MORGAN STANLEY CO.....virviriiireriiireieieiiseeesissisesssisessssssesessssesessesssessesssessssesssessens | oeves 981,305 | ..o 1,000,000

37045X  CR 5 | GENERAL MOTORS FINANCIAL COMPANY INC.......cooriviiiieriieiinnierssisseesisisssesessseiensenenes 01/14/2019........ BARCLAYS CAPITAL INC FIXED INC........ovuiereriiiririieissieesisesesisieisneenes 997,860 | ..o 1,000,000

38172F  AA 6 | GOCAP 34R AR1 - CDO. 02/28/2019 NaLIXIS.....cvveeeererieeeercee e 300,000 300,000

38521V AA 9 [GACM 19FLT A = CDO...oorriiiirriisiesieisetse et 05/16/2019........ GOLDMAN . ...ttt 2,000,000 2,000,000

42806D CH 0 |HERTZ192A-ABS... 05/22/2019........ Bank of America Merrill LynCh............cc.coviiiiniiiniiisscssscssssssiessesnis | e 999,705 ....1,000,000

42806D CN 7 |HERTZ 193 A-ABS... 11/19/2019........ BARCLAYS CAPITAL INC FIXED INC.......ovvuieririiriirieissieiesisseenisisesessssssssssssessssissns | oeves 999,995 ....1,000,000

43133 AA 6 |HLDSCT 192 AT = CDO.....coourerriieriinrireresiseiesiseississiersesiesse s essennees 06/13/2019........ SANDLER O'NEILL & PARTNERS, LP......cviiiiiiieiniinrieriseseisieissiesissessesesisensesesesenis | seenee 500,000 500,000

44040H AA 0 |HORZN 191 A-ABS.. 06/21/2019 MIZUHO SECURITIES USA INC... 999,996 ....1,000,000

466365 AA 1 [JIB FUNDING, LLC - ABS......coovieririirierirersereiereeiesieiaes 06/28/2019........ GUGGBENHEIM. ...ttt esseniens | areres 3,000,000 ....3,000,000

4665IN  AA 2 |JOLAR 19T A - ABS.....oiiiiicicese e 09/10/2019........ VARIOUS ...ttt ns | esbe e bbbt en s | ebsenbes st 1,987,467 | oo 1,983,749

50208X  AJ 1 [LMREC 15CRIR AR = CMBS......cooviiiiiiririrereeinrieiisee et seenissees 06/03/2019........ BARCLAYS CAPITAL INC FIXED INC......ooviiiiiiriiieierireresisseesiseisesesssesesssseressssseess | reres 2,033,979 . 2,032,709 |. 2,315
59980Y  AJ 4 |MCMLT 184 M3 - CMO/RMBS........ooooverrierinicierissiserssisisssse s 09/25/2019........ PERFORMANCE TRUST CAPITAL PARTNERS........ccoviniimmiiinireiernniseienisesssssssssssens | oeees 2,022,637 | covvevieeeieeee e 1,997,666 | ..oovriererercirice 5,050
62848F AC 6 |MYERS 1A2-CDO 03/01/2019 WELLS FARGO SECURITIES LLC.....couiiuiiiieirieiiiiriesie e nsesssssessssisenssnes. | eressesesssesssssssssessessssssessssssssesssessasenes | veves 616
62942Q  CF 8 |NRART 19T4 AT4 - ABS......oiiiiiieirieiesiries e 10/01/2019........ CREDIT SUISSE SECURITIES (USA)......cvuuiiiiiieiiiierisisisesisisssessssssesessssissssssssssssens | seees 2,999,996 3,000,000 | .evrvuieiiniieieirireieeeeee s
62942Q  CL 5 |NRART 19T5 ATS - ABS......oiiiiireiiriiereiitiesise e 10/29/2019........ CREDIT SUISSE SECURITIES (USA)......oueirirriiiieinrierseieeesieesesiesesssssesesessssessseseesaes 2,000,000

62947A  AA 1 [NPRL 192 AT - ABS.....oiiieiiirinnieise et sesnees 11/01/2019........ CREDIT SUISSE SECURITIES (USA).....cvuiriiiriiiinirnsiernssessesssessssessssssesesssssssssssssssns ...1,999,965 . 2,000,000

62947A  AB 9 [NPRL 192 A2 - ABS... 11/01/2019........ CREDIT SUISSE SECURITIES (USA)......ouiiriiiriiirerinsiceesieesssiessssssesesssssssssssessssenens | seenes 999,958 | oo 1,000,000

67575N  BL 6 |OMART 19T1 AT1 - ABS 08/09/2019........ BARCLAYS CAPITAL INC FIXED INC.......cvvvrireriiirirrieissiesiesisisesssissisnsssssssssssesssssssns | oeees 2,000,000 . 2,000,000

67575N  BR 3 |OMART 19T2 AT2 - ABS......ooiiiriircieinrieniessieee e 08/09/2019........ BARCLAYS CAPITAL INC FIXED INC.......evriieriiiriniieissireriesisseesisisesesisssesssseensssieens | reves 999,998 | ..o 1,000,000 | ..ooveriiereriieeieeeneeneeenis
682337  AA 8 | OELF 2019-3A AT - ABS.....oiiiiieiirieisiseesss et sssaen 05/24/2019........ CITIGROUP......oo vttt 2,000,000 2,000,000

68267D  AA 4 |OMFIT 191 A= ABS....oiiieiesi e 01/15/2019........ CITIGROUP.....ooteiittite e 2,499,657 2,500,000

686330 AL 5 | ORIX CORP......vvviriiiiieiieiitiesisie bbbt 01/08/2019........ GOLDMAN . ..ottt | enb ettt | erienb et 1,998,300 2,000,000 | ..oooerierinereiinereeee e
69374X 8 [PSMC 192 A1 - CMO/RMBS.........coovviiriiiireriniiceesiseeniesiessesisesse s 10/08/2019........ WELLS FARGO SECURITIES LLC......coutviiieriiiieiniieiisrieresieeesieesesiessesssseesississsssenss | aeenes 2,040,000 2,000,000 3,306
69375B  AA 5 |PSMC 193 A1 - CMO/RMBS.......coomiriirieririeinninsiesieseiesiesissiissiens 10/28/2019........ WELLS FARGO SECURITIES LLC......coooriiiriieiinniienierisnsississsisssssessesssssssssssessnnses | e 3,043,594 3,000,000 8,750
T1424# 3 |PERMIAN HOLDCO 2 INC......ovuiiiiniiiireriiis ettt 12/31/2019........ AFG Private Placement...........cc.cccovvene. . 13,941 .. 13,941

714244 ZZ 6 | PERMIAN DD 14.00 10/15/2021.......cvvmmeverrerierrinerierieseseessssessessesseensnenes 12/31/2019........ AFG Private Placement...........cc.cccceuunee. 7,178 7,178

72353P  AA 4 | PIONEER AIRCRAFT FINANCE LIMITED - ABS...... 05/23/2019........ MIZUHO SECURITIES USA INC.......couriiiiiieriiiceieie et nssiseeesissienssssesssens. | reves 499,997 500,000

74153W  CL 1 | PRICOA GLOBAL FUNDING L....coocveuiiririiiiirnieineieerseseeceiesiessssneenes 09/16/2019........ P MOTGAN. ..o | esi bbbt | Sheeeb e 1,999,820 2,000,000
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74332W  AA 1 |PROG 19SFR3 A - ABS........oiiriiiriiiieiierieisissie s 08/07/2019........ MORGAN STANLEY CO.....couviuiiimrimiirriiiiieisiesisiesiseseesess s sse st st essssssssssssssessses | atessssssssssnesssesssesssssssssssessesssesssessss | essssmessnsssssssessessssensseness 1,999,953 2,000,000
74332W  AC 7 |PROG 19SFR3 B = ABS........ooiiiiirririirierinsiseeesisiesisss e 08/07/2019........ MORGAN STANLEY CO......ccovvvvrrrire. 999,978 | oo 1,000,000
74333B AA 6 [PROG 19SFRT A = ABS......cooiriiiieeiniiniriesieniessenissesessesssensenes 02/14/2019........ GOLDMAN.....octtetirreseeses st | Hbie bbbttt | seeb b 1,999,933 2,000,000 | ...ooreriieiriiieie e
74387L  AC 5 |PFMT 191 A2 - CMO/RMBS.......cootiiiirieiieierinsiseesierssi e 11/26/2019........ Amherst Securities Group LLC 2,011,563 2,000,000 5,667
749357  AA 7 |RCKT 191 A1- CMOIRMBS.........ooviririineinirierieseeeiesissse s 10/11/2019........ Bank of America Merrill LYNCh..........c.couiiiiiiseei e 2,030,938 2,000,000 311
74968R  AA 3 |RMF PROPRIETARY ISSUANCE TRUST, SERIES 2 10/09/2019 NOMURA SECURITIES/FIXED INCOME 992,259 ....1,000,000
784034  AB 6 | SCFET 192 A2 = ABS.....ooeeeoeeeeeeeeeeeeeeeeee e 10/22/2019........ CREDIT SUISSE SECURITIES (USA) ettt | et eies | ettt 1,999,590 2,000,000
78403D AN 0 | SBATOW 191 1C = ABS.....ivuiiiircriiirierieiseiseieris et 09/10/2019........ BARCLAYS CAPITAL INC FIXED INC.......coviireriiiiriiieineieeesiseeseeinienes 1,500,000
78469Q  AX 0 |SPART 19T1 ATT - ABS....oiiiiiniierirrieriee s 10/10/2019........ CREDIT SUISSE SECURITIES (USA)......ooeiiiiriiirirniieisiieeeeissesesiesssssssesess s ...1,999,864 2,000,000
81743A  AA 7 |SEMT 195 A1-CMO/RMBS......... 11/14/2019........ MORGAN STANLEY CO 2,035,000 2,000,000
81748)  AA 3 | SEMT 194 A1 - CMO/RMBS 10/08/2019 MORGAN STANLEY CO 3,062,813 3,000,000 |. 4,958
87233G  AE 0 |TCP 1612 A1J = CDO....cuiiiiicieiieiiseierises e 01/10/2019........ CANTOR FITZGERALD # CO....cvuiiuiriiiiscinsieiseseiesisisesesse st ss st sns s | esssessesssssssesesssesssss s essssssssesssssnnses | srsessssssesssssessssssssnsssessnes 1,000,000 | cooocorriiinieeenis 1,000,000 | oo 3,957
891750  AB 6 | TPMT 176 A2 - CMO/RMBS.........cooieieiriiieriseresesee s 03/04/2019........ SANDLER O'NEILL & PARTNERS, LP 937,813 1,000,000 417
89176E  AB 6 | TPMT 181 A2 - RMBS.......coooiiirieiinieeiseeesienines 03/04/2019........ SANDLER O'NEILL & PARTNERS, LP 957,500 ....1,000,000 451
89176E  AC 4 | TPMT 181 M1 -RMBS.......oiiiieiiiiinieiseriene e 01/17/2019........ SANDLER O'NEILL & PARTNERS, LP......cviiiiiiiiiiiiniisierissieeiesisisssie s ssssssssssnes | oevsssssesssssenssessesisssssssesssssssssessssssessans | evsmsssesesssssssssssessnsssessnes 1,882,188 2,000,000 4,083
89236T GL 3 |TOYOTA MOTOR CREDIT CORP 10/02/2019 HSBC SECURITIES 2,997,300 3,000,000
89656C  AA 1 | TRLAOTNTS - ABS.....ooiiiiieiriieeeesie s 01/17/2019........ AMherst SECUMIES GIOUP LLC...........vuiiiiiiieieeeiisseiesi e enssisens | evsssesesisss st sssentes | ebiesssesess s sseseensees 1,462,962 | ..o 1,389,163
89657B  AB 0 | TRL 192 AT - ABS.....omiiiiieiiicieeesiei e 10/08/2019........ WELLS FARGO SECURITIES LLC......coutitiiiieiieiieiiseiesieissssisessssiessssssss e sssssessessns | oessssssessssssssesssessssssssesssssssssesssssassns | srsesssssesssssossssssssssssessnes 1,999,526 2,000,000
89821  AA 6 | TRUPS FINANCIALS NOTE SECURITIZATION 201........ccevierrirerneieierineiesieersesseeessesssseensnes (SR 02/08/2019........ Bank of America Mertill LYNCh. ..o 2,000,000 2,000,000
91823G AA 6 |VCO 181 A-CDO 01/15/2019........ WELLS FARGO SECURITIES LLC...... 990,938 ....1,000,000
92257C  AA 8 |VCC 191 A-CMBS 03/11/2019 CITIGROUP......ovvrieierriersee e 999,771 1,000,000
94354K  AA 8 [WAAV 19T A - ABS....oiiiirerssee st 09/30/2019........ GOLDMAN . ...ttt 749,967 750,000
95002F  AA 2 |WFMBS 194 A1 - CMO/RMBS.........cooriiirirerirerneiie s esesseneenes 11/19/2019........ WELLS FARGO SECURITIES LLC...... 2,035,625 2,000,000
95058X  AG 3 |WEN 191 A21 - ABS.....oiiiiiirricer e 06/13/2019........ GUGGBENHEIM. ..ottt ns | esbeeses st bbbt | ebsesbess s bbb es 1,000,000 | cooooorereinieeeiis 1,000,000
98878C  AC 0 |ZCCP 181 A2 - CDO......cvuiirieeierinsiteeriessei et 02/07/2019........ Amherst Securities Group LLC 983,750 | .o 1,000,000
98955R  AB 5 |ORA1F-CDO... C 11/08/2019 DEUTSCHE BANK SECURITIES, INC.......ccoovvvvviiiriririniins 2,000,000 2,000,000
GO011Y  AA 4 [ TRAP 11 AT - CDO. i 02/12/2019........ SANDLER O'NEILL & PARTNERS, LP.....oiiiiiiiiitiiesisiisisssisersssisenssssssssnssenssnssssensssesenssnses | oessssssesssnsssesenssensensssssesssnssenssnssessensns | ersesssesessssssenssessessssesesssnes 1,916,762 2,025,641
3899999, Total - BoNds - INAUSHIAl AN MISCEIIANEOUS...............ovveeveeeeeereeeeeeeeeetesereeeeseesteeeteveeeeeseeeeseesereseasseseeees etaveosassassssesseesassessasasesesssssstenesssasasesetessassesasessasssasssesseensesase s e etessessesnesesessaesetseesseses e easassssssssenessassasasesanssssntn e sasasssesenaenassane avasssesasesesssssssstesesssssasssessssssssessanassens | sevseresssosssesosessessssnes 137,550,904 160,339
8399997, TOtal = BONMS = P 3.ttt 8 f £ E o0 E e E e e oLk EEf oL EEEE L E oL R fEEE LR f oL E R L E e EE LR R f L E e E L E SR L E oL 8 EEE LR f oL E R EE e EE L E LR E R L E R EE L EE LR R R SEEE R R bR eeReenE e er ettt | enterieni e 179,952,583 184,236
8399998. Total - BoNdS = SUMMEANY HEM fTOM P 5.......cu.eiuiterseitssesessississsssesesssss e esssss st sers s seeesssee et et sees 81 eets oe88aeEsee1oes e se0 8408884080808 40E 1408084880808 E 481 H 0808084080841 1014084014084 E 481480888 40E 108404880 E 0848 E L4410 8o E 01408 E 80 eeE o0 b bt eee eebeeEsee s e bt et et en et n bt en st esssantns | oedsinssensanssesanbanssanssnn st 4,818,360 8,602
8399999, TOAl = BOMMAS. ... tveteuteeresee st s etk E SR f £ EEeE ks eEEoEE R EEE LR R E R e L E e LR E LR s 84,770,943 192,837
Common Stocks - Industrial and Mi: (Unaffiliated) Publicly Traded
124857 20 2 [CBS CL B ORD.....ouiiuieciriririeeieieee et 12/04/2019........ VARIOUS ...ttt | eviebenss e st n s 19,199.250 890,913 XXX
389375 10 6 [ GRAY TELEVISION ORD.....c.oviuiieriiireiirisirnsieisisssiessssisssesssssssessesssssessesssenes 09/05/2019........ THE BENCHMARK COMPANY,, LLC.....ootiriiiieireririsiersssssiesississssssssssssessssssssssssessans | evsesssssnsssssssssessesssssensns 30,000.000 | oo 444,393 XXX
876030 10 7 [ TAPESTRY ORD......oiiiiiiieiiiieiiitiesisississie st 08/15/2019........ VARIOUS ...ttt ....98,693 XXX
87901J 10 5 [ TEGNA ORD....coiiiiriiiiiisiisiisisssise s 09/04/2019........ WOLFE TRAHAN SECURITIES......cootiitiriiiiiiinisierissesssssssssssssssesssssssessnssssssssssssassssessnssssanes ..294,702 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBICIY TFAOEA. ... ..o ieiiiis ottt sttt ettt skttt et sttt et eesseseses et seseeseeseEeeeeseeseE et eeEee8eEs e setee8eE 1o e eEeeEeeseEeEeeEeeEeEseEaeEeeseeseE et eeEeeseEseEseteeseeseE et eetessesntans | eesetsesessessetsssastessessntassantessnsantessessnsnns | stsssessessessssossassessesnssnsassas 1,728,701 XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
92206@ 10 7 | VANLINER INS CO....cooiruiririreriiiiieiiseiceieieesiesiseeesiesseeseneenes 01/31/2019........ SHOCK OPHIONS.....oovvrirriciscriiiseri e 1,288 XXX
92206@ 10 7 |VANLINER INS CO....cooivviriiririiiciericsisiesssessssisssssssssnsenns 02/28/2019........ SEOCK OPHIONS.....eoveirriisceii b 1,225 XXX
92206@ 10 7 | VANLINER INS CO....cooiruiriiiririiicierineieeiesieesisesieeenissesseneenes 03/31/2019........ SHOCK OPHIONS.....oovvrirriisceiiiseri e 1,930 XXX
92206@ 10 7 | VANLINER INS CO...ovvvririiriirieriierieiesisiesisesiesssesisesessions 04/30/2019........ SOCK OPHONS......vvviviiiiiiriii i 1,868 XXX
92206@ 10 7 | VANLINER INS CO....cooivuiririririiiniieiineeiesiessisesiseienissessneenes 05/31/2019........ SHOCK OPHIONS.....oovvrerririrceiiirie e 1,930 XXX
92206@ 10 7 | VANLINER INS CO...covverriniiirierierieeieissesesisesssesssesssenesseans 06/30/2019........ SOCK OPHONS. .....evveeerieeii st 1,868 XXX
92206@ 10 7 | VANLINER INS CO....cooivuririirriricierineieeiesieesisesiseeesissesseneenes 07/31/2019........ SHOCK OPHIONS.....oovvrirricisceiiiieie e 1,930 XXX
92206@ 10 7 | VANLINER INS CO...covvvrmerniiirierierieeiesieese s 08/31/2019........ SHOCK OPHIONS.....covviiiriciiiiiei st 1,930 XXX
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Annual Statement for the year 2019 ofthe National Interstate Insurance Company

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
92206@ 10 7 | VANLINER INS CO...ovviriiiiirierienieeiesiesesisessesssesssenesseens 09/30/2019........ SOCK OPHONS.......vvveeeeiiiii e 1,868 XXX
92206@ 10 7 | VANLINER INS CO....cooiruiriirririeieinieeiesiessisesisseest s 10/31/2019........ SHOCK OPHIONS.....oovvrvrriaisceiiiri e 1,930 XXX
92206@ 10 7 | VANLINER INS CO...covvvrrimiiiricrierieeiesieesesisessssssesssesesseens 11/30/2019........ SOCK OPHONS.......vvvieiirii it 1,868 XXX
92206@ 10 7 [VANLINER INS CO....ovuiiiiiiiririiniiierississ s snssnsnenes 12/31/2019........ SHOCK OPHONS. ...ttt 1,930 XXX
9399999. Total - Common Stocks - Parent, SUDSICIANIES AN ATfIIBES OfNET. ... . ittt oitessees et ee s8R f 088 E 8808 EEE 08 EEEE L0 E £ E 0L LSRR s SEEb LRt et 21,567 XXX
9799997, Total - COMMON SIOCKS = PAIt 3........co. ittt ettt st st ettt sses et steseessessessesessessetasssns | fetsesssssssassessesassessessessesassessesseesesessessesssassesseesesseseesessesaeseesesses et aeseesessesseseesee et eseeseeseseeaeseesesseteseeseesee et aeteeses et setessestebesantesses | aedessessessstossessesssssssessessessstansessessssnsas 1,750,268 XXX
9799998. Total - ComMMON SOCKS = SUMMEIY REM fIOM PAM 5........vvieiiesiiiestiei ettt sssse st st e essessass | essesssesasssessesssesseesaeeseesse 8 et ee s e s eeEeeE o0 s eeE e EeeE e s ee e e o0 s aeE o0t eeE et o0 e oL eeEeeE 08 ee L e E o0t L8 ee e e e s e e a0t eeE et et b eeteee et et e ee st sentses | feetsestesssetsentaeses s s b s st et en et sent st 594,081 XXX
9799999, TOHAl = COMMON SEOCKS........cv. vttt ettt ettt et et eteseesee s seseessseesetsetessessessessesassessessssssessessessesansessessnsss  fetsesssssssessessesassessessessesassessessessesessessesssassessessessesessessesasssssessessetansessessessesassessesessesessessessesassessessessesassesetansessessessesessessebsesantessns  aetessessessssossessesssssnsessessesnsansessessssnsan 2,344,349 XXX
9899999. Total - Preferred AN COMMON SOCKS. ... ... ittt ses st s e eef ek eeseeesee s o8 eh o8 eE e e o0 E R e f o8 E 8o e o080 E o8 h oL 81 o080 E e E 8 E o8 E o0 E 0 EEEE 440880 E RS h o0 E b s eeb e en bbbt 2,344,349 XXX .0
............. 187,115,292 XXX revenrnerernrnennsnennnn 192,837

9999999. Total - Bonds, Preferred and Common Stocks
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Annual Statement for the year 2019 ofthe National Interstate Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inBJ/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/AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
36241L S7 2 |GN 783242 - RMBS .. | 12/01/2019. | Paydown. 60,021 60,021 | covvvvveeennd 63,214 62,180 (2,159) (2,159) 60,021 0 02/15/2026.
38373A D9 4 | GNR 0969E PV - CMO/RMBS .. [ 12/01/2019. | Paydown 6,823 6,823 7,173 7,082 (259) (259) 6,823 0 08/20/2039.
38375C 6N 5 | GNR 12116B PG - CMO/RMBS .. [ 12/01/2019. | Paydown 33.354 33.354 34,235 33,593 (239) (239) 33,354 0 10/20/2040.
38375G 2G5 | GNR 12102F DN - CMO/RMBS - 12/01/2019. | Paydown. .........covvvrvesssssievnnnsessssssiisinnns [ 76,536 | covvoreen 76,536 | covvvve. 76,488 76,467 70 70 76,536 0 09/20/2040.
38376E VJ 1 |GNR09110B AB - CMO/RMBS .. [ 12/01/2019. | Paydown 29,904 29,904 31,331 30,625 (721) (721) 29,904 0 04/16/2039.
38376X L5 0 |GNR 1031L AP - CMO/RMBS .. [ 12/01/2019. | Paydown 88,278 88.278 91,848 88.737 (458) (458) 88,278 0 08/20/2038.
38377E NN 0 | GNR 1042M NH - CMO/RMBS. .. [ 12/01/2019. | Paydown 58246 58.246 | oo, 60,447 58,768 (522) (522) 58,246 0 04/20/2039.
38377L ZD 3 |GNR 10127A NH - CMO/RMBS | 12/01/2019. | Paydown..........ccovvvessssssmvvnsnssssssssssissnnees | 106,672 | ........... 106,672 | ........... 109,890 107,665 (993) (993) 106,672 0 02/20/2039.
38378T AF 7 |GNR 1371A GA - CMO/RMBS .. [ 12/01/2019. | Paydown 87,696 87,695 87,952 87,792 (96) (96) 87,696 0 07/20/2041.
38379X KD 1 | GNR 1683D AP - CMO/RMBS | 12/01/2019. | PaYAOWN......ocvoveessvvnnsssienncssiinnissi | 316,975 | oo 316,975 330,595 327,453 | oo | v (O :)) Y I— (10,478) 316,975 0 10/20/2045.
911759 KD 9 |U.S. DEPARTMENT OF HOUSING AND URBAN DEV............. .| 11/01/2019. | Call @ 100.00.......cvvvvvvvvvvvvvvvvvvvnsssvssnnnnnnnnns | 815,000 815,000 982,075 865,000 0 815,000 (U R 22,087 | 08/01/2028.
912828 F3 9 |UNITED STATES TREASURY .. | 09/30/2019. | Maturity @ 100.00.... 600000 | oo 600,000 | ........... 605,625 600,879 (879) (879) 600,000 0. 10,500 |09/30/2019.
912828 F6 2 |UNITED STATES TREASURY. .. | 12/06/2019. | Maturity @ 100.00. 500,000 | oo 500,000 503,867 LTI LA N BN (1,098) (1,098) 500,000 0 [ e 7,500 | 10/31/2019.
912833 KX 7 |UNITED STATES TREASURY. . | 11/15/2019. | Maturity @ 100.00.... 50,000 50,000 .. 14,732 47,490 2,511 2,511 50,000 0 11/15/2019.
0599999. Total - Bonds - U.S. Government 2,829,505 2,829,505 2,999,474 2,894,826 0| (15,321) | covvvccessrnnd 0 | s (15,321) 0 2,829,505 0 0 0 56,351 XXX
Bonds - U.S. States, Territories and Possessions
686097 DM 7 [OREGON ST, [ ] 12/0202019. [ D€t s [ ] e 75,000 75,000 80,749 79,607 (440) (440) 75,000 0| o 1,819 | 12/01/2048.
1799999. Total - Bonds - U.S. States, TErmtories & POSSESSIONS...........cccovviiivniiivisiviiiiinss ot || 75,000 75,000 80,749 79,607 0 (440) 0 (440) 0 75,000 0 0 0 [ 1,819 XXX
Bonds - U.S. Political Subdivisions of States
604280 CD 7 [MINOCQUA HAZELHURST ETC WIS JT SCHDIST.............. | . | 03/01/2019.  Direct 55,000 55,000 56,100 55,581 ©) ) 55,000 0. 1,485 | 03/01/2025.
2499999. Total - Bonds - U.S. Political Subdivisions of States 55.000 55,000 56,100 55581 0 9 0 9 0 55.000 0 0 0. 1,485 XXX
Bonds - U.S. Special Revenue and Special Assessment
167664 ZE 4 |CHICAGO ILL PUB BLDG COMM BLDG REV... .. | 03/01/2019. | Maturity @ 100.00...........ccoovvvvvvvvvvsvsvvsssnnns | 1,000,000 | ........ 1,000,000 |....... 1,009,309 | ..oovvvveees 1,000,000 (0 USSR IO 1,000,000 0 03/01/2019.
196479 2D 0 | COLORADO HSG & FIN AUTH ..| 11/01/2019. | Direct. 80,000 80,000 84,535 84,535 (319) (319) 80,000 0 05/01/2049.
196479 TZ 2 |COLORADO HSG & FIN AUTH .. | 12/01/2019. | Direct. 50,000 50,000 54,148 51,499 (578) (578) 50,000 0 11/01/2028.
19647P BA 0 [COLORADO HSG & FIN AUTH MULTIFAMILY HSG................. .| 12002/2019. | VARIOUS........ovvvvrrrrnnnnrnnnnnnnsssssssssssssssssssns | 10,952 | oo 10,940 | oovvvvvneens 10,940 10,940 12 12 10,952 0 02/01/2044.
19647P BW 2 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG. .. [ 12/01/2019. | Paydown 3,768 3,768 3,768 0 0 3,768 0 10/01/2057.
20774W G9 6 | CONNECTICUT ST HSG FIN AUTH.. .. | 12/05/2019. | Direct. 190,000 197,758 192,130 (1,222) 190,000 0 11/15/2040.
20775B N8 5 |CONN ST HSG FIN AUTH HSG MTG FIN PG ... | .. | 12/05/2019. | Direct. 175,000 186,286 180,229 (1472) 175,000 0 11/15/2032.
20775C ZE 7 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN.................. .. | 12/05/2019. | Direct. 80,000 84,699 83,858 (361) 80,000 0 11/15/2041.
3128M1 CK 3 |FH G11974 - RMBS .. | 12/01/2019. | Paydown . 14,343 14,108 36 14,144 0 05/01/2021.
3128MB DN 4 |FH G12609 - RMBS .. [ 12/01/2019. | Paydown 41,577 11,794 11,735 11,577 0 04/01/2022.
3128MM UM 3 | FH G18587 - RMBS, .. [ 12/01/2019. | Paydown 224,735 224,735 236,463 234,130 224,735 0 02/01/2031.
3128P7 5B 5 |FHC91742- RMBS - 12/01/2019. | Paydown 232,046 232,046 248,797 287,78 | oo | eaeen(15,695) | o 232,046 0 01/01/2034.
3128P7 7L 1 |FHC91799 - RMBS .| 12/01/2019. | Paydown. 222792 222792 233.027 232 400 222792 0 11/01/2034.
3128P7 Q6 3 |FHC91377-RMBS .. [ 12/01/2019. | Paydown 181,773 180,104 168,114 0 06/01/2031.
3128P7 QN 6 |FH C91361-RMBS .. | 12/01/2019. | Paydown. 185,970 184,874 174,109 0 03/01/2031.
3128P7 W5 8 |FH C91568 - RMBS .| 12/01/2019. | Paydown. 182,267 181,495 173,175 0 10/01/2032.
3128P7 XX 6 |FHC91594 - RMBS .. | 12/01/2019. | Paydown. . 191,501 190,704 182,111 0 01/01/2033.
3128PV BS 8 |FH J15449 - RMBS .. | 12/01/2019. | PaydOWN......ovvvvvvvvvvvvvvvssvssssssssssssssnsnsnceneees | L 1444 | 14244 | 121,885 120,321 114,244 0 05/01/2026.
31294L 6V 0 | FHE02684 - RMBS . [ 12/01/2019. | Paydown 27,646 27,646 28,977 27,999 27,646 0 03/01/2025.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

F Current Bond

o Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inBJ/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/AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
3130A6 LE 5 |FEDERAL HOME LOAN BANKS. .| 10/10/2019. | Call @ 100.00........vvvvvvssevvvvvvnesssssssiennn | | 1,975,000 | ........ 1,975,000 | ........ 1,975,000 | .vovove.. 1,974,983 17 £/ R B 1,975,000 0 53,096 | 07/26/2022.
3130A7 PR 0 | FEDERAL HOME LOAN BANKS .. | 10/28/2019. | Call @ 100.00 1,610,000 1,610,000 1,610,000 | ............ 1,610,000 (V1 T 1,610,000 0. 28,175 | 04/28/2021.
3130A8 3W 1 | FEDERAL HOME LOAN BANKS .| 11/25/2019. | Call @ 100.00 2,070,000 2,070,000 ..2,068,835 2 069,596 404 404 2,070,000 0. 31,050 | 05/25/2021.
3130A8 7G 2 |FEDERAL HOME LOAN BANKS .| 05/24/2019. | Maturity @ 100.00.... 2,075,000 2,075,000 | ........2,075,000 2,075,000 0 2,075,000 0 12,450 | 05/24/2019.
3130A8 RQ 8 | FEDERAL HOME LOAN BANKS .. | 07/26/2019. | Maturity @ 100.00.... 1,500,000 1,500,000 | ........1,500,000 | .....oov.. 1,500,000 (O TS B 1,500,000 [ — 18,000 | 07/26/2019.
3132J4 H3 6 |FH G30949 - RMBS | 1200172019, | PAYAOWN......ocvovveesvvrnsssienncssiinncssi | 176,670 | ..oovo. 176,670 | .oovo.. 186,166 184,190 | covvverrececcccees | oo (7,520) (7,520) 176,670 0 3,972 | 08/01/2036.
31331G NX 3 |FEDERAL FARM CREDIT BANKS.......cccoovvvvvveeummmnnnnirrrieeiennnnns . | 03/04/2019. | Maturity @ 100.00............ccoeeemeemmmmevvrrcens | | 163,000 | .. 163,000 | ..oo..... 170,303 163,761 (761) (761) 163,000 0 3,362 | 03/04/2019.
31331 AW 3 |FEDERAL FARM CREDIT BANKS. .. | 01/07/2019. | Maturity @ 100.00.... 237,000 237,000 268,592 237,077 (77) (77) 237,000 (| 4,918 | 01/07/2019.
31331X SW 3 | FEDERAL FARM CREDIT BANKS. .. | 03/15/2019. | Maturity @ 100.00............ooeeeseemmmevevrrrieens | | 130,000 | ..oovo.. 130,000 | ..oo... 157,617 130,838 (838) (838) 130,000 0 3,283 [ 03/15/2019.
3133N3 U9 3 | FHRE6008 - RMBS | 12/01/2019. | Paydown 51,827 51,827 52,693 (866) (866) 51,827 0| s 151 | 11/01/2049.
3133N3 VG 6 | FHRE6015-RMBS | 12/01/2019. | Paydown 96,317 IR NN 4y & 0 PSRN DU DO (1,400) (1,400) 96,317 0| v 404 | 09/01/2049.
3133N3 VN 1 |FHRE6021 - RMBS .. | 12/01/2019. | Paydown. 15,590 ...15,590 (39) (39) 15,590 0 58 | 11/01/2049.
3133X7 2S 2 |FEDERAL HOME LOAN BANKS .. | 05/15/2019. | Maturity @ 100.00.... 1,550,000 1,550,000 |........1,849,104 | ...cooo.. 1,564,364 | ..ooooveveeeeernrenns | e (14,364) [ cooovccrrvrrnns | v (14,364) [ covvveesccvvernns | covriinnns 1,550,000 0 | oo 41,656 | 05/15/2019.
3133X8 AS 1 | FEDERAL HOME LOAN BANKS .. | 08/15/2019. | Maturity @ 100.00. 350,000 350,000 384,682 352,929 (2,929) (2,929) 350,000 0. 17,938 | 08/15/2019.
3133XU 3G 6 | FEDERAL HOME LOAN BANKS .| 07/01/2019. | Maturity @ 100.00.... 250,000 250,000 293,185 253 071 (3,071) (3,071) 250,000 0. 10,938 | 07/01/2019.
3133XU MS 9 | FEDERAL HOME LOAN BANKS .| 09/13/2019. | Maturity @ 100.00.......cccoeesvvvvvvnvvsscsssii [ 2,580,000 | ....... 2,580,000 | ....... 2,961,508 2,616,114 | cooveeeeeeeeeerreries | o (36,114) (36,114) 2,580,000 0 .. 116,100 | 09/13/2019.
3134G8 XX 2 |FEDERAL HOME LOAN MORTGAGE CORP..........0covsrvrrinrcs .| 10/28/2019. | Call @ 100.00 1,193,000 1,193,000 1,182,700 3,644 3,644 1,186,384 | oo | e LT — 6,656 | ...... 17,895 | 04/28/2021.
3134G8 Z2 8 |FEDERAL HOME LOAN MORTGAGE CORP.... .| 10/28/2019. | Call @ 100.00 1,219,000 1,219,000 1,219,000 0 1,219,000 0. 18,285 | 04/28/2021.
3134G9 FJ 1 |FEDERAL HOME LOAN MORTGAGE CORP .| 11/25/2019. | Call @ 100.00 ...705,000 705,000 0 705,000 0. 11,456 | 05/25/2021.
3134G9 RQ 2 |FEDERAL HOME LOAN MORTGAGE CORP.... .| 12116/2019. | Call @ 100.00 . 1,160,000 1,160,000 | oo 1,160,000 (0 S 1,160,000 0. 20,300 | 06/15/2021.
3134G9 V3 8 | FEDERAL HOME LOAN MORTGAGE CORP.... .. [ 10/28/2019. | Call @ 100.00.........cccoummrvvvvvvveriissssmncnrr | | 2,620,000 | ........ 2,620,000 | ....... 2,617,380 2,620,000 0 2,620,000 0. 52,400 | 07/27/2021.
3134G9 YJ 0 |FEDERAL HOME LOAN MORTGAGE CORP.... .| 1213072019, | Call @ 100.00.......vcvvvevcvesvesrsrsne | | 775,000 | .o 775,000 | oo 775,000 775,000 0 775,000 0 13,563 | 06/30/2021.
31350A BR 8 |FEDMFH M034 A - CMBS .. | 12/01/2019. | Call @ 100.00. 20,000 20,000 20,555 20,162 43) (43) IR0 I I [(PL) ] P— (120) [ vovvvvvrnnn 414 | 04/15/2025.
3136A1 N8 4 |FNR 11114B VA - CMO/RMBS o [ 110172019, | PAYAOWN. .o | 1,035,258 | .....rr1,085,258 | oo 1,105,461 | o 1,037,232 | oo | e (1,974) (1,974) | oo | o 1,035,258 0 [ 17,491 | 07/25/2026.
3136A4 VH 9 |FNR 1214C HA - CMO/RMBS .. | 12/01/2019. | Paydown. 18,383 189 189 18,572 0 254 | 07/25/2040.
3136A5 BB 1 |FNR 1240C PA - CMO/RMBS .. | 12/01/2019. | Paydown. 49,245 (101) (101) 49,144 0 625 | 09/25/2040.
3136A5 P67 |FNR 1253A PB - CMO/RMBS | 12/01/2019. | Paydown 121,825 | covererrersrss | e (1,920) (1,920) 119,905 (U 1,663 | 02/25/2041.
3136A6 4N 1 |FNR 1272E QE - CMO/RMBS .. [ 12/01/2019. | Paydown 176,481 (3,661) (3,661) 172,820 0 3,351 | 01/25/2038.
3136A7 5E 8 |FNR 1296D PD - CMO/RMBS .. | 12/01/2019. | Paydown. 71,868 (495) (495) 71,373 0 963 | 07/25/2041.
3136A8 XC 9 |FNR 1299H AB - CMO/RMBS. .. [ 12/01/2019. | Paydown . 70,830 131 131 70,961 (VI I 789 | 05/25/2039.
3136AA MJ 1 | FNR 12139C BH - CMO/RMBS | 12/01/2019. | Paydown 97,478 97,478 99,397 98,855 | evvercrcrren | v (1377) (1,377) 97,478 0 o 1,217 | 02/25/2042.
3136AA Y7 4 [FNR 12145H TA - CMO/RMBS, o | 1210172019, | PaYAOWN....cocccovvvssvvnsinnsssensssessiens | 153,037 | oo, 153,037 | oo 152,523 152,659 378 378 153,037 (U [ 1,298 | 11/25/2042.
3136AA YL 3 |FNR 12133G GE - CMO/RMBS | 12/01/2019. | Paydown 23,124 23,124 23,091 23,091 33 33 23,124 0 217 | 08/25/2041.
3136AB  H7 1 |FNR 135D BD - CMO/RMBS .. [ 12/01/2019. | Paydown 66,490 66,490 66,375 66,389 101 101 66,490 0 830 | 03/25/2040.
3136AC A5 0 |FNR 1318J PA - CMO/RMBS .. [ 12/01/2019. | Paydown 98.790 98.790 | oo 96,830 Y11 I B 1,491 1,491 98,790 (I I 1,085 | 11/25/2041.
3136AC EK 3 |FNR 1310F NE - CMO/RMBS < [ 1200172019, | PAYAOWN. .o | 161,322 | 161,322 | oo 163,187 162,575 | ovvecversveens | e (1,254) (1,254) 161,322 0 [ e 1,890 | 01/25/2042.
3136AC JY 8 |FNR 1317H PC - CMO/RMBS .. [ 12/01/2019. | Paydown 31,295 31,295 31,784 31,565 (270) (270) 31,295 0 353 | 03/25/2039.
3136AD 2H 1 |FNR 1343H XP - CMO/RMBS. .. [ 12/01/2019. | Paydown 81,643 81,643 | oo 79,666 80,460 | oo 1,183 1,183 81,643 (I T 709 | 08/25/2041.
3136AD P9 4 |FNR 1341C AE - CMO/RMBS. .. | 12/01/2019. | PaydOWN.......vvvvvvvvvvvvvvvsssssnnssssssssssnsssnnsseeens | 177,269 | oo 177,269 174,711 2,559 2,559 177,269 0 2,211 | 07/25/2037.
3136AE 6N 2 [FNR 1374E HA - CMO/RMBS. .. | 12/01/2019. | Paydown. 63,890 63,890 64,622 (732) (732) 63,890 (| 1,200 | 10/25/2037.
3136AE EZ 6 |FNR 1353D WG - CMO/RMBS .| 12/01/2019. | Paydown. 64,671 64,671 (R TTOJ  I 1,521 1,521 64,671 0 804 | 06/25/2042.
3136AE  S7 3 [FNR 1353D WL - CMO/RMBS .| 12/01/2019. | PaYdOWN.....vovvvvvvvvvvvvvvssnsssssssssssssssnssnssneeens | 173,624 | oo, 173,624 | ..o 163,586 168,040 5,584 5,584 173,624 (O I 1,617 | 01/25/2042.
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g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inBJ/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/AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
3136AE  Z4 2 |FNR 1370C VA - CMO/RMBS | 1200172019, | PAYAOWN......ocvoversvrnsssienncssiinncssie | 136,251 | oo 136,251 | ..ooooo. 139,444 137,992 | ooovveeeeees [ e (1,740) (1,740) 136,251 0 2,385 | 08/25/2026.
3136AF NE 0 |FNR 1375B VG - CMO/RMBS .. | 12/01/2019. | Paydown. 54,079 54,079 55,550 54,965 (885) (885) 54,079 0 08/25/2026.
3136AG LA 8 |FNR1393A VA - CMO/RMBS | 12/01/2019. | Paydown 88,507 88,507 90,591 89,274 (677) (677) 88,507 0 01/25/2025.
3136AK MN 0 |FNR 1439A VA - CMO/RMBS o [ 1210112019, | PaYAOWN. ..oocccvvsvvssvrnsivnssiensissessiiens | 127,023 | .oovvee. 127,023 | oo 130,556 128,493 | .vvvvvvveccsiiiins [ oo (1,470) (1,470) 127,023 0 08/25/2027.
3136AL  YX 3 |FNR 1481B CA - CMO/RMBS. .. | 12/01/2019. | Paydown. 272,660 272,660 284,546 281,939 (9,279) (9,279) 272,660 0 03/25/2041.
3136AR R4 2 |FNR 1625A A - CMO/RMBS .. | 12/01/2019. | Paydown. 261,974 261,974 273,272 270,486 | ..ovveevvereeriens | oo (8,512) (8,512) 261,974 0 11/25/2042.
3136AT CK 8 |FNR 1650A BN - CMO/RMBS .| 12/01/2019. | Paydown. 303,324 316,784 RERICIo I D [GLOJKK:) ) O — (10,338) 303,324 0 02/25/2046.
3136AT JR 6 |FNR 1649A PA - CMO/RMBS | 12/01/2019. | PaydOWN.....ovvvvvvvvvvvvvvnsnnnsnnsnnsnsssnssenssssseseens | 173,495 177,968 177,400 (3,905) (3,905) 173,495 0 09/25/2045.
3136AT U8 5 |FNR 1677B BA - CMO/RMBS .. | 12/01/2019. | Paydown. ...146,241 150,975 149,638 (3,398) (3,398) 146,241 0 01/25/2045.
3136AU RZ 6 |FNR 1692A DA - CMO/RMBS .| 12/01/2019. | Paydown, ..128,629 . v 131,463 130,772 (2,143) (2,143) 128,629 0 02/25/2034.
3136AV V9 7 | FNR 1722B BE - CMO/RMBS < [ 1200172019, | PAYAOWN. .o | 183,789 |.......... 183,789 | .......... 191,025 189,491 | ooorvvercees | e (5,703) (5,703) 183,789 0 08/25/2040.
3136AW JZ 1 [FNR 1731A QA - CMO/RMBS .. | 12/01/2019. | Paydown. 221,307 221,307 230,090 228,384 | ..ooovvvererrens | s (7,077) (7,077) 221,307 0 11/25/2045.
3137A2 PF 2 |FHR 3766D HE - CMO/RMBS o [ 1210172019, | PaYAOWN. ..oocccvsvvssvnsnnssssnsisessiens | 117,303 | oo, 117,303 | coove. 118,843 117,157 146 146 117,303 0 11/15/2020.
3137A2 W9 8 |FHR 3752E PD - CMO/RMBS .. | 12/01/2019. | Paydown. 36,140 36,140 37,225 36,995 (854) (854) 36,140 0 09/15/2040.
3137A6 DT 6 |FHR 3815B GD - CMO/RMBS. .. | 09/01/2019. | Paydown. 55,685 55,685 57,481 55,661 23 23 55,685 0 09/15/2025.
3137A6 FB 3 | FHR 3809B GA - CMO/RMBS - 12/01/2019. | Paydown 208,421 208,421 217,889 211,179 (2,758) (2,758) 208,421 0 10/15/2039.
3137A9 J7 2 |FHR 3843D GJ - CMO/RMBS .. | 12/01/2019. | Paydown. 28,168 28,168 29,730 28,793 (625) (625) 28,168 0 10/15/2039.
3137A9 VR 4 |FHR 3835F BA - CMO/RMBS < [ 1200172019 | PAYAOWN. .o | 7787 | 7,787 | .o 123,308 120,103 (2,316) (2,316) 117,787 0 08/15/2038.
3137AE LS 2 |FHR 3910E JC - CMO/RMBS .| 12/01/2019. | PaydOWN......ovvvvvvvvvvvvvnninnnnnsnnnnnnnsnnnsneseeeeeens | 75,510 | covvoreen 75,510 77,185 76,333 (824) (824) 75,510 0 12/15/2037.
3137AJ 6F 6 |FHR 3955A BG - CMO/RMBS .. [ 12/01/2019. | Paydown 88.943 88,943 | .. ..86,900 Y1017 I DO 1,638 1,638 88,943 0 02/15/2041.
3137AJ HW 7 | FHR 3960E YH - CMO/RMBS. .. | 12/01/2019. | Paydown. 98,017 98,017 | ..vevenee 100,161 99,406 | ...oovvverierienns [ errienend (1,390) (1,390) 98,017 0 08/15/2040.
3137AP BF 6 |FHR4033B ED - CMO/RMBS .. [ 12/01/2019. | Paydown A1 AT2 | BAT2 | o 41,601 41,537 (65) (65) 41472 0 10/15/2036.
3137AP GN 4 |FHR 4029A NE - CMO/RMBS - 12/01/2019. | Paydown 49,125 49,125 50,844 50,299 | covovrierseris [ crreens (1,175) (1,175) 49,125 0 03/15/2041.
3137AQ ZE 1 |FHR 40598 BC - CMO/RMBS. .. | 12/01/2019. | Paydown. 98,320 98.320 | i, 101,515 100,362 (2,042) (2,042) 98,320 0 04/15/2039.
3137AR RT 5 | FHR 40808 DA - CMO/RMBS. .. | 12/01/2019. | Paydown. 54,688 54,688 55,987 55,556 (868) (868) 54,688 0 03/15/2041.
3137AR 76 6 |FHR 4083B CA - CMO/RMBS. .. | 12/01/2019. | Paydown. 57,647 57,647 56,353 57,069 579 579 57,647 0 12/15/2038.
3137AS BZ 6 |FHR4077F MA - CMO/RMBS - 12/01/2019. | Paydown 269,776 269,776 273,317 272,465 (2,689) (2,689) 269,776 0 08/15/2040.
3137AS Q8 0 [FHR 4088A PA - CMO/RMBS .. [ 12/01/2019. | Paydown 34,309 34,309 35,939 35,527 [ ovvveerveenriiens | e (1,218) (1,218) 34,309 0 12/15/2040.
3137AT KB 7 |FHR4097C GJ - CMO/RMBS | 12/01/2019. | Paydown 72,575 ..T2,575 ..73,939 73,687 | oo [ v (1,111) (1,111) 72,575 0 10/15/2031.
3137AT Q5 4 |FHR4097L TG - CMO/RMBS | 12/01/2019. | Paydown . 116,806 116,806 | ..........113,412 114,630 2176 2,176 116,806 0 05/15/2039.
3137AT W5 7 |FHR 41068 EC - CMO/RMBS o [ 1210172019, | PaYAOWN.....ccccovvvvssvvnsvnssssnsssessiens | 172,611 | oo, 172,611 | oo, 173,259 172,973 (362) (362) 172,611 0 04/15/2041.
3137AU ML 0 |FHR4102E LA - CMO/RMBS | 12/01/2019. | Paydown. 24,185 24,185 23,475 23,775 410 410 24,185 0 01/15/2040.
3137AU VJ 5 |FHR 4119A PA - CMO/RMBS [ 1210172019, | PaYAOWN. ..o | 109,566 | ........... 109,566 | ........... 109,977 109,806 (239) (239) 109,566 0 09/15/2041.
3137AU X8 7 |FHR 4123D AE - CMO/RMBS. .. | 12/01/2019. | PaydOWN.......ovvvvvvvvvvvvvvssssnnssssssssssssssssnssseens | 119,490 | ..ooooo..n. 119,490 | ..ovoveeens 119,901 119,725 (235) (235) 119,490 0 09/15/2039.
3137AW VA 0 [FHR 4145B UC - CMO/RMBS, .. [ 12/01/2019. | Paydown 28,197 28,197 28,069 28,113 84 84 28,197 0 12/15/2027.
3137AY NZ 0 [FHR4161C TB - CMO/RMBS. .. [ 12/01/2019. | Paydown 08,825 98,825 99,095 98,902 n (77) 98,825 0 11/15/2039.
3137AY UE 9 |FHR 4163E YA - CMO/RMBS | 12/01/2019. | Paydown 90,260 90,260 92,375 91,753 | v | v (1493) (1,493) 90,260 0 10/15/2041.
3137B0 DW 1 |FHR 4183E ME - CMO/RMBS. .. | 12/01/2019. | Paydown. 60,583 60,583 61,143 61,054 (471) (471) 60,583 0 02/15/2042.
3137B0 TR 5 |FHR 4186F MC - CMO/RMBS .| 12/01/2019. | Paydown. 90,670 90,670 86,845 88,129 2541 2,541 90,670 0 03/15/2028.
3137B4 4F 0 |FHR4236A WC - CMO/RMBS .. | 12/01/2019. | Paydown 39,146 39,146 39,629 39,394 (248) (248) 39,146 0 05/15/2042.
3137B7 3L 1 |FHR4289D WE - CMO/RMBS [ 12/01/2019. | PaYAOWN. ..oovvvvvvvnssnvvnnsssnennsssssssnssssnnn | 46,195 | oovvvvov 46,195 | coovvoee. 47,321 46,912 (717) (717) 46,195 0 08/15/2031.
3137B7 WH 8 |FHR 4311B EA - CMO/RMBS, .| 12/01/2019. | PaydOWN.....ovvvvvvvvvvvvnvsssssssnssssssssssnnssnnsseeens | 41,248 | oo 41,248 | ... 40,642 40,917 331 331 41,248 0 09/15/2043.
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3137BA  HX 3 |FHR 4345A AB - CMO/RMBS. .. | 12/01/2019. | Paydown. 84,169 84,169 86,168 85510 (1,341) 84,169 [V 1,638 | 02/15/2040.
3137BA XY 3 |FHR 4342A BD - CMO/RMBS .. | 12/01/2019. | Paydown. 32,138 32,138 32,121 31,787 352 32,138 0 556 | 12/15/2043.
3137BA ZV 7 |FHR 4336E WV - CMO/RMBS .. | 12/01/2019. | Paydown. 53,431 53,431 55,075 54,438 (1,007) 53,431 0 935 | 10/15/2025.
3137BB FW 5 |FHR 4349A CD - CMO/RMBS. .. | 12/01/2019. | Paydown. 21,846 21,846 21,826 21,554 293 21,846 0 349 | 03/15/2044.
3137BC GX 0 |FHR 4360C KA - CMO/RMBS. .. | 12/01/2019. | Paydown. 331,042 331,042 | oo 344,490 340,940 (9,898) 331,042 0 6,216 | 05/15/2040.
3137BD 4U 7 |FHR 4378B AC - CMO/RMBS. .. [ 12/01/2019. | Paydown 53.201 53.201 52104 52109 1,092 53,201 (I I 720 | 02/15/2044.
3137BH FN 2 |FHR 4463B CA - CMO/RMBS. .+ | 12/01/2019. | PaYdOWN......ovvvvvvvvvvvvnvvnninnnennnnnessnsnnesnneeeeens | 301,495 | ........... 301,495 | ..oooooo.. 312,989 308,860 (7,365) 301,495 (I I 5,749 | 08/15/2039.
3137BN 78 0 |FHR 4569A A - CMO/RMBS ..| 12/01/2019. | Paydown. 208,757 208,757 214,321 212,985 (4,228) 208,757 (| 3,407 | 11/15/2040.
3137BR 6T 7 |FHR 4608G HA - CMO/RMBS .. [ 12/01/2019. | Paydown 215,282 215,282 222,144 220,496 (5,214) 215,282 0 3,644 | 06/15/2041.
3137BS GS 6 |FHR4621C KA - CMO/RMBS ++ | 12/01/2019. | PaydOWN......ovvvvvvvvvvvnvnnnninnnnnsnsnnnsnnnensenseeeees | 128,475 | oo 128,475 | ..o 130,442 130,054 (1,580) 128,475 (O I 1,875 | 04/15/2046.
3137BS YX 5 |FHR4631E AC - CMO/RMBS .. | 12/01/2019. | Paydown. 54,730 54,730 56,646 56,224 (1,494) 54,730 [V 1,185 | 08/15/2043.
3138EQ 6P 2 |FNAL8077 - RMBS .. | 12/01/2019. | Paydown. 147,747 145,747 (6,977) 138,770 0 2,925 | 12/01/2029.
3138ER VP 2 |FNAL9621 - RMBS .| 12/01/2019. | Paydown ... 105,666 - 112,634 111,556 (5,890) 105,666 0 2,647 | 01/01/2037.
3138ES B8 0 |FNAL9962 - RMBS | 12/01/2019. | Paydown. .........ccovvvvssssssmevnnnssssssssiiinnnnes | 130,246 | .......... 130,246 | .......... 136,351 135,444 (5,198) 130,246 0 2,944 | 01/01/2036.
3138W9 DC 1 |FN AS0098 - RMBS - 12/01/2019. | Paydown 236,422 236,422 246,396 245,573 (9,151) 236,422 0 5,075 | 08/01/2033.
31395A 4M 4 | FHR 2809F DC - CMO/RMBS .. | 03/01/2019. | Paydown. 34 34 34 34 0 0 34 0 0 | 06/15/2019.
31395 MW 3 |FHR 2892F DB - CMO/RMBS ..| 07/01/2019. | Paydown. 8,485 8,485 8,570 8,561 (76) (76) 8,485 0 82 | 11/15/2019.
31397P PN 4 |FHM M012 AA2 - CMBS .| 12/01/2019. | PaydOWN.......ovvvvvvvvvvvvvvvsssnssssssssssssssssssssssens | 106,183 | ..oovor. 106,189 | .....ooeees 101,145 102,891 3,292 3,292 106,183 (I I 1,215 | 08/15/2051.
31397P PP 9 | FHM M012 AA3 - CMBS .| 12/01/2019. | Paydown, 212,366 212,378 212,378 212,376 213 213 212,366 0 [ e 1,625 | 08/15/2051.
31397S XM 1 | FNR 1140H KA - CMO/RMBS. .. | 12/01/2019. | Paydown. 37 37 37 36 0 0 37 0 1 103/25/2026.
31397U RJ 0 |FNR 1163B MV - CMO/RMBS .. | 08/01/2019. | PaYdOWN......ovvvvvvvvvvvrnvvnnvnnnnnennnnsnnssensnsiseeens | 662,007 | oo 662,007 683,419 662,007 0 0 662,007 0 6,898 | 07/25/2024.
31398N BS 2 |FNR 10102A DE - CMO/RMBS. .| 12/01/2019. | Paydown. 29,151 29151 30,050 29,595 (444) (444) 29.151 0 523 | 06/25/2029.
31403D JE 0 |FN 745561 - RMBS. | 12/01/2019. | Paydown. ..........ccovvvvssssssvcvnnnnssssssssiisnnnns [ 11,703 | . 11,703 | v, 11,749 11,614 90 90 11,703 0 296 | 08/01/2020.
31403D KD 0 |FN 745592 - RMBS .. | 12/01/2019. | Paydown. 3,500 3,500 3,532 3,500 0 3,500 0 62 |01/01/2021.
3140QB N5 3 |FN CA4011-RMBS .| 12/01/2019. | PaydOWN......ovvvvvvvvvvvvnvnnnvsnsnnsssssnsssnnsssssseenes | 363,230 | .......... 363,230 | vvooe 368,905 (5,675) 363,230 (I I 1,633 | 08/01/2049.
3140QC DT 0 |FN CA4613 - RMBS .. | 12/01/2019. | Paydown. 57,639 57,639 58,521 (883) 57,639 (VI I 168 | 11/01/2049.
31412Q SE 0 |FN 932117 - RMBS. .. | 12/01/2019. | Paydown 80,338 80,338 83,096 81,083 (746) 80,338 0| 1,912 | 11/01/2024.
31416W ZA 3 |FN AB1636 - RMBS .. | 12/01/2019. | Paydown 60,003 60,003 61,528 60,803 (800) 60,003 (O I 1,300 | 10/01/2030.
31417Y  GK 7 | FN MA0201 - RMBS | 12/01/2019. | Paydown 89,646 89,646 92,585 90,783 (1,138) 89,646 0| 2,118 | 10/01/2024.
31417Y SD 0 | FN MA0515 - RMBS - 12/01/2019. | Paydown 97,974 97974 | .o 101,444 100,216 (2,241) 97,974 (N — 1,930 | 09/01/2025.
31417Y SK 4 | FN MA0521 - RMBS. .. [ 12/01/2019. | Paydown 8.319 8319 8,661 8,384 (65) 8,319 (V1 I 158 | 09/01/2020.
31418A AJ 7 |FNMA0908 - RMBS | 12/01/2019. | Paydown..........ccovvvvssssssivennssssssssssssiinnnnes | 130,319 | oo LRI — 137,813 136,860 (6,541) 130,319 0| 3,169 | 11/01/2031.
31418A F2 9 |FNMA1084 - RMBS .. | 12/01/2019. | Paydown 245,095 245,095 261,963 260,840 | .cccoeeeeceeeeieies | corieeed(15,745) | i | v (15,745) 245,095 0 5,285 | 06/01/2032.
31418A HQ 4 |FN MA1138-RMBS .. [ 12/01/2019. | Paydown .15,868 ....15,868 ...16,939 16,843 (975) 15,868 0 351 | 08/01/2032.
31418A SN 9 |FNMA1424 -RMBS | 12/01/2019. | Paydown 130,330 .130,330 | ..........135,386 135,008 (4,677) 130,330 (U - 2,775 | 04/01/2033.
314188 7E 0 |FNMA2692- RMBS | 12/01/2019. | Paydown..........ccovvvessssssmvensssssssssssssnnsees | PLR kT — 126,563 | ..oooveeees 133,366 132,206 (5,643) 126,563 0 2,836 | 07/01/2036.
31418D HY 1 |FN MA3846 - RMBS .. | 12/01/2019. | Paydown 8514 8514 8536 1) 8,514 0 21 | 11/01/2049.
31418V T5 1 |FNAD7771-RMBS | 12/01/2019. | Paydown 52,052 52,052 54,118 52,961 (909) 52,052 (N — 1,101 | 07/01/2025.
31419D MQ 1 |FN AE3066 - RMBS | 12/01/2019. | Paydown...........ccovvvvssssssvcennesssssssssisirnnns | 74,885 | oo, 74,885 | ..o 76,893 75,761 (876) 74,885 0| e 1,533 | 09/01/2025.
31419D NW 7 |FN AE3104 - RMBS .. | 12/01/2019. | Paydown. 33.386 33386 34,586 33880 (494) 33,386 0 607 | 09/01/2025.
373539 5F 8 | GEORGIA ST HSG & FINAUTHREV......ovvvvvvvvvvivivirinisisisisininns < 12/02/2019. | DIF€CL.....ovvvvvsssssvvvvvrnnsssssssssssssnnsssssssiis | | 160,000 | ........... 160,000 | ..oooveeees 170,510 165,859 (678) 160,000 (I I 2,405 | 06/01/2039.
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407288 WP HAMILTON CNTY OHIO SWR SYS REV. .. | 12/02/2019. | Call @ 100.00 880.000 | oo 880,000 | ........ 1,006,192 900,437 (20,437) (20,437 880,000 (I~ 48,048 | 12/01/2021.
45129W MB 3 |IDAHO HSG & FIN ASSN - MBS, .. [ 12/01/2019. | Paydown 74,351 (2,657) (2,657 71,694 (O 1,555 | 05/21/2044.
45129Y F4 3 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .. | 08/01/2019. | Direct 158,475 (928) (928 150,000 (O 7,400 | 07/01/2034.
45201L WF 8 |ILLINOIS HSG DEV AUTH - MBS.. .. [ 12/01/2019. | Paydown 71,874 0) © 71,873 (O — 1,591 | 12/01/2043.
45201Y N2 9 |ILLINOIS HSG DEV AUTH REV - MBS.. .. [ 12/01/2019. | Paydown . . 129,348 10 10 129,358 0 2,661 | 02/01/2047.
45201Y S5 7 |ILLINOIS HSG DEV AUTH REV. .. | 12/01/2019. | Direct 215,000 215,000 226,133 225,045 (977) (977) 215,000 (O — 7,971 | 08/01/2048.
45201Y YK 7 |ILLINOIS HSG DEV AUTH REV - MBS.. - 12/01/2019. | Paydown 124,205 | .......... 124,296 | .......... 119,324 119,986 | oovoevrrevrrs | o 4,309 4,309 124,295 0 2,025 | 06/01/2043.
45203L CL 5 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE... .. [ 12/02/2019. | Call @ 100.00 5,844 5,844 5,844 5,844 0 5,844 (0) ((0)] 158 | 03/01/2059.
45506A BL 4 |INDIANA ST HSG & CMNTY DEV AUTH HOME FIR. .. [ 12/02/2019. | Direct 65,000 65,000 | .oovvvveeennd 69,594 66,702 (768) (768) 65,000 0 [ e 2,780 | 06/01/2028.
462467 MP 3 [IOWA FIN AUTH SINGLE FAMILY MTG REV. .| 08/01/2019. | Direct 35000 35,000 37,752 35,786 (786) (786) 35,000 0| v 1,339 | 01/01/2029.
49130T NP 7 |KENTUCKY HSG CORP HSG REV. ++ | 09/01/2019. | DIFECE....vvvvvvvvvvvvevvvvvvvvsnnnssnsssssssssssssssnnnnnnnnns | 45,000 | .ovvvoen. 45,000 | .oovverr.. 47,331 44,388 127 127 45,000 (O I 1,570 | 07/01/2027.
546270 BX 8 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV. .. [ 12/01/2019. | Paydown 269,780 269,780 269,780 269,780 (0) © 269,780 0 5,000 | 11/01/2038.
56052F BR 5 |MAINE STHSG AUTHMTG PUR.. | 12101/2019. | Direct 195,000 | .ocvee 195,000 209,957 204,915 [ oo | e (1,848) (1,848 195,000 0 5,819 | 11/15/2045.
56052F CE 3 |MAINE ST HSG AUTH MTG PUR.. .. | 12/01/2019. | Direct 310,000 | ... 310,000 325305 320,303 | voovcereerens | e (1,781) (1,781 310,000 0 6,596 | 11/15/2035.
57419R YB 5 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & .. | 06/28/2019. | Direct 50,000 50,000 52932 51,768 (126) (126 50,000 (O 428 | 09/01/2045.
57586P 8H 2 |MASSACHUSETTS ST HSG FIN AGY HSG REV.. .. | 11/01/2019. | Direct 110,000 | ..oovo.. 110,000 | ..ovoveeees 117,877 113,930 (270) (270 110,000 0 655 | 12/01/2043.
57587A HY 7 |MASSACHUSETTS ST HSG FIN AGY HSG REV.. .. | 11/01/2019. | Direct 85,000 85,000 91,103 86.347 (85) (85 85,000 0 560 | 06/01/2039.
594653 6J 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M. .. | 12/02/2019. | Direct 285 000 285,000 | .......... 307,498 296,920 | coocvereeveeeen | coeern (1,862) (1,862 285,000 0. 11,165 | 06/01/2046.
594654 CM 5 | MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M. .. | 12/02/2019. | Direct 155,000 | ........... 00— 164,542 163,288 (780) (780 155,000 [V 5,770 | 12/01/2048.
60416Q CD 4 [MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. | 12/01/2019. | Direct 25000 25.000 26,402 25 400 (139) (139 25,000 0 . 1,067 |01/01/2031.
60416Q DL 5 [MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. | 12/02/2019. | Direct 50,000 50,000 53,978 51,134 (470) (470 50,000 0 . 1,820 |07/01/2034.
60416Q FT 6 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. [ 12/01/2019. | Paydown 69,966 69,966 69,993 (27) (27 69,966 (O 1,093 |09/01/2042.
60416Q FY 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. | 12/01/2019. | Paydown. 113,962 | oo, 113,962 113,962 0 113,962 [V 1,965 | 07/01/2044.
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. [ 12/01/2019. | Paydown 111,614 0 © 111,614 (O — 1,814 | 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. [ 12/01/2019. | Paydown 123,446 0 0 123,446 0 2,273 | 02/01/2045.
60416Q GQ 1 [MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. [ 12/01/2019. | Paydown 62,470 (0) © 62,470 (/1 I 1,100 | 03/01/2047.
604168 HX 1 |MINNESOTA ST HSG FIN AGY .. [ 12/02/2019. | Direct 118,504 (613) (613 115,000 0 3,687 | 01/01/2045.
604168 TC 4 |MINNESOTA ST HSG FIN AGY .. [ 12/02/2019. | Direct . . . 180,781 (986) (986 175,000 0 5,664 | 01/01/2047.
60416S WD 8 |MINNESOTA ST HSG FIN AGY. .. | 12/02/2019. | Direct 110,000 | ..oovo.. 110,000 | ..oo... 118,302 116,592 (712) (712 110,000 0 3,547 {01/01/2048.
60535G AX 0 [MISSISSIPPI HOME CORP HOMEOWNERSHIP MTG.. .. | 12/02/2019. | Direct 85.000 85.000 91,604 86.246 (813) (813 85.000 0 2,021 | 12/01/2031.
60535Q LY 4 [MISSISSIPPI HOME CORP SINGLE FAMILY MTG... .. | 12/01/2019. | Paydown 64,440 64,440 64,440 64,440 0) © 64,440 0 962 |12/01/2032.
60535Q ND 8 [MISSISSIPPI HOME CORP SINGLE FAMILY MTG... .. | 12/02/2019. | Direct 169,902 165,396 (874) (874 160,000 0 . 2,423 | 12/01/2038.
60636X 8E 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 12/02/2019. | Direct 118,476 111,796 | vovvveereeeessiens | eovseend (1,073) (1,073 110,000 0 3,044 | 11/01/2027.
606378 BD 1 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 12/02/2019. | Direct 58,559 55,898 (407) (407 55,000 (U I 1,487 | 05/01/2028.
60637B CK 4 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 12/02/2019. | Direct 59,000 56,115 (409) (409 55,000 (U I 1,381 | 11/01/2030.
606378 GM 6 | MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 12/01/2019. | Direct 235,000 235,000 252 599 241,515 (924) (924 235,000 (O 4,538 | 11/01/2045.
606378 PZ 7 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 12/02/2019. | Direct 112,474 110,969 (581) (581 105,000 0 2,551 | 05/01/2047.
61212R 4G 8 |MONTANA ST BRD HSG .. | 12/02/2019. | Direct 121,674 (365) (365 120,000 (O 4,098 | 12/01/2044.
61212R  8H 2 |MONTANA ST BRD HSG .. | 12/02/2019. | Direct 73,769 (320) (320 70,000 (O 2,415 | 06/01/2049.
63968M NY 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG............... .. | 12/02/2019. | Direct 161,034 156,709 (881) (881 150,000 (Ol — 3,431 | 09/01/2046.
63968M RD 3 | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.. .. [ 01/01/2019. | Adjustment 0 (O 1,913 | 09/01/2035.
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.. . | 12/02/2019. | Direct 80,000 80,000 85,106 84,456 (382) (382) 80,000 [ 2,473 | 09/01/2048.
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64613A AC 6 |NEW JERSEY STHSG & MTG FINAGY REV..........ccccooeoeeeens o | 110172019, | DIrECE...ovvsvvesvvvvvvvnnsssssssssinvensssssssssinns | 100,000 | ..oovo.. 100,000 | ....ooceees 107,188 106,617 (409) (409) 100,000 0 3,610 | 10/01/2048.
647200 5T 7 |NEW MEXICO MTG FIN AUTH o+ | 12002/2019. | DIFECE....ovvvvvvvvvvvevvvvvevvvnnvnnsvvnsnsssssssssssssnnnnnns | 105,000 | ........... 105,000 | ....ooeeees 112,188 113,996 (970) (970) 105,000 (I I 4,071 | 03/01/2045.
647200 5U 4 |NEW MEXICO MTG FIN AUTH - MBS........coomvervirrrrirseernenns .. [ 12/01/2019. | Paydown 256277 256,277 256,277 256,277 0 0 256,277 (/1 I 5,188 | 08/01/2038.
647200 M8 4 |NEW MEXICO MTG FIN AUTH .. | 10/01/2019. | Direct 55000 55,000 57,733 55475 (179) (179) 55,000 [\ 2428 | 09/01/2025.
647200 N5 9 |NEW MEXICO MTG FIN AUTH .. | 10/01/2019. | Direct 50,000 50,000 54,100 51,113 (441) (441) 50,000 0 2,375 | 09/01/2030.
647200 V3 5 |NEW MEXICO MTG FIN AUTH .. | 12/02/2019. | Direct 80,000 80,000 84,783 81,755 (414) (414) 80,000 0 2,665 | 03/01/2043.
647200 X6 6 |NEW MEXICOMTG FIN AUTH - MBS.........ccccoovvvvvmmmnvirrirnnninnns .. [ 12/01/2019. | Paydown..............ccoeemmemmmevvvevernssssmnnnnnns | | 110,826 | ........... 110,826 | ........... 115,259 114,590 (3,764) (3,764) 110,826 (VI I 2,799 | 10/01/2043.
64972C BD 4 |NEW YORKNY CITY HSG DEV CORP MULTIFAMLI.... .. | 12/15/2019. | Paydown 3,784 3,784 3,784 3,784 (0) (0) 3,784 0 68 |06/15/2036.
658207 MZ 5 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP oo | 12002/2019. | DIFECE....vvvvvvvvvvvvvvvvsvvvssssssssssssssssssssssssssnnnnnns | 115,000 | ...........115,000 | ........... 120,440 116,796 (833) (833) 115,000 (IR I 4,741 | 01/01/2028.
658207 SL 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... .. | 12/01/2019. | Direct. 365000 . 385,783 378,730 (2,602) (2,602) 365,000 0. 10,782 | 07/01/2039.
658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... o | 1200212019, | DIFECE....ocoeveressvverssevnessssveeesssseeseens | 160,000 | ........... 160,000 | ........... 173,798 170,065 | vovvveveecccirns [ oo (1,149) (1,149) 160,000 07/01/2047.
658877 DZ 5 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R... .. | 12/01/2019. | Direct. 30,000 30,000 31,998 30,484 (196) (196) 30,000 01/01/2028.
658909 CL 8 |NORTH DAKOTA ST HSG FIN AGY.. .. | 12/01/2019. | Direct. 85000 85.000 87,814 85,593 (254) (254) 85,000 01/01/2035.
658909 HW 9 |NORTH DAKOTA ST HSG FIN AGY.. .. | 12/01/2019. | Direct. ; ..75,843 72,186 (370) (370) 70,000 01/01/2036.
658909 MA 1 |NORTH DAKOTA ST HSG FIN AGY.. .. | 12/01/2019. | Direct 100,000 108,038 105,670 (452) (452) 100,000 07/01/2047.
658909 PF 7 |NORTH DAKOTA ST HSG FIN AGY. .. | 12/01/2019. | Direct. 80,000 85.853 84,746 (449) (449) 80,000 07/01/2048.
677377 U9 2 | OHIO HSG FIN AGY SINGLE FAMILY MTG REV.. .. | 12/01/2019. | Direct. 35000 37,877 35,778 (291) (291) 35,000 11/01/2028.
677525 TK 3 |OHIO ST AIR QUALITY DEV AUTH REV. .. | 07/23/2019. | Bank of America Merrill Lynch............ | 1,860,000 | ........ 2,000,000 575,000 0 575,000 ..1,285,000 08/01/2020.
677555 Q4 9 |OHIO ST ECONOMIC DEV REV.... .. | 09/03/2019. | Direct ...150,000 150,000 150,098 7 @ 150,000 0 2,634 |06/01/2027.
67755C WH 8 | OHIO ST BLDG AUTH | 04/01/2019. | Call @ 100.00 B — 1,145,000 | .......1,264,535 | ......... 1,149,546 | .ocvvcvrvrrrs | o (4,546) (4,546) | oo [ v 1,145,000 0| o 28,625 | 10/01/2019.
67756Q NQ 6 [OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.... .| 12/01/2019. | PaydOWN......ovvvvvvvvvvvvvvvnnvnnnennnnnnsssssneinsseeens | 103,491 | .o, 103,491 | oo, 103,491 103,491 0 103,491 0 [ e 1,618 | 03/01/2046.
67756Q TQ 0 [OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.... .. | 10/01/2019. | Direct. 30,000 30,000 30,000 29,999 0 0 30,000 0 630 | 09/01/2031.
67756Q UZ 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.... | 12/02/2019. | DIFECE....vvvvvsssvvvvvrnnnsssssssvesnsnsssssssssiinns | 160,000 | .......... 160,000 | ......... 173,875 169,807 (1,311) 160,000 0 6,225 | 03/01/2047.
686087 B6 3 |OREGON ST HSG & CMNTY SVCS DEPT MTG RE .. | 10/01/2019. | Direct. 110,000 ...10,000 ..10,798 10,796 (49) 10,000 0 254 | 01/01/2050.
686087 NS 2 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV... .. | 11/01/2019. | Direct 100,000 100,000 1100,000 100,001 ) 100,000 0, 2,479 | 07/01/2034.
686087 PG 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV... .. | 11/01/2019. | Direct. 265.000 265,000 282 794 275,076 (2,114) 265.000 0/t 9,394 |07/01/2043.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV... oo | 110172019, | DIFECE...vvvvvsssvvvvvvnnrssssssssssvsssssssssssiisnns | 155,000 | ..ooooeeens 155,000 | ........... 164,004 158,231 (506) 155,000 (U I 4,932 | 07/01/2036.
686087 VE 4 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV... .. | 11/01/2019. | Direct 210,000 210,000 227,588 222,332 (1,304) 210,000 0 [ s 7,759 | 07/01/2047.
708796 4R 5 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M. .. | 12/26/2019. | Direct. 285.000 285,000 | oo 303,186 296,140 (1,681) 285,000 (O - 9,546 | 10/01/2046.
708796 T8 0 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .. | 12/26/2019. | Direct. 295,000 295,000 309,190 300,628 (1,115) 295,000 (O I 9,535 | 04/01/2040.
708796 YR 2 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M. .. | 07/01/2019. | Direct. 220000 220,000 233066 220,479 (152) 220,000 0 . 9,136 | 04/01/2028.
71323M CE 0 |PEORIA ILL PUB BLDG COMMN SCH DIST FACS... .. | 04/01/2019. [ Call @ 74.373.....ccvvverrrrrrrrverriessreenriiienns 9 9 9) (9) 12/01/2023.
736746 TU 2 | PORTLAND ORE URBAN RENEWAL & REDEV. .| 08/17/2019. | Call @ 100.00........vvvvsssersivvvvvvvnesssssssinns | 1,285,000 | ........ 1,285,000 | ........ 1,385,641 | oo, 1,290,452 (5,452) (72 ) O DO 1,285,000 0| e 32,125 | 06/15/2020.
76221R RB 1 |RHODE ISLAND HSG & MTG FIN CORP.. ++ | 07/01/2019. | DIFECE......vvvvvvvvvvvvvvsvsssssssssssssssssssssssssssssssnnns | 75,000 | oo 75,000 [ ooovverrnnn 79,484 76,518 (334) (334) 75,000 (O I 2,174 | 10/01/2040.
83712D UH 7 | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .. | 11/01/2019. | Direct 85.000 85.000 88,207 86,309 (100) (100) 85,000 0 3,296 |07/01/2037.
83712T BZ 3 |SOUTH CAROLINA ST HSG FIN & DEV AUTH HOM.... .. | 11/01/2019. | Direct 30,000 30,000 32418 30,442 (230) (230) 30,000 (O 1,443 | 07/01/2027.
83755N EZ 1 | SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY .. | 10/01/2019. | Direct 230,000 230,000 238,558 234,821 (535) (535) 230,000 0 2,864 | 11/01/2041.
880461 BP 2 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... oo | 12/02/2019. | DIFECL.....vvvvvvvvvvvsvvvssssssssssssssssssssssssssssssssssnns | 120,000 | ..o EPAX 0 — 127,669 123,641 (775) (775) 120,000 (O I 3,776 | 07/01/2043.
880461 ER 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR .. | 12/02/2019. | Direct ..100,000 95,875 96,095 244 244 100,000 0 3,046 |07/01/2039.
880461 EU 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... .. | 12/02/2019. | Direct 140,000 | oo, 150,676 143,400 (532) (532) 140,000 (Ol 4277 | 07/01/2045.
880461 KB 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... .. | 12/02/2019. | Direct 290,000 290,000 | ........... 311,118 304,468 | coovvereeereeeeeeriis | o (1,963) (1,963) 290,000 [ 8,128 | 01/01/2047.
880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... < 12/02/2019. | DIFECL.....ovvvvvsssssvvvvvnnnsssssssssssssnnsssssssiis | | 140,000 | ........... 140,000 | ........... 150,818 147,170 (935) (935) 140,000 (U I 4,626 | 07/01/2042.
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880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... oo [ 12/02/2019. | DIrCL.......eevvvvveeeeeeeeeevvsiesssessseeenisiens | | 125,000 | ........... 125,000 | ..ooooeeees 135,513 132,479 (809) (809) 125,000 (I I 4,095 | 01/01/2042.
880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... o [ 1170172019, [ DIFCL......eevevvveeseeeeeeeeevvvissssssseeensins | | 40,000 | ..oooo.... 40,000 40,000 40,000 (0) (0) 40,000 (/1 I 1,402 | 07/01/2036.
88271H EP 0 | TEXAS ST AFFORDABLE HSG CORP SINGLE FAMI... ..| 12/01/2019. | Direct 65,000 65,000 ...69,628 66,520 (438) (438) 65,000 0 2,214 | 09/01/2028.
88275F PA 1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .. | 12/01/2019. | Paydown. 84,423 84,423 84,423 84,423 (0) (0) 84,423 (| 1,550 | 09/01/2047.
917436 X7 7 |UTAHHSG CORP SINGLE FAMILY MTG REV. ..| 12/01/2019. | Direct. 20,000 20,000 20,018 20,009 1) (1) 20,000 0 800 |07/01/2024.
91743P AH 8 |UTAHHSG CORP - MBS .. [ 12/01/2019. { Paydown...............cooeeeummmmmevvvvvvissssseennennn | | 76,729 76,729 82,867 81,909 | oo [ e (5,181) (5,181) 76,729 0 2,056 | 06/21/2044.
917547 TW 1 |UTAH ST BLDG OWNERSHIP AUTH LEASE REV..........c....c... .. | 05/15/2019. | Call @ 100.00 11,190,000 | ........1,190,000 |........1,237,862 | ............ 1,192,172 (2,172) (V172 ) IO IO 1,190,000 0. 29,750 | 05/15/2023.
924190 HG 9 | VERMONT HSG FIN AGY .. | 12/01/2019. | Direct. ....125,000 . 133,185 [ wooooreeeeeeeerees | ceveernand (1,249) (1,249) 125,000 [V 4,781 | 11/01/2045.
924190 MD 0 |VERMONT HSG FIN AGY .| 12/01/2019. | Direct 60,000 60,000 |............. 63,946 63,108 (317) (317) 60,000 0 v 2,400 | 11/01/2047.
92812V MA 1 |VIRGINIA STHSG DEV AUTH - MBS......ccovvermirrinrnserririnennes .. [ 12/01/2019. | Paydown 218,997 218,997 218,997 218,979 18 18 218,997 (/I I 3,820 | 11/25/2039.
93978T MA 4 | WASHINGTON ST HSG FIN COMMN... o+ 12/02/2019. | DIr€Ct....ovvsvvcssvvvvvvnnsssssssssivvvnsssssssssins [ 70,000 | oo, 70,000 | oo 73,008 70,553 (171) (171) 70,000 0 2,983 | 06/01/2032.
93978T VD 8 | WASHINGTON ST HSG FIN COMMN... .. | 12/02/2019. | Direct 250,000 250,000 264,388 258,785 | oo | i (1,279) (1,279) 250,000 0 6,573 | 12/01/2046.
98322Q HV 2 | WYOMING CMNTY DEV AUTH HSG REV.......ccoovvvvrvrrrrirrnnnnes .. [ 10/01/2019. [ DIFCL.......vevevvveeeeeeeeevvvviessssseeesisiens | | 145,000 | ........... 145,000 | ......... 151,615 146,967 (275) (275) 145,000 0. 1,328 | 12/01/2044.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES.......covvvvrsvvsirsies wosississississssssssssssssssssssssssssssssssssssssssssssssssss | | 55,143,084 | ......55,283,091 |...... 56,143,918 53,929,071 [ (405,912) | oo [ (405,912) 0 53,851,557 0| .1,291,527 |....1,291,527 | ..1,205450 | XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 171 A-ABS | 121612019, | PaYdOWN.....oovvovvvrssnivrnsssnennssssinnsssie | 408,169 | ........... 408,169 | ........... 408,167 408,169 0 0 408,169 0 6,670 | 05/16/2042.
00100F AC 9 |ACIS 143 A1F - CDO. -| 12/01/2019. | Paydown, 393,399 393,399 391,432 392,962 437 437 393,399 0 .. 11,963 | 02/02/2026.
00102D AC 2 |ACIS 145A2-CDO .. | 01/01/2019. | Paydown. 0 0 3 | 11/02/2026.
001406 AA 5 |DCAL2015A1-ABS C| 12/15/2019. | Paydown. 64,785 64,785 64,785 64,785 0 64,785 [V 1,729 | 02/15/2040.
00256D AA 0 |AASET 191 A-ABS .. | 12/15/2019. | Paydown. 39,750 39,750 39,750 0 0 39,750 0 379 | 05/15/2039.
00436M AA 3 |AALLC 181 A-ABS | 12/02/2019. | PaydOWN. ........ccovvvvssssssmvvvnnnsssssssssisnnnnes | 133,514 | . 133,514 | oo, 133,480 133,482 32 32 133,514 0 2,907 | 12/02/2033.
00452P AD 9 | ACIS 156 A2 - CDO, .| 11/01/2019. | Paydown, 430,456 430,456 430,456 430,456 0 430,456 0 12,486 | 05/03/2027.
007036 GS 9 | ARMT 052A 2A1 - CMO/RMBS, .| 12/01/2019. | Paydown. 47,434 ..47.434 ..44,380 44,313 3,121 3,121 47434 0 [ e 1,441 | 06/25/2035.
009088 AB 1 | AIR CANADA - ABS C| 12/15/2019. | Paydown. 24111 24111 24111 24,111 0 (0) 24111 0 988 | 06/15/2029.
009503 AB 9 |AIRSPEEDLTD .| 06/01/2019. | VARIOUS 322,865 322,865 279,279 294,741 23,580 23,580 318,321 | covrvevresins | o 4,545 | oo 4,545 | ........ 2,013 | 06/15/2032.
01448Q AA 8 [ALESC4A1-CDO .. | 11/01/2019. | Paydown 22,396 X170 I DO 4,862 4,862 26,378 0 [ e 1,532 | 07/30/2034.
02149M AB 5 | CWALT 07J1B 1A2 - CMO/RMBS. .. [ 12/01/2019. | Paydown 103,759 94,949 2,876 2,876 91,468 (O I 4,690 |03/25/2037.
02377U AB 0 | AMERICAN AIRLINES INC - ABS...........cccoommvvuimmmnrerisnnnriinnnnnns | . | 08/01/2019. | Paydown 169,789 169,795 (6) (6) 169,789 0 5,328 | 07/15/2024.
02666B AA 4 | AH4R 15SFR2 A - ABS. .. [ 12/01/2019. | Paydown..............ccooeeemmmervvvveevrsssssnmnneen | | 48050 | o 48.050 | o 18,050 18,042 9 9 18,050 0 385 | 10/17/2052.
02666B AG 1 | AH4R 15SFR2 XS - ABS .| 12/01/2019. | Direct 10 9 9 0 10/17/2052.
03235T AA 5 |ACEF 141 A-ABS .| 12/20/2019. | PaydOWN.......covvvvvvvvvvvvvvvnnnnnnsvnnnnssnnsnsssnseeees | 43675 | AB6T5 | LRI — LEN G — 1,915 0) 1,915 13,675 (I I 708 | 12/20/2024.
03523T BH 0 | ANHEUSER-BUSCH INBEV WORLDWIDE INC............ccconne | .. | 11/15/2019. | Maturity @ 100.00........oovvvvvvvvrvrrerrrrrriernnens | ..940.000 | ..o..940.000 | o 1,175,372 YC T2 I (36,102) (36,102) 940,000 0. 64,625 | 11/15/2019.
037411 AX 3 | APACHE CORP. .. | 06/13/2019. | Not Available. ...388,768 . 387,722 384,314 (320) (320) 383,995 | cooooeeviciiiiiiin | o L T 4773 | e 12,341 | 02/01/2021.
03766K AA 1 |AASET 161 A - ABS .. 1 07/01/2019. | Paydown 227,767 227,767 224,520 2Ly R 1,620 1,620 227,767 (1 I 5,454 | 03/17/2036.
038370 AA 0 |AQFIT19AA-ABS o [ 1211512019, | PaYAOWN. ..o | 103,265 | oo 103,265 | ........... 103,249 16 16 103,265 0 606 | 07/16/2040.
038779 AA 2 |ARBYS 151 A2 - ABS .. | 11/01/2019. | Paydown 5,000 5,000 5,000 5,000 0 0 5,000 (I IO 186 | 10/30/2045.
04002Q AA 0 [AREIT 18CRE2 A - CMBS, .. [ 10/17/2019. | Paydown 239,851 239,851 239,851 0 239,851 0 621 | 11/16/2035.
04544N AD 6 |ABSHE 06HE6 A4 - RMBS - 1212612019, | Paydown.........ccccccvvvvsssssssmvevsnensssssssssinns | | 106,717 | e 106,717 89,643 98,006 8,712 8,712 106,717 (I I 1,624 | 11/25/2036.
05352P AA 5 |AVNT 18A A-ABS .. | 10/01/2019. | Paydown. ...496,201 496,188 496,167 33 33 496,201 (VR 5,704 | 06/15/2021.
05364C AS 1 |AVERY7A2-CDO C|06/27/2019. | Paydown, 733,751 734,351 649 649 735,000 0 16,567 | 01/18/2028.
05549N AC 0 |BDS 18FL1 B - CDO .| 01/01/2019. | Paydown 0 (0 [ I 119 |01/18/2035.
05584A AA 8 |HGVGI17AA-ABS - | 12/25/2019. | Paydown 86,448 86,448 86,426 86,428 19 19 86,448 0| o 1,414 | 05/25/2029.
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05605G AA 0 |B2R152A-ABS | 12/01/2019. | Paydown 289,840 289,840 289,838 289,599 241 24 289,840 0 8,024 | 11/18/2048.
05607Y AC 5 |B2R151A2-ABS - 12/01/2019. | Paydown 223,803 223,803 224,823 217,492 (493) (493) 223,803 0| 7,508 | 05/15/2048.
059475 AG 8 |BOAA 072 2A2 - CMO/RMBS. .. [ 12/01/2019. | Paydown..............coooeeesmmmmvvvvevvisssssennnnnns | | A3 763 | 56730 | 48,374 35,252 650 650 43,763 0 2,074 | 06/25/2037.
05950M AJ 9 | BAFC 06G 3A3 - RMBS .. [ 12/01/2019. | Paydown.............cccooeemeeemvvvvvvvcsssssennnenns | 176,992 | 476992 | 169,691 170,874 6,118 6,118 176,992 (| 4,496 | 07/20/2036.
059522 AA 0 |BAFC 07CB 6A1 - RMBS .. [ 12/20/2019. | Paydown 96,404 100,373 | oo | e 11,725 | oo | v 11,725 112,097 (V1 I 1,679 | 05/20/2047.
059522 AU 6 |BAFC 07CA 1A2 - CMO/RMBS .. | 12/01/2019. | Paydown. 96,292 95,269 438 438 97,378 0 2,654 | 05/20/2036.
05973B AA 5 |BANC 19CRE6 A - CMBS .. | 12/15/2019. | Paydown. 6,347 6.347 6,347 0 6,347 0 35 | 09/17/2036.
07384M S7 8 | BSARM 045 2A - CMO/RMBS ..| 12/01/2019. | Paydown. 93,049 93,049 93,455 92,987 (253) (253) 93,049 0 2,600 | 07/25/2034.
07386H QZ 7 |BALTA 052B 2A3 - CMO/RMBS. .| 12/01/2019. | PaydOWN......ovvvvvvvvvvvnnvnnnssnssnsssssssssnnsssssseeees | 100,610 | ..oovo. 100,601 86,237 82,839 918 918 100,610 0 2,339 | 04/25/2035.
073879 M5 4 | BSABS 05AC6B 2A1 - CMO/RMBS | 12/01/2019. | Paydown 22,283 22,283 22,547 22,407 (125) (125) 22,283 0| s 772 | 09/25/2020.
08179C AE 1 |BSP 11 A2A-CDO. .| 06/18/2019. | BNP Paribas............coooooosssssssssssssssssssssssssss | 398,920 | .......... 400,000 | .......... 400,000 399,902 (143) (143) 399,759 (839) (839) | oovene 12,004 | 04/15/2029.
097014 AL 8 | BOEING CAPITAL CORP. .| 10/27/2019. | Maturity @ 100.00......cccooecovvvvvevvssssiin | 195,000 | ... 195,000 230,432 199,492 | oovvvveeeeeeeernnnns | cerereeeend (4,492) (4,492) 195,000 (I IO 9,165 | 10/27/2019.
11042B AA 0 | BRITISH AIRWAYS PLC - ABS C| 12120/2019. | Paydown, 87,608 87,608 87,608 87,613 5) ) 87,608 [ — 3,461 | 12/20/2021.
118230 AK 7 |BUCKEYE PARTNERS LP. .| 09/25/2019. | GOLDMAN... 209,875 210,000 | ..o 185,849 194,307 2,298 2,298 196,605 | ...cooovvvverevns | e 13,270 | .o 13,270 | ....... 10,784 | 07/01/2023.
12326Q AA 2 |BJETS 191 A-ABS .. | 12/15/2019. | Paydown. 60,438 60,438 60,436 2 2 60,438 0 613 | 07/15/2034.
12479L AA 8 | CAI 121 NTS - ABS, C| 12/25/2019. | Paydown. 250,000 250,000 249,025 249,379 621 621 250,000 0 5,032 | 10/25/2027.
12479L AC 4 |CAI131NTS - ABS, C| 12/25/2019. | Paydown........cocovcevvvvssmvrrssssessesssinneenss | 150,000 | ..oovo.. 150,000 | ... 148,493 149,097 903 903 150,000 0 2,917 | 03/27/2028.
12479R AD 9 | CAUTO 171 A1-ABS .| 12/16/2019. | Paydown. 5,241 5241 5,240 5,240 1 1 5,241 0 [ oo 117 | 04/15/2047.
12480V AG 0 [CBAM171B-CDO. C|06/18/2019. | Bank of America Merrill Lynch.. O T D 998,350 | ....... 1,000,000 | ........1,000,000 | ........... 1,000,000 (0 SRS IO 1,000,000 | ..oooorrrrrerriies | cereend (1,650) { .eovvvveeee (1,650) | ....... 29,509 | 07/22/2030.
1248ME AG 4 |CBASS 07CB4 A2D - RMBS .| 12/01/2019. | Paydown, 204,356 204,356 | .. 167,202 | coveveeveeress | e 37,153 37,153 204,356 0 [ 5,150 | 04/25/2037.
12528A AL 9 |CFIP 131RAR-CDO .. | 03/13/2019. | CANTOR FITZGERALD + CO...ccvvvvv | | 898,290 | ........... 900,000 | ........... 900,000 909,361 (521) (521) 908,839 | ..o | e (10,549) | ......... (10,549) | ....... 14,092 | 04/20/2029.
12550T AL 9 |CIFC 154 A1B - CDO, C| 01/23/2019. | PaydOwn......c.occoovvvevvvvvssssssssnvennnnssssssssi | 3,000,000 | ... 3,000,000 | ....... 3,000,000 3,000,000 0 3,000,000 0 25,875 | 10/20/2027.
125634 AG 0 |CLIF 131 NTS - ABS | 12/18/2019. | Paydown 69,333 69,333 69,323 69,189 145 145 69,333 0| o 1,120 | 03/20/2028.
125634 AL 9 | CLIF 133 NTS - ABS. .| 12/18/2019. | Paydown. 32,916 32,916 32,913 32,849 67 67 32,916 0 815 | 11/18/2028.
125634 AN 5 |CLIF 141 NTS - ABS .. | 12/18/2019. | Paydown. 36,721 36,721 36,706 36,630 91 91 36,721 0 639 | 06/18/2029.
125634 AQ 8 |CLIF 142 NTS-ABS .. [ 12/18/2019. | Paydown..............cooceummmmmvvvvvvvsnsssssmnnnnns | | o3 gEy | 123,852 | ..o, 118,704 LR LI £< 70 T DO 4,060 4,060 123,852 0 2,337 | 10/18/2029.
12563L AA 5 |CLIF 161 NTS - ABS .| 08/01/2019. | Paydown. 563,996 564,008 46 46 564,054 (VI I 9,544 | 02/18/2041.
12667F 5E 1 | CWALT 056CB 1A3 - CMO/RMBS.........coomvrvimrererenererneninnns .. [ 12/01/2019. | Paydown..............cooeeemmmmemnvvvvvevnssssenmnnnen | | 20 M3 | 77292 | 73,373 66,922 841 841 70,413 (VI I 2,402 | 04/25/2035.
126694 UN 6 | CWHL 0531 2A3 - CMO/RMBS. .. | 12/01/2019. | Paydown. 57,600 3,728 3,728 61,327 0 845 | 01/25/2036.
12669F V8 3 | CWHL 04HYB4 3A - CMO/RMBS .. [ 12/01/2019. | Paydown 83.440 | oo 83,568 83,596 (157) (157) 83,440 0 2,544 | 09/20/2034.
12738A AA 9 | CADENCE FINANCIAL CORP .| 06/28/2019. | Maturity @ 100.00.......cccoccorrvrcvrrrren 500,000 500,000 497,083 2017 2917 500,000 0 12,188 | 06/28/2019.
14312) AL 6 | CGMS 155A1B - CDO .| 02127/2019. | Paydown . . ...135,000 135,000 135,000 0 135,000 0| 1,590 | 01/20/2028.
14315) AE 9 |CGMS 172 A2A - CDO C| 06/18/2019. | WELLS FARGO SECURITIES LLC.. 1,295,606 1,300,000 | ........1,300,000 | ............ 1,296,935 H[CTC 30 SO I, 1,297,001 | coovevvveereris | v (1,495) [ ccoccrer (1,495) | oo 37,492 | 07/21/2031.
154051 BH 8 | CENTRAL MAINE POWER CO. .. | 06/03/2019. | Maturity @ 100.00.... 215,000 215,000 232,359 216,026 (1,026) 215,000 (VI I 6,128 | 06/01/2019.
15673Q AA 4 |CERB 23 A-CDO. C| 10/15/2019. | PaydowN........covvseevvmsssmvrnsssmvsnssssnsnnessss | 766,045 | ........... 766,045 | ........... 754,555 754,877 e TB8 | i | e 11,168 766,045 0 . 24,453 | 04/15/2028.
17181C AA 6 |CIMLT 181 A-RMBS .. | 02/20/2019. | Paydown. 38,284 38.284 38,284 38281 3 3 38,284 0 353 | 03/20/2043.
17181C AA 6 |CIMLT 181 A-RMBS | 121202019, | PaYdOWN.....oovvvvvvvvssnvvrrssssnennsssnesnssssne | 172,223 | oo, 172,221 | e, 172,221 172,209 14 14 172,223 0| o 4,107 | 03/20/2043.
17309A AD 1 [CMALT 06A1 1A4 - CMO/RMBS | 12/01/2019. | Paydown 32,621 40,894 38,881 34,803 358 358 32,621 0 e 1,386 | 04/25/2036.
19421U AA 2 |CASL 19A A1-ABS .. | 12/26/2019. | PaydOWN.......ovvvvvvvvvvvvvvsvnsssnsssssssnsnsssnsnneeeens | 41,818 [ oo 41,818 | oo 41,616 202 202 41,818 0 518 | 12/28/2048.
19421U AB 0 |CASL 19AA2-ABS .. | 12/25/2019. | Paydown 20,909 20,909 20,902 8 8 20,909 0 220 | 12/28/2048.
194230 AB 6 |CASL 18AA2-ABS. | 121252019, | Paydown...........coovvvsssssscenssnssssssssissnnnns | 170,310 | oo, 170,310 | e 170,234 170,241 69 69 170,310 (I [ 4,338 | 12/26/2047.
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20267U AA 7 |CBSLT 16B A1 - ABS | 121252019, | Paydown...........covvvvvsssssmevnsnssssssssiinnnees | 164,557 | ........... 164,557 | ..o 164,513 164,518 39 39 164,557 0 [ e 2,656 | 10/25/2040.
212015 AH 4 | CONTINENTAL RESOURCES INC........ccvvevrrrriimerriierncseiennns . [ 11/01/2019. | VARIOUS...........ooovvviiiemmnnennvvviiissssssnenn | | 119,991 | .oovvr. 119,000 | ..oooveeees 111,265 115,406 730 730 115,529 [ oo | e 3471 [ e, 3471 | o 4,600 | 09/15/2022.
21872M AA 0 | CAFL 182 A-CMBS ..| 12/01/2019. | VARIOUS 80,589 80,243 80,243 80,242 2 2 80,243 0 630 | 11/15/2052.
22549N  AA 9 |CREDIT SUISSE ABS REPACKAGING TRUST 2018.... . | D] 10/25/2019. | Paydown, 3262 3.262 3,164 3171 91 91 3,262 (VI I 127 | 01/01/2037.
22549U AA 3 |CSABS 18LD1A-ABS | 12/26/2019. | PaydOWN. .........covvvvvessssmeevnnnssssssssinnnnns [ 1,203,394 | ... 1,203,394 | ........ 1,203,354 | .vovovre. 1,203,371 23 b I 1,203,394 0 | 20,024 | 07/25/2024.
23204G AA 8 | CUSTOMERS BANCORP INC .| 06/26/2019. | Maturity @ 100.00........ccooeecovvvvvvvvsesssii [ 1,000,000 | ........ 1,000,000 | ........ 1,000,000 | ..ooo..... 1,000,000 (0 R 1,000,000 0| 23,125 | 06/26/2019.
23311V AE 7 |DCP MIDSTREAM OPERATING LP..........ccccoooviivvviiiiiiiiiiiiiiris .| 04/01/2019. | Maturity @ 100.00......cccoeeeovvvvvvvessssii | 415,000 | covvor..n 415,000 | oo 340,025 408,570 6,430 6,430 415,000 0 5,603 | 04/01/2019.
23341B AC 9 |DRB 16B A2 - ABS. .. | 12/25/2019. | Paydown. 80,371 80,371 80,347 80,351 20 20 80,371 (V1 I 1,315 | 06/25/2040.
24736X AA 6 |DELTA AIRLINES INC - ABS .. | 08/01/2019. | PaYdOWN......vvvvvvvvvvvvvvnsnnsnnsnnnnnsssesssssnsssenenns | 43831 | oo 43,831 | oo 43,831 43,830 1 1 43,831 0 [ e 1,589 | 01/30/2029.
24736Y AA 4 |DELTAAIRLINES INC - ABS .. | 08/01/2019. | Paydown. 21,916 21,916 21,916 21,915 0 0 21,916 0 849 | 01/30/2029.
251510 DP 5 |DBALT 052 1A7 - CMO/RMBS .. [ 12/01/2019. | Paydown..............coooeeesmmemvvvvevisssssenennenns | | 451429 | o 45129 | 45,397 43755 | oo | oo 1,373 1,373 45,129 [V 1,424 | 04/25/2035.
25755T AG 5 |DPABS 171A22 - ABS - 08/01/2019. | PAYAOWN. ..o | 45,000 | 15,000 | e 15,000 14,630 370 370 15,000 0 308 | 07/25/2047.
25755T AJ 9 |DPABS 181 A21- ABS .. | 08/01/2019. | Paydown. 7,500 7427 73 73 7,500 0 206 | 07/27/2048.
260543 CQ 4 |DOW CHEMICAL CO .| 12/01/2019. | Adjustment 1,997,960 | ..ovove.. 1,997,974 (01 [T DO, 1,998,196 0| o 46,667 | 11/30/2028.
26208L AC 2 |HONK 181 A2 - ABS .. | 11/01/2019. | Paydown. . ...10,000 10,000 0 0 10,000 0 354 | 04/20/2048.
263534 CL 1 |E1DUPONTDE NEMOURS AND CO.......cccooommmmrrrrrvveemrimnnnanns .. | 05/17/2019. | Call @ 100.00........cvvvvvvvvvvvvvvvvvvvvvssvssvnnnnnnns | 3,020,000 | ... 3,020,000 | ........ 3,016,678 3,018,495 451 451 3,018,946 | ..ooooccrivemnnrces | cerri 1,054 | ..o, 1,054 | ...... 36,173 | 05/01/2020.
26827E AA 3 |ECAF 151 A1- ABS. D| 12/15/2019. | Paydown. 132,933 | o 131,832 131,968 964 964 132,933 0 2,677 | 06/15/2040.
26829C AZ 0 |GLGU 157R AX - CDO .. | 11/01/2019. | Paydown 400,000 399,750 399,776 224 224 400,000 0| . 9,780 | 04/22/2030.
268454 AA 8 | EDX SUPPLY CHAIN SERVICES LLC - ABS. .| 01116/2019. | VARIOUS ...090,854 990,854 990,854 990,854 ©) ©) 990,854 0 8,670 | 01/15/2019.
26857E AA 6 |ELFI19AA-ABS .. | 12125/2019. | Paydown 125276 | o 125,276 | oo 125,250 26 26 125,276 0 502 | 03/25/2044.
26971H AB 8 |EGLE 141A2-ABS .| 07/01/2019. | Paydown, 383,101 383,101 | ...ooooe 383,081 383,001 10 10 383,101 0 [ e 7,834 | 12/15/2039.
28618W AA 2 |ERL 141 A1-ABS .. | 12/119/2019. | Paydown. 67,799 67,799 65,553 66.683 | oo 1,116 1,116 67,799 0 835 | 04/19/2044.
294450 AB 1 [EQLS 071 A2B-RMBS .| 1212612019, | PaydOWN.......vvvvvvvvvvvvvvvvvnnnnnnsssnnsnnnsssnssseeeees | 71,524 71,524 59,432 62,306 9,218 9,218 71,524 (I I 1,235 | 04/25/2037.
302635 AC 1 |FSINVESTMENT CORP | 07/08/2019. | WELLS FARGO SECURITIES LLC.. 498,420 499,184 142 142 499,326 [ oo | o 4,859 [ oo 4,859 | ... 15,503 | 05/15/2022.
317579 AA 8 |FINS 151A-ABS .| 11/01/2019. | Paydown. . voverrnn 195,570 195,569 1 1 195,570 (o 5,806 | 07/30/2026.
32027L AE 5 |FFML 06FF14 A5 - RMBS .. [ 12126/2019. | Paydown..............cooceummmmmvvvvvvvvnrsssssnnnnnrs | | 400333 | 120,333 | s 106,645 112,526 [ oo | oo 7,808 7,808 120,333 (VI I 1,945 | 10/25/2036.
32028H AD 5 |FFML 06FF10 A4 - RMBS .| 12/26/2019. | Paydown. 89,526 83,427 88,849 677 677 89,526 (o 1,336 | 07/25/2036.
32051G EZ 4 |FHAMS 04AA7 1A1 - CMO/RMBS .. [ 12/01/2019. | Paydown 41,566 35331 Y72 I 7,213 7,213 41,565 0 526 | 02/25/2035
32051G SD 8 | FHAMS 05FA5 3A1 - CMO/RMBS. | 04/01/2019. | Paydown 526,471 332,569 [ coocorrieerren | oo 153,237 | coovvvesinn | o 153,237 485,806 (U — 8,439 | 08/25/2035.
32052K AB 1 | FHASI 06AR2 2A1 - CMO/RMBS - [ 1200172019, | PAYAOWN. ..o | 166,024 | 183,215 | s 147,579 145,148 | .oooovrcerrrinns | e 1,481 1,481 166,024 0| 4,677 | 07/25/2036.
34417Q AB 4 |FOCUS BRANDS FUNDING LLC - 2018-1 - ABS......ccocoorereenn. . [ 10/30/2019. | Paydown. 1,977 (102) (102) 1,875 0 21 | 10/30/2048.
34960Y AC 6 |FCO7A1T-CDO/MBS .| 02/14/2019. | Paydown. 2,999,400 2,999,542 458 458 3,000,000 0 12/15/2028.
350410 AA 3 [FFIN 191 A-ABS | 121152019, | Paydown...........ccovvvvsssssivcvsveessssssssinnnens | 401594 | 491,594 | .o 491,518 76 76 491,594 0 11/15/2034.
362257 AB 3 |GSAA 0617 A2 - RMBS .. | 12/26/2019. | Paydown 52 459 62,980 | oo o, 1,649 1,649 179,596 0 11/25/2036.
3622EA AA 8 [GSAA 073 1AA - RMBS. .. | 12/26/2019. | Paydown. 223,483 223,483 | i 136,902 101,000 5,329 5,329 223483 0 03/25/2037.
362341 7S 2 |GSR061F 4A1- CMO/RMBS, .. [ 12/01/2019. | Paydown 35261 43510 [ oovveer 46,186 38,030 94 94 35,261 0 02/25/2036.
362341 XC 8 | GSR 05AR7 4A1 - CMO/RMBS | 12/01/2019. | Paydown...........ccovvvvssssssievnnsssssssssiissnnns | L2130 —— 14,915 | s 12,967 12,442 46 46 15,216 0 11/25/2035.
362341 XG 9 | GSR 05AR7 6A1 - CMO/RMBS | 12/01/2019. | Paydown 24,651 24,651 23,464 PXIAT N I S 1,233 1,233 24,651 0 11/25/2035.
362381 AA 3 |GSAA 0612 A1-RMBS .. | 12/26/2019. | PaydOWN.......ovvvvvvvvvvvvvvsvnsssnsssssssnsnsssnsnneeeens | 45,647 45,647 20,727 21,531 138 138 45,647 0 08/25/2036.
36242D FS 7 |GSR 0411 2A1- CMO/RMBS .. [ 12/01/2019. | Paydown 61,612 61,612 61,938 61,923 (311) (311) 61,612 0 09/25/2034.
36298Y AA 8 |GSAA 0614 A1 - RMBS .. | 12/26/2019. | Paydown 33.906 33.906 | oo, 13,972 14,045 100 100 33,906 0 09/25/2036.
36828Q QH 2 | GECMC 05C4 AJ - CMBS .| 06/01/2019. | Paydown 4,297 4297 4,077 4,297 0 4,297 0 11/10/2045.
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38174V AA 9 |GOCAP 34 A1-CDO 03/14/2019. | Paydown. 300000 | oo 300,000 | ........... 300,000 299,799 201 201 300,000 (| 4,810 | 03/08/2029.
38376A AA 1 | GOVERNMENT PROPERTIES INCOME TRUST.......cccccouuvvus ..| 07/15/2019. | Call @ 100.00 1,000,000 1,000,000 |.......... 992,050 998,924 932 932 999,856 | ..ooovvvrrrirns | e 144 | 144 | 34,375 | 08/15/2019.
40052T AA 7 |GRYPHON FDG LTD - ABS C| 12/05/2019. | Call @ 100.00 86,407 86,407 237 0 [ oreeeeeeeeeiees | eeeveeeveeeeeeeveesseessenns | eeeveeereserinnnes | 200er86,407 | ..........86,407 | ............ 152 | 05/11/2050.
40423X AF 9 |NZES 18PLS2 A - ABS. .. | 12/25/2019. | Paydown, .365,182 365,184 4 4 365,188 (| 6,794 | 02/25/2048.
40423X AG 7 |NZES 18PLS2B - ABS .. | 12/25/2019. | Paydown, " 182,593 182,593 1 1 182,594 (| 3,760 |02/25/2048.
41161P EZ 2 |HVMLT 045 3A - CMO/RMBS. .. | 12/01/2019. | Paydown. 30,396 30,262 30,165 231 231 30,396 0 817 | 06/19/2034.
41161V AC 4 |HVMLT 067 2AA - RMBS .| 12/119/2019. | Paydown. 75,670 55,623 59,534 758 758 74,862 (VI I 1,196 | 09/19/2036.
411707 AB 8 |HNGRY 181 A1-ABS .. [ 12120/2019. | Paydown..............ccoeemmmmmemvvvvvverssssssennennns | | 40.000 | 10,000 | ..ooonn...... 10,000 10,000 0) (0) 10,000 0 292 | 06/22/2048.
411707 AD 4 |HNGRY 181 A2 - ABS . [ 12120/2019. [ Paydown...............covvemmmmmmmvvvvvvssrsssssennenns | | 40000 | 10,000 | ..ooo...... 10,000 10,000 0 10,000 0 341 | 06/22/2048.
423452 AC 5 |HELMERICH AND PAYNE INC. ..| 06/01/2019. | Adjustment (695) (695) (VI I 5,490 |03/15/2025.
43133 AA 6 |HLDSCT 192 A1-CDO C|08/22/2019. | Paydown..........ccccoeusmemrvvvvvverrsssssnneevnsiieens | 16,987 | ovovre. 16,987 0 16,987 0 200 | 05/22/2039.
43283A AA 3 |HGVT 17AA-ABS .| 12125/2019. | Paydown 163,660 | ......... 163,660 164,081 20 20 163,660 0 2,393 | 12126/2028.
43739H AA 8 |HMBT 062 A1-RMBS .. | 12126/2019. | Paydown 222,371 222,371 202,460 | cooveveereeererreries | coreeren 19,911 | oo | e 19,911 222,371 (I I 3,480 | 12/25/2036.
44040H AA 0 |[HORZN 191 A-ABS .. | 12/16/2019. | Paydown. 32,051 32051 32,051 0 0 32,051 0 341 | 07/15/2039.
45112A AA 5 |ICONX 121 A2-ABS .| 11/01/2019. | Paydown 31,259 31,259 31,259 20,943 | r0r 10,315 | oo [ s | e 10,315 31,259 (U — 1,101 | 01/26/2043.
45257E AB 0 |IMSA 065 1AB - RMBS .| 12/26/2019. | Paydown, 683,372 683,372 587,347 596,807 | .ovvvvvreernri | v 19,128 [ oo | v 19,128 683,372 0 [ e 10,174 | 02/25/2037.
453836 AF 5 | INDEPENDENT BANK COR INDEPENDENT BK CORP MASS | .. | 11/15/2019. | Call @ 100.00 1,000,000 | ........ 1,000,000 | ..o 1,000,000 0 1,000,000 0 . 47,500 | 11/15/2024.
45660K AA 9 | INDX 06AR39 A1 - RMBS .. | 12/26/2019. | Paydown 119,299 96,110 95,575 | cooeeeereeeeeeeceern | v 1,828 1,828 118,245 [V 1,810 | 02/25/2037.
45660L CK 3 |INDX 05AR2 1A1 - CMO/RMBS. .. | 12/26/2019. | Paydown. 61,380 45319 856 856 58,939 (1 [ 1,001 | 02/25/2035.
46185) AA 6 |IHSFR18SFR1A-ABS .| 12/17/2019. | Paydown. 125,758 | oo 125,758 125,796 (38) (38) 125,758 (1] - 2,433 | 03/19/2037.
466247 SE 4 | JPMMT 05A5 1A2 - CMO/RMBS | 12/01/2019. | Paydown 300,992 300,992 254,714 254,423 | oo | e 46,568 | ovoorvrrns | v 46,568 300,992 0 6,040 | 08/25/2035.
46627M CY 1 | JPALT 06A1A 3A1 - CMO/RMBS.........ccorveureenerirnerirererseninns .. [ 12/01/2019. | Paydown 88,079 88.079 76,147 554 554 88,079 0 2,031 | 03/25/2036.
46629E AC 7 | JPALT 06A4 A3 - RMBS . | 12/26/2019. | Paydown. 156,736 | ........... 156,992 118,589 38,146 38,146 156,736 0 2,215 | 09/25/2036.
46639) AE 0 [JPMCC 13C10 A5 - CMBS .. | 11/01/2019. | Paydown. 23256 23.256 22 675 22951 305 305 23,256 0 616 | 12/17/2047.
46651N. AA 2 | JOLAR 191 A-ABS C|12/15/2019. | Paydown 109,775 | covvree 109,775 | v 109,893 (17) (117) 109,775 0| o 1,141 | 04/15/2044.
50208X AJ 1 |LMREC 15CR1R AR - CMBS - | 09/24/2019. | Paydown 1,139,556 1,139,556 | ........ 1,140,268 (712) (712) 1,139,556 0 8,933 | 02/24/2032.
50208X AJ 1 |LMREC 15CR1RAR - CMBS .. | 12/24/2019. | Paydown 244,109 244,109 244,262 (153) (153) 244,109 0 3,915 | 02/24/2032.
52107Q AF 2 |LAZARD GROUP LLC C| 04/01/2019. | CORPORATE ACTION............cccommmmmrrrrnnns 588,776 | oo 576,000 | ....... 574,105 575,438 67 67 575,505 13,271 | oo 8,024 | 11/14/2020.
525ESC 1C 3 |Lehman Escrow. .| 07/18/2019. | Not Available 2880 1 1 1 1 2,879 | oo 1,330 | 12/23/2099.
525ESC 5A 3 |LEHMAN ESCROW BROS 12/23/2099........ccccmmvverereerererneeenns .. | 07/18/2019. | Not Available. 5722 1 1 0 1 1 5,721 2,642 | 12/23/2099.
54303P AQ 8 [LONGF 1RRARR-CDO | 05/01/2019. | VARIOUS 967,991 | ......... 970,000 | ......... 970,000 969,832 (193) 969,639 1,648)] ..... 20,001 | 04/15/2029.
543190 AA 0 |LTRAN3A1-ABS .. | 12/15/2019. | Paydown. ..102,028 102,028 98.855 99,586 2441 102,028 [V 1,782 | 01/17/2045.
55818Y BE 0 |MDPK 17RB1R-CDO .. | 06/18/2019. | WELLS FARGO SECURITIES LLC ..999,020 1,000,000 | ........ 1,000,000 | ..ovo..... 1,002,410 (620) 1,001,790 | .ovvvrererirenns (,770) | ... 29,175 | 07/22/2030.
559080 AE 6 | MAGELLAN MIDSTREAM PARTNERS LP.... ..102/11/2019. | VARIOUS 507,518 | ........... 500,000 | ........... 570,665 505,532 . (1,151) 504,381 (4,381)] ....... 26,259 | 07/15/2019.
57643L LC 8 | MABS 05AB1 A4 - RMBS .. [ 12/01/2019. | Paydown 204,313 204,313 204,058 199,423 ..4,890 4,890 204,313 0 3,642 | 11/25/2035.
585055 AV 8 |MEDTRONIC INC | 09/01/2019. | Not Available. IMATT | 910,000 954,799 923,088 (3.424) (3.424) 919,664 9,664) | ......62,145 | 03/15/2021.
590200 TC 9 |MLCC 05A A2 - CMO/RMBS .| 12/25/2019. | Paydown. 39,484 39,484 37,781 RTZ L I I 1,569 1,569 39,484 0 851 | 03/25/2030.
61748H AW 1 | MSM 045AR 4A - CMO/RMBS .. | 12/01/2019. | Paydown. 65,094 65,094 65,825 65,973 (878) (878) 65,094 0 2,266 | 07/25/2034.
626717 AD 4 | MURPHY OIL CORP. .. | 11/20/2019. | VARIOUS 52 400 50,000 46,643 825 825 47 467 2,533 | . 4,378 | 06/01/2022.
626717 AF 9 | MURPHY OIL CORP | 11120/2019. | VARIOUS 210,000 200,000 183,278 3,490 3,490 186,768 13,232 | v 18,557 | 12/01/2022.
629400 AA 0 |ERL 151 A1-ABS. .| 11/19/2019. | Paydown. 2 263,245 2263245 2,245,002 2,234,388 28.857 28,857 2.263.245 0 . 48,542 | 02/21/2045.
629400 AB 8 |ERL151A2-ABS -| 11/19/2019. | VARIOUS 566,796 | ... 565,000 553,378 557,795 | oo | oo 7,205 7,205 565,000 0 e 20,363 | 02/21/2045.
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62946A AA 2 |NPRL 161A1-ABS o | 1212012019, | PaYdOWN. ..cocccovsvvsvvnsivnsssnnsissessieens | 104,246 | ......... 104,246 | ........... 104,246 104,246 0 104,246 0 2,508 | 04/30/2046.
62946U AL 4 |NRART17T1AT1-ABS | 09/20/2019. | PaYAOWN. .coccccsvvvmsvvnssvsnsssnsssessienss | 3,000,000 | ....... 3,000,000 2,985,933 2,989,637 | ..ovovvcrveereis | e 10,363 [ coovvvrrecrnns | e 10,363 3,000,000 0 [ e 73,661 | 02/15/2051.
62947A AA 1 |NPRL 192 A1- ABS .| 12/119/2019. | Paydown. 6,451 6,451 6,451 0 0 6,451 0 15 | 11/19/2049.
62947A AB 9 |NPRL 192 A2 - ABS .. | 12/19/2019. | Paydown, 7,113 7,113 7,113 0 0 7,113 0 18 | 11/19/2049.
63939E AB 9 |NAVSL 15A A2A - ABS. | 12/15/2019. | Paydown. ........ccovvvvssssssivensnssssssssssissnnees | 189,747 | oovvo. 189,747 | oo, 189,678 189,719 29 29 189,747 0 2,907 | 12/15/2028.
63946C AD 0 |NBCUNIVERSAL ENTERPRISE INC..............coooiiimmmnrinniiiiinninnns .. | 04/15/2019. | Maturity @ 100.00..........cooovwvvmvmvvvvvvvvvnnnn | 1,000,000 | ........ 1,000,000 999,430 999,972 28 2 T SN IO, 1,000,000 0 9,870 | 04/15/2019.
64829T AB 7 |NZES 18FNT1B - CMO/RMBS . | 12/25/2019. | Paydown 363171 363,171 363,142 363,144 27 27 363,171 A 7,725 | 05/25/2023.
65251U AN 2 |NWSTR 161 A2 - CDO. .. | 12/26/2019. | VARIOUS 1,000,000 999,973 | oo 1,000,000 (0 T O 1,000,000 0. 37,362 | 02/25/2028.
65251X AA 4 [NSBKY 1611 A-CDO .| 04/25/2019. | Paydown. 1,500,000 | ........1,500,000 | ......ocooee 1,499,465 535 L LI O I 1,500,000 0 35,859 | 10/25/2028.
67103Q AY 3 [OFSBS 5R 2FR - CDO. .. | 03/01/2019. | Paydown 448,439 | oo | e 1,518 1,518 449,958 0 3,842 | 04/17/2025.
67103Q BC 0 [OFSBS5R 3FR - CDO .. | 10/17/2019. | Paydown YRRy (I O B 1,002 1,002 444 472 (I - 12,570 | 04/17/2025.
67575N AU 7 | OMART 16T2AT2 - ABS | 08/15/2019.| Call @ 100.00......ocvvsvesvvsvvssesvsesen | 01,500,000 | .......1,500,000 | ......1,499,999 | ... 1,500,000 1 SN PSS B 1,500,001 (1) ()| .......27,215 | 08/16/2049.
68268E AA 1 |OMFIT 151 A- ABS .. | 06/01/2019. | Paydown 194,383 3 3 194,385 0| 1,406 | 03/18/2026.
69374X AA 8 |PSMC 192 A1 - CMO/RMBS. .. [ 12/01/2019. | Paydown..............cccoeemmmeemvvvveveisssssmmnnnnn | | 67257 | 67257 | o 68602 | oo (1,345) (1,345) 67,257 0 320 | 10/25/2049.
69375B AA 5 |PSMC 193 A1 - CMO/RMBS. ..| 12/01/2019. | Paydown. (515) (515) 35,411 (VI I 193 | 11/25/2049.
72353P AA 4 | PIONEER AIRCRAFT FINANCE LTD - ABS.......ccccoouvvemennnenn. | C| 12/16/2019. | Paydown 0 0 17,857 0 229 | 06/15/2044.
72703P AA 1 |PLNT 181 A21 - ABS .. | 12/05/2019. | Paydown. 9,986 14 (0) 14 10,000 0 303 | 09/08/2048.
74334A  AA 7 |PROG 18SRF1A - ABS ..| 07/01/2019. | Paydown. 2432 (1) (1) 2431 0 46 | 03/19/2035.
74348T AM 4 | PROSPECT CAPITAL CORP .| 01/15/2019. | Maturity @ 100.00.... 50,000 50,000 | ............. 41,563 49,869 131 131 50,000 0 [ e 1,469 | 01/15/2019.
74387L AC 5 |PFMT 191 A2 - CMO/RMBS .. | 12/25/2019. | Paydown. 3,140 3,140 3,158 (18) (18) 3,140 0 8 | 12/127/2049.
749357 AA 7 |RCKT 191 A1 - CMO/RMBS .. [ 12/01/2019. | Paydown 85,447 85,447 86,768 | ....eoorveeereeerrirenins [ e | i (1,322) (1,322) 85,447 0 355 | 09/27/2049.
74968R AA 3 |RPIT 191 A- CMO/RMBS, .. | 12/25/2019. | Paydown. 9,932 9932 9855 77 77 9,932 0 48 | 10/25/2063.
74978B AA 6 |RAAC 07RP3 A - CMO/RMBS .. | 12/26/2019. | Paydown 92.959 92,959 81,562 85,579 | oovveeeeeeeeerceens | v 7,380 7,380 92,959 [V 1,784 | 10/25/2046.
75115B  AC 3 | RALI 06QA5B 2A1 - CMO/RMBS .. | 12/01/2019. | Paydown. 71,133 60 60 72,460 (VI I 1,977 | 07/25/2036.
76110W SZ 0 [RASC 03KS7 Al5 - RMBS | 12/01/2019. | Paydown 134,080 [ cooveeervees [ o 13,450 | oo [ e 13,450 147,490 0 [ 4,633 | 09/25/2033.
761118 FM 5 | RALI 05QA9 N41 - CMO/RMBS .. | 12/01/2019. | Paydown. 62,034 600 600 67,313 0 2,025 | 08/25/2035.
76111X TE 3 | RFMSI055A1 2A - CMO/RMBS | 12/30/2019. | VARIOUS . . 97,650 100,636 731 731 101,367 | cooeverern | oo [ChAl ] — BT 3,775 | 03/25/2035.
76112B NM 8 | GMACM 05AA1 1A1 - CMO/RMBS .. | 12/01/2019. | Paydown . . 104,804 548 548 118,696 0 2,681 | 05/18/2035.
78410T AA 4 |SCFET 171 A-ABS .. | 12/120/2019. | Paydown. 300,649 300,611 38 38 300,649 0 6,674 | 01/20/2023
78447R AD 9 |SLMA 13AB-ABS | 09/16/2019. | PaydOWN.....ccccovvvvsvvssvvnsinnssisensieens | 2,000,000 1,901,648 | oo 1,998,121 | coovovvveereenns | s 1,879 1,879 2,000,000 0 [ e 31,382 | 03/15/2047.
78448Q AB 4 |SMB15B A2A-ABS o [ 1211512019, | PaYdOWN.....occccvvvssvvssnnssnnsssessiens | 118,871 | oo 118,871 | oo 118,323 118,636 235 235 118,871 0 [ e 1,965 | 07/15/2027.
81743A AA 7 | SEMT 195 A1 - CMO/RMBS .. | 12/01/2019. | Paydown. 5,623 5,623 5,721 (98) (98) 5,623 0 16 | 12/27/2049.
81748) AA 3 |SEMT 194 A1- CMO/RMBS. | 12/01/2019. | Paydown 50,665 50,665 51,726 | cooveeerrvveceiimsseneeeens | eiseneresssiiees | coessseeend (1,061) (1,061) 50,665 0 242 | 11/25/2049.
81788Y AA 1 |767LLC .. | 12/05/2019. | PaydOWN.......ovvvvvvvvvvvvvvssssnsssssssssssssnsssnseeeens | Ly 2 — LTy A — 136,347 136,347 0 136,347 (I I 4,174 | 10/05/2022.
82321U AA 1 | SHENTON AIRCRAFT INVESTMENT I LTD - ABS........cccccco.co C|12/15/2019. | Paydown 94,530 94,530 93,622 93,875 655 655 94,530 0 2,570 | 10/15/2042.
824348 AZ 9 | SHERWIN-WILLIAMS CO. .| 06/15/2019. | Maturity @ 100.00........c..coovvvvvrsssiverrens | 2,000,000 | ...... 2,000,000 |....... 2,428,800 2,028,587 (28,587) (28,587) 2,000,000 0 [ s 72,500 | 06/15/2019.
82652K AA 2 |SRFC171A-ABS | 121202019, | PaYdOWN.....oovvvvvvvvssnvvrrssssnennsssnesnssssne | 122,168 | oo 122,168 | .ooooo.. 122,160 122,161 7 7 122,168 0 2,016 | 03/20/2034.
83405A AA 2 |SCLP171A-ABS .. | 12/25/2019. | Paydown. 297,729 297,729 297,703 297,713 16 16 297,729 0 5,584 | 01/26/2026.
83405R AA 5 |SCLP 181 A1-ABS .| 12/01/2019. | Paydown. 853 872 853,872 853.816 853839 33 33 853,872 0. 10,578 | 02/25/2027.
83417F AA 7 |SOCTY 142 A- ABS. .. | 08/01/2019. | Paydown. 24,190 24,190 24,190 24,190 0 0 24,190 0 949 | 07/20/2044.
83417P AA 5 |SOCTY 151 A- ABS .| 09/01/2019. | PAYOWN. ...vovvovvvrnsnvevrnsssnevssssssssnssssene | 42,366 | .oooooo 42,366 | oo 42,344 42,352 14 14 42,366 0| e 1,397 | 08/21/2045.
83546D AD 0 |SONIC 161 A2 - ABS | 121202019, | PaYdOWN. ...ovvvovvvressnevnnssnennsssssssnssssnne | 10,000 | ..ovoor. 10,000 | ..ovvvrnn. 10,000 10,000 0 (0) 10,000 0 273 | 05/21/2046.
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84858D AA 6 | SPIRIT AIRLINES CLASS A PASS THROUGH CER................. .. [ 11/01/2019. | Paydown 65,844 65844 | ool 65,844 65,848 @) (4) 65,844 0 10/01/2029.
84861C AA 3 | SPMF 144 A1-ABS | 09/120/2019. | Paydown 498,281 492,741 5,540 5,540 498,281 0 01/20/2045.
85022W AA 2 |SCFT 16A A-ABS ..| 07/01/2019. | Paydown. X . . 1,202,074 |.......1,208,836 | ............ 1,202,074 0 (V1 T D 1,202,074 0 11/25/2023.
85172L AA 4 |SLFT15AA-ABS < | 0710172019, | PaYAOWN. ..oocccovsvvssvvnsivnsssnnsissnssienns | 125,625 | oo, 125,625 | .......... 125,600 125,624 1 1 125,625 0 11/15/2024.
85572R AA 7 |STARR181A-ABS C| 12/15/2019. | Paydown, 211,130 211,130 209,179 209,280 | coovveresveeren | coveresns 1,850 1,850 211,130 0 05/15/2043.
86212V AA 2 |STR161A1-ABS o | 1212012019, | PaYAOWN. ..oocccvvsvrsvvssisnsssnssissnsseens | 19,202 | ..oovvve. 19,202 | ..oovvee. 19,192 19,194 8 8 19,202 0 10/22/2046.
863579 C3 0 |SARM 0521 6A3 - CMO/RMBS .. [ 12/01/2019. | Paydown 231,314 241,755 212,244 212,102 2,960 2,960 231,314 0 11/25/2035.
863579 UU 0 | SARM 0515 4A1 - CMO/RMBS o [ 1210172019, | PaYAOWN. ..ooccvvsvrsivnsisnssssssisensseens | 94,702 | ... 102,683 90,519 E T2 T N IS 1,215 1,215 94,702 0 07/25/2035.
863587 AE 1 | SAIL 063 A5 - RMBS | 1212612019, | PaydOWN......ovvvvvvvvvvvvvvnnnsnnsnnssnssssssssssnssiseens | 102,441 | oo 102,441 88,356 92,814 9,627 9,627 102,441 0 06/25/2036.
86358R DX 2 |SASC 01SB1 A5 - RMBS. .. [ 12/01/2019. | Paydown 27,725 27,725 25651 26,134 | oo o, LNAL T 124 1,591 27,725 0 08/25/2031.
871658 AB 9 | SYNCHRONY FINANCIAL ++ | 07/15/2019. | VARIOUS........ovvvrrrrirrrninnninnnnnnnnnsssssnsssssnns | 1,000,433 | ........ 1,000,000 997,640 999,688 236 236 999,924 509 509 08/15/2019.
872225 AD 9 |TBW 065 A3 -RMBS | 12/01/2019. | Paydown 71,104 71,104 57,041 53,965 | .ooovrrrcreries | e 17,139 | oo [ e 17,139 71,104 0 11/25/2036.
87266X AA 1 |TRTX18FL1A-CMBS C| 09/01/2019. | Paydown, ) B 971,942 | oo 971,942 | o 971,942 972,144 (202) (202) 971,942 0 02/15/2035.
87267J AA 1 |TFINS 182 A1-CDO C| 12/30/2019. | Paydown. 259,857 259,857 259 857 259,850 8 8 259,857 0 09/30/2039.
87342R AB 0 |BELL 161 A22 - ABS .. | 11/25/2019. | Paydown. 5,000 5,000 5,000 5,000 0 5,000 0 05/25/2046.
87407P AA 8 |TAL131A-ABS .| 12/20/2019. | PaydOWN......ovvvvvvvvvvvvnvnvninnnnnesnnnssnssnnisneeeees | 100,000 | ..oovo.. 100,000 99,985 99,994 6 6 100,000 0 02/22/2038.
87407P AE 0 |TAL 132A-ABS .. | 12/20/2019. | Paydown ....100,000 100,000 98,359 (LI  E B 1,172 1,172 100,000 0 11/22/2038.
87407P AJ 9 |TAL141A-ABS .| 12/20/2019. | Paydown . . ...100,000 100,000 99,999 100,000 (0) (0) 100,000 0 02/22/2039.
87612B AR 3 | TARGA RESOURCES PARTNERS LP.. ..| 03/01/2019. | Call @ 100.00 200,000 200,000 | ........... 169,500 192,306 [ .eooorrrereeerires | oo 7,694 7,694 200,000 0 11/15/2019.
881561 VY 7 | TMTS 0512AL AF4 - RMBS. .. | 12/01/2019. | Paydown. 83.971 83.971 81,100 80,609 3.361 3361 83,971 0 07/25/2036.
88156E AB 2 |TMTS 0617HE AB1 - RMBS .. | 12/26/2019. | Paydown LY. T D 1,081 1,081 48,593 0 01/25/2038.
88432M AC 8 |WINDR 171 B - CDO C| 06/18/2019. | CREDIT SUISSE SECURITIES (USA)...... X 999,916 (326) (326) 999,590 | covvorevvvccrenns | e (4,590) | ........... (4,590) | ....... 29,319 | 04/18/2029.
88606W AA 0 |TBOLT 171 A-ABS C| 12/15/2019. | Paydown. 131,940 4 4 131,944 0 3,594 | 05/17/2032.
89236T BB 0 | TOYOTA MOTOR CREDIT CORP. ..| C| 01/17/2019. | Maturity @ 100.00.... 150,008 (8) (8) 150,000 (1] 1,575 | 01/17/2019.
89236T GL 3 |TOYOTA MOTOR CREDIT CORP. ..| 12/117/2019. | WELLS FARGO SECURITIES LLC.. 34 34 999,134 | oo | e (2,104) | cov..ns (2,104) | .ovvovns 4,000 | 10/07/2024.
894126 AB 7 |TRAP4A1B-CDO .. | 12/01/2019. | Paydown. 8,585 2,714 2,714 11,299 (] 1,476 | 05/24/2034.
89656C AA 1 [TRL101NTS - ABS. .. | 12/16/2019. | Paydown (2,292) 43,141 0| . 1,149 | 10/16/2040.
89656F AA 4 |TRL 121 A1-ABS .| 12/15/2019. | Paydown. 404,031 7,358 411,389 0 [ 6,155 | 01/15/2043.
89657B AB 0 | TRL 192 A1-ABS .| 12/117/2019. | Paydown. 6 24,104 0 96 | 10/18/2049.
89678F A* 1 | TRISTATE CAPITAL HOLDINGS, INC.......ccccoooosvivimiiiiicriiiiiiiis .. | 07/01/2019. | Maturity @ 100.00............coouvvvvvvvvvvvvvsssvnnn | 1,000,000 | ........ 1,000,000 | ........ 1,000,000 | ..ooo..... 1,000,042 (42) (7)) S DO 1,000,000 0 | 57,500 | 07/01/2019.
89690E AF 4 | TRMF 171 A1- ABS .. [ 12/15/2019. | Paydown 231,227 231,227 231,223 231,225 2 2 231,227 0 3,568 | 08/15/2047.
89821 AA 6 |TFINS 191 A1-CDO. C| 11/04/2019. | Paydown 255,065 255,065 255,065 0 255,065 (I I 6,772 | 02/02/2039.
902755 AB 3 |UIRC-GSALLC | 11/01/2019. | VARIOUS 3,534,885 3,395,000 | ...... 3,395,000 3,395,042 44 44 3,395,086 | oo | oo 139,799 | ... 139,799 | ....163,500 | 08/01/2037.
90352W AA 2 | STEAM 181 A1-ABS .. | 12/25/2019. | Paydown 261,084 261,084 261,084 263,265 1 1 261,084 (VI I 5,722 | 04/27/2048.
90918W AC 4 [UNITOW 132 A - ABS [ 0411572019 | PAYAOWN. .o [ 1,000,000 | ........ 1,000,000 | ........ 1,000,000 | .......... 1,000,001 1) ()] SNSRI P 1,000,000 0 [ 12,403 | 03/16/2043.
909319 AA 3 |UNITED AIRLINES INC - ABS .| 09/01/2019. | Paydown...........ccvvvvvssssssmicnsssessssssssissnnnns | 49,839 | .ovvvvor 49,839 | ..o 49,839 49,839 0 49,839 02/15/2027.
92257C AA 8 |VCC 191 A-CMBS .. | 09/01/2019. | Paydown. 51,011 51,011 50,999 12 12 51,011 03/25/2049.
92257C AA 8 [VCC 191 A-CMBS ..| 12/01/2019. | Paydown. 60,686 60,686 60,672 14 14 60,686 03/25/2049.
92257L AB 6 |VCC 171 AFX - CMBS .| 12/01/2019. | Paydown. 230014 230,014 229 953 226 771 3.243 3,243 230,014 05/25/2047.
92258N AB 1 |VCC 161 AFX-CMBS o [ 1210172019, | PaYAOWN....occcvvvvvssvrnsivnssvnnsisnssiens | 143,150 | ..o 143,150 | ......... 143,150 143,150 0 0 143,150 04/25/2046.
92276M AX 3 | VENTAS REALTY LPVTRYUSUS........ccoomrermrrerereererenerenneneens .| 09/01/2019. | Not Available 527,290 500,000 | ........... 496,070 498,581 291 291 498,872 03/01/2022.




[AR4F

Annual Statement for the year 2019 ofthe National Interstate Insurance Company

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

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

F Current Bond

o Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inBJ/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/AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
92330W AE 7 |VENTR 24 AF - CDO. .| 09/09/2019. | Call @ 100.00........ovvvvvssesesivvvvvvnsssssssii | | 790,000 | ........... 790,000 | ........... 790,000 790,033 0 (0) 790,033 (33) () — 18,950 | 10/20/2028.
92535V AA 0 [VBTOW 162 A-ABS - 121152019, | Paydown...........ccovvvvesssssmevennssssssssssiinnnns | 11,251 | o 11,251 | 11,251 11,251 0 0 11,251 0 341 | 10/15/2046.
92922F 3N 6 | WAMU 05AR12 1A8 - CMO/RMBS. . 12/01/2019. | Paydown 58,978 58,978 55,697 55,494 322 322 58,978 (VR 1,303 | 10/25/2035.
92990G AJ 2 | WAMU 07HY5 3A1 - CMO/RMBS.. . [ 12/01/2019. | Paydown 38.625 37,578 34,171 33,645 228 228 38,625 0 858 | 05/26/2037.
933636 AA 0 | WAMU 07HY4 1A1 - CMO/RMBS.. . [ 12/01/2019. | Paydown 69,087 85964 | i) 76,666 76,693 600 600 69,087 (1R I 1,449 | 04/25/2037.
93363P AC 4 | WAMU 06AR14 1A3 - CMO/RMBS . [ 12/01/2019. | Paydown 140,791 640 640 146,141 ([N~ 2,802 | 11/25/2036.
939336 X9 9 | WAMU 05AR1 A2B - CMO/RMBS.. .. | 12125/2019. | Paydown 104,768 | oo | e R elc /2 I 14,992 119,760 (VI I 2,435 | 01/25/2045.
94354K AA 8 |WAAV 191 A - ABS . | 12/15/2019. | Paydown 13,424 1 1 13,425 0 47 | 09/15/2044.
94945P AA 3 |WLKRG 17A A- ABS, . | 12/15/2019. | Paydown. 593977 593 993 124 124 594,117 (| 9,197 | 06/15/2033.
949496 AE 3 | WELF 151 A2 - CDO | 06/05/2019. | PaYdOWN.....coccccosvvmsvrssvsnsssnsssessiens | 4,000,000 | -......1,000,000 | ........1,000,000 | .......... 1,000,000 (0 R 1,000,000 0 .. 24,675 | 10/20/2027.
94984D AC 8 |WFMBS 06AR13 A3 - CMO/RMBS . 12/01/2019. | Paydown 37,986 329 329 40,029 (O I 1,067 |09/25/2036.
95002F AA 2 |WFMBS 194 A1 - CMO/RMBS, . 12/01/2019. | Paydown (343) (343) 19,229 0 56 | 09/27/2049.
95058X AB 4 |WEN 151 A22 - ABS .| 07/01/2019. | Paydown 1,935,000 | ........1,935,000 |........1,935,000 | ......oooons 1,935,000 (/I T 1,935,000 (VI 41,823 | 06/15/2045.
95058X AG 3 |WEN 191 A21- ABS . | 12/15/2019. | Paydown 5.000 0 5,000 0 42 | 06/15/2049.
95168Q AR 1 |WSTC 131R 2BR - CDO - 110772019, | PaydOWN....cc.ccooccvvvvvssssssmmvcnnnsnsssssssiinns | | 429,300 | vovvorn 429,300 | coove.. 429,300 428,818 482 482 429,300 0 | 13,310 | 11/07/2025.
95168W AR 8 |WSTC 142R ABR - CDO. . 10/16/2019. | Paydown 392,667 392,667 392,667 392,666 1 1 392,667 (I I 8,196 | 01/16/2027.
96033C AA 0 |WESTR161A-ABS - 12101/2019. | Paydown 350,112 350,112 348,854 349,212 900 900 350,112 0| o 6,850 | 12/20/2028.
96033D AA 8 |WESTR171A-ABS - 12/01/2019. | PaydOWN......ooovevvvvvssmerrsssnirnsssssiensssse | 103,893 | ..oovo. 103,893 103,767 103,748 145 145 103,893 0 v 1,786 | 12/20/2030.
96033L AA 0 |WESTR152A-ABS -| 12/01/2019. | Paydown, 235,397 235,397 235,084 235,398 (1) ) 235,397 0 5,012 | 07/20/2028.
96033W AA 6 |WESTR 181A-ABS -| 12/01/2019. | Paydown, 247,065 247,065 246,631 246,629 436 436 247,065 0 [ 4,641 | 12/20/2031.
96033W AB 4 |WESTR 181B-ABS - | 12/01/2019. | PaYdOWN......vvvvvvvvvvvvvvnnnvnsennnenssnnssnnsenesneeees | 494,130 | oovvorn. 494,130 491,933 2,197 2,197 494,130 (O I 9,831 | 12/20/2031.
98886Y AR 9 |ZAIS2 2R ABR-CDO . | 10/25/2019. | Paydown. 648,366 648,366 648,368 (2) 2) 648,366 0. 12,411 | 07/27/2026.
98954R AK 6 |ZIGG 1RB2R-CDO - | 04/17/2019. | Paydown, 000,000 1,000,000 999,981 19 LTSN S DO 1,000,000 0 19,250 | 04/17/2029.
G0620B AB 4 |ATLSS 2014-1 A- ABS . | 12/15/2019. | Paydown. 64,060 64,060 64,060 64,060 0 0 64,060 [V 1,564 | 12/15/2039.
G3600K AB 2 | FLOATEL INTERNATIONAL LTD......oovviriirierierisniesiresiseniines D| 01/01/2019. | Adjustment 0 0 30 | 06/27/2020.
G9011Y AA 4 |TRAP 11A1-CDO . [ 10/10/2019. | Paydown 54,903 54,903 51,952 2951 2,951 54,903 0 826 | 10/10/2041.
3899999. Total - Bonds - Industrial @Nd MISCElANEOUS.........ccceesiivvvrrrerssssssiiiiisssssssssss s cesssssssssss s s || 88,960,903 | ......89,011,109 | ...... 88,283,461 | ........ 83,009,845 | ......... 12,698 | ... 552,968 | ....o....... 124 | o 565,541 | coovvvrsssrrn: 0 | 88,625,231 | ..oooovvrrrrd 0 ... 254,155 | ........ 254,155 | ..2,104,692 XXX
Bonds - Unaffiliated Bank Loans
G3600K AB 2 |FLOATEL INTERNATIONAL LTD.. ...|D|01/01/2019. Adjustment 0 0 (30) | 06/27/2020.
8299999. Total - Bonds - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0 0 0 0 0 (30) XXX
8399997. Total - Bonds - Part 4 .. 147,063,493 | ....147,253705 | ...147,563,702 | ........ 139,968,930 |......... 12,698 |....... 131,285 | .o 124 | 143,859 | oo 0 |.....145436,294 | ......ooooo.... 0 |.1,545,682 |..... 1,545,682 | ..3,369,768 XXX
8399998. Total - Bonds - Summary ltem from Part 5............cccoooiiiiiiiiiiiiiiiiis s | 4,825,801 | ... 4,813,562 | ... 4,818,360 | oooeeeeeeeeeeeeecceeeenes | eeveeceeermeesssens | e (4,798) (4,798) | covvvriverrriiinns [ errrreeeed 813,562 | vvivviviisnnns | evvrviisssnriiins v | o 91,308 XXX
8399999. Total - Bonds. ....151,889,294 |...152,067,266 | ...152,382,062 | ....... 139,968,930 | ......... 12,698 |....... 126,487 | oo 124 | s 139,061 | oo 0 .150,249,855 | ....ccoovied 0 |.1,545682 |..... 1,545,682 | ..3,461,076 XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
38144X 50 0 | GOLDMAN SACHS GROUP INC........coocvvvvmssirivresssssssssssnisins | oo 08/12/2019. | Call @ 25.00......vvcvevvvssvvvrnssnvvrrsssnernnss | 4,675.000 | ... LETSX:74: 3 [ 116,875 116,875 0 116,875 (U [ 5435 XXX
524ESC 72 0 |LEHMAN BROTHERS HOLDINGS .1 01/01/2019. | Adjustment 8 8 0 XXX
693475 AM 7 | PNC FINANCIAL SERVICES GROUP INC. . | 10/04/2019. | CREDIT SUISSE SECURITIES (USA)...... ....1,000,000.000 1,037,110 (0 ST B 1,000,000 | ..cccoomrrrrrrres | 037,110 | .. 37,110 | e, 28,292 XXX
78409G 20 6 [SCE TRUST IV .| 10/21/2019. | KEEFE BRUYETTE & WOODS..........co.... | 20,000.000 | 0000 472,223 | oo | 500,000 | oo 392,800 | ....... 107,200 | oo | eeeeeeereeeciiiins | eeveres 107,200 500,000 | .oooovvvrriciins | eeeeee QLTI | oo R,TTT) | e 20,156 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Prefemed.................uuvmmmiimimiiiiiiisisisisinisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss || 1626208 | XXX |.1,616,875 | oo 509,675 | ....... 107,208 [ .ovvvvcce) (] [ () 107,208 | ................. (] 1,616,875 0[....9333 |.....9333 | ... 53,883 XXX
Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred
064058 AF 7 |BANK OF NEW YORK MELLON CORP...........ccoormririirrrrrrrrrrs .| 10/07/2019. | UBS SECURITIES | ...1,000,000.000 | ........ 1,015,000 | vovvvvreeeeoorrenrens | e 1,000,000 | .ovvvrorr.oo 895,000 | ....... 105,072 | eoovvrrerrnnn [ 20 IS 105,125 | woovveeeeeeeesccns | e 1,000,125 | vovvvvveeriiiiens | e 14,875 | ...ovvo. 14,875 | ...... 48,691 XXX
172967 GD 7 |CITIGROUP INC . 10/01/2019. | BARCLAYS CAPITAL INC FIXED INC......| | 1,000,000.000 |........ 1,040,000 | oo | o 1,000,000 | .ovvvrer..n 910,000 | ......... 90,151 24 (TURTZT0 I DO 1,000,175 39,825 39,825 69,913 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
[} 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 | inBJ/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/AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
369604 BQ 5 | GENERAL ELECTRIC CO [ 11/0672019. | BARCLAYS CAPITAL INC FIXED INC......| 100,000,000 97250 | oo o 101,000 | oo 76,375 | ... 24,061 (173) 23,888 100,263 | oo | o (3,013) [ o (3,013) | o 4486 | XXX
46625H HA 1 | JPMORGAN CHASE & CO .. [ 11/01/2019. | Call @ 100.00 228 000.000 298000 236,835 225150 2,690 4 2,694 227844 | oovvveevcciss | e, LT — 156 | ....... 18,068 XXX
48124B AC 9 | JPMORGAN CHASE & CO +| 10/04/2019. | JP MOTGAN......ovrvsvverrisvrnrsssivnssssiinees ....1,000,000.000 | ... 1,029,375 | vovvvveeeeerivcrrereees | corrie 1,000,000 | ............... 952,500 | ......... 47,507 | oo (510 NN OO AT567 | oo [ e 1,000,067 29,308 29,308 | ....... 48,210 XXX
693475 AM 7 | PNC FINANCIAL SERVICES GROUP INC. .| 09/01/2019. | Adjustment 910,000 | ........ 90,000 90,000 0 XXX
8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred...................ciriiiviiiiiiisnnncceneiiissseeseeseessssissssesseeeesssssssssssssenenns | 3,409,625 XXX 3,337,835 3,969,025 359 481 (32) 0 359,449 0 3,328,474 0 ... 81,151 | ......... 81151 | ... 189,367 XXX
8999997. Total - Preferred SIOCKS = Part 4.................coooiiiiiriiiiiiiiiis s ssssiiisiieess s s | 5,035,833 XXX [ 4954710 | ............ 4478700 |...... 466,689 |......... (€3] — (V) 466,657 | ................. ()] 4,945,349 | .o 0 [ 90,484 |......... 90,484 | ..... 243,250 XXX
8999999. QL e R ——— R 5,035,833 XXX | 4,954,710 | ... 4,478,700 | ...... 466,689 [ ..o (22 [— 0 | s 466,657 | ..ovovvccciinnd [\ P 4,945,349 | ..o 0. 90,484 | ......... 90,484 | .....243,250 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
037620 10 5 [APOLLO COMM REAL EST FIN REIT ORD.. .. [01/01/2019. | Adjustment XXX 0 0 0 XXX
037833 10 0 |APPLE ORD | 12/06/2019. | CORNERSTONE MACRO....oocccovvvmmscc | 2,000.000 | ..oo.... 540,417 XXX [ 149,450 | 315,480 | ......(166,030) | vovcccorrcoerscoes | corverersrenns | e (166,030) 149,450 | ovvcevrscre | e 390,967 | ........ 390,967 | ........ 6,080 | XXX
14309L 10 2 | CARLYLE GROUP UNT. o [ V012019, | VARIOUS s | 29,073.000 | ........... 740,388 XXX 457,900 (3,779) (3,779) 454120 | oo | e 286,267 | ....... 286,267 | ...... 22315 | XXX
38983D 30 0 | GREAT AJAX ORD | 11/04/2019. | VARIOUS 91,552.000 1,423,866 XXX 1,103,202 6,409 6,409 | oo | oo 1,109,610 | oo | o 314,255 | ... 314,255 | ...... 92468 | XXX
46187W 10 7 [INVITATION HOMES ORD .| 12/18/2019. | KEEFE BRUYETTE & WOODS ...139,200 XXX 97,227 | oo, 15,059 | 1ovvvvvvveeeeeeeneenes | eereeeessssssssenns | eeveeenennns 15,059 112,286 26,914 26,914 2,518 XXX
48251W 10 4 |KKRAND CO CL A ORD ..| 06/18/2019. | 1ISI GROUP INC... . 27,152 XXX 15,855 | oo 22,810 | ... (6,955) (6,955) 15,855 XXX
524901 10 5 |LEGG MASON ORD .. | 06/18/2019. [ ISI GROUP INC.... .2,000.000 | ... 72,701 XXX 57,768 51,020 6,748 6,748 57,768 1,360 XXX
92553P 20 1 |VIACOM CL B ORD | 1210412019, | UNKNOWN. i | 29,200.000 | ... 812,928 XXX [ 812,928 750,440 62,488 62,488 812,928 | oo | corrsnnsnnis | 0| o 23360 | XXX
92556H 20 6 |CBS CLB ORD .| 12/06/2019. | Unknown, 0.250 12 XXX 12 0 12 0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........o.cvvivvivsionssssssssssssssssssssssssssssssississssssssssssssinss | 3,756,663 XXX [ 2,712,029 | e 2,798,079 |....... (86,061) 0 0 (86,061) 0 2,712,029 0].1,044634 |...1,044,634 | ...148,391 | XXX
9799997. Total - Common Stocks - Part 4 3,756,663 XXX [ 2,712,029 | e 2,798,079 |....... (86,061) 0 0 (86,061) 0 2,712,029 0 ].1,044,634 | ...1,044,634 | ....148,391 XXX
9799998 Total - Common Stocks - Summary Item from Part 5 worenrr.855,631 XXX 594,081 0 594,081 |.cooovvrivirienns | . 261,550 | ....... 261,550 | ....... 11,900 XXX
9799999. Total - COMMON SIOCKS....ocvcscssvsssisssssssssisss st st s || 4,612,294 XXX 3,306,110 | oo 2,798,079 |........ (86,061) 0 0 (86,061) 0 3,306,110 0 |.1,306,184 |....1,306,184 | .....160,291 XXX
9899999. Total - Preferred and COMMON SHOCKS.......c.vvvvsivsivsiosisssssssssssssssssssssssssssisssis s | 9,648,126 XXX [ 8,260,820 | .......... 7276779 | ...... 380,628 (32) 0 380,596 0 8,251,459 0 |..1,396,668 | ....1,396,668 | ...403,540 | XXX
9999999. Total - Bonds, Preferred and Common Stocks ..161,537,421 XXX ..160,642,882 | ........ 147245709 | ...... 393,325 | ........ 126,455 | ... 124 | ....... LR YA — 0 [ 158,501,314 | ...ovvvvvvenn 0 |.2,942,349 |....2,942,349 | ..3,864,616 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - Industrial and Miscellaneous
60902Y AA 6 |MBR18MBRA-CMBS.......cccooovurirmrernens .. | 06/27/2019 | BARCLAYS CAPITAL INC FIXED INC..... 12/16/2019 | PaYOWN........ovvvreverrieerierireceseniserienins | eeveeane 1,817,000 | ......... 1,813,593 | ......... 1,817,000 | ......... 1,817,000 | ..oocvvevcerns | e 3,407 | oo | e 3407 | .o 0. 27,937 | ... 2,676
629400 AB 8 |ERL 151 A2-ABS....cccooiiniiiincriiniinens .. | 03/14/2019 | CREDIT SUISSE SECURITIES (USA)..... 1111972019 | VARIOUS.......covvvririceierieeeneiiseisenns | s 1,000,000 | ............ 993,750 | ........1,003,178 | ......... 1,000,000 | ..oovevvvrrrirnens | cereereeen8,250 | i [ rrriiernn8,250 [ i | e e | e s 30,066 | ...... 2,888
629400 AE 2 |ERL161A2-ABS . | 08/20/2019 | CANTOR FITZGERALD + CO.... 1111972019 | VARIOUS........oooveieniesiesieseissienins | s 1,000,000 | .........1,015,000 | .........1,009,061 | ......... 1,000,000 | ..ooeovvvevrrnene | wrereenn(15,000) [ covnvvrrrcrins [ eerrereeenn(18,000) [ oo | e v | evervreiennnd0 s 21,679 | ..o 421
84861C  AA 3 [SPMF 144 A1-ABS.... . | 05/23/2019 | CANTOR FITZGERALD + CO.... 09/20/2019 | Paydown.........ccccvrnrenes 996,562 | .....co.... 996,017 | ............996,562 | ........... 996,562 | ...ovoovrieriiinns | cernerinenenneD4D i [ 545 i [ | |0 [ 11,626 | ...... 2,617
3899999. Total - Bonds - INAUSErial @NA MISCEIIANEOUS. ...ttt ittt ettt | crinesas 4,813,562 | ......... 4,818,360 | .......4,825,801 | ......... 4,813,562 | oo | i (4798) | 0 (4798 | 0 0 0 0 91,308 | ...... 8,602
8399998. Total = BONAS......oviviiriiiisisei s OO OO OO OO OO OO OO O OO OO OO OO OO OO O PO PP PP OPPOPSPTOPOTORTOURPPURR) IPTORPPOORE 4,813,562 | ......... 4,818,360 | ........4,825801 | ........ 4,813,562 | ..o | iiieenn(4,798) | o0 e (4,798) | 0 | 0 | 0 0 [ 91,308 | ...... 8,602
C on Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
124857 20 2 |CBSCLBORD 12/06/2019 | CORNERSTONE MACRO.. 12/06/2019 | CORPORATE ACTION. . 0.250 | v 12 | e T | 12 | e | e | e |0 | [ | (L) ] — 1)
655664 10 0 |NORDSTROM ORD.... . | 08/20/2019 | ISI GROUP INC 12/18/2019 [ VARIOUS.........ooovveeeceienressiesiessiennes | v 20,000.000 | ...........516,084 | .......... 777,635 | 1oee0veee 516,084 | oo [ eeveervriicineins | veverveeenniinens | cevereeneninnennd0 | e e [ 261,551 |..... 261,551
92553P 20 1 |VIACOM CLB ORD.........cccooosiiiimniiiiiinnns .. | 09/03/2019 | VARIOUS 12/04/2019 | UNKNOWN. ..o 3,000.000 0
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...... ettt arersensessenenensstennenensnsnsennenessnssnsesensessnsenensensssenensensessnenses | seseeennens 094,081 | 1,855,631 | 10594081 | 0 |0 |0 0 0 [0 261,550 |..... 261,550
9799998. TOtAl = COMMION SHOCKS. 1.tttk eesen s s e f 1888108848848 £ 810481888ttt et snnnns | banisensanes 594,081 | ...........855,631 | .......... 594,081 | oo [0 [0 | 0 |0 [0 [ 261,550 |..... 261,550
9899999. Total - Preferred and COMMON STOCKS. ... iuuiriieieiisiiitieiiiiss | eisame e eesstes st ses et E 88ttt | snssresenens 594,081 | ...........855,631 | ........... 594,081 | oo |0 [0 ] 0 0 0 [ 261,550 |..... 261,550
9999999, Total - Bonds, Preferred and COMMON STOCKS..........cccoiiiiiiiiiies ettt sttt s bbbt s bbb ..5,412,440 | ........5,681,432 | ......... 5,407,642 | ooooveveeeeen0 | e (4,798) | 0 e (4,798) |0 | 0] 261,550 |..... 261,550 |...103,208 | ...... 8,602
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
11 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

63655# 10 2 |NATIONAL INTERSTATE INS CO OF HAWAIL.......cvuuiiiuirirririerieisesiesisessiesssesesessssssse sttt ssesssessssenssessssssenns | sevssessens 11051.......... 99-0345306...... 14,032,027 | ..cooovercerrrrniserrerieneee | e 500,000.000 | ....ocvorveerreerieriines 100.0

89684# 10 2 | TRIUMPHE CASUALTY CO...ciuiiuuitmeimeeseiesessesssessssesssssiss st s s8££t | sesinsiins 41106.......... 95-3623282...... 20,396,286 | ...oucvvurererierierineninninens | e 75,000.000 | ..ooucereeicirerieninns 100.0

92206@ 10 7 [VANLINER INS €O, cuuiiuituirteseatestassstsssess st ess s8££ttt | srnissnrsae 21172......... 86-01142%...... . 164,042,981 [ Lo | s 3,000.000 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 198,471,294 | o 0 XXX XXX
Common Stocks - Other Affiliates

89391# 10 6 [ TRANSPROTECTION SVCS CO.....ouiiuiiuiiiiiasiisiens ettt | 8biii NO [ 1,741,850 | ..o 1,741,850 | oo 300.000 100.0
1799999. Total - COMMON SEOCKS = ONEI AFfIBEES........ ittt 8880 R E 08088 f koo e4EeEE o0 EEeE e fo0E e E o0 oEE 0 EEEE £ E 0oL E o0 E ettt seninns | eesensnssnns st enssns s 0 1,741,850 XXX XXX
1899999, TOAI = COMIMONM SEOCKS. .....vxveereseteseeesstesse s ee e ees e s eees et e st eE 1t e84 8o E 884848 EE £ E 08 4EE 8L E 8L o0E L8848 EE 408 E L8 £ 140 E 1oL EEoeEe0E1e  4eEE1eLEEoeEE oA 1oL 8oL E LS4 LE oLt E L oL oL 414 E oL E o088 bbbttt | ennisessnnssenstnnes 1,116,443 | .o, 200,213,144 XXX XXX
1999999, Total - Preferred and COMMON STOCK............vuuiriiereiiiiiesiieiieii ettt ee | e44ebeeesee s b e s b et s ettt enienes | coeteesinniessessnes 1,116,443 | oo 200,213,144 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: $.....243,262,246.
2. Total amount of intangible assets nonadmitted §.......... 0.

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6

Name of Company Listed in Section 1

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company

Total Amount of Intangible Assets
Included in Amount Shown in
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

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Fifth Third Bank Cincinnati, OH..........ccooriirire s [ e 22,458,182 | XXX
The Bank of New York Mellon NEW YOrK, NY ..o issssssssssissississinnss. | seinnins | eniid 0.25 5,947 | XXX
First Hawaiian HONOIIU, H..oooosnssinsnins [ e 9,291 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 22,473,420 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 22,473,420 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX s 750 | XXX
0599999. Total Cash XXX XXX 0 0 22,474,170 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 23,194,173 | 4. April 22,339,286 | 7. July. 34,393,578 | 10. October. 27,155,353
2. February. 22,955,696 | 5. May. 16,740,461 | 8. August. 17,206,625 | 11. November. 19,716,782
3. March 13,644,578 | 6. June 20,699,089 | 9. September. 24,177,880 | 12. December 22,474,170
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
261908 10 7 [DREYFUS TRS OBS OM INST......oooccceeresevereeessessseeessssseeesssssseeeessseseeesssesesesssesesessseseeesssesses st essses st s esee s eneetsss | ttieseststssesee st eseess st sosees oo SD...cccocoee [11/0412019....... | . LR U O I L 0 13
31846V 20 3 |FIRST AMERIGVT OBLG Y...ooooovvvverrsisiiimiesssssesssssssssssssssssessssssssssssssses s ssssssss s 8155500585550 s SD........... | 12/03/2019....... . 1.200 <IN N D 3
31846V 41 9 |FIRST AMERITRS OBG V.....ooovvvroriisciimiaiivsseeesssssssssssssess s sssssssse st sssssssssssse s 2sssss b1 s SD.....ccee.. | 10/02/2019....... . 1.350 (O TN (RN 1
31846V 80 7 |FIRST AMERITRS OBG Y.......uuuiiuuiuuuerimerssiesseisesssessseses et esssse s s st st es e84 884148488k Hiieb b et bbb SD.. . | 12/207201 . 1.200 L1 T BV 6,471
825252 40 B [INVESCO TREASURY INST.......iiuuiimeieueisseisseeeseesssissessessses st es s sss et et £s 8188828884818 E 8RR bbbt b fee | SEbaee b ee b bR bbb bbbt 12/31/2019....... . 1.480 29,904,115 | oo 37133 | o 874,446
94975H 29 6 [WELLSFARGO:TRSH MM L....oovoooooevecosoceveoosseeessseesseesesee s sess s sessss s sesss s e ssns oeesssssseness s es s s s s s ees s SD...cvvus 10/02/2019....... . LU R B [ 320

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

8¢3

8899999. Total - Cash Equivalents
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........ccccomiinriincriineniand
2. Alaska .
3. Arizona.. PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 374,644 378,783
4. Arkansas... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 249,962 252,148
5. California... O.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 87,507,963 90,735,416
6. Colorado
7. Connecticu
8. Delaware PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 111,912 113,130
9. District of Columbi
10.  Florida .... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 331,494 343,552
L P € To T - O O.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 105,559 123,567
12.  Hawaii
13.  Idaho. PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 517,696 523,580
14.  lllinois Il
15, Indiana..
16.  lowa
17.  Kansas
18.  Kentucky.
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 839,538 876,822
23.  Michigan.... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 499,925 504,297
24.  Minnesota
%, Mi iopi
26.  Missouri .
27.  Montana.... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 124,505 123,948
28. Nebraska.
29.  Nevada . | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 319,954 335,141
30.  New Hampshire.
31, New Jersey....
32. PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 343,205 374,647
33.
34. . | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 354,544 356,263
35.  North Dakota. .
36.  Ohio... PLEDGED FOR BENEFIT OF ALL POLICYHOLDERS. 4,556,252 4,688,328
37.  Oklahoma.. .
38.  Oregon PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 1,709,335 1,800,152
39.  Pennsylvania.
40.  Rhode Island. .
41.  South Carolina.........cccooouruunenecad SC..
42, South Dakota SD
43, Tennessee...........oomririienns TN |.
44, Texas.
45, Utah..
46.  Vermont.
47.  Virginia PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 204,334 224,356
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51. Wyoming... .
52.  American Samoa.........c..ccocveue AS | ..
53.  Guam GU|..
54.  Puerto RiCO......cccomeruenrrircriinns PR|..
55.  US Virgin Islands..........ccccconernne. VI o
56.  Northern Mariana Islands..
57. SR
58.  Aggregate Alien and Other. XXX XXX 0 0 602,865 617,880
59.  Total XXX XXX 4,556,252 4,688,328 94,197,436 97,683,681
DETAILS OF WRITE-INS
5801. U.S.DEPT OF LABOR.....ccccovermervres | e B.... | WORKERS' COMPENSATION 602,865 617,880
5B02. v | s
5803, i | i
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).......ccververirreraririnns XXX XXX 0 0 602,865 617,880
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