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Annual Statement for the year 2019 of the AMERICAN EMPIRE SURPLUS LINES INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEMMENES.......ouuiiuieniiniiiieeiesissisesesissssssssssssssssssssanes | cvinereenens 3,345,333 | .o N 3,345,333 | oo (V1N 3,345,333 | oo 2.6
1.02 All Other GOVEIMMENTS. .........cuurieiicieeieeeierieesessessessesssnssssnss | seeseeesnessnessneesnessens (VN [P 0.0 [ oo (VN [ (V1 (VN [P 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | c.cocveeeenes 2,055,870 | coovvrinrinnes 1.6 | e 2,055,870 | coovvererenieiei (V1N 2,055,870 | .cccovrrrrinnes 1.6
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUArANtEEM........oovvveeeeeriereeieceeeieeieeiseieeeseeseeneens [ eeiieeiineens 1,673,859 | ...ccoovininnee 1.3 [ 1,673,859 | oo (V1N I 1,673,859 | oo 1.3
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUArantEe..........c.rvurierieeiireineie s [ oeeieeines 31,463,471 | .. 287 | .. 31,463,471 [ oo 0 [ 31,463,471
1.06 Industrial and MiSCEIANEOUS..............ovverieriererireiireireirerisseiseeisseiens [ e, 77,485,160 | ............... 60.8 | oo 77,485,160 [ oo 0 [ 77,485,160
1.07 Hybrid Securities.................
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNAS..........cocurierririiese i
1.10 Unaffiliated Bank LOANS...........coerueeeenieneieireineiseeieeseese e
1.11 Total Long-Term Bonds.........cccoeieenienrinineineresieeseeseeessseseeeens
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates............cccoevierririreierieeeeie e
2.03 Total Preferred StOCK.........cooierrierienrirnieneneises s
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ........cco. | covreerrnenrrirnis (V1N I (00 (VN IR (118 I (1 I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccccovvvrerrennec.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.........c.ccccovnrnrinrinninnees
3.05 MUtUI FUNGS.....oiiieeieirieceneiee ettt
3.06 Unit INVESIMENE TIUSES. ......oovverererrereneeee e ssessessenenns
3.07 CloSEd-ENd FUNGS........coorrererierirrireieeseensieessesssissesess s sessenens
3.08 Total COMMON SLOCKS........c.rvrirrerreireiieeieeiseesseeiseesseesessesssesseees
4. Mortgage Loans Schedule B):
4,01 Farm MOMQAQES. ......cvvvevcrcreee ettt esse s esssssessssssses | svsvesssssssesisssssesensad (1N I 0.0 [ e, (018 I (118 I (1 I 0.0
4.02 Residential MOMGAgES.........ccovuvvveverrerereieteee e eeisseessssssesessssessesenss | sosvesssssssessssssseseennd (1 I 0.0 [ i (018 I (118 I (1 I 0.0
4,03 Commercial MOMGAQES.........ccvveveririreieiciseesiesestess s sssssssssesensns | sesveesesssesessssseseennd (1 I 0.0 [ oo (018 I (118 I (1 I 0.0
4.04 Mezzanine Real Estate LOANS..........c.ovevvevvivnerniineineinennennennenns e [V I 0.0 [ i (1 (1 (V] 0.0
4,05 Total Morgage LOaNS............ccceviivevevneeesieieiessieesesssesesssssesessssenes | sonvesssssssesisssssesennad (01 I 0.0 [ e, (018 I (118 I (1 I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPEANY.......cccoveveveverrereeeieieesereseesessenens | cvreveeisseseesessesessens (01 I 0.0 [ oo (018 I (118 I (1 I 0.0
5.02 Properties Held for Production of INCOME...........cccovevvrerrerrersrienres | e (1N I (0 I (VN TR (0] IO (V1N I 0.0
5.03 Properties Held for SalE..........ccovvvivcieieiieeieieiesseessessesisesesenes |_eesssesisssessssssesessanes [V 0.0 | oo (1 IS (1N [P [V 0.0
5.04 Total Real EState..........coueeerriiineirirecieieccseneseienesssiseinenns | neeneiesisiseinceeenes (V1N I 0.0 | e (U1 TR (V1N IO (1N I 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1) ....3,836,322
6.02 Cash Equivalents (Schedule E, Part 2 I 7,639,235
6.03 Short-Term Investments (Schedule DA)..........ccceeereeineneeeiieiieins | o [V 0.0 | oo 0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| ccc.co.c.. 11,475,556 | ...ccovvvnaes 9.0 | oo 11,475,556
7. CONrACE LOBNS ... ssssssnss | osstsstsssssssssssean (VN [P 0.0 [ oo 0
8. Derivatives (SChedule DB).........cc.coueieieieiiriieieiessese et sesiesssssens | cvveesesiesiesssssissaesand (V1N I 0.0 | oo 0
9. Other Invested Assets (Schedule BA).........ccoocueieeeeneiereeeeeeieeseseeiens | coveeieeiieseesseesenand (VN I 0.0 | oo 0
10. Receivables for SECUMLIES. ..........vvririeiireireeeeeeeeessesese s | e 44915 | .o (V01 I 44,915
11. Securities Lending (Schedule DL, Part 1)........ccccovvevevierveeieiesseiieeeens | e (V1N I 0.0 [ oo 0
12. Other Invested Assets (Page 2, Ling 11).......ccocouomeioecricieceiecines [ 0 0.0 oo 0
13. Total INVEStEd ASSELS......uururiieeiiieriieeiieiiseiissie e snssnssnssnssnsns | seesssens 127,544,164 | ............. 1000 |......... 127,544,164
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Annual Statement for the year 2019 of the AMERICAN EMPIRE SURPLUS LINES INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEA. ..o ettt ettt s e £ttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........courrirrrrirririsrneseee s sssssss e ssessesssnsssssns 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccovirirrirririeerrrreserese et esessnes 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt sttt s et b s es bt en s bt nnnn 0

3.2 Totals, Part 3, COIUMN 1.ttt st bbbt bbb s st n b b nnnn 0
4. Total gain (10Ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.vuiiiiieicieietces ettt sttt s e bbb b ss b s sttt b bbb bes s s ss et s st st
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.ccvvevennd NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........iiiiiieirriieeiieesiees sttt 0

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

74 Totals, Part 1, COIUMN 12. ... sss st 0

7.2 Totals, Part 3, COIUMN 10.......c.oiiiiiiririieesiseess s esss st s s 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ...ttt 0

8.2 Totals, Part 3, COIUMN ...t sess s s 0 0
9. Book/adjusted carrying value at end of current period (LINES 14+2+3+4-5+8-T-8)........cccccirierriiieisissies st bbb a s baen 0
10.  Deduct total NONAAMITIEA @MOUNES...........c.ueiiiiiiii bbb bbb 0
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)........cuiiiiveiiieieiseice ettt bbbttt bbbt bbb bbb 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PO YEAI.........vu ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).ttt sttt ssess e 0

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

3.1 Totals, Part 1, COIUMN 2.ttt ettt bbb bbb bbbt s bbbt nann 0

3.2 Totals, Part 3, COIUMN 1 ...ttt b bbbt s bbbt bbbt nann 0
4. ACCTUAN OF QISCOUNL......vueueeieieerisie ettt ss st ss st E s 8 8 eeE S8R5 E e84 £ s8Rt s et
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......oueeieeecet ettt ettt bbbt a s b st s st s s baes 0

52 Totals, Part 3, COIUMN B...ooosossrsssss NNE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18..........ccccovovevrrnrnrrrrennn. Jfo00 - IR vt 0
7. Deduct amounts received on diSposals, Part 3, COIUMN 15...........oviiecceeceie ettt sttt b bbb s s ese b s ettt es b b es s sae s s s seenas 0
8. Deduct amortization of premium and mortgage interest points and COMMITMENE FEES..........ccuvvueiiviiieieiiees ettt saen 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13........oiiierieriecee ettt 0

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

10,1 T0tals, Part 1, COIUMN 1. oot 0

10.2 Totals, Part 3, COIUMN 10.......cirireiieieeeieerieesiessseesssess s bbb 0 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10).........cccceuereririerierereeie e 0
12, TOHAl VAlUBLION AIOWANCE.........cooiiiiiiiiiciiie bbb 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)......ccveiieeieiiiici ettt bbb st s 4 bbb b2t A bbb bbbt bbb s et 0
14, Deduct total NONAAMITIEA @MOUNTS...........ccueiiiiiiii bbb bbb 0
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).........cc.ueieicieieiieiese sttt sttt snes 0
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Annual Statement for the year 2019 of the AMERICAN EMPIRE SURPLUS LINES INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........cu ittt sttt sttt s b f bbbt 0
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8.ttt 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccovirinrerrininrnrreeseseses st sessessnes 0 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........cvivieieeiceretese ettt s st et sa ettt s e bt s s s sse s sanees 0
3.2 Totals, Part 3, COIUMN 12.........vieieiieeieisetese ettt sttt st et a ettt s e b b s s e s s s seesnsnees 0 0
LS oot 17 {0 o0 T OO 0
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COUMN 13, NNE ............................ 0
5.2 Totals, Part 3, ColumN 9........ccvvrvrrncrerereeerereeseerenneesenen -a?-K- s 0 0
6. Total gain (108S) 0N diSPOSAIS, Part 3, COIUMN 19.........ciiiicieieeietecieee ettt et b e a e e s s st s st et s b s b e s s ss et s s ettt s e baes 0
7. Deduct amounts received on diSposals, Part 3, COIUMN 16...........c.ciieieiieeiecies ettt st st b st s bbb s s e e s st ettt es bt en s sae s s nsenans 0
8. Deduct amortization of premium @Nd AEPIECIALION............cceveviviieeieiceee ettt s bbbttt b s s s b et b e s bbb bbb s e e e b s e b st ettt enee 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17 ...t 0
9.2 Totals, Part 3, COIUMN 14........ouiriiiiriciiiecsie st 0 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 5.ttt bbb 0
10.2 Totals, Part 3, COIUMN ... st R 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+68-7-8+9-10)..........cccererirrieierrieiieiieses bbb snes 0
12, Deduct total NONAAMITIEA @MOUNTS...........ccuuiiiiiii it bbb 0
13.  Statement value at end of current period (LINE 11 MINUS LINE 12).........cciieieiiiieieisceeie ettt sttt bbb bbbttt 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YBAI..........c.ccuiveieieesie ettt sttt sttt a e a st a ettt s et a s san et s st et en et st 111,625,827
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuiiirieiiercie s ssss st s bbbt bbbt st s et e st 28,966,058
3. ACCTUAI OF GISCOUNL......cvevvvesieesiesesis sttt 518,775
4. Unrealized valuation increase (decrease):
A1 P, COIUMN 12,1 ceiiieiscetieeees s ss s (107,413)
4.2 Part2, SECtON 1, COIUMN 15........ ittt 0
4.3 Part2, SeCtion 2, COIUMN 3.ttt 0
A4 Partd, COIUMN T oeeeeesseeeessee et cessseess s ess s8££ 8RR 3,936 (103,477)
5. Total gain (loss) on disposals, Part 4, COIUMN 19........c.ciiuiiieiiee sttt bttt b bbb s bbb h bbb s s bbb bbb bbbt (61,772)
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN ...ttt et bbbt 24,061,863
7. Deduct amortization Of PIEMIUM...........cccicuieicicicteie ettt sttt bbb s st bbbt s st s s b s st s s s bbb bbb st n s bbbt ans 219,850
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COMUMN 5. 0
8.2 Part2, SECtON 1, COIUMN 1. ...ttt ettt ettt bbb nans 0
8.3 Part 2, SECHON 2, COIUMN TB.......viriveiiecieieecte ettt sttt sttt s st bt s et ae b s bt ss et ben st et es s et s et etessnaetanans 0
8.4 Partd, COIUMN 15, ...ttt bbb bbb s bbbttt bbbt 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIUMN 14ttt 639,840
9.2 Part2, SECHON 1, COIUMN 17 ...ttt st bbb se bt 0
9.3 Part2, SECON 2, COIUMN T4........o.ooieeeete ettt bbb sttt 0
94  Part4, Column 13 165 640,005
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, Line 2. 0
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 116,023,693
12.  Deduct total nonadmitted amounts...... 0
13.  Statement value at end of current period (LINE 11 MINUS LINE 12).........vriiirrirririeiercereieisessesessiseesessssessesessess e ssess st sssse st ess st esssssssssessessssssssessessssssnssessassnsans 116,023,693
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Annual Statement for the year 2019 of the AMERICAN EMPIRE SURPLUS LINES INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..3,345,333 ..3,513,976 ..3,841,064 ..3,120,117
Governments (Including all obligations 2. CaNAA.. ..o | e (0 TR (0 TR (0 TR 0
guaranteed by governments) 3. Other Countries .0 .0 .0 .0
4. Tofals.....c..c...... ..3,345,333 ..3,513,976 ..3,841,064 ..3,120,117
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS..cocoieieesieesisieie | v 2,055,870 | .o, 2,166,417 | oo 2,172,857 | oo 1,955,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS. ..o | e 1,673,859 | oo 1,698,329 | oo 1,941,621 | oo 1,650,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS....ocricinirnsciscninnrinnns | v 31,463,471 | v 32,185,841 | ..vvoievrici 31,548,323 | ..o 30,902,750
Industrial and Miscellaneous, 8. United States..........cocooveevvines | v 67,744,188 | ....ccoovene 69,716,170 | oo 68,025,983 | ....ccoovvvirine 72,797,729
SVO Identified Funds, Unaffiliated Bank Loans 9. CaNAda.......cievieiereeieeiens | e (0 TR (0 R [0 I 0
and Hybrid Securities (Unaffiliated) 10. Other Countries.......cocvvivrerinns | ceverieesssreissisnens 9,740,972 | oo, 9,645,086 | ..ooovvrerieiriinn. 9,768,537 | oo 10,460,143
11, T0talS. oo | v 77,485,160 | ..oooovveveienennens 79,361,256 | cooovvovieirninninas 77,794,520 | e 83,257,872
Parent, Subsidiaries and Affiliates 12, TotalS. ..o | v 0 [ o 0 [ o 0 [ oo 0
13. Total Bonds........conunsmsesinsnns | covivcrcinnnn. 116,023,693 | ..o 118,925,819 | L 117,298,385 | e 120,885,740
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals......cccovvrneinciennes
19. Total Preferred Stocks..
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries.........c.cccoe..
23. Totals......coviiiiiiiiicinisciici | s 0 [ i [0 R 0
Parent, Subsidiaries and Affiliates 24, TOtalS ..o | s 0 | oo [0 o 0
25. Total Common StoCKS.....cee. | oovvciiciiniiniiisiiisiisiian) 0 [ o [0 R 0
26. Total StoCKS......coururmrerssersenns | v 0 [ o 0 | e 0
27. Total Bonds and Stocks...... | ...c.ccoovevencn. 116,023,693 | ...cvvvrvrvrrens 118,925,819 | ..oovvvvvcrvrens 117,298,385
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Annual Statement for the year 2019 of the AMERICAN EMPIRE SURPLUS LlNES |NSURANCE COMPANY
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 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 asa 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
1.4 NAIC Trcrneeeessseseesssessensenesssssssseenenens | evineenenenneens 101,381 [ 3,243,767 | e 186 | 0 0 e XXX 003,345,333 | e 2.9 | 1,799,898 | ..o 16 [iienn3,345,333 | 0
1.2 NAIC 2u.iicrecneiessssiseseesssssnesensssssssssseenens | enensesnsnnsneennenenQ [ v 0 [0 |0 |0 | XXX |0 s 0.0 | o0 | 0.0 | o0 | e 0
1.3 NAIC 3icrrrenseesssseesssnssessenenessssssssessnsens | eneesesssnnssneneninsnens0 [ coneinenensnnineoeen0 | e |0 |0 e XXX | 0 s 0.0 | oo | 0.0 | o0 | e 0
14 NAIC 4..ocneneessseseesnsessesensssssssnssesnees | enensesssninsneneniesnen0 [ oo 0 [0 |0 |0 e XXX | 0 s 0.0 | oo (U O 0.0 | oo (1 S 0
1.5 NAIC 5..eiceiseneieessssiesensnssessesessssssssssseensens | enersenssnnsnenenieenensQ [ eoneineiesnnsneienen0 [0 |0 |0 e XXX | 0 s 0.0 | o (U OO 0.0 | oo (1 S 0
1.6 NAIC B..eieeireneiesessiseiseesnssessensensssssssssesensens | eserssrssnnsssnsnessnsn0 | onninsinssisnnnen0 |0 |0 |0 | XXX [0 [ 0.0 [ oo [ 0.0 [ [ 0
1.7 Totals. ..o | svesssenenees 101,381 i 3,243,767 | v 186 | iDL XXX [0 3,345,333 [ 2.9 [ 1,799,898 | ..o 1.6 | 3,345,333 | oo 0
2.1 NAIC Teereesssseseeessssssssesesssssssssessennsss | sernesssssesnennesiessnnsned | sevnsnesssinsneoneen0 | v | rnccnenn 0 |0 L e XX [0 [ 0.0 | o (U OO 0.0 | oo (1 S 0
2.2 NAIC 2u.iiiiriceierntneessssiseseessssssssiensssssinssssssensnsns | senssssssesnssnensessnnsned | sevnenenssinsneonsnen0 | vevneineienneieienn0 |0 |0 L e XX [0 [ 0.0 | e (U 0.0 | s (1 S 0
2.3 NAIC 3ueceenrereessssisesesssssssssiesssssssssssssenesss | sernesssssesnesnesiessnnsned | sevnenessinsinensnen0 | e | e |0 L e XX [0 [ 0.0 | o (U O 0.0 | oo (U S 0
2.4 NAIC A ... | sensensnneneenissnnensd | s | e |0 |0 L e XX [0 [ 0.0 | o (U RN 0.0 | oo (1 S 0
2.5 NAIC . .iiiiccnneressssseeesssssienesssnsinesenesns | senesnssnsnenensesnnnens0 | a0 | veenenenn 0 |0 | nn0 Lt XX [0 [ 0.0 | e (U RN 0.0 | oo (1 ST 0
2.8 NAIC B...eieeeesereessssieseeesssssssienessssessisessenessns | e | seonsesnissosen0 | aressseesenn0 | e | iinenn0 i XK |0 [ 0.0 [ i (O 0.0 [ [\ 0
2.7 TOtAIS. oo sensnrenssnene | sesseesenenssnssenserssnies | arsseseeenensss e [ [ {01 R 0 [ oeeee XXX [0 {000 [ 0.0 | i, [ 0
. U.S. States, Territories and Possessions, etc., Guaranteed
3.1 NAIC 1...
3.2 NAIC2...
33
34
35
36 .
3.7 TOtalS. .o | ersensnnssseeseressseene | v 1,002,231 | 1,003,639 | e | e | e XK 2,055,870 | .o 1.8 | 2,128,912
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
............... 1,673,859 cenerenenen 1,704,814

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2019 of the AMERICAN EMPIRE SURPLUS LlNES |NSURANCE 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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

....12,876,601

Unaffiliated Bank Loans

NAIC 1
NAIC 2
NAIC 3...
NAIC 4
NAIC 5
NAIC 6
Totals
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Annual Statement for the year 2019 of the AMERICAN EMPIRE SURPLUS LlNES |NSURANCE 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 Column7 asa 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)

11. Total Bonds Current Year

111 NAIC Tt (d)........ 19,036,815 |...ccvvvenee 52,014,275 |............. 29,199,177 | oo 5,421,051 |.ooiieee6,755,182 | o0 | 112,426,500 | ...ooovvvvrieeeen96.9 [ XXX e [ e XXX s [ 59,126,891 |............. 53,299,609

11.2 NAIC 2 ..1,611,770 348726 | 0 | 0 2,710,593 | o223 [ XXX s e XRX e | i 896,675 [ e 1,813,918

11.3 NAIC 3... .139,368 ..886,599 471,406

114 NAICA.....oiecvrenenenesesesessensensssseensssenssnnes | (D)0 |0 [0 | e (01 TSRO o I SUURPOTORRRTRRI 0 OO R 0 | covvrrrrrrernneenend0.0 et XXX e e e XXX e | e | e 0

11.5 NAIC 5uecrernneneesessnesesnssssessenessssssssnesnenseses | (@i |0 |0 | 0 (0 0 [ coorrnererrerrennend 0.0 e XXX s e XX e [0 [ s 0

11,6 NAIC Bu.cecsrrreeeseeeseisssenennsssneessssnseenssssees | (@0 |0 | e, [0 0 () (V) [P o X | [ ST 0.0 GO TTSTONOD 0.0 COROrnl [FOOTRsorsos oo | ) FORSTRTRRR R 0

117 TOtAIS oo eeeeeeeeesnsssesenensensensneneens | eeeneenenn 19,271,989 | . 54,148,977 | e 29,938,400 |....coooenee 5,909,145 |.....cccconne. 6,755,182 | oooevrreeieeiene 0 | (b).....116,023,693 | ....covovrrrreee100.0 [ oot XXX e [ e XXX s [ 60,438,759 |............. 55,584,934

11.8 Line 11.7:a5@ % Of COl. 7.t | ceerseseisissisnenees 16.6 | o A8.7 | oo 258 | oo S 5.8 | i, 0.0 | oo (LO X0 PN 0 & T IR o ¢, SRR IRRTRD o0 R [FOR Y2 1 [ 47.9
12. Total Bonds Prior Year

12.1 NAIC 1

12.2 NAIC 2

12.3 NAIC 3

124 NAICA4...

12.5 NAIC 5.

12.6 NAIC 6

12,7 TOIS. ..ot enniees | ceverenseens 16,104,710 |..ccvvvnveee 55,358,257 |..covveenee 25,322,492 |............. 10,029,684 |............... 4,810,683 | ..ooovvvereeereinnn0 e XXX s e XXX e | (D)0 111,625,827 | 1000 e 56,064,907 |............. 55,560,919

12.8 Line 12.7. 358 % 0f COl. 9....vvuiiiviiiiiiisiseniseisensisnsnissinsnes | cevenssesssessnssesenes 144 | i 49.6 | i 22.7 | e 9.0 | s 4.3 | 0.0 [ XXX v XX v 10000 | XXX [ i 50.2 | i 49.8
13. Total Publicly Traded Bonds

13,1 NAIC Tttt | eneesineiees 9,299,233 |...ccvvienee 21,691,619

13.2 NAIC 2 ...443,618

13.3 NAIC3

13.4 NAIC 4

13.5 NAIC5...

13.6 NAIC6

137 TOtAIS..c.oeecciceeeeeeeeensnissenenesssnieneens | renennenens 0,370,583 | i 22,282,642 | ..o 20,923,229 |....oocveenee 3,772,704 | ..o 4,083,600

13.8 Line 13.7a5@ % Of COl 7...ovvveirieereeeerieneieeenenennnens | eerernenensnneenenene 195 | 369 | e 346 | oo 6.2 | oo 6.8

13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11...........cccoeveer | covvvervrvreieeee81 | 192 | e 18.0 | e 33 | e 35
14, Total Privately Placed Bonds

141 NAIC 1eiireereesseesessssesenesssisensenenseses | cvenesnennens 131,982 | 030,322,655 | oo 8,780,075 | ....cccvennee 1,787,715 | v 2,671,582 | oo, 0 [ 53,299,609 | ...oocovervvrvereend59 [ 1.55,560,919 | 498 | XXX [ 53,299,609

14.2 NAIC 2. nenesssssensesssessensssens | conenenneenenenneen0 1,944 | i 1,168,152 | i 235,096 ..348726 | .............. 20 ] 0 [ 1,813,918 | oo 18 | 0 | 0.0 e XXX e 1,813,918

14.3 NAIC 3... 471,407 471,407

144 NAICA4... 0

14.5 NAIC5... 0

14.6 NAIC B..oocreeeeieseieseiesssseneesssesennssessenssnnes | nssnnensssssensessennes0 | onneneensnennnsennenn0 |0 |0 | iinnn0 [ e |0 | 000 | 0 | 000 | b XXX [ 0

147 TOtAIS..c.ocecrccecseeseeeseeessnsenes | e 0,895,406 | ............. 31,866,335 | ..o 9,015,171 | ..o 2,136,441 | 2,671,582 | oo | 55,584,934 | i 879 | 55,560,919 | 9.8 | XXX [ 55,584,934

14.8 Line 14.7asa % of Col. 7..... ..16.2 . .48 ....100.0

14.9 Line 14.7 asa % of Line 11.7, Col. 7, Section 11.........cccocvvvcvcis| e85 | ik 215 | i T8 | o 18 | i, 23 | 0.0 | il A79 | XXX e ek KR XK i etk XXX e e ek KKK i | e 47.9

(@) Includes $.....55,584,934 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

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

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

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

..... 0;

NAIC 2§............ 0; NAIC3$

...... 0;

NAIC4S............ 0; NAIC5$%

....... 0;

NAIC6S.......

..... 0.
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Annual Statement for the year 2019 of the AMERICAN EMPIRE SURPLUS LlNES |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

101

1.02
1.03
1.04

U.S. Governments
Issuer Obligations.

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..

...101,381

..3,124,323
.119,443

0.0
0.0

2.7 |..
02 ..

301

3.02

Issuer Obligations.

Residential Mortgage-|
Commercial Mortgage-Backed Securities

acked Securities...

U.S. States, Territories and Possessions, Guaranteed

4.01
4.02
4.03
4.04
4.05

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Issuer Obligations.

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities

5.01
5.02
5.03
5.04
5.05

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

Non-Guaranteed
Issuer Obligations.

Residential Mortgage-Backed Securities.

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..

1,632,817 |...

..11,668,788 |.

1,478,991

..19,228,538

..22,480,284

..19,228,538

6,948,795

............ 15,318,752

2.036.764 |...

31,463,471

28,936,225

......... 31,463,471

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)

Issuer Obligations.

Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..

8,992,978 |.

1,476,980 |...

.............. 3,048,569
27,801,886

..46,601,088

..5,048,257
27,071,437

..44,654,331

4,396,379 |.

3,872,361

77,485,160

77,055,977

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations.

Residential Mortgage-Backed Securities.

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..

801

8.02
8.03
8.04
8.05
8.06
8.07

Issuer Obligations.

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

Totals

Parent, Subsidiaries and Affiliates
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Annual Statement for the year 2019 of the AMERICAN EMPIRE SURPLUS LlNES |NSURANCE 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 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
.......... ) 0.0 S cernreee XXX revrnernrnnennnnnn 0.0
.......... XXX e XXX [T O X
.......... XXX [0, 6 CRR s 0.0

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

11. Total Bonds Current Year
11.01 1SSUET OblIGAtIONS........veverieeeericieiereeciseieieessseseessesseessssessesesssssensns | sensensennnn Sy TAT, 184 | iii9,225134 | 3,278,214 | 0 | 0 [ ) 0.0 NN IS 16,250,532 | .ooovvrerereeena 140 |tk XXX | etk XXX | i 14,251,007 |.............. 1,999,525
11.02 Residential Mortgage-Backed Securities... 7,162,583 ..33,909,917 22,562,835 |. 11,347,082
11.03 Commercial Mortgage-Backed SECUMIES..........covvueucrerninerrereinins | e 33,617 | o0 e 0 |0 [0 [k XX | 33,617 | 0.0 | b XXX e e XXX | e ..33,617
11.04 Other Loan-Backed and Structured Securities.. 8,328,604 23,624,918 42,204,709
11.05 SVO Identified FUNDS.........cccoevrveeereieeieieeeieeeseeseeeeeseeeeesesneens | eveerenee X oo XX e | e XK e | e e XK s | e e XXX e | e | a0 | 0.0 e XXX s e e XXX e [ e .0
11.06 Affiliated Bank Loans. 0 ...0
11.07 Unaffiliated Bank LOANS...........c.cccoeuevicveieiiesicceeseseeesese e | ovvsesesissenessnssenns 0 0 0 [l XX [0 0.0 | b XXX etk XXX | .0
11.08 TotalS.....coorererrererriirriennes ..19,271,989 ..5,909,145 |... 60,438,759 55,584,934
11.09 Line 11.08 as@ % Of COL. 7.....cocovvvvvererieersicieeiiesiceeenisesnsneenens | evvvienninieienneee 166 | eviviiiiiiiiernnn8.7 | i 258 | i 51 | v d8 |00 | 10000 [ b XXX [k XXX etk XXX i | e D2 | 47.9
12. Total Bonds Prior Year
12.01 1SSUET OBlIGAIONS. ......eorererieeeicecieie et entenees | eesessesseseessssessenens 011,431,993 | ... 1,377,813 | 1,971,967 |.............2,056,039 | ....c.... XXX.oovvveroens e e XXX s [ XXX [ v 16,837,812 | oovvvvveeeen 151 | 12,838,497
12.02 Residential Mortgage-Backed Securities... . ..2,977,980 27,371,447 20,746,126 |.
12.03 Commercial Mortgage-Backed Securities. TAAT56 | e 137196 | 0 | 0 0 [ b XX i [ XK X [ XXX [ 281,952 | 03 |
12.04 Other Loan-Backed and Structured Securities.. 11,094,910 |.
12.05 SVO Identified Funds.................... XXX..... oo e e XXX e e XX [ e XX e XXX e | 0 [ b XX |t XX | 0 | 0.0 |
12.06 Affiliated Bank Loans.....

Unaffiliated Bank Loans.

ISSUET OBIIGALIONS.........oeeereeirereie e
Residential Mortgage-Backed Securities..........c.oeivieeniieieiriiennnn.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified FUNAS........cooevriieeiieesiceeee e
Affiliated Bank Loans

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

.............. 3,772,704
..... 6.2

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

1,999,525
5,472,536

0

..1,999,525
11,347,082

.............. 3,999,316

.............. 6,625,321

.............. 1,999,525
............ 11,347,082

TOtAIS. ...t
Line 14.08 @5 @ % Of COL. 7...ooveviieieieeese e
Line 14.08 as a % of Line 11.08, Col. 7, Section 11

2,136,441
..... 3.8
..... 1.8

.............. 2,671,582

....... 4.8
....... 23
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si10, SI11, SI12, SI13, Si14
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Annual Statement for the year 2019 of the AMERICAN EMPIRE SURPLUS LlNES |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying valug, DECEMDET 31 OF PHHOT YEAN.........cceicieiieieiiisie ettt st | sbassesssastes e b st es e b s b s s bbb snsensesnte 7,863,797

2. Cost of cash equivalents acquired ....81,030,877

3. ACCTUAL Of BISCOUNL........oeeeiiiiie bbbttt | Hisb s s bbb bbb bbb bbbttt 0 | 0
4. Unrealized valuation INCIEASE (ECIEASE).........euiueireiiieiieieieise ettt s sttt sttt s bt ssessesnsa | ebsesastessesast et e s s b s b s b e s s s b st bbb b et 0 | et 0
5. Total gain (I0SS) ON QISPOSAS..........cueiririiiiiiieiiisiie ettt ettt bbb st es sttt b s b s ensessessnsa | S1ebssessessssessessesensesses e s st s b en bttt en s bt en s sse s 0 | et 0
6. Deduct consideration reCeiVed ON GISPOSAIS...........cuiuriueiiiiieiieieieseieise ettt b bbb s bbb st s ensessnsns | osebsesessessessssenses et estes e s st s b s s nsnses 81,255,439 | oot 0
7. Deduct amOortization Of PrEMIUM.........ceieiueieieiieie sttt bbb st s st es s sntessesans | S1ebistessessssessessssaesesses s n s s b en b st es s b nnsres s 0 | e 0
8. Total foreign exchange change in book/adjuSted CATYING VAIUE. ..ottt sstesesns | srebsstessessssesse s s sssessessss st ant s bt esse s sensssesad 0 | oot 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........ceveuiirieiisieiesese et sss e sesseses | erebsssessessssessesssssssasseesasestes st antessassssansasssssnsassesand 0 | et 0

.......................................................... 7,863,797

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11. Deduct total NONadMIttEd @MOUNES........c.ciiiieiiiieiciee et es

Q

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.............ccovererrrrineeneen.
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, EO3, E04, E05, E06, EO7, E08, E09
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Showing all Lon
7

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
¢} nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 5K 2 |UNITED STATES TREASURY.......covvvrimrrineincinnriiseinennseiseissssssssssnsnennneens | S0 |t | v [ | i, 347,922 |..104.516 365,805 350,000 348,378 0 403 (V0 [OOPOORPRROPROON | I IO 2875 |...... 3.004 [AO...... | oo 1,714 | L 10,063 | 11/13/2018. | 10/31/2023.
912828 5P 1 |UNITED STATES TREASURY... 604,219 |...104.594 627,563 600,000 603,386 0 ...(785) (V1 RRTPURPORROOON | I IO 2.875 |.... 2.722 |MN......| oo 1,508 | oo 17,250 | 12/07/2018. | 11/30/2023.
912828  XT 2 |UNITED STATES TREASURY... . ..1,625,472 |..101.375 | ccoovernee. 1,637,206 | ....oooonees 1,615,000 | ..oooovrenne 1,624,343 0 (1,130) (V0 [OUPOORPRRRPROON | I IO 2.000 |...... 1.863 |MN......| s 2,824 | oo 16,150 | 06/06/2019. | 05/31/2024.
912828 Y6 1 |UNITED STATES TREASURY......ccoimirimmnninmmssnisnrssnnsnessmsssnsssssssnneneneens | 9Dk | oo | vevnernnee | evvnnnen ] [ v 547,551 |...103.844 571,141 550,000 548,217 0 474 0 s 0 2.750 |...... 2.846 |JJoies | 06,329 | i 15,125 | 07/26/2018. | 07/31/2023.
0199999. U.S. Government - ISSUET OBIGAtIONS. .........urvuiriisieirsiiee et sab st snsssisns | ensessssssas 3,125,164 XXX 3,201,714 3,115,000 | ............. 3,124,323 0 (1,038) (L] [ 0 XXX XXX | XXX | ... 12,376 | .......... 58,588 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
31388K UG 5 [FNBO7283 - RMBS.......cooiiiriiriirniineiieiiesiesissessseisssssssssesssssssssssssessssssssnns | covnens | o | oesesenes A 1 ...110.994 5,680 5117 | . 3,553 0 | o109 | 0 [0 [ 6.500 |...27.421 |MON... | v 28 | o, 330 |10/24/2001. | 10/01/2031.
38375U  BQ 2 [GNR 13H24ABI - CMO....coouiiuiiiniiniisiniseniisisssnsssnssensssssssnsssnssssssssnsssnsensnnne | osnees | oo | vovessseeas K] I 1] i 710,683 | ... 4.384 306,582 0 217,456 0 ooeene(78,319) | v [0 [ 1.566 |....24.515 |[MON... | .......78,975 | ....... 100,630 | 02/26/2014. | 09/20/2063.
0299999. U.S. Government - Residential Mortgage-Backed SECUNtIES. ... v XXX 312,262 5117 221,010 0 XXX XXX | XXX | ......79,003 | ........ 100,960 XXX XXX
0599999, TOtal = U.S. GOVEIMMENE. ... reesrserterestes ettt XXX 3,513,976 3,120,117 | v 3,345,333 | i 0 XXX XXX [ XXX [ e 91,379 | 159,548 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
207720 GW 6 | CONNECTICUT ST....ovureririerieiniierieseeseseesssssessesssesessesssssssssssesssesssnees | oneee | oo | veveseeenns 2| AFE| oo 1,163,880 |...108.614 | ............. 1,086,140 | .cooovvreree 1,000,000 | ..cccovvveeee 1,052,231 0 (20,655) (V1 PPN | I IO 5.000 |...... 2.750 | D | v, 167 | 50,000 | 03/19/2014. | 06/01/2024.
68609T  HV 3 [OREGON ST.....ooiiiiiiiniiinsisieisississeissssssssssesssssssssssssessesssssssessssssssssssssessssensses | covnens |0 | esnesenes 2| 1FE LAMBM8 | 1,080,277 | oo 955,000 | ..ooovrene 1,003,639 0 (7,202) (] SRR o I IR 4.250 |...... 3.570 | Do | oo 3,382 | i 41,133 | 11/01/2018. | 06/01/2049.
1199999. U.S. States, Territories & Possessions - Issuer Obligations XXX 2,166,417 1,955,000 | .... 2,055,870 0 (27,856) 0 XXX XXX XXX . 91,133 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............... XXX 2,166,417 1,955,000 | ...ocvovnenee 2,055,870 0 (27,856) 0 XXX XXX XXX | e 7,549 | 91,133 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
414004  5F 4 [HARRIS CNTY TEX...ioiiiiirieineineisesieseseesssissise s sssesssssssissssesssesssessans | sevseee ...102.929 540,377 525,000 | ... 532,607 0 0 +...5.250 . .27,563 | 01/08/2010. | 10/01/2020.
414004  5F 4 |HARRIS CNTY TEX SD.. 2102929 | i 1,157,951 | v 1,125,000 | ..oooovneene 1,141,253 0 {0 IR o I PO 5.250 |......3.278 |AO...... | 00 14,766 | ... 59,063 | 01/08/2010. | 10/01/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations..............ccocenincenn: XXX ..1,698,329 .1,650,000 ...1,673,859 .0 .0 XXX [ XXX | XXX | 21,656 | e 86,625 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . XXX ..1,698,329 .1,650,000 ...1,673,859 .0 .0 XXX ] XXX | XXX | 21,656 | e 86,625 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligati
346668 DK 9 |FORSYTH MONT POLLUTION CTL REV.....ccriiiiriiriniricrireniieiseineriesirenens | ceveene ...101.591 .1,015,910 .1,000,000 ...1,000,004 0 6 (V) IURTOURPORRRTOOON | I IOV 2.000 08/05/2016. | 08/01/2023.
59465H UA 2 |MICHIGAN ST HOSP FIN AUTH REV ...103.487 ,034,870 ,000,000 1,000,007 0 (5 0 o 2.400 02/23/2017. | 11/15/2047.
645791 CZ 5 |NEW JERSEY ENVIRONMENTAL INFRASTRUCTURE........ccconivirmrinriirerirenes | eveene ..117.683 176,525 150,000 164,355 0 (1,969) (V) RTOURPORRIOTOOON | I IO 4.000 03/30/2017. | 09/01/2026.
645791 CZ 5 |NEW JERSEY ENVIRONMENTAL INFRASTRUCTURE.. ...117.683 147,104 125,000 136,968 0 (1,636) (V1 TR | I DO 4.000 03/30/2017. | 09/01/2026.
721781  AC 6 |PIMA CNTY ARIZ INDL DEV AUTH POLLUTION C.....coevorverrerriirrinerinenienins | eveene ...102.514 2,050,280 2,000,000 ..1,992,632 0 9,605 0 o950 01/25/2011. | 10/01/2020.
896221 AD 0 | TRIMBLE CNTY KY ENVIRONMENTAL FACS REV........ccocummrimeirnnrineineianns | cevenne 2109.271 | 1,092,710 | oo 1,000,000 ...1,000,000 0 0 (V1 SRR ) I DO 3.750 05/18/2017. | 06/01/2033.
91412F 2S5 |THE REGENTS OF THE UNIVERSITY OF CALIFOR........ccocomurirerirmrinrrnniirnns | ceves ...100.765 80,612 80,000 80,693 0 (4,388) (VN TOURPRROTOON | I IO 5.120 03/30/2017. | 05/15/2020.
97712D  E2 8 |WISCONSIN ST HEALTH & EDL FACS AUTH REV.... ..105.435 | coooovins 1,054,350 | .oooovrennns 1,000,000 | ... 973,253 0 1,285 0 L0 [ 3.375 11/30/2017. | 08/15/2035.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..........ooverereereersniineeninnines XXX 6,652,360 6,355,000 | ............. 6,347,911 0 2,898 (] I 0 XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3133N3 VG 6 |[FHREBO15 - RMBS.........coviiiiriicriericeieieieiiesiesessesssssssssesienesenesnes | enenes | oo | vevesssenns 4. 1 2102015 | v 1,908,853 | ....cccvuvun 1,871,157 | v 1,897,294 0 (1,054) (V1 IR 0 | 3.500 |...... 3.092 |MON.. 10/18/2019. | 09/01/2049.
3133N3 VN 1 [FHREB021 - RMBS........oiiiiiieieiieiieeiseisesissise s isesssssssssssssesssessssnes | onnees | oo | vevenneenns A 1 ...100.633 2,000,102 1,987,528 | ..ccovvvenne 1,994,729 0 .(252) (VN TR | I DO 3.000 |...... 2.920 |MON.. 10/11/2019. | 11/01/2049.
3140QC DT 0 [FN CA4613 - RMBS.......ccoiiiiiiiiiininnisiiienisnessssssnissssssssssensssnsssssssssssssesensnes | eovnnne | o | nsneenes 4l 1 ...102.028 2,004,185 1,964,341 ...1,994,999 0 ..(956) 0 |0 s 3.500 |...... 2.954 |MON... 11/07/2019. | 11/01/2049.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHIES. ... . XXX 5,913,140 5,823,026 ..5,887,021 0 (2,262) 0 XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligati of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
041083 VB 9 | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M.....cccovvnivmrnemnneinerennns | vevnne oo [ v | s 1FE ..487,39 |...100.100 487,883 487,396 487,396 0 0) (V) TR | I DO 3.100 |...... 3.100 |MON.. 06/12/2013. | 07/01/2043.
130333 CA 3 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R.... . 2] 1FE| .. ..182,979 |...100.080 183,125 182,979 182,978 0 (1) 0 20 | 2.900 |...... 2.899 |MON.. 04/19/2013. | 02/01/2042.
130333 CB 1 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R.....cccouveuerierimrencennnninneins | eovvees | o [ ereereens 2| AFE| oo 325,315 |...100.018 326,189 326,130 325,480 0 19 (V1 TR 0 | 2.900 |...... 2.912 |MON.. 05/01/2013. | 02/01/2042.
20775C 58 9 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......cocvvrriierinicirernninnirns | vevvens | oo | cerveeenns 2] ... 1FE| i 1,080,780 |...107.882 | .............. 1,078,820 | ..occvvvrene 1,000,000 | ..cocconnee 1,079,367 0 (1,413) {1 IO 0 [ 3.500 |...... 2.497 |MN...... 10/09/2019. | 11/15/2043.
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246395 WY 9 | DELAWARE ST HSG AUTH REV.........cooviiiiriiiniiineiiecisseisseiecseisseseennns | ceveees ...101.316 111,448 110,000 110,899 0 (1,002) (U [OOPR 0 ... 4.900 |...... 4331 [J....... 09/29/2011. | 07/01/2029.
296122 US 1 |ESCAMBIA CNTY FLAHSG FIN AUTH SINGLE FA.........cccoooviiiiiiniinniiniiiccns | e ...105.938 744,862 703,111 703,111 0 (0) (VN OO 0. 3125 |..... 3.125 [MON 08/20/2014. | 08/01/2044.
31350A BR 8 [FEDMFH MO034 A - CMBS.......cooorveeeieeessreeeeeeresseeesseessesssssessesssssessisnssnnes | evvens ...100.626 .930,791 925,000 926,245 0 ) (TSSOSO | R [OSPORUPOORPRORPPOOPOR | N PO 4.150 |...... 3.681 |MON... 09/11/2015. | 04/15/2025.
34074M  JB 8 |FLORIDA HSG FIN CORP REV - MBS........ccooviiiriireirerinnisiesiersssssiesssinees | covenes ...100.021 791,742 791,576 791,576 0 ) [EETSROSORTON o I ISOPOROORORPRRPOTON | I IO 2.800 |...... 2.800 |MON.. 04/24/2013. | 07/01/2041.
45129Y  S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R......ocvvviinriinniiinciisniians | e ...110.165 550,825 500,000 554,615 0 ) RO o I ETOUORPORPORPOON | VOO 4.000 |...... 3.024 | JJ....... 10/04/2019. | 01/01/2050.
45505T  JA 0 [INDIANA ST HSG & CMNTY DEV AUTH SINGLE F.......ccoovvvmirviircriirinnians | v . 2108138 | 1,081,380 | ccovvcvenne 1,000,000 999,981 0 ) [ e [0 [ 3.600 |...... 3.600 |JJ....... 01/11/2017.| 07/01/2032.
49130T PR 1 |[KENTUCKY HSG CORP HSG REV.........cocovviiriiiniiineiineieneisseisseisneis [ oo 2] 1FE| .. 182,963 |...102.049 178,586 175,000 176,513 0 ) [ 0 [0 [ 4.250 |...... 3.652 | JJ....... 06/11/2012. | 07/01/2033.
49130T  PS 9 |KENTUCKY HSG CORP HSG REV.........oovvviririieriieriseeiisseiieseisseseisssseinns | evvinns | or | reeeiinns 2| AFE | v 240,000 |...100.052 240,125 240,000 240,000 0 [ om0 {0 |0 [ 3.000 |...... 3.000 |MON... 04/19/2013. | 11/01/2041.
49130T  PT 7 |KENTUCKY HSG CORP HSG REV. ...100.049 .315,154 315,000 315,000 0 | o0 | 0 [0 [ 3.000 |...... 3.000 |MON... 04/19/2013. | 11/01/2041.
54627D BX 8 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV ...100.429 612,129 609,514 609,514 0 | covenrrrreeens(0) | 0 [0 [ 2875 |...... 2.875 |MON... 04/18/2017.| 11/01/2038.
57419P K2 4 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C.... ...101.682 218,616 215,000 216,828 0 | overrerene(3,659) | o0 [0 [ 5.000 04/21/2011.| 03/01/2041.
57419R L8 6 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ...101.334 673,871 665,000 665,000 0 enn3.242 04/07/2017. | 09/01/2048.
594654 GD 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M... ...108.852 544,260 500,000 544,427 0 | e (T43) | 0 [0 [ 3.750 10/09/2019. | 06/01/2050.
60416Q GH 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ...100.527 .342,355 340,560 339,231 0 34 (VN ROPOURPRORROOOON | I IOV 2.700 . 03/30/2017. | 04/01/2046.
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.. ...100.036 624,459 624,234 624,234 0 (0) 0 e 2.750 17,027 | 06/20/2013. | 12/01/2032.
60637B  SP 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY... .. 109.831 | oo 1,048,886 | ....ccooonnn 955,000 | ....cccoouce 1,004,397 0 (7,760) (V1 RPN | I BV 4.250 |.....3.490 [MN.....| .ccc....8,871 | ool 37,748 | 11/01/2018. | 05/01/2049.
61212R 4G 8 | MONTANA ST BRD HSG ...102.094 .163,350 160,000 162,901 0 (1,883) (V) RTOURPORRIOTOOON | I IO 3.500 03/30/2017. | 12/01/2044.
61212W BB 0 | MONTANA ST BRD HSG SINGLE FAMILY MTG. ...104.139 499,867 480,000 485,996 0 (2,773) 0 .r...3.500 03/30/2017. | 12/01/2042.
64988Y CS 4 [NEW YORK ST MTG AGY HOMEOWNER MTG REV.. .107.138 | 1,071,380 | oo 1,000,000 | ..cccovvveeee 1,074,497 0 (1,893) (VN RTORRTRRRRRTOOON | I IO 3.500 09/12/2019. | 10/01/2032.
658207 TX 3 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP. 2107199 | 1,071,990 | .coovvos 1,000,000 | ..cooovvrenne 1,000,016 0 7 (VN TR | I DO 3.850 05/17/2017.| 07/01/2037.
658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP. ...106.390 .845,801 795,000 839,676 0 )| . .0 ......4.000 05/17/2017.| 07/01/2047.
658207 WG 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP. ...109.168 | ......cccceoe. 1,058,930 | ..ooovvirnenne 970,000 | ...oovvenee 1,018,600 0 ) (V) RTOURTRRRORON | I DO 4.250 11/01/2018. | 07/01/2047.
658909 EV 4 |NORTH DAKOTA ST HSG FIN AGY. ...102.315 .260,903 255,000 259,309 0 ) (V) URTOURPORRIOTOOON | I IOV 3.500 07/25/2013. | 07/01/2043.
708796 B9 7 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M ...101.287 35,450 35,000 35,248 0 27)] .. .0 .....4.000 03/30/2017.| 10/01/2041.
83712D UH 7 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG.. ...103.474 491,502 475,000 481,658 0 ) (V) RTOURPORRIOTOOON | I IO 4.000 06/25/2015. | 07/01/2037.
83755N EU 2 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY ...101.669 91,502 90,000 90,561 (U I ( 1210) N ISR (V0 [V | I IO 4.250 09/29/2011. | 05/01/2032.
83756C EP 6 |SOUTH DAKOTA HSG DEV AUTH... ...103.308 485,548 470,000 482,460 0 (7,176) 0 ......4.000 11/07/2013. | 11/01/2044.
83756C TX 3 |SOUTH DAKOTA HSG DEV AUTH... ...105.971 810,678 765,000 797,927 0 (7,110) (V) TR | I DO 4.000 12/12/2017. | 05/01/2039.
91743P  AK 1 |UTAHHSG CORP - MBS ...102.547 578,595 564,224 602,888 0 (1,061) (VN RTPURPRROROON | I IO 3.500 08/13/2014. | 08/21/2044.
98322Q  MJ 3 |WYOMING CMNTY DEV AUTH HSG REV.......ccoooiimiiimiiinniiinniiseniinsniissniies | coneees | o | covieninn | v . ..106.934 | ... 1,069,340 | ..ccooo. 1,000,000 | ...cccooeouee 1,000,010 0 (1) 0 0 [ 3.450 04/26/2017. | 12/01/2032.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. .......veriirieririsisiissississssrsssssesensssisnesenssnens | eonssanenes 19,368,501 XXX | e 19,620,341 | ..ocvoee 18,724,724 | ........... 19,228,538 | oo 0] i (70,976) | oo, (] 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................oiiiiiiriioriiisii o | ceneiises 31,548,323 XXX 32,185,841 30,902,750 | ........... 31,463,471 | oo 0| e (70,340) | ..o 0 [ 0] XxX XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligati
166764 BN 9 | CHEVRON CORP SD.. || 12] AFE | v 551,505 |...101.673 559,200 550,000 550,678 (U I (302) [ covoorvieinns (V0 [OUPRORPROROPRORON | I IO 2.498 03/30/2017. | 03/03/2022.
654740  BL 2 | NISSAN MOTOR ACCEPTANCE CORP..........ccccooirviimriinniinniiisniisnnisnniins | ceveie | o [ eovisniins | i 1FE ...1,999,280 |...104.119 2,082,378 2,000,000 | ....cccceeen. 1,999,525 0 209 (V0 [OPPRORPRRROR |  IOO 3.875 09/18/2018. | 09/21/2023.
822582  BZ 4 | SHELL INTERNATIONAL FINANCE BV........ccooviiriiiriiinniiieneeisceieseeieseiies | ceveees 12 1FE| .. 194,185 |...105.190 .205,120 195,000 194,362 0 157 0 20 | 3.500 11/07/2018. | 11/13/2023.
822582 BZ 4 | SHELL INTERNATIONAL FINANCE BV........ccoooiiiniiiiniiinniissnnisssisnnicaniienas SD.. |C|........ 12] . L1511 [ 303,725 |...105.190 .320,829 305,000 304,003 0 246 0 [ 0 ... 3.500 11/07/2018. | 11/13/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgAtioNS................ciieiiiiiiri i | enesenees 3,048,695 XXX 3,167,527 3,050,000 | .......c..... 3,048,569 0 311 0 [ 0] XXX XXX XXX
Industrial & Miscell us (Unaffiliated) - Residential Mortgage-Backed Securities
00443P  AA 7 |ACE O7HE2 AT - RMBS.......coooiiiiiiiiiiceiieceiieseeieseiiesesiesesiesessesessesessesesons | covnns | oo | overevonns 4| ... M| s 530,607 |..... 88.059 612,283 695,308 542,563 0 (7,254) 0 [ oo 0 ... 1.932 |.... 6.196 [MON... | ..cccccccenen. 224 | . 16,952 | 02/23/2015. | 12/25/2036.
026929  AA 7 |AHM 0B3A 111 - RMBS......oviriiiiicieniseiensisississesssssssessssssessesssssssnssnsenns | eonene | oo [ oervneens 4 ... TFM | 699,286 |..... 93.748 .836,449 892,231 717,083 (V1 I 25,730 | v (11 [N 0 [ 2152 |...... 6.534 |MON... | oo 320 | v 23,751 | 02/24/2016. | 12/25/2046.
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04544N AD 6 |ABSHE 0BHEB A4 - RMBS............cooiiiiriiiciiiciesceiesceisssissssissssssnnsennns | vnnes | oo | cereveenes 4| ... M| 422,105 493,670 502,506 468,854 0 7,225 (U [OOPR 0 ... 1.952 |...... 7.656 [MON... | ............163 | ......... 12,261 | 01/14/2014. | 11/25/2036.
05530M  AA 7 | BCAP 0BAA2 AT - RMBS.........ooiiiiriiireiinieiineeieeseiieseissssssssesssssssessssnseses | ceneien | o [ ceveeeenes 4| ... M| s 945,768 |.....94.069 | ........ccc... 1,162,291 | oo 1,235,577 979,736 (U I 39,489 | o0 [0 1.962 |...... 9.328 [MON... | ..o 404 | e 30,405 |09/18/2014. | 01/25/2037.
05949C  HM 1 |BOAMS 051 1A1 - CMO/RMBS...........coimiiirriiiniiineiieseeisseieesssissesienssienens | o 301,149 318,951 291,315 0 TA46 | 0 [0 [ 3.99 |.... 6.828 |MON... .13,835 | 07/22/2013. | 10/25/2035.
059522  AA 0 |BAFC 07CB BAT - RMBS........ccooviiiiiiiciieiieieiensissieienisissssssssinnss | eveens 373,447 384,874 343,480 0 c(924) | o0 [0 1.975 |...... 7.898 |MON... 02/25/2016. | 05/20/2047.
07386H VS 7 |BALTA 057B 2A1 - CMO/RMBS........cirvirmerirnrisnnessssessssnssssesssssssssssssssnsnnens | woeees 995,968 1,241,273 855,895 (U I 32,600 | o0 |0 [ 4.103 |...... 9.967 |MON... 02/22/2016. | 09/25/2035.
12669G R4 5 |CWHL 0515 A8 - CMOIRMBS........cvvirrrirnrineiieseiesiiesssisesisssessssisnnnes | cvvinae 437,556 487,579 415,193 0 (1,035) [ coovviricenenn0 [0 [ 5.500 |...... 6.453 |MON... 07/19/2013. | 08/25/2035.
17307G 4H 8 |CMLTI0BWF1 A2C - RMBS.........cooviiiriiriiceiineiisseiissesisnesessssissssesnenens. | covenas 114,875 171,330 53,884 0 6,276 | o0 [ o0 | 4.865 |...24.930 |MON... 03/22/2006. | 03/25/2036.
17307G E8 7 |CMLTI 058 14A - CMO/RMBS........cocmrviireieneiinnneeseeeseessseessssessssesssnnens | evinne | oo | covnercenncdh | ot AFM | i1..919,468 |.....96.526 | ...oovvoe. 1,047,078 | ........c..... 1,084,768 | ... 922,531 (U I 29,553 | o0 [0 3.59 ... 7.780 |MON... 03/23/2016. | 10/25/2035.
32052K AB 1 [FHASI06AR2 2A1 - CMO/RMBS.......coovvveeririirinerierinnennensssisensensessssenes | evvnene | o [eovereneeedt | e TFM | 01,672,099 |.....84.146 | ..., 1,647,828 | .............. 1,958,300 | ...cccoovvnnne 1,609,863 | .....ccoovvrrrinnnc (U I 28,206 | ...ccoovviennn0 [0 | 4490 |..... 5.979 |MON... 05/20/2015. | 07/25/2036.
32113)  CG 8 |FNLC 054 Ad - RMBS.......oooviiiiiieiiieiieseiiessiieseisese s sesiesssssessesenins | ceneees 2,490,175 2,493,132 2,305,289 0 (B27) | 0 [ 0 2182 |..... 5.740 |MON... 01/23/2015. | 02/25/2036.
362341  4F 3 | GSR 06AR1 3A1 - CMO/RMBS..........covorereieieisirsssessiesssssssssssssssssssssssssans | cavvans 314,986 317,354 316,506 0 4,368 | o0 | 0 | s 4.049 |..... 4.005 MON... 08/26/2014. | 01/25/2036.
362341 FN 4 | GSR 05AR4 3A5 - CMO/RMBS 372,848 398,556 362,826 0 6,421 w4448 MON... 03/16/2016. | 07/25/2035.
362480 AD 7 |GSCC 062 AT - RMBS.......ocoiviirmiieeiieeiisisssis e ssssssssnns | cevvons 287,083 298,889 236,061 (V1 I 15,265 | o0 [ coiiiiinnl0 [ 2.152 MON... ...7,909 | 02/25/2016. | 05/25/2036.
45660L  CK 3 [INDX 05AR2 1A1 - CMO/RMBS.......ccovirierieirneineissrieriseessseisseessesssssesenes | evvnnee | oo [ evveeineeedh | e IFM | .. 957,356 |.....84.642 | .oooccec. 1,090,112 | oo 1,287,905 957,767 (U I 42,363 2472 MON... |t 531 | 38,489 | 02/16/2016. | 02/25/2035.
46632T AA 3 |JPMMT 08R2 1A1 - CMO/RMBS 341,078 347,776 300,912 0 ...(514) 3717 MON... .12,566 | 08/26/2008. | 07/29/2037.
46637U  AA 5 |JPTEP 2012-3 A - CMO/RMBS.........oooiriiriiireiiereiieseiieseiieseiiesesiesesieneies | ceveees ...101.781 745,371 732,332 709,126 0 371 | 0 | 0 [ 3.000 MON... 12/10/2013. | 10/27/2042.
46637V AA 3 [JPTEP A= CMO/RMBS.......ovoveeeeeeeeeeeessseesseseeseesssesssssssessseseesssssssssssnses | ceieees ..102.406 | .............. 1,025,952 | ..o 1,001,844 997,744 0 41 3.000 MON... 11/25/2013. | 09/17/2042.
46639A AA 7 |JPTEP A- CMO/RMBS 805,907 806,264 776,837 0 488 <0er2.500 MON... 08/11/2014. | 12/27/2042.
47232C  AH 7 | JMAC 09R1D 4A2 - CMO/RMBS..........ccooiriiiniiinnissnissnissnisssiesnssissniens | cenei | o [ e | e 793,038 818,974 818,918 0 TA43 | 0 [0 | 4312 MON... 02/23/2016. | 06/21/2037.
47232Q  AA 1 | JMAC 09R2A 1A - CMOIRMBS.......ooiirririineieiiesies s ssesssssesessins | eeenns ...100.262 251,938 251,281 231,424 0 2,953 5.002 MON... 04/12/2012. | 11/26/2037.
61758M AA 5 |MSRR 09R2A A1 - CMO/RMBS ...103.153 172,926 167,640 162,184 0 1,214 ......6.000 MON... 08/21/2012. | 04/26/2036.
64352V MN 8 [NCHET 05A A4W - RMBS.........ooiiiiriiiiriieeiieseiieseiisseiosssisssssssnsisessiennns | cevinns ...103.163 391,610 379,602 | ... 379,602 0 0 [ cvrrivnenennd0 [0 5.035 MON... 06/16/2005. | 08/25/2035.
69374X  AA 8 [PSMC 192 A1 - CMO/RMBS........ooverrrirrrireeriessisessisssnssssssssssssssssssssnes | covenns 2101099 | e 1,953,991 | oo 1,932,743 | oo 1,969,845 0 (1,554) 3.500 MON... 10/08/2019. | 10/25/2049.
749357  AA 7 |RCKT 191 A1 - CMO/RMBS! ...101.199 968,756 957,277 | ... 971,392 0 ...(692) +::3.500 MON... 10/11/2019. | 09/27/2049.
74968R  AA 3 |RPIT 191 A - CMO/RMBS........covvimrieriieiineinsieniesiesissssissssssssssssesssssssssssens [ eovenes | oo | consiveniedt | i IFE | e 1,964,808 | ... 99.090 | covrvrrees 1,962,116 | ..o 1,980,135 | ..cccovvennee 1,965,384 0 577 | o0 | vviiciinen0 [ 2.750 MON... .10,588 | 10/09/2019. | 10/25/2063.
749788  AA 6 [RAAC 07RP3 A - CMO/RMBS........cooomviereereesriessreersesiseessssssssssssessssnssesens | evveens | oo | covnrieenndt | ol AIFM ... 1,353,848 ... 94522 | ..o 1,458,331 | oo 1,542,846 | .....co.cee 1,440,371 | oo (U I 19,885 | oo [ o0 [ 2172 MON... | o559 | 41,616 | 08/06/2014. | 10/25/2046.
761118 FM 5 |RALI 05QA9 N41 - CMO/RMBS ....94.818 454,521 479,364 415,635 0 7,347 w4351 MON... 02/24/2016. | 08/25/2035.
76112B HY 9 |RAMP 05RS1A16 - RMBS 101.209 4,768 AT | 4,708 0 (2)] o0 | 0 | s 4.713 MON... 01/20/2005. | 11/25/2034.
81378E  AA 1 [SABRO7BR4 A2A-RMBS.........cccoovimiriiiniiinniinnessnisnnessnsessssssnssnnnns | eoenne | oo | ovseeeencdh | l IFM | 197,753 L 68.754 211,924 308,237 | ... 184,993 0 3748 | o0 |0 [ 1.882 MON... 09/25/2014. | 05/26/2037.
81748)  AA 3 | SEMT 194 A1 - CMO/RMBS.........ooviiiireiiiceiieseiieceiieseeeseiesessseieseiens | cereies A 1FE| .. 1,003,695 |...101.205 994,957 983,112 | coovvve 1,002,946 0 (TA9) | 0 [ 0 3.500 MON... 10/08/2019. | 11/25/2049.
863579 UL 0 | SARM 0515 1A1 - CMO/RMBS.........cocomimviinriiinniinnisneiisseisnsissessssssinnnes | ceneien | o [ evveannnns 4| ... M| s 613,690 |..... 80.568 625,078 775,842 520,257 (U I 21,528 | o0 [0 3.990 MON... 02/12/2016. | 07/25/2035.
863587  AE 1 |SAIL 063 A5 - RMBS..........ooiiiiiiiiceiieceeieseeieseiiesesissesissessesessssesssesssnenens | ceneee | o [ cevenenendt | i 1FM .455,920 |..... 97.628 516,063 528,603 477,093 0 (1,831) | o0 | a0 [ 2.092 MON... 11/06/2015. | 06/25/2036.
86358R DX 2 |SASC 01SB1A5-RMBS... [ 4] .. 1M .. 150,915 |..... 97.769 157,526 161,120 | ... 151,641 0 851 0 [ 3.375 MON... 05/16/2002. | 08/25/2031.
872225 AD 9 |TBW0B5 A3 - RMBS.......cooioiiiiieiiceiieseeieseiiesesiesesiesesiesessssssiesssissesinns | ceneien | o [ cevienenes 4| ... M| 1,766,633 |..... 88.428 | .............. 1,817,025 | .............. 2,054,812 | ..o 1,743,071 0 (2,980) (VN OO 0 ... 5.950 MON... 02/18/2014. | 11/25/2036.
872227  AK 9 |[TBWO72 ABA-RMBS........ccoooiiiriiinniiiiniississsisssisssisssssssssessssssssssssnnies | coneses | o | covennnnes 4] ... M| 1,637,949 |.... 61.856 | ...oocccccee. 1,333,126 | ..o 2,155,196 21,198,957 | 0 [ on29449 | 0 |0 | 6.014 MON... 03/06/2014. | 07/25/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SeCUrties. ... ... 27,871,795 XXX 29,563,802 32,138,244 .27,801,886 0 XXX XXX | ... 76,611 | L 904,434 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
92935V AE 8 | WFRBS 11C3 A3 - CMBS.....cooooiiiiniiiiniisini s | coenns | oo | ovnneend |l IFM | .. 33,657 ... 99.977 33,660 33,667 33,617 (0 IO ) ) FSOoovvoor I [FSTORRPOROROON | I YOO 3.998 |...... 3.984 |MON... 08/10/2011. | 03/15/2044.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities..........ccccocvivennee. XXX 33,660 33,667 33,617 0 XXX XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
000823 AA 2 | ABPCI 2 AT = CDO0.roooooossoseseeeeeesreees | e [Cot] o AFE] 1,000,000 |....99.948 | 999,479 1,000,000 999,208 0 41| 0] 0]...3746 |...3.79 [JAJO.. | ... 7492 | ........ 43,759 | 0610212017 | 07/20/2029.
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00085U  AA 9 [ABPCIAATA - CDO......oioiiieiciiceiceeieeeiseeisesiesesesssssessessseesesienns | i Clone 4] ... 1FE| s 1,000,000 |..... 99.226 992,256 1,000,000 999,222 0 9 (U [OOPR 0 ... 3.4% |...... 3.534 [JAJO.. | .cccooenec 6,992 | ... 41,217 | 12/20/2017. | 01/20/2030.
00100F  AC 9 [ACIS 143 ATF - CDO.......ooorvirriineincieeeesenesenssnssnesssnssssnssssnssens | eovns | oo | e 4| .. FE| oo 555,639 |..... 99.958 558,198 558,431 557,877 0 65 (VN UPPURPRORROOOON | I DOV 3.700 |...... 3.856 |FMAN. | ............ 3,444 | ... 20,216 |01/16/2014. | 02/02/2026.
02666B  AA 4 [AHAR 15SFR2 A - ABS........oiiiiieiiieiisesieseissesi s 971,737 928,072 927,504 0 (127) (V0 [OPPRURPRRRROR | N IO 3732 |... 3.754 [MON... | ..........2,886 | ......... 34,610 |09/11/2015. | 10/17/2052.
03235T AA 5 |ACEF 141 A-ABS 471,407 673,438 471,407 | ........... (107,413) | ccvvvins (K1) I (V1 IRUPPURRPOROOON | I DOV 8.000 |...... 7.917 |MON... | ............1,646 | .......... 53,834 | 08/10/2015. | 12/20/2024.
05377R CQ 5 [AESOP 171 A-ABS........ccovvirrrrrcinrinsisniinsiinsisssnsssssssssssssssssssnssnsss | e | oo | ovvvennienn | e IFE | i..999,840 [ ..101.712 | s 1,017,119 | oo 1,000,000 999,926 0 34 (VN RSTPURPRRRTOOON | I IO 3.070 |...... 3.093 [MON... 03/08/2017. | 09/20/2023.
05616M AG 1 |BABSN 152 CN - CDO... 3,171,891 4,000,000 | .............. 3,304,168 | ..o (U I (18,054) | ........ 386,777 | ccovvcvrrivcrnen0 [ 6.800 |...... 6.800 | JAJO.. 07/23/2015. | 07/20/2027.
12479L  AA 8 |CAI 121 NTS - ABS ...100.137 567,443 566,667 567,127 0 .(129) (V0 [OUPRORPRRRROR | I IO 3470 |..... 3.436 |MON... 07/16/2015. | 10/25/2027.
12479R AE 7 [CAUTO 171 A2 - ABS....iiiiiiiiieeineise et ssssssisssssenes | sriiees ...101.283 958,032 945,897 945,819 0 26 (V) TR | I DO 4180 |...... 4.219 |MON... 03/30/2017. | 04/15/2047.
15672A  AA 0 |CERB 18 A= CDO......ooiiiieiiceireieseiesesessssssssssssssssssssenesennns | ceneees ...100.034 798,776 798,508 798,514 0 (3,859) | w.ovvvvirrrienn0 | 0 [ 3751 |... 3.751 [JAJO.. 03/30/2017. | 04/15/2027.
15673G AA 6 [CERB 19 AT - CDO.....coooiiiiiciicicessisicesisinsssis s | criins ...100.009 2,000,184 2,000,000 | .o 2,000,076 0 224 | 0 | 0 [ 3.751 |...... 3.773 | JAJO.. 05/17/2017. | 07/16/2029.
21872F  AA 5 [CAFL 19T A= CMBS......ooioieeeeeeeeeeeeseesseessieee e sesssesesesess s ssssessssnss | avvens ...102.806 2,042,612 1,986,866 | ............. 1,986,623 0 (154) | 0 [0 3.324 MON... 04/03/2019. | 03/15/2052.
233046 AJ 0 |DNKN 191 A2l - ABS ...102.135 ..1,016,243 995,000 995,000 0 0 e 3.787 FMAN. 03/20/2019. | 05/20/2049.
26827E  AC 9 [ECAF 151 A2 - ABS.......ooiiiiiieiineienesseissssssssi s | covenas ...100.486 915,766 911,333 900,834 (U I (10,500) | v.oovvvcrrrcenn0 | i 0 [ 4.947 MON... 06/15/2015. | 06/15/2040.
26857E  AA 6 [ELFI19AA-ABS 946,003 958,241 958,047 0 2 2.540 MON... 10/16/2019. | 03/25/2044.
32010L AN 4 |NWSTRA1BR - CDO 2,499,950 2,500,000 ...2,499,969 0 2 e 3.353 JAJO.. 12/17/2019. | 01/26/2032.
34960J AS 4 |FCO6RRATR-CDO 489,474 500,000 499,952 0 39 | o0 [0 [ 3.369 JAJO.. 06/29/2018. | 07/10/2030.
36255C AC 3 | GPMT 18FL1 AS - CDO.....cccovviriiiiciiiniiseiiesesisssesssisesisesessessssesesnnnes | s 997,284 1,000,000 1,000,162 | (U I (88) 2.965 MON... 04/26/2018. | 11/21/2035.
40423X AB 8 |NZES 18PLS1 A - CMO/RMBS. ...100.311 ..1,196,890 11,193,181 ..1,193,175 0 6 rn3.193 MON... 01/24/2018. | 01/27/2048.
40423X  AF 9 [NZES 18PLS2 A - ABS.......iiiiiieiieneisneisneisseisssissssssssssssssessssesnnnes | i ...100.080 622,299 621,804 621,802 0 5 | 0 [0 3.265 MON... 02/09/2018. | 02/25/2048.
40423X  AG 7 [NZES 18PLS2 B - ABS.......oiiiiiiiiieiiereiiereiieseeieseisessssessssessssesessssssseseies | i ...100.462 624,675 621,804 621,805 0 3 3.709 MON... 02/09/2018. | 02/25/2048.
42806D AH 2 |HERTZ 153 A- ABS ...100.277 1,002,773 1,000,000 997,578 0 3,275 o 2.670 MON... 03/15/2017. | 09/27/2021.
42806D CH 0 |HERTZ 192 A= ABS.....coiiiiiiiiierieeiieeise s isesiesisess s essssssinns | eeenns ...103.049 ..1,030,494 .1,000,000 999,735 0 30 | o0 [0 [ 3.420 MON... 05/22/2019. | 05/25/2025.
44931B AE 7 [ICG 151 CN = CDO.....oirveriiriccisesssisssssissssssssssssssssssssssnnies | s 2,090,240 2,500,000 2,222,408 (U I (18,829) 7.480 JAJO.. 06/11/2015. | 07/19/2027.
46185) AA 6 |IHSFR 18SFR1A-ABS...... 459,718 463,621 463,657 0 .(106) e 2.440 MON... 01/26/2018. | 03/19/2037.
50188N AA 6 |LCM COMBO - CDO 886,641 1,125,000 896,675 0 804 | .......165845 | ....ccccevinnnn0 | 5.440 MON... 06/30/2015. | 07/15/2027.
54303P  AS 4 [LONGF 1RRBRR = CDO........coovviiriiiirirrriieseeieseeiesesiesesiesesiesesisesesesesesenas | cevenas 688,413 700,000 700,031 0 36 3.851 JAJO.. 04/07/2017. | 04/15/2029.
55281F AA 8 |[MCFCL7A-CDO ..1,491,646 .1,500,000 ...1,499,875 0 (266) .....3.566 JAJO.. 08/09/2017. | 10/22/2029.
67590A BB 7 [OCT14 14R ABR - CDO.....ccovuiieiiriiiereiieseisereiesesissssiessssessssessseesssissenes. | cevinas 995,820 1,000,000 ...1,000,145 0 19 | o0 [0 3.361 JAJO.. 05/09/2017. | 07/16/2029.
72353P  AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS........ccccoconmmviimmiiinminsniissnessniinns [ eoevee | C 2] i 485,861 482,143 482,119 (U I (22)| o0 [0 [ 3.967 MON... 05/23/2019. | 06/15/2044.
74332N  AC 7 |PROG 15SFR3 B = ABS.......oviuriiueiierireisneesnsissisessesisesssssssisssssesssessssssas | soneees A 998,733 1,000,000 999,070 0 c(232) [ o0 [0 3.733 MON... 10/23/2015. | 11/15/2032.
74333N° AC 6 [PROG 19SFR2B - ABS.......ccooiiriiiriiiiriisnnisnisnissssinnsissssssssssnsesnnns | vnnes | oo | convieinns ) AFE| v 999,986 |...100.682 | .............. 1,006,816 | .......c...... 1,000,000 999,945 (U I AN i [0 | 3.446 MON... 04/11/2019. | 05/19/2036.
74334A  AA 7 [PROG 18SRF1 A - ABS.....ooooveceeeeeieeressessesesssiessssssssssesssssssssssssssss | evennns | oo | eerrennnidt | e 1FE ...1,997,559 |...100.516 2,007,876 1,997,569 | ..cccovve 1,996,996 0 (1,068) [ ..o [ o0 [ 3.255 MON... 02/08/2018. | 03/19/2035.
78397A  AB 0 [SCFET 191 A2 - ABS......coooiiiiiciineiiencesesssississssssissssssssesssesnnns | covenas 4 1FE| .. 999,906 |...100.688 | ............. 1,006,880 | ............. 1,000,000 999,799 0 (107) | 0 |0 3.230 MON... 04/03/2019. | 10/21/2024.
78403D  AM 2 | SBATOW 181 1C - ABS.....iiiiiieiiririereiieseeisesesiesesiesessesessesessessssessisnnnees | ovnnes | oo | cerevienes 4] ... 1FE| e 2,000,000 |...103.160 2,063,203 2,000,000 | .o 2,000,012 0 13 (V0 IOV | I IO 3.448 MON... 02/16/2018. | 03/16/2048.
78448Q AB 4 [SMB15B A2A-ABS.......ccoooioiriirisnnnnnnnnnnnsnsnsnsnnssnns | s | oo | v [ 1FE 212,710 |...100.490 214,742 213,695 213,362 0 89 (V) RPN | I B 2.980 MON... 07/23/2015. | 07/15/2027.
78469Q  AX 0 [SPART 19T1 ATT - ABS.......oiiiiireiiereiereiseseisssesiesssisessssesesieseseeseseesenes | e e ] 1FE| .. 1,999,864 |...100.012 2,000,230 2,000,000 | .o 1,999,866 0 2 0 0 2.240 MON... 10/10/2019. | 10/16/2051.
803169 AQ 4 |SRANC 3RAFR - CDO........cosiviiriiinriineieneisneississsissssssssssnssesnssens | coneies Clirnnn: 4| ... 1FE| s 1,000,000 {...100.323 | .............. 1,003,230 | ..ccooves 1,000,000 | ...ccooovueee 1,000,029 0 40 [V [P 0 ... 4.088 MJSD. 04/30/2018. | 06/24/2030.
83405X  AA 2 [SCLP 183 AT - ABS.....ciiiieireiserieriiesineessssissnssessesssssssssssssssssssessesssesnnns | eovnene | o | vveenenedh | oevens 1FE| .. ..142,160 |...100.154 142,380 142,161 142,161 0 1 (V0 IOV | I IO 3.200 MON... ...4,146 | 07/31/2018. | 08/25/2027.
87407P  AJ 9 [TALTAT A-ABS. ..o | coveaas 2 1FE| .. 416,663 |..... 99.742 415,590 416,667 416,670 0 3 0 0 3.510 MON... 14,487 | 02/19/2014. | 02/22/2039.
89613T  AA 6 [ TAH 18SFRT A= ABS......oiiiiiiciiieciieeeeieseeiesesiesssiesesiesessessssesesssessseesenes | cevnns | oo | verevonns 4] ... AFE | v 994,235 [..102.740 | ....ccoooeuece 1,027,404 | .............. 1,000,000 | ..ccovvennee 1,000,000 0 4,914 0 [ oo 0 ... 3.530 MON... | ccoern2,942 | L 35,300 |04/11/2018. | 05/19/2037.
92257L  AB 6 |VCC 171 AFX = CMBS........coviiiiiiniieiieninninsiesissesssessssissiesssiessenesssssnsees | ennie | oo | veveseseons 4] ... TFE] s 330,216 |..... 99.761 329,516 330,304 327,854 0 2,207 (VN [OTR 0] 3.000 MON... | coverierrnn826 | o 9,721 | 05/08/2017. | 05/25/2047.
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92915Q  AE 3 |VOYA 173 A1B - CDO......ooiiciiiceeeceeceisseissseessessssssssssssssssssssnees | ceveees Clone 4] ... 1FE| s 1,000,000 |..... 98.321 983,212 1,000,000 | ... 989,901 0 2,012 (V0 [OUPRORPRRRRON |  IO 3.316 |..... 3.911 [JAJO.. | oo 6,632 | ......... 39,382 | 06/13/2017. | 07/22/2030.
960330  AA 8 [WESTRTIA-ABS......oiiiiimiieciisciss s | oo [ 4] ... 1FE]| ... 405,067 |...100.389 407,134 405,558 | ... 404,985 0 (6) 0 a0 s 3.050 |...... 3.048 |MON... | ..cccooouee 1,031 | 12,123 | 03/30/2017. | 12/20/2030.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SeCUNties. ..........cccouriiiriiiiiiiiinniisinisssicc s oo......46,840,373 XXX [ 46,596,268 | ............ 48,035,961 | .......... 46,601,088 | ........... (107,413) ] ..ooooec (40,022) | ........ 638,225 | ... . XXX XXX XXX | e 234,399 ,724,662 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........ciiiiiiiiiiiiiiiisii s | oenisnieas 77,794,520 XXX [ s 79,361,256 | ............ 83,257,872 | ........... 77,485,160 | ........... (107,413)] .......... 282,859 | ....... 639,840 [ ..o 0 XXX XXX XXX | s 339,487 | ... 2,739,587 XXX XXX
Totals
7699999.  Total - ISSUET OBlIGAHONS. .......couuiieaiiiiiieii i | eenisniens 16,578,875 XXX [ s 16,886,347 | ..cooveneee 16,125,000 | ........... 16,250,532 0 (56,639) 0 XXX XXX XXX [ s 126,160 | ........ 569,356 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities.. 34,476,979 XXX 35,789,204 37,966,388 | ........... 33,909,917 | oo [ 242,102 | .o 1,615 XXX XXX XXX | e 171,770 | ..... 1,031,976 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities................ . 33,657 XXX 33,660 | .. 33,667 33,617 0 4) 0].. .. XXX XXX XXX | e M2 | o, 1,753 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMEIES............ou.iiiiiiiiiiiiiiisiissi s ssniennnes | coneeeand 66,208,875 XXX [ 66,216,609 | ............ 66,760,685 | ........... 65,829,627 | ........... (107,413) ] ......... (110,997)| ........ 638,225 | ...ccoooiiiniiin 0 XXX XXX XXX | e 397,034 | ... 2,275,436 XXX XXX
8399999, Grand TOtal - BONGS............coucuiiviriiieiiiiiciie i | ereieis 117,298,385 XXX | e 118,925,819 | .......... 120,885,740 | ......... 116,023,693 | ........... (107,413)] ............ 74,462 | ... 639,840 | ...cooovvvrrirennn 0] XXX XXX XXX | 695,077 | ..... 3,878,521 XXX XXX
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Bonds - U.S. Government
912828  XT 2 |UNITED STATES TREASURY.....ccoiiiirirniinmirersrisseenisniaes 06/06/2019........ GOLDMAN 1,625,472 1,615,000 618
0599999. Total - Bonds - U.S. GOVEIMMENL. ...ttt 1,625,472 1,615,000 618
Bonds - U.S. Special e and Special A
20775C  5S 9 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 10/09/2019........ MORGAN STANLEY CO 1,080,780 1,000,000 0
3133N3 VG 6 |FH RE6015 - RMBS. 10/18/2019 Amherst Securities Group LLC.. 1,996,064 1,967,474
3133N3 VN 1 |FH RE6021 - RMBS. 10/11/2019........ CANTOR FITZGERALD + CO.. 2,007,500 2,000,000
3140QC DT 0 |FN CA4613 - RMBS. 11/07/2019........ Bank of America Merfill LYNCN.........c..oviiieiereseess e 2,019,381 1,987,396
45129Y  S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R.......... 10/04/2019........ BARCLAYS CAPITAL INC FIXED INC.......cccvvvvrrrrrnene 555,245 500,000 0
594654  GD 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.....ccovvoviniierrriiinee 10/09/2019........ BARCLAYS CAPITAL INC FIXED INC.......cccoovvvrrrinenn 545,170 500,000 0
64988Y CS 4 |[NEW YORK ST MTG AGY HOMEOWNER MTG REV. 09/12/2019........ RBC CAPITAL MARKETS 1,076,390 1,000,000 0
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 9,280,530 8,954,871 9,002
Bonds - Industrial and Mi:
21872F  AA 5 |CAFL 191 A- CMBS 04/03/2019........ MORGAN STANLEY CO 1,999,910 2,000,000 1,847
233046  AJ 0 |DNKN 191 A2l - ABS 03/20/2019........ GUGGENHEIM........... 1,000,000 1,000,000 0
26857E  AA 6 |ELFI19A A-ABS 10/16/2019 CITIGROUP......... 999,795 1,000,000 0
32010L AN 4 [NWSTR ATBR - CDO....cooriiiiiriiiiieisieieiisiese ittt | soessasiessenes 12/1712019........ WELLS FARGO SECURITIES LLC 2,499,967 2,500,000 0
42806D CH 0 [HERTZ 192 A-ABS 05/22/2019........ Bank of America Merrill Lynch 999,705 1,000,000 0
69374X  AA 8 |PSMC 192 A1 - CMO/RMBS 10/08/2019........ WELLS FARGO SECURITIES LLC 2,040,000 2,000,000 3,306
72353P  AA 4 | PIONEER AIRCRAFT FINANCE LIMITED = ABS.......coeiiiiiiinrierisireiesiesesissiesississesessesssssenes. | cevsesensennns 05/23/2019 MIZUHO SECURITIES USA INC 499,997 500,000 0
74333N  AC 6 |PROG 19SFR2 B - ABS 04/11/2019 DEUTSCHE BANK SECURITIES, INC 999,986 1,000,000 0
749357  AA 7 |RCKT 191 A1 - CMO/RMBS. 10/11/2019........ Bank of America Merfill LYNCN.........c..cviiiiicscessse e 1,015,469 1,000,000 | ..o 1,556
74968R  AA 3 | RMF PROPRIETARY ISSUANCE TRUST, SERIES 2.......ccocrireriiiriniiieiniersniseeesisesienieniees 10/09/2019........ NOMURA SECURITIES/FIXED INCOME 1,984,518 2,000,000 0
78397A  AB 0 [SCFET 191 A2-ABS.......ccccoomirimrvirerrars 04/03/2019........ Bank of America Merrill Lynch 999,906 1,000,000 0
78469Q  AX 0 |SPART 19T1 AT1-ABS.....ccoovirirrirrerries 10/10/2019........ CREDIT SUISSE SECURITIES (USA) 1,999,864 2,000,000 0
817480  AA 3 | SEMT 194 A1 - CMO/RMBS.......ocooiiiiiiiieiitisii sttt sttt 10/08/2019........ | MORGAN STANLEY CO 1,020,938 1,000,000
3899999. Total - BONAS - INAUSHIIAl @NT MISCEIIBNEOUS.................ovevieeveiiceiteiiecteteteeeteteeete ettt et et ssaetessaetetess eesetesesessesesesseaesesessesesssesesesesassee e esetesasssses s eses et s s ssesaeseseses s essse e eseses s esseeas s setesesassesaesesetesesessesassssesesasessseessssetesasasssesssnsesetans  nsessssssesesasassssessssesesasassssansssesesasanssaes | esesissesesassssesessstasasneess 18,060,055 | ...cvvevevereccreieriee 18,000,000
8399997. Total - BONAS - Part ... s 28,966,058 28,569,871
8399999.  Total - BONDS.......cviieiiiriniiisiiniit s 28,966,058 28,569,871
9999999. Total - Bonds, Preferred and COMMON STOCKS..............cuiiiiiiiiiieiciii et iet etesessess st b s s 00000t ee | Cebies st b et | eebetne e 28,966,058 XXX
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Bonds - U.S. Government
31388K UG 5 |FN 607283 - RMBS . | 12/01/2019. | Paydown 1,175 1,175 IR LY. 791 0 384 0 384 | ... 0 10/01/2031.
912828 RP 7 |UNITED STATES TREASURY. . 101/01/2019. | Maturity @ 100.00.........ccccooerrvvnnvens [\ [\ 0 0 0 0 0 0 ... 0 10/31/2018.
0599999. Total - BONAS = U.S. GOVEIMMENL. ..ot R 1,175 1,175 1198 | oo 791 0 384 0 384 | ... 0 XXX
Bonds - U.S. States, Territories and Possessions
68609T HV 3 |OREGON ST......... 0 (186) 0 (186) | ....... 0 06/01/2049.
1799999. Total - Bonds - U.S. States, Territories & Possession: 0 (186) 0 (186)] ....... 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
041083 VB 9 |ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M............... - | 12/01/2019. | PaydOWN......coovvvvvvvevvvvvvvvvvvvvvvvssvsvssvssinnnnns | L 464,010 | 164,010 | 164,010 0 (0) 0 (0] e 0 07/01/2043.
130333 CA 3 |CALIFORNIAHSG FIN AGY RESIDENTIAL MTG R................ .. [ 12/01/2019. | Paydown 34,005 0 (0) 0 (0] e 0 02/01/2042.
130333 CB 1 |CALIFORNIAHSG FIN AGY RESIDENTIAL MTG R. .. [ 12/01/2019. | Paydown 37,004 0 76 0 76 | ....... 0 02/01/2042.
246395 WY 9 |DELAWARE ST HSG AUTH REV. <. | .- [ 12101/2019. | Direct ..46,782 0 (167) 0 (167)| ... 0 07/01/2029.
296122 US 1 |ESCAMBIA CNTY FLAHSG FIN AUTH SINGLE FA................ .. [ 12/01/2019. | Paydown ..106,928 0 (0) 0 (0] e 0 08/01/2044.
3133N3 VG 6 |FHRE6015-RMBS - | 12101/2019. | Paydown 97,716 0 o I (1,400) | covvrrrene ([ P (1,400)| ......0 09/01/2049.
3133N3 VN 1 |FHRE6021 - RMBS .| 12/01/2019. | Paydown ...12,519 0 0 47 0 An| .. 0 12,472 L 0 0 0 47 | 11/01/2049.
31350A BR 8 | FEDMFH MO34 A - CMBS - 12/01/2019. | Call @ 100.00.........cmvervvereresirererers 0 (19) 0 (19)] oo 0 ..10,040 | ... (N TC0) ) (1) Y — 242 | 04/15/2025.
3140QC DT 0 |FN CA4613-RMBS .. | 12/01/2019. | Paydown 0 (371) 0 @7 | oot (V8 [ 23,056 | ...... 0 0 0 67 | 11/01/2049.
34074M  JB 8 |FLORIDAHSG FIN CORP REV - MBS.........ccoocovvrvimmrriinriins .. [ 12/01/2019. | Paydown 0 (0) 0 ()] 0 07/01/2041.
49130T PR 1 |KENTUCKY HSG CORP HSG REV.........ccccovvmrriiinririnriinnes .. | 09/01/2019. | Direct 0 (258) 0 (258) | ....... 0 07/01/2033.
49130T PS 9 |KENTUCKY HSG CORP HSG REV.... .. [ 12/02/2019. | Call @ 100.00... 0 0 0 0 ... 0 11/01/2041.
49130T PT 7 |KENTUCKY HSG CORP HSGREV.... wer || 11/01/2019. | Call @ 100.00... 35,000 35,000 35,000 ....35,000 0 0 0 0 ... 0 11/01/2041.
54627D BX 8 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV.............. .. | 1210172019, | PaYdOWN. ... | | 134,890 | oo 134,890 | .......... 134,890 0 (0) 0 (0] e (VI 11/01/2038.
57419P K2 4 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C [ 0612812019, | DIFGCL.....ov oo [ 195,000 | .......... 195,000 | ......... 206,645 0 (846) 0 (846)| ..... (R — 195,000 03/01/2041.
57419R L8 6 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .. | 06/28/2019. | Call @ 100.00........rvvvvvvverercssmseeeerviceens | | 140,000 | ..o...... 140,000 | ......... 140,000 0 2 0 2 | 0 140,000 09/01/2048.
60416Q GH 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .. [ 12/01/2019. | Paydown 59,204 59.204 58,951 0 237 0 237 | ([ 59,204 04/01/2046.
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .. [ 12/01/2019. | Paydown 128,880 0 0 0 0 ... 0 128,880 12/01/2032.
60637B  SP 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 11/01/2019. | Direct .45,000 0 (189) 0 45,000 05/01/2049.
61212R 4G 8 |MONTANA ST BRD HSG .. [ 12/02/2019. | Direct: 60,000 0 (298) 0 ....60,000 12/01/2044.
61212W BB 0 |MONTANA ST BRD HSG SINGLE FAMILY MTG.. .. [ 12/02/2019. | DIFECL.......covveveeeveveieensvisseesssiissnnns | 145,000 147,110 0 (327) 0 12/01/2042.
64988R CF 7 |NEW YORK ST MTG AGY REV. .. 101/02/2019. | Call @ 100.00..........oocvveerrerrrrirernens 695,000 695,000 694,153 /694,971 0 29 0 04/01/2019.
64988R  CN 0 [NEW YORK ST MTG AGY REV. .. [ 10/01/2019. | Maturity @ 100.00.........ccoovvverinrrrennns 2,255,000 2,255,000 | ....... 2,253,873 0 108 0 10/01/2019.
658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.. o | 1200212018,  DIFCE oo | 160,000 | ......... 160,000 | ......... 173,798 | v 170,125 | o N [CRTE) ) — 0 07/01/2047.
658207 WG 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.. .. [ 12/02/2019. | Direct 30,000 30,000 31,706 0 (144) 0 07/01/2047.
658909 EV 4 |NORTH DAKOTA ST HSG FIN AGY. o [ 120012018,  DIFCE oo | 110,000 | ......... 110,000 | ......... 114,560 0 (506) 0 07/01/2043.
708796 B9 7 |PENNSYLVANIAHSG FIN AGY SINGLE FAMILY M. .. | 12/26/2019. | Direct 55,000 55,000 56,190 0 (351) 0 10/01/2041.
83712D UH 7 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG... .. [ 11/01/2019. | Direct. 85.000 85.000 88.207 0 (98) 0 07/01/2037.
83755N EU 2 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY +. [ 10/01/2019. | DIFECE.......oomvvveveservesieeesvissssesssisssnnins | | 70,000 | e 70,000 | oo 72,667 0 (258) 0 05/01/2032.
83756C EP 6 | SOUTH DAKOTA HSG DEV AUTH.... 10012019, | DIFECE ..o | 130,000 | ......... 130,000 | ......... 138,860 0 (717) 0 11/01/2044.
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83756C TX 3 |SOUTH DAKOTAHSG DEV AUTH........covvrrrrrrrerercccerennersrrs . 10/01/2019. | Direct 65,000 65,000 CeX (N E— 68,156 (258) 0 [ eeeerenenn(258) | oo (0 IO 65,000 | ... 0 05/01/2039.
91412F 28 5 | THE REGENTS OF THE UNIVERSITY OF CALIFOR.............. <[ 05/115/2019. | DI@Ch ..o | 110,000 | ..., 110,000 | ..., 117,736 | woovee 113,479 (928) (O I ) B (N — 110,000 | ...... 0 05/15/2020.
91743P  AK 1 |UTAHHSG CORP = MBS....cccooosiiimvurrrnnnssssssinicennressssssssnes | 1200112019, | PaydOWN...oovooesvesesvesessreensn | 183,833 | oo 183,833 | oo 193,283 196,776 | coovovveiiii0 | (12,943) [ o0 | (12,943) | oooons 0 183,833 | ...... 0 08/21/2044.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.......c..vvsvrssvmssinss sivssiisssisssisesssssssssssnssvsssssssssssssssssssssssssossssssoess | 6,662,053 | ....... 6,662,053 | ....... 6,743,971 6,581,539 | oo [ o (20,852) | ... 0......(20,852) ] ...... 0 ...6,662,003 | ... 0 XXX
Bonds - Industrial and Miscellaneous
00100F  AC 9 [ACIS 143 ATF - CDO...oovvvrrvrcessrvveerrrrensessssssmmeesesnensesssssnnes .| 12/01/2019. | Paydown 393,399 393,399 0 437 0 437 | .. 0].......393,399 | ... 0 02/02/2026.
00443P  AA 7 |ACEQ7HE2 A1-RMBS...........ooovvvvviiirininnrrcrsisiininnns .. | 12/26/2019. | Paydown 60,821 60,821 LABAA | e 48,095 | (O 12,727 | oo (O 12,727 | ... 0| orirrrnnnnnn60,821 | ..ooee 0 12/25/2036.
02666B AA 4 |AH4R 15SFR2A - ABS... [ 1200172019, | PAYAOWN..oovoroesvessvenssseesssenss [ 18,050 | oo 18,050 | oo 18,050 0 9 0 9| (| 18,050 | ... 0 10/17/2052.
026929 AA 7 |AHMO063A 111-RMBS... .| 12/26/2019. | Paydown 84,008 84,008 65,841 | oo 86,627 | o (o I LIS (072 E— (o E— 1,107 | ..... 0 ..84,008 | ... 0 12/25/2046.
032357 AA 5 |ACEF 141A-ABS | 12/20/2019. | Paydown 27,351 27,351 28,035 3,936 (106) 0 3,829 | ... 0 | oo 27,351 | 0 12/20/2024.
03766K AA 1 |AASET 161 A-ABS < [ 0710172019, | PAYAOWN...eesvensenses | 455534 | .......... 455534 | .......... 449,041 0 3,241 0 3241 | ...... (0 455534 | . 0 03/17/2036.
04544N  AD 6 |ABSHE 06HE6 A4 - RMBS | 12126/2019. | Paydown 77,862 77,862 149,404 | ........... 163,394 | ..ooocc....... [\ — 14,469 | ..oovveve (o — 14,469 | ...... 0 77,862 | ... 0 11/25/2036.
05530M AA 7 |BCAP 0BAA2 AT~ RMBS.........coovrrmrmricsriecsmcessnneessssssnseenene .| 12/26/2019. | Paydown .203,734 ..215,659 ..165,075 0 2,679 0 2,679 | ....... 0| 203734 | ...l 0 01/25/2037.
05949C HM 1 |BOAMS 05l 1A1 - CMO/RMBS o [ 1200172019, | PAYAOWN..ooveroesvesssenssseessensn [ ) 69,469 | .ooooooo.. 72,674 | oo 64,039 | oo 85,374 | o [ — 1,052 | oo (R 1,052 | ....... (0} 69,469 | ... 0 10/25/2035.
059522 AA 0 |BAFC 07CB 6A1 - RMBS -| 12/20/2019. | Paydown 224,162 224,162 ..200,591 0 23,571 0 23,571 | ...... (0 I 224,162 | ... 0 05/20/2047.
07386H VS 7 |BALTA 057B 2A1 - CMO/RMBS.........covviieririiierirersiiniiniene ..112/01/2019. | Paydown 257,553 262 236 ..188,012 0 2895 0 2895 | ... 0 257,553 | ...... 0 09/25/2035.
12479L  AA 8 |CAI121NTS - ABS C| 12/25/2019. | Paydown 200,000 200,000 | ....... 200,375 | .ooooorcenns 200,208 0 (208) 0 (208) ] ....... (0 I 200,000 | ..... 0 10/25/2027.
12479R  AE 7 |CAUTO 171 A2 - ABS.....cocoovvvrrineirniis .. [ 12/16/2019. | Paydown 37,436 37,437 37,431 .37.432 0 4 0 4. 0 37,436 | ... 0 04/15/2047.
126673 Y7 1 |CWL 057 AF4 -RMBS <[ 1212612019, | PAYAOWN. ..o | 341,083 | .......... 341,083 | .......... 346,625 0 573 0 573 | ... 0 .341,083 | ... 0 09/25/2034.
12669G R4 5 |CWHL 0515 A8 - CMO/RMBS .| 12101/2019. | Paydown 62.886 | o 78913 | 65,776 0 (58) 0 [ eeveereeeeiii(58) | v [ i 62,886 | ... 0 08/25/2035.
143150 AE 9 |CGMS 172 A2A - CDO......ccoorvvireirereeceereeseensis C|06/18/2019. |WELLS FARGO SECURITIESLLC.....ccc. | |, 996,620 | ....... 1,000,000 | ....... 1,000,000 0 128 0 [ o128 | 0 | 997,770 | 0 07/21/2031.
15672A AA 0 |CERB18A-CDO .| 10/15/2019. | Paydown 201,492 201,492 | oo 201,492 0 (975) 0| coovveeieeeec(975) | o0 | 201,492 | .. 0 04/15/2027.
17307G  4H 8 |CMLTI08WF1 A2C - RMBS.......cooirirmrrirerernrerssresnnsenneees . [12/01/2019. | Paydown.........cvvvevmncvvvisneeviisssnisiiiens | 19,525 | wovovoveeens 19,525 | cooveveeereeeens 0 0 238 0 [ o238 | o0 | 19,525 | L 0 03/25/2036.
17307G  E8 7 |CMLTI 058 14A - CMO/RMBS o | 1200172018, | PaYAOWN. oo | 188,457 | ... 192,227 | oo 162,935 | voovveenn. 162,331 0 3,045 0 [ rorin3,045 | 0 [ e 188,457 | ... 0 10/25/2035.
21872F AA 5 |CAFL 191 A-CMBS .. 1 09/17/2019. | Paydown 8026 8.026 8,025 0 0 0 0 o0 [0 8026 | ..o 0 03/15/2052.
21872F AA 5 |CAFL191A-CMBS .| 12/17/2019. | Paydown 5,108 5,108 5,108 0 0 0 0 | o0 | o0 [ 5,108 | 0 03/15/2052.
233046 AJ O |DNKN 191 A21 - ABS......coovvrmrorsesriimecrsnnnnssssssssecnssnenssssssnes .| 11/20/2019. | Paydown 5000 5000 5,000 0 0 0 0 . 0 05/20/2049.
26857E  AA 6 |ELFI19AA-ABS o [ 1212512019, | PAYAOWN. .o [ 41,759 | oo 41,759 | oo 41,750 0 0 9 0 | coovvererrrer [ e [ e 41,759 | Lo (N I 0 03/25/2044.
32052K AB 1 |FHASI06AR2 2A1 - CMO/RMBS .| 12/01/2019. | Paydown 249,035 274,822 220,623 L225,077 | oo (o I— LIV C TN — 0 .0 07/25/2036.
32113) CG 8 |FNLC 054 A4-RMBS | 12126/2019. | Paydown 447 501 447 591 382,831 413,945 0 0 02/25/2036.
362341 4F 3 | GSR 0BART 3A1 - CMO/RMBS.....ooooooiiieverrrrrrsssssnicnenneenses .| 12101/2019. | Paydown 86,490 99,453 90,883 0 .0 01/25/2036.
362341 FN 4 | GSR 05AR4 3A5 - CMO/RMBS. <[ 120012019, | PRYAOWN. ..o | 117,992 | ......... 116,438 | ... 108,576 0 .0 07/25/2035.
362480 AD 7 |GSCC 062 A1-RMBS.........ccoormiririrrireisrinerienieresssisseieens | o 12/26/2019. | Paydown 67,524 67,838 51,014 .0 0 05/25/2036.
40423X  AB 8 [NZES 18PLS1A- CMO/RMBS .| 12125/2019. | Paydown 368,727 368,727 | oo 368,723 0 . .0 01/27/2048.
40423X  AF 9 [NZES 18PLS2 A-ABS.... .| 12125/2019. | Paydown 182,501 0 20 0 182,504 .0 02/25/2048.
40423X AG 7 |NZES18PLS2B-ABS | 12125/2019. | Paydown 182,593 0 182,594 0 02/25/2048.
45660L CK 3 |INDX 05AR2 1A1- CMO/RMBS .| 12126/2019. | Paydown R . 126,899 0 163,923 .0 02/25/2035.
46185) AA 6 |IHSFR18SFR1A-ABS -| 12/17/2019. | Paydown 31,439 31,439 31,439 0 | coorrrrnee(10) | o0 [ 31,439 | ...... 0 0 03/19/2037.
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466327 AA 3 |JPMMT 08R2 1A1 - CMO/RMBS < [ 1200172018, | PAYOWN. .o |, 76,603 | ............ 76,603 | ............ 62,144 | oo 66,394 | oo (o — 10,209 | woovvvrren (o — 10,209 | ... (0 [ 76,603 | ... 0 07/29/2037.
46637U  AA 5 |JPTEP 2012-3 A- CMO/RMBS.....cccoccooviiivrrrssiiinns o | 1210172019 PAYAOWN....oscvvvsvsvsvsvsescssvssnsn | 133,310 | s 133,310 | s 128,644 | ovvovres EPTIET: N — ) I 4,292 | oo (U IS— 4,292 | ... (I I 133,310 | ...... 0 10/27/2042.
46637V AA 3 |JPTEP A- CMO/RMBS ..112/01/2019. | Paydown 236,709 236,709 ..235,674 ..235,731 0 978 0 978 | ....... 0 ..236,709 | ... 0 09/17/2042.
46639A AA 7 |JPTEP A-CMO/RMBS .| 12/01/2019. | Paydown 200,183 200,183 192,176 192,756 | oo [ — TA27 | o, (R 7427 | ....... 0 .nnnnnn200,183 | ...... 0 12127/2042.
47232C  AH 7 |JMAC 09R1D 4A2 - CMO/RMBS.... - | 12/01/2019. | Paydown 268,069 266,392 220,374 | oo, 264,535 0 2,047 0 2,047 | ... (| I 268,069 | ... 0 06/21/2037.
47232Q AA 1 |IMAC 09R2A 1A - CMO/RMBS .1 12/01/2019. | Paydown ..73,334 73334 | 71,271 ...66,677 0 6.657 0 6,657 | ... (|} 73,334 | ...... 0 11/26/2037.
54303P AQ 8 |LONGF 1RR ARR = CDO......cocovrerierrrinirerienieserseesesisssnenes | o 05/01/2019. | VARIOUS. 000000997,940 | .......1,000,000 | ...... 1,000,000 ..999,827 0 (203) 0 (203) ] ....... 0 999,624 | ...... 0 04/15/2029.
56577A  AJ 1 [MCLO 7R A1R-CDO | 03/07/2018. | CANTOR FITZGERALD + CO.ovcovcvven | | 999,000 | ...... 1,000,000 | ....... 1,000,000 | ..o 999,875 0 136 0 136 | ... (o — 1,000,011 | ....0 10/28/2025.
61758M AA 5 |MSRR 09R2A A1 - CMO/RMBS.. ..112/01/2019. | Paydown 55,749 55,749 57,874 ....53,531 0 2,218 0 2,218 | ....... 0 ..55,749 | ... 0 04/26/2036.
64352V MN 8 |NCHET 05A A4W - RMBS.......coooomrrmmrrrreirrmiinnsrnceressicnnsssn -1 12/01/2019. | Paydown.......cccvevvvevevevevevenivvvesevesesssvsnnnnnn | 135,788 | .......... 135,788 | ..oooo.... 135,788 | ..............135,788 0 0 0 0. 0| 135,788 | ...... 0 08/25/2035.
65251U AN 2 [NWSTR 161 A2 - CDO.....ccoooorrrireiirrieneiessisssseiseeesnnens . [12/26/2019. | VARIOUS........coovvvvvvisnnnissssnsiiissssnisss | 2,500,000 | ....... 2,500,000 | ....... 2,499,932 | ooo...... 2,500,000 0 0 0 0 ... (/I 2,500,000 | ...... 0 02/25/2028.
68268F AA 8 |OMFIT 162 A-ABS . 07/01/2019. | Paydown 257,660 257,660 | ........ 257,616 | ccococc. 257,652 0 8 0 8 | . 0 257,660 | ...... 0 03/20/2028.
69374X  AA 8 [PSMC 192 A1- CMO/RMBS.........cccovmviirniririieisniseisieninns | 12/01/2019. | Paydown 67,257 67,257 68,602 0 (VI (1,345) | wvveernnn (V1 I (1,345) | ....... 0 [ v 87,257 | L 0 10/25/2049.
723537 AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS...cc..cocovvvrsrrreen C | 12/16/2019. | PAYAOWN.....cccocvrerrsersvrsmssreiees | | 17,857 | o 17,857 | oo 17,857 0 0 0 0 0] 0| oo 17,857 | o 0 06/15/2044.
74334A  AA 7 |PROG 18SRF1 A - ABS .. | 07/01/2019. | Paydown 2431 2431 2431 | ... 2432 0 1) 0 NG - 0 | oo 2431 | 0 03/19/2035.
749357 AA 7 |RCKT 191 A1- CMORMBS....cccccooooorvvverrsscvernsssssensssnee - 12/01/2019. | PaYdOWN....occcovceemsereesccomsseessiioenss | 42723 | . 42,723 0 0 | voererrens(861) | o0 | 42,723 | o [\ — 0 09/27/2049.
74968R  AA 3 |RPIT 191 A= CMO/RMBS.........cocviririerreinniierirereecesenissies . [12125/2019. | PaydOwN.............coovevveerisscvissciissciieans | LK — 19,865 0 0 {54 | o0 | 19,865 | . 0 0 10/25/2063.
749788 AA 6 |RAAC 07RP3 A - CMO/RMBS .. | 12/26/2019. | Paydown 227,283 227,283 018025 | o0 [ 227,283 | 0 .0 10/25/2046.
761118 FM 5 |RALI05QA9 N41 - CMO/RMBS o [ 1200172019, | PYOWN...eevenssensee | 153,145 | oo, 164,662 0 1,155 [ 00 | 153,145 | 0 .0 08/25/2035.
76112B  HY 9 |RAMP 05RS1A16-RMBS................. ..112/01/2019. | Paydown 9,146 9,146 0 0 [ o0 | a0 | 9,146 | Ll 0 0 11/25/2034.
78448Q AB 4 |SMB15BA2A - ABS.....ooocviiniinsinsnnsinsss s - [ 12/15/2019. | Paydown 118,871 118,871 118,636 0 235 0 235 | ...... 0 18,871 | .0 [ 0 07/15/2027.
81378E  AA 1 |SABRO7BR4 A2A-RMBS........cooooiiriririinircirerseiseiesiseienins .| 12/26/2019. | Paydown 9,863 0 62 0 62 | ... {1 16,211 | ...... 0 0 05/26/2037.
81748 AA 3 |SEMT 194 A1 - CMO/RMBS .. | 12/01/2019. | Paydown 0 0 (354) 0 (354) | ....... {1 [ I 16,889 | ...... 0 0 11/25/2049.
83405R  AA 5 [SCLP 181 A1 - ABS.....iiiirieinscieessese e .| 12/01/2019. | Paydown 853872 853,872 ..853,839 0 33 0 33 ... 0 853,872 | ...... 0 0 0 [ 10,578 | 02/25/2027.
83405X AA 2 |SCLP 183 AT-ABS...cccccomvvrscrmssisnssssnsssisnssssnsssnssioe <[ 12/25/2019. | PAYAOWN. .o | 609,420 | .......... 609,420 609,417 0 3 0 3] 0 609,420 | ... 0 0 | i [ 10,853 | 08/25/2027.
85172L AA 4 |SLFT 15AA- ABS. ..107/01/2019. | Paydown 251,251 251,251 ..250,957 0 0 0 0 2,324 | 11/15/2024.
863579 UL 0 | SARM 0515 1AT - CMO/RMBS......ooororocceceeeeeneseseesc oo .| 12/01/2019. | Paydown 133202 146,882 100,335 .0 0 07/25/2035.
863587 AE 1 |SAIL 063 A5- RMBS .| 12/26/2019. | Paydown 102,441 102,441 92,814 0 .0 06/25/2036.
86358R DX 2 |SASC 01SB1A5-RMBS .. 1 12/01/2019. | Paydown 25,204 25204 ..23,841 ) 08/25/2031.
872225 AD 9 |TBW 085 A3 - RMBS.....cccooeoorecoeseceesssresssceesssrres s -1 12/01/2019. | Paydown 284,857 284,857 242,054 0 11/25/2036.
872227 AK 9 |TBW 072 ABA - RMBS [ 1210172019, | PaYdOWN...oeeeesveessnenses |, 189,741 | . 189,741 .109,893 .0 07/25/2037.
87266X AA 1 | TRTX 18FL1A- CMBS C|09/01/2019. | Paydown 971,942 971,942 .0 02/15/2035.
87407P Al 9 |TAL 14T A= ABS ..o | 12/20/2019. | Paydown 100,000 100,000 .0 02/22/2039.
92257L AB 6 |VCC 171 AFX- CMBS ..112/01/2019. | Paydown 230,014 230,014 0 05/25/2047.
92935V AE 8 |WFRBS 11C3 A3 - CMBS .. | 12/01/2019. | Paydown .0 03/15/2044.
94983G  AA 6 |WFMBS 06AR3 A1 - CMO/RMBS.........coooeriiiiriiierinrierineins .1 12/01/2019. | Paydown .0 03/25/2036.
94984L  AA 4 |WFMBS 06AR17 A1 - CMO/RMBS..........oovoivirricrinriienirnens .. | 11/01/2019. | Paydown . . . 57,887) 10/25/2036.
96033D AA 8 |WESTR171A-ABS .1 12/01/2019. | Paydown 207,786 207,786 0 290 0 290 | ....... 0 207,786 | ...... 0 0 0 3,573 | 12/20/12030.
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
Total Foreig
Foreig n
n Excha
F Current Excha nge Bond
0 Year's nge Gain Interest /
r Unrealized Current | Other-Than- Chang (Loss) Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | ein Book/Adjusted on Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | B./A.C| Carrying Value at | Dispo | 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) V. Disposal Date sal | on Disposal | Disposal | During Year Date
3899999. B e —— 17,353,635 | ...17,544,250 | ....16,693,348 | ........ 16,589,870 | ..ooe.e 3,936 | e 245118 | s 165 | oo 248,888 | ... (L — 17,415,367 | 00 | oo (61,731) | e (61,731)] ....401,312 | XXX
8399997. TOtal - BONAS - PaI 4. s | 24,061,863 | .....24,252,477 | ....23,486,060 | ......... 23,219,720 | ........ 3,936 | ...... 204464 | ......... 165 | ......... 208,235 | ..... 0. 24,123,635 | .....0 | ....(61,772)| ....... (61,772)| ....563,046 | XXX
8399999, O = BONGS. - s | 24,061,863 | ....24,252,477 | .....23,486,060 | ........ 23,219,720 | ... 3,936 | ... 204,464 | ... 165 | oo 228,235 | ... 0] 24,123,635 | ....0 | ..(61,772)] ....... (61,772)] ....563,046 | XXX
9999999, Total - Bonds, Preferred and COMMON SHOCKS......vocvvvvsvvvvrsoresisrssrssssnssiins vt | 24,061,863 XXX | e 23,486,060 | ......... 23,219,720 | oo 3,936 | ... 204464 | ......... 165 | oo 208235 | ...... 0| 24,123,635 | .....0 | . (61,772) | oo (61,772)| ....563,046 | XXX
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Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 - Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2019 of the

AMERICAN EMPIRE SURPLUS LINES INSURANCE COMPANY

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
Cash Held With SECUNItIES ON DEPOSI...........vuerureriririeiriseiseisessesiesisssssissiises sesssssssssssssssssessessessessessesssessessessessessessessenssssssessessessessessessensenssnssessessesseses | senseeee | seessed 0.00 0 0 29,806 | XXX
The Bank of New York Mellon. New York, New York .0.25 0 0 5,029 | XXX
PNC Bank Pittsburgh, Pennsylvania..............ccccccueiuniiniiniinininsiensineiesiesiees | cevvnens | v 0.00 0 0 6,675,015 | XXX
PNC Bank Pittsburgh, PENNSYIVANIA............cccevueveicicieieieieseseseeeseese s | eenieens | evvenind 0.00 0 0 (2,873,528) | XXX
0199999. Total - Open Depositorie XXX | XXX 0 0 3,836,322 | XXX
0399999. Total Cash on Deposit XXX | XXX 0 0 3,836,322 | XXX
0599999. Total Cash XXX | XXX 0 0 3,836,322 | XXX

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

1. January. 4,907,763 | 4. April 1,194,579 | 7. July. 4,843,275 | 10. October. 5,904,035
2. February. 833,438 |5. May. 1,164,942 | 8. August. 3,241,017 | 11. November. 2,072,733
3. March 1,751,405 | 6. June, (607,632) | 9. September. 9,203,377 | 12. December. 3,836,322
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Annual Statement for the year 2019 of the AMERICAN EMPIRE SURPLUS LlNES |NSURANCE COMPANY
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
825252 40 6 | INVESCO TREASURY INST.......oooiiiiieeiiiiesiseesisesesisesesssesesse s sess s es | eeses et | ................ | 12/30/2019....... | ................ 1.480 | ............................. 7.639,235 | oo 10,058 323.288
8599999. Total - Exempt Money Market Mutual Funds @s Identified DY the SVO..........c..uuiiiiiiiii 010 8888110 H8EL LA L sessssnsnni | 7,639,235 323288
All Other Money Market Mutual Funds
711991 00 0 ITD BANK DEPOSIT SWEEP............cooouiiemtiiiseiesseiseeesssesesssesessse e ss et oeebbsne s ISD ........... |07/31/2019 ....... | ................ 0.000 | ........................ 0 0 0
8699999. Total - All Other MONEY MArKet MUIUAI FUNGS...........cvvvuuuuiiiissieeiississ s8R0 18 s s 0 0 0
...................................... 7,639,235 | oo 10,058 323,288

8¢d

8899999. Total - Cash Equivalents




Annual Statement for the year 2019 of the

AMERICAN EMPIRE SURPLUS LINES INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........cccocooeriiiriiierireninnd AL | .. 0 0 0 0
2. Alaska..........coeveeereeriererierieneen AK 0 0 0 0
3. Arizona 0 0 0 0
4. Arkansas... 0 0 0 0
5. California........ccccocoumeivnriinnirnnnens 0 0 0 0
6. Colorado 0 0 0 0
7. ConnectiCut.........coovvenerevinriincnens CT|. 0 0 0 0
8. Delaware..... DE|...... B.... | PROPERTY AND CASUALTY. 2,984,138 3,107,907 0 0
9. District of Columbia 0 0 0 0
10.  Florida.....cccoccovvuuee 0 0 0 0
11, GEOIGia. ..o 0 0 0 0
12, Hawaii 0 0 0 0
13.  Idaho. 0 0 0 0
14, lllinois 0 0 0 0
15, Indiana.......cccoovveinnninniinns 0 0 0 0
16.  lowa 0 0 0 0
17, Kansas.......cocineriinnerinenes 0 0 0 0
18.  Kentucky... 0 0 0 0
19.  Louisiana... 0 0 0 0
20. Maine 0 0 0 0
21, Maryland 0 0 0 0
22, Massachusetts..........coouerruvrnnnccd MA|.. . | WORKERS' COMPENSATION 0 0 136,968 147,104
23. Michigan M e 0 0 0 0
24, Minnesota.......ccccuuervenerrierrinnnns MN].. 0 0 0 0
25.  Mississippi MS| .. 0 0 0 0
26, MiSSOUM....c.overrenerrrvcrirnerrireercee MO | i 0 0 0 0
27, MONtaN@......erverrerrrerienrerseennd 0 0 0 0
28. Nebraska 0 0 0 0
29, Nevada.....ommeerrmereeneceeNV | i 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey.... » . | PROPERTY AND CASUALTY. 0 0 209,319 218,072
32, New MeXiCOo.....oocuverrrmerrirerrirns 0 0 0 0
33 New York . | PROPERTY AND CASUALTY 0 0 2,615,880 2,670,764
34, North Carolina 0 0 0 0
35.  North Dakota..........ccceeververereesND | o 0 0 0 0
36. 0 0 0 0
37. 0 0 0 0
38, Oregon......cooeeevmecrevrnrrsrrnrenn s OR | e 0 0 0 0
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island. 0 0 0 0
41, South Carolina...........ccccoeeeererrenes SC|..... B.... | PROPERTY AND CASUALTY. 0 0 313,979 327,108
42, South Dakota SD|.. 0 0 0 0
43, Tennessee..........ccoowvmruvenrinnnes TN .. 0 0 0 0
44,  Texas TX | s 0 0 0 0
45. 0 0 0 0
46. 0 0 0 0
A7, VIrginia.....cooeeveeneeneeneneeees 0 0 0 0
48.  Washington... 0 0 0 0
49.  West Virginia. A 0 0 0 0
50.  WISCONSIN......coovvuriicriicriiiennsd 0 0 0 0
51.  Wyoming 0 0 0 0
52.  American Samo 0 0 0 0
53, GUAM....coererereeeereeeerieierieneene . GU | e 0 0 0 0
54.  Puerto Rico 0 0 0 0
55.  US Virgin Island . 0 0 0 0
56.  Northern Mariana Islands............ MP | i 0 0 0 0
57.  Canada.......ccoecvmricvnnrennnn . CAN | Lo 0 0 0 0
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total XXX XXX 2,984,138 3,107,907 3,276,146 3,363,048
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
BB03. s | i 0 0 0 0

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

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 abOVE)........covenienrinrinrinnas XXX XXX 0 0 0 0
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