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Annual Statement for the year 2019 of the SCOTTS DALE I N S U RAN C E COM PANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 216,938,888 | .... 270 216,938,887 | [ i 216,938,887 | .... .A7.0
1.02 All Other GOVEIMMENTS.........c.rveereereeeieseisseiseeisessssssssssssssssssesssns | seensseneons 14,599,730 | covvvrerrrnnn. 1A s 14,599,729 | ...ovverrneerinriieeies [ e 14,599,729 | ..covvevrrece. 1.1
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cccocvvveee. 8,851,469 | .....ccceeee 0.7 [ 8,851,469 | ....ovveerererriereeeees | e, 8,851,469 | ... 0.7
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed.............c.eueuevevereverreesieeeeresesee s | cveeveianne 22,516,159 | ccoeveirirnns 18 | 22,516,159 | ..oovvvereereierceeeens | e 22,516,159 | cooeveirirnne 1.8
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed.............covvuriemieneeneineeeeeeseesesesssesssssssesons | ceeseienes 227,854,040 | ... 179 (... 227,854,039 | ..ooovvererereeeninns | e 227,854,039 | ..coovevenne. 17.9
1.06 Industrial and MiSCElANEOUS............ccrverrerreeieeireisriseiseisssisenens | e 726,677,912 | oo 57.0 | .o 726,677,909 | ...oovvvrreneen. 34114 |.......... 726,712,023 | ..oovoevenne 57.0
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNGS........cc.corurriiriiriiniieieeieeiesisesssisseisessssesssnees | sevesssisssssssssssssesees | eeeseeesenssnnees 0.0 [ | e | e (1N ST 0.0
1.10 Unaffiliated Bank LOANS.........c.coocvrieiiirneireiecseieissseieiisssesesenes | erssiseninns 14,634,506 | ..cooovvvnnne. 1 14,634,506 | ..o [ 14,634,506 | .cooovrnnnnne. 1.1
1.11 Total Long-Term Bonds............cooeemeeeineinniineiinserneseississsssesesssens | eevenee 1,232,072,704 |............... 96.6 |..... 1,232,072,698 | ......ovvvvnenee 34114 |....... 1,232,106,812 | ....ccvveneee. 96.6
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ceoveeveeeieeiceiien | eveieieiiis 0.0 [ e | e (0] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other............ccccooevrininrinnenneens [ cerrid 61,341,962 | ...cccovvvnnee R — 61,341,962 [ ..oooovvirnrnrnrneis [ v 61,341,962 | .....cccenenee 48
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):

4,01 Farm MOMQAgES. ......ccvverreuiiirieieieiesieie st sessssns
4,02 Residential MOMgages. ..o ssssessenns
4.03 Commercial MOMGAQES. ..ot esssians
4.04 Mezzanine Real Estate LOANS........ccccoeuvivivienenenienesssseneinsinnens
4.05 Total Mortgage Loans
Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY........ccocvevevevcrerrreeeiesieesessevenenns
5.02 Properties Held for Production of INCOME............ccovvevecrevercrenisiiennns
5.03 Properties Held for Sale
5.04 Total Real EState........cccovuvvueririeeiieieseese e
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocvveveivereeeieeeeee s
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccvveevverveeeerverernnnns
6.03 Short-Term Investments (Schedule DA)...........ccoevevevvveererrirernnn.
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONTACE LOANS.......ocvucveeieiceceeee et
Derivatives (SChedule DB)..........cccveureminrerreeinsiseesnisesessisssssssesessessesseens

Other Invested Assets (Schedule BA)..........c.cceveveveereeveceieeeeee s

. Receivables for SECUMLES..........oovveveeeiciereieie e
. Securities Lending (Schedule DL, Part 1).........cccccveveereerverneeeeieieeisieennns
. Other Invested Assets (Page 2, LINe 11).....covvrrrrenrenenrrsinensensereeseseneens

. Total INVESIEA ASSEIES........cecveveveeeeeeeeeeee e

............ 85,304,368

........ (104,523,093)
.............. 1,056,864
............ 85,304,368

........... (19,218,725)

........... (18,161,861)

........ (104,523,093)] ................(8.2)
................................................ 0.0
............ 85,304,368 | ..............6.7
........... (19,218,725) ...............(1.5)
................................................ 0.0
................................................ 0.0
................................................ 0.0
................................................ 0.0
.............. 1,090,978 | ................0.1
................................................ 0.0
....... 1,275,286,919 | ............100.0
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Annual Statement for the year 2019 of the SCOTTSDALE INSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2019 of the SCOTTSDALE INSU RANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s

2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens
12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

Cost of bonds and stocks acquired, Part 3, Column 7

Eal

Unrealized valuation increase (decrease):

41  Part1, Column12.............. 4,133,581

1,306,632,064

250,959,094

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

1,473,894

42 Part2, Section 1, Column 15.

4.3 Part 2, Section 2, Column 13. 5,679,575

44  Part4, Column 11 (8,403,965)

1,409,191

Total gain (loss) on disposals, Part 4, Column 19..........cccccvevevververerennnn.

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

® N o o

Total foreign exchange change in book/adjusted carrying value:

8.1 Part1, Column 15.............. 566,462

9,231,605

271,334,275

DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st

5,583,927

8.2 Part2, Section 1, Column 19.

8.3 Part 2, Section 2, Column 16.

8.4 Part4, Column 15 151,414

717,876

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14.............

9.2 Part2, Section 1, Column 17.

9.3 Part2, Section 2, Column 14.

94  Part4, Column 13

0

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

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

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

13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et

Si03

(90,861)

1,293,414,661

1,293,414,661




Annual Statement for the year 2019 of the SCOTTSDALE INSU RANCE 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........cooevvrverrvcns | corerereerirnceens 216,938,888 | .....cvvvrernenne 226,934,224 | .....ovvvvnnn. 201,028,521 | ..o 186,887,688
Governments (Including all obligations 2. Canada........ccoevverveerieieeiens | e 14,599,729 | oo 14,533,888 | ....cccvvvverere 16,064,296 | .......cccoevrernnen. 14,626,636
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS. ..o | s 231,538,617 | .o 241,468,112 | .o 217,092,817 | .o 201,514,324
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ioieeiieiiiesesieies | et 8,851,469 | .oovvvirereran 9,032,890 | oo 9,812,933 | oo 8,775,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooereereieiereceieieeees | e 22,516,159 | oo 26,454,636 | ..o 21,380,279 | oo 22,815,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 227,854,040 .238,955,148 229,246,021 | ..o 231,757,849
Industrial and Miscellaneous, 8. United States 691,091,644 711,824,019 .700,632,132 .681,806,026
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 12,132,128 15,316,942 12,282,555 11,500,000
and Hybrid Securities (Unaffiliated) 10. Other Countries ...38,088,642 ...39,570,563 38,519,311 38,414,426
11. Totals......ccoocoe. 741,312,414 766,711,524 .751,433,998 731,720,452
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccmeemmmensssnnass | covvirericienns 1,232,072,699 | ..cooovvvren: 1,282,622,310 | oo, 1,228,966,048 | .......cocoeeee. 1,196,582,625
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, Totals.....ccevieiriieiceeiiien | e 61,341,962 | ..covveverana 61,341,962 | ..ooovevererna 77,310,762
25. Total Common Stocks......c.. | cccovcrenirieien: 61,341,962 | ..ccoooveriincnenns 61,341,962 | ..o 77,310,762
26. Total StOCKS...cuervmsrrsrssmmsssnsns | covverniriiiiscrieen: 61,341,962 | ..ooovvirvnenns 61,341,962 | oo 77,310,762
27. Total Bonds and Stocks...... | ..ccccccveveene. 1,293,414,661 | .....covvvvvnees 1,343,964,272 | ......oocoo. 1,306,276,810

S104




Annual Statement for the year 2019 of the SCOTTS DALE I NSU RAN C E CO M PANY

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

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

U.S. Governments

............. 18,799,056 | ...........169,374,951 | ......cccecvvvennel0 | ene...25,187,604

2.7 TOIS....eoeee e | creresene e 3,870,320

GoIs

31 NAIC Tt | e 7,311,469

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

4.7 TOtAIS. ..o | ersensnennes 0,822,809 [ cneineinens 5,697,747 | .o, 2,109,927 | .o 8,885,826 | ..ovvivieiiciiriinna 0 [ D0 S 22,516,159 | ..ooviniinrinniens 1.8 | 33,766,549 | ..o 2.7 | 22,516,159 | ..o 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC 1ottt | sreneenenees 24,804,288 |............ 51,752,264 |............. 75,420,062 |............. 62,470,635 |..cccovvurenne 7,286,453 | .......... ) O.0, SO DR 221,733,702 | ..o 18.0 | 202,388,486 |....ccvrerrirririnns 16.2 | 221,733,701 | oo
............... 5,019,617 reenreee XXX s [0 5,019,817 |04 [ 5,048,146 |04 | 5,019,817 |
.......... ) 0.9 SO SRR |
.......... XXX v | o0
.......... XXX v | o0
.............................................. 1,100,721 | Lo | oo X [ 1,100,721 01 [ 111,910 01 [ 1,100,721 [

............. 56,771,881 |............76,520,783 |............62,470,635 |...............7,286,453 | ... XXX...o0oovinr. | e0v.en. 227,854,040 | ... 185 1000000..208,548,642 e 167 1110.227,854,039
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Annual Statement for the year 2019 of the SCOTTS DALE I NSU RAN C E CO M PANY

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

10.7

Totals

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
............. 55,799,956 |...........136,042,045 | ...........130,862,526 |............44,392,938 |.............20,651,024 | .......XXX.....c..c000o. | cene....... 387,748,489 cerennenn.360,450,229 reerrenn 175,057,926 | ..........212,690,563
12,653,286 |.. 177,246,007 | ... ..316,053,708 | ... ..334,802,883 |... 290,852,176 |.... 25,201,533
10,896,778 |.... ...10,896,778 |... 10,896,778 |....
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D0 T IS [V [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
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Annual Statement for the year 2019 of the SCOTTS DALE I NSU RAN C E CO M PANY

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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T (d)......101,185,969 |........... 212,291,112 | ..ovvenee. 388,496,875 |........... 117,289,399 |....coceoneee 53,125,081 | cooovvvrrrrrrirriniinens (U I 872,388,436 | ....ocovvrrrvrrrnnn 708 [ XXX [ i Y., SN IO 659,697,871 |........... 212,690,563
182,265,624 |........... 120,126,530 |....cc....... 15,876,575 | .0 | 0 330,922,015 | o289 [ XXX i [ i ) 0.0, G IR 305,720,483 |............. 25,201,533
.10,896,778 ....10,896,778 ....10,896,778

4,785,816
5,125,000
1,100,721

..987,326,669 | ..

Line 11.7as2 % 0f COL 7....c.covvevviceericriiceccceiesiieienieies | evveieinieieinieiennn 3 | cvviiiiieiiiiiennnn334 | v 1.9 | i 10 b3 |00 | 10000 | b XXX e e XK | e e XXX | e 80.1
12. Total Bonds Prior Year
........... 147,578,991 | ...........238,452,49%6 | ...........385,200,697 |.............71,315,925 | .............45,430,624 887,978,733 rreennnn 121,373,148
12.2 NAIC 2 ..32,007,635 |...........151,673,545 |. ..137,055,094 |.. 11,836,021 7,278,734 | ... ....339,851,029 ..313,685,548 |..
..16,509,340 16,509,340 |..
............... 4,962,500
............... 111,910 | e e 1,111,910
12.7 TotalS...cvveveeerereinns ..523,367,701 ..52,709,358 ...1,057,642,446 | ..
12.8 Line 12.7a5a % 0f Col 9.....covvvereieiiiceciicesieessieieinns | cevesnieiesnseisiee 1A | 00329 | i 1.8 |88 | e 4.2
13. Total Publicly Traded Bonds
131 NAIC Tt | srsessesssend 60,963,833 | ........... 155,663,434 |........... 325,101,959 |............. 85,494,588 |............. 32,474,057 | .o | e 659,697,871 | .ovevveveeine 535 | 721,373,148 | oo LT | 659,697,871
....7,106,835 | ........... 176,496,271 |........... 111,305,317 | .cocveveee. 10,812,059 | .oovrvceieieririenees | e | v 305,720,482 | ..oovvvrvrrenen 248 | 313,685,548 | .ovovviviienenn25.1 | 305,720,482
.10,896,778 |. ....10,896,778 ..16,509,340 . ...10,896,778 |..
.............................................. 4,785,816 reereeeennn. 4,785,816
............... 5,125,000
13,7 TOAIS. .ot enesnnnes | sereeseesnend 68,070,668 | ........... 348,181,483 |..........442,293,813 | ............. 96,306,647 |............. 32,474,057
13.8 Line 13.7 as a % of Col. 7..... . ..6.9 ....35.3 . .98 .. .
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11........cccovvvvvvvee | cvreeeeeeeenee, I 283 | o359 | T 2.6
14, Total Privately Placed Bonds
T4 NAIC Tt | sraesssssseas 40,222,135 | ...covee. 56,627,678 |............. 63,394,915 |............. 31,794,811 |............. 20,651,024 | ....covvireieieiieieiens | e 212,690,563
....5,546,451 | ... 5,769,353 |...corerrnn 8,821,213 | .o 5,064,516

25,201,533

.63,840,568

73,960,583 |..

..20,651,024

14.8 Line 14.7 as a % of Col. 7..... . 261 .. ..30.2 s 8.4

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.........ccccccvevees | covvrvrveiiiiinieiienn 3.7 | et 52 | v, 6.0 | o33 | e 1.7

(@) Includes $.....238,813,288 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....4,497,300 current year of bonds with Z designations and §.......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includes§.......... 0 current year of bonds with 5GI designations, $.....556,163 prior year of bonds with 5G| designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

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



Annual Statement for the year 2019 of the SCOTTSDALE INSU RANCE 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 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......veceeeeeeceeicieiei ettt sstees | cereeseneneens 3,119,895 | ............ 18,396,236 | .......... 169,374,951 | ..oooovriirrrneneins [ 025,187,604 | oot XXX s [ e 216,078,686 | .....ccovvverennnn 175 | e 272,708,652 | ..cvvrverrnennn21.8 | 216,078,685

1.02 Residential Mortgage-Backed Securities... 457,382 |. 402,820 |...
Commercial Mortgage-Backed SECUMLIES............covviienieiiniieniees | veesieeeeniee s JETR RN

..860,202 1,118,055

..860,202 |.

3.05 TOtalS.......cuiiiiiiiii | 7,311,469 | v, [V 0 [ 1,540,000 | ..oooviviiniiiiicinad 0 [ ), 9,9, ST PR 8,851,469 | ..o 0.7 [ 7410131 | o [ 8,851,469 | ....coocovvviiicininn, 0

80IS

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

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGAtIONS.......c.cvvieeirciiieiieiieieseie bbb | evseesnsenees 8,508,497
5.02 Residential Mortgage-Backed Securities... 16,295,762 |.
5.03 Commercial Mortgage-Backed Securities..... - 29 | ..
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas .
............ 24,804,288

............ 38,681,448 |............36,965,196
.28,636,619 |. 25,505,438 |...
LT5 .
,202,642 | .o
............ 76,520,784 |...........62,470,634

............ 92,295,740
120,511,785

............ 92,295,740
120,511,785 |.

.35,229,905
.......... 208,548,540

.0

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

............ 18,911,342
19,195,976 |.
14,841,615 |.
.15,897,891
............ 68,846,824

244,771,989
32,159,349 | ...
21,895,406 |...
31,926,621

330,753,365

............ 28,284,327 |..oovvvvvnvinrincincins [ X [ 10000....468,299,962 | ... 380 ... 486,678,813 | .. 389 410,324,882 ... 57,975,071
29,195,061 |... 19,312,777 . ..122,479,940 | ... 9. .75,288,000 | .... .10,829,462 |. .111,650,478
..................... 162,368,301 82,139,817 42,459,783 |. 19,908,519

. 6,062,485 |... ,338,247 .73,529,715 73,174,484 ...55,211,962
............ 63,541,873 |............20,651,024

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

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt
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Annual Statement for the year 2019 of the SCOTTS DALE I NSU RAN C E CO M PANY

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

9.01

SVO Identified Funds

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

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank LOANS = ISSUEA...........cceveeiivriieireiiieieicissieieiessnienns | soreiseisssesienssessesinsnns | sesssssssesessssesesssssses | sosesiessssessessssssessesse | ressssessesssssssessessesnnss | svensessessessssessesssensens | ersersesss X0 Kunnrenenns | sverversessnsansersnrensens0 | vverrernerenrsnrennennd 000 [ visieieinsenieieisnies [ oevvneeinsisnienennd000 [ | e
10.02 Unaffiliated Bank Loans - Acquired... . . 14,634,506 . . .
1003 TOtAIS. ...ttt 14,634,506 | .ooovvrceieiinienen {0 L e XXX [ 14,634,506 14,634,506 .0
1. Total Bonds Current Year
11.01 ISSUEr ODlGAtIONS.........c.cvveevecicrerieicreee e | cveseesnias 47,544,182 | .......... 277,006,571 |.......... 397,228,029 | ............ 75,675,349 |............ 25,187,604 | ......... XXX oo | e 822,641,735 | ..o 86.8 | e XXX e e XX [ e 764,666,664 |........... 57,975,071
11.02 Residential Mortgage-Backed Securities... .35,949,120 |. 75,349,682 | ... 51,253,396 54,700,499 | ... .26,599,230 ...243,851,927 ...132,201,449 |. 111,650,478
11.03 Commercial Mortgage-Backed Securities............ccocvevivereverciieiieeees | v 14,841,644 | ............ 21,895,545 |............ 25,631,355 | oo [0 R 0 | oo XXX e 62,368,544 | ....coovveveeeen B e XK i [ XK X [ 42,460,026 |............ 19,908,519
11.04 Other Loan-Backed and Structured Securities...........cocovoviveveiniienens [ eovrenenns 15,897,891 |............ 37,770,251 27,507,113 | .o, 6,062,485 |.....cceeene. 1,338,247 | .oooooe. XXX [ v 88,575,987 | ..ovvvevevreieenn 12 [ XK s v e XRX e [ s 33,364,025 | ............ 55,211,962
11.05 SVO Identified Funds ). 0 G XXX XXX oo
11.06 Affiliated Bank LOANS............ccceveveeeererceeieeeseseeeseeienesesiesesessesisnens | cvvessessnsniesenienensd | cevveeeseiesesenieneenen | eeeceseeeeesieenienn0 e [ 0
11.07 Unaffiliated Bank LOANS...........ccoeevereieereieiieiieieeisneessienessisnenes | vsrssiesssssssnsensennnnsd | eoervereeisnienieissisneens0 [ oevenneneen 14,634,508 | o0 | e 0 [ XKX e [ 14,634,506
11.08 .53,125,081 1,232,072,699
11.09 Line 11.08 @5 @ % Of COL 7..vvvovviiiiieieicisseiesssiesisssssnsissisnensees | evesssnenssesniensens 308 | woerssrsseesssrssennes 334 | i 419 | e I 43 | 0.0 | i 100.0
12. Total Bonds Prior Year
12.01 Issuer OblGations...........cccvvvereieirireieieinieieseissesesssesessesssenseesssnnses | cnnenns 125,665,376 | oo 259,485,725 | .......... 416,913,662 |............ 33,468,400 | ............ 33,674,611 | .......... ) 9.9 G DR ) 0.9 NN PR ).0.9 G B 869,207,774 | woovverinn 69.5 |..c.co.... 825,925,854 |............ 43,281,920
12.02 Residential Mortgage-Backed Securities...........ccocvevrevevicneveirieies | corieennnnn 20,154,652 | ... 59,657,933 | ............ 46,121,897 | ............ 47,375,596 |............ 17,907,304 | .......... D0, ORI IR ) 0.0 R PO )0, 0 G B 191,217,382 | oo 15.3 | 131,417,510 |............ 59,799,872
12.03 Commercial Mortgage-Backed Securities............cccoevvevireeenicinisireien | voveeennnnnnd,073,808 | ..o 42,722,287 | ............ 35,344,032 | ..ocvovieevreeieeens e | e XX e XX e XXX e [ 82,140,127 | covvvvevciieieennn8.6 | 47,029,474 |............ 35,110,653
12.04 Other Loan-Backed and Structured Securities.. ...50,198,067 |... 24,988,110 |. 53,269,605 |. 55,134,784
12.05 SVO Identified FUNAS.........ccocorieirirreenierieeeneensesessesnsseennnes | eeennne XXX rireieins | eereeee XXX e | e e XX | e XX e e XX e e v e XX e e e XXX e [0 [ eiiiiiiieend0.0 | | e
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans. . .
12,08 TOaIS......cocveerecreeeieicisie et ssssssseseessssesssnsennns | ceerenens 179,676,655 | ..........412,064,012 | ..........523,367,701 | ............83,151,946 | ............ 52,709,358 | ..oovveverveeierieienen [ XXX e XXX | 000 1,250,969,672 | ....................100.0 | .......1,057,642,443 | .......... 193,327,229
12.09 Line 12.08 @s @ % 0Of COL 9...cvovvvereieiisiecsiseiesseseisesssnenssnsnes | coinnsnienssssiens VA | 32,9 | o188 | eiiiiiiie008.8 | i 42 | ciiiiiiiniennd0.0 | e XX [ X | i 10000 [ e XXX i | s 845 | i 15.5
13. Total Publicly Traded Bonds
13.01 ISSUEr OBlIGAtIONS.........cvuvvieeircireieieieieee et ssesseseessesenns | cosnieneens 36,223,002 | .......... 267,632,330 |.......... 368,279,748 | ............ 67,343,980 | ............ 25,187,604 | .......... ) 0.9 G ISR 764,666,664 | ......coccvvvnnen. 621 [ 825,925,854 | ....ooovviiiiiinn 66.0 |.......... 764,666,664
13.02 Residential Mortgage-Backed Securities..............ccccvnee.. 46,460,738 | ............ 32,966,236 |............ 27,708,903 |.............. 7,286,453 | .......... XXX oo | v 132,201,449 | ..o 10.7 | 131,417,510 | oo 105 | 132,201,449
13.03 Commercial Mortgage-Backed Securities..... 21,895,545 | ... 15,813,166 |. 42,460,026 47,029,474 42,460,026 |.
13.04 Other Loan-Backed and Structured Securities 12,192,870 | ............ 10,600,159
13.05 SVO Identified FUNDS..........cccevevvreeeierrereeeeeieeeee e ) 0.9 S ). 0 S
13.06 Affiliated Bank LOANS.........cceveiiiiieicieirieieseesiesie et issssessessnss | sosessesssssssesssssssessssnns | sessessssssessssessessessnses | sossessessssessessessssassene |+
13.07 Unaffiliated Bank LOANS...........c.coveveieiiieieieicececececeeeceeeeeeeeeeeeeeeeeesenesennes | coveeeeeeceseeees | eeverereseseseseseresesenenans 14,634,506 .
13.08 Totals.......corvrrrerrerennns .68,070,669 |. 442,293,815 |..... .32,474,057
13.09 Line 13.08 as a % of Col. 7... ettt nsenes | oo 6.9 A8 | 98 | 33
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11 ....35.9
14, Total Privately Placed Bonds
14.01 ISSUEr ODlGAtIONS...........cvveeveceirerieieiece e | cveseesnias 11,321,180 | .cvvveeen 9,374,241 | ............ 28,948,280 |.............. 8,331,370 | .eovveerervereeeeereeenees | eereeee e XXX e DT,975,071 | BT [ 43,281,920 | .ooevvereereeieieeenn 35 et XX [ 57,975,071
14.02 Residential Mortgage-Backed Securities... .18,170,001 28,888,944 | ... .18,287,160 |. 26,991,596 | ... 19,312,777 .59,799,872 .111,650,478
14.03 Commercial Mortgage-Backed Securities..... 10,090,329 | ..oveveririeieisiienn 9,818,190 [ [ .19,908,519 .35,110,653 19,908,519
14.04 Other Loan-Backed and Structured Securities.. .16,906,954 |. .55,211,962 55,134,784 55,211,962
14.05 SVO Identified FUNDS.........ccoevveierririeeieeieseeseesesssesssnennees | einneene XX | ereee e XXX | e e XX et XX e XX e [ e | eeerieseissisneinnienens0 | e 000 | o0 [ 0.0 [ b XXX | s 0
14.06 Affiliated Bank Loans. .0
14.07 Unaffiliated Bank LOANS.........cciueieieieiieienisieieissieiseississsesssssnnses | aosssssssessessssssesssssns | oesssssssessssssssssesssssnies | ossessessssessesssssnessanss | sonssssessesssssnsansessnssnss | evsnersensssnsassessnanens | arsersnsss KKurersernnans | snrrnrsnrsnsansensnansensd | eeenverserssrsnsennensss000 | ivisrieissisnisisinnieead |00 L iiiiieee XXX i | v 0
14.08 Totals.......ccooevervrrirereines 46,162,168 |. .73,960,584 | ..... .20,651,024 .244,746,030
14.09 Line 14.08 as a % of Col. 7... ...18.9 . ....30.2 R N 8.4 ....100.0
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11........ccoeeevercerieiones | corieieriierierinians 37 | e, 5.2 | v 6.0 | oo 33 | e 17 0.0 | i 199 [ XX L ek XK e e e XK e et XXX e | i 19.9
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Annual Statement for the year 2019 of the SCOTTSDALE INSU RANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-te
Investment
Assets (a)

m

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year. 36,888,977
2. Cost of short-term inVeStMENS ACGUIFEA..........c.cviveirieieieiieie ettt sensnses | stessnsesesessesessssesesessesessssnsesees X0 A A O O BT 5,041,779,424 | ...t
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.vrruriireueiiiiieiiesieieeissieis sttt se s sessssesssns | saessssesessssssessssssessnsesessssnsesans 4,993,3604,033 | ..eeoeieeeceeececececect ettt a et ea ettt eteaes | eeereses et s es st es s s s s s s s s s s s nn s nssnsnsnenanans | neetesetesatases et et et et et et et esanan s e 4,993,364,033 | ...
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cccvuriuriiriiniiriiinninins | ceereieeeineiseeesse e 85,304,368 | ..o 0 | o (0 TR 85,304,368 | ..o 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iioieriiieiiiisssnssisseesessssssssssssssassesss | oersssessessssessessessssassessssassessessneas 85,304,368 | ... (0 [ 85,304,368 | ... 0
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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

Sch. E - Pt. 2 Verification
NONE

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

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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Annual Statement for the year 2019 of the SCOTTS DALE I NSU RAN C E CO M PANY

SCHEDULE D - PART 1

Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912810 EE 4 |U S Treasury Bd. ..4,286,765 |...100.810 23,131,152 | ..... .3,106,000 02/03/2006. | 02/15/2020.
912810 EQ 7 |U S Treasury Bd. 6,204,500 |...116.168 ..5,808,400 . 12/15/2010. | 08/15/2023.
912810  FR 4 |U S Treasury 01/15/2025 TIPS......cccovimruiiineeneiseriesinessesississsssesissssesnsns | sneees 56,388,529 |...152.155 ....76,077,601 .68,204,299 11,183,654 8,898 06/17/2009. | 01/15/2025.
912810  RL 4 |U S Treasury 02/15/2045 TIPS........ccoocvummrrermrermresnnessssessnesssssssssssssssssssnee | oeees 13,128,654 |...113.330 ....14,449,543 13,708,186 237,766 7,725 12/11/2017. | 02/15/2045.
912810 RR 1 |U S Treasury 02/15/2046 TIPS. .10,845,494 |...119.435 11,549,338 11,479,418 ...197,291 08/19/2016. | 02/15/2046.
912828 2R 0 | U STIEASUMY Nb...o.ooeiieeiiiiieeiceie ettt ssesssnnes | soeees ...9,515,665 |...102.856 ....10,285,550 ..9,580,314 . 08/30/2018. | 08/15/2027.
912828 H4 5 |U S Treasury 01/15/2025 TIPS, LS... 23,073,946 |...109.617 ....24,663,884 24,575,990 | ............424,940 | ........... (23,906) 08/19/2016. | 01/15/2025.
912828 N7 1 | U S Treasury 01/15/2026 TIPS........ccoovmrumimneeneirieiiesiseessesississssssssesssssnnns | eveees 63,734,777 |..111.624 | ............66,974,274 67,014,347 | ........1,145,538 | ........ (313,503) 08/18/2016. | 01/15/2026.
912828  UB 5 U S Treasury Nb. ..o enssssessesssnsessnsenes SD. [ [ [ 1 I 12,980,239 |...100.309 | ... 13,040,118 12,990,851 4,660 09/21/2017. | 11/30/2021.
0199999. U.S. Government - ISSUEr OblIgAtIONS. .......uuureuurrsueiesnsesiensssissersssssssss s sssesssnsssessnsenes 200,158,569 XXX | s 225,979,860 | .......... 186,026,000 ......... 216,078,686 | ......... 3,189,189 | ....... (513,793) 0 0 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
911760 GT 7 |Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z........ccouvrvrmerermeeeessnrnernenirneenens | eovvees | [ wevereenes 7} I L1 320,781 [...110.705 | ..covvvvrrrnns 345,501 312,147 (1,005) [ oo | eerrveernerireeinenns | e 7.250 |...... 6.832 | MON. 01/30/2002. | 09/15/2025.
911760 HH 2 | Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z.... ..505,061 |...110.652 .561,650 505,895 97 | o [ e [ 6.750 |...... 6.895 | MON.. 01/24/2002. | 06/15/2026.
911760  LQ 7 |Vendee Mtg Tr RMBS REMIC Ser 1998-2 CI 1.. 44,111 1..112.383 | ... 47,213 42,160 (255) | overeveririnniiens [ [ 6.750 |...... 5.976 | MON... 11/02/2001. | 06/15/2028.
0299999. U.S. Government - Residential Mortgage-Backed SECUNHIES. ... 869,953 XXX | s 954,364 | .o 861,687 [ .ooovvrens 860,202 | .oooiiiiiieni 0 (1,163) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENL............covvvrereireiiiecieiciesieieiecesieeisie e 201,028,522 XXX ] 226,934,224 | .......... 186,887,687 | ......... 216,938,888 | ......... 3,189,189 | ......... (514,956) 0 0 XXX XXX XXX XXX XXX
All Other Gover - Issuer Obligation:
135087 E6 7 |Canada /GOvt/ Bd CDNS..........ccovvvrriimiierieeiseiensissiensiesssssssssssssssssnsenes | S0 [ [ evvniiienis [ s 1FE| o 2,274,189 | ... 98.812 | oo 2,282,032 | ..ocovvrnnne 2,309,469 2,309,195 (U T I 109,654 |...... 1.500 |...... 1498 | Do | creeenn2,942 | 33,588 | 03/20/2017. | 06/01/2026.
135087  F8 2 |Canada /Govt/ Bd CDNS..........cccomirrermrrernrrennrersnnessnessnesssnsssssssssssssnsnssnns | SDue | oo [ evvvniinns | vevees 1FE]| .. ..3,654,515 |..... 94.994 ..3,656,428 | ..... .3,849,115 37,390 | oo | e 165,437 |...... 1.000 |...... 2.097 |JD....... .37,320 | 09/21/2017. | 06/01/2027.
135087 H2 3 |Canada /Govt/ Bd CDNS.........cccovveeiirriirieeineinerissieenienisesssesissssenssesennees | SDue oo [ eevvviiienis [ s 1FE]| .. LATTATAS |.102.471 | .4,719,215 4,618,938 (6,748) 92,129 |...... 2.000 |...... 1.341 |JD....... 45,298 | 09/26/2019. | 06/01/2028.
135087 YZ 1 |Canada /Govt/ Bd CDNS.........cocoovosimiviiinncniiisssnisisnssssinisssnesssesssssssesssncsssesnss | S0 | oo [weovsnennne | o 1FE| o 5,360,877 |...100.704 | .............. 3,876,212 | ..............3,849,115 | ............3,870,320 | .o [ v (64,093) [ ..o | e, 199,242 |...... 3.500 |...... 2149 | Do | v 11,442 | 06/25/2012. | 06/01/2020.
0699999. All Other Governments - Issuer Obligation 16,064,296 XXX ....14,533,887 (33,605) .. .566,462 | XXX XXX XXX XXX XXX
1099999. Total - All Other Governments..... 16,064,296 XXX ....14,533,887 (33,605) ..566,462 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
57582N  SM 8 | Massachusetts St GO Ref SerD.........c.cccccvuriniiiciiniiiciiisnisissceseces SD. | [ | e 1FE| oo 8,272,933 |...103.305 1474117 7,235,000 | oo 7,311,469 | o [ e (98,663) [ ...vvveverererreins [ crverierirneiiiseines [ arinas 5.500 |...... 4.050 |AO...... 12/18/2007. | 10/01/2020.
882724 QM 2 | Texas St GO Txbl-Ref-State of TX HWY IMP...c.ciiioniiniiriiniicnnissienissi | e 2| 1FE 1,540,000 |...101.219 ..1,558,773 1,540,000 | .....c...cc. 1,540,000 | oo [ [ | e | e 2.884 ... 2.884 |AOQ...... 11/14/2019. | 04/01/2033.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.cccoeeeenneas 9,812,933 XXX ..9,032,890 .8,775,000 (98,663) 0 0 XXX XXX XXX | e 101,948 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 9,812,933 XXX ..9,032,890 .8,775,000 (98,663) 0 0 XXX XXX XXX | e 101,948 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
230342 BE 6 |Culver City Calif Sch Facs GO Uni SCh Di...........ouvueerveemrrereinseinnsiinsiinns | e ..9,098,550 |...139.731 ...11,758,364 | ..... 8,415,000 | ....oooouee 8,885,826 | ......ovvrrirrrinns (23,866) [ ...cvvvererecerrrins [ e [ e 5.500 08/25/2008. | 08/01/2033.
265138 CD 7 |Duncanville TX ISD GO Cap Apprec Ref @ 1,313,851 |..... 98.662 ..2,609,610 .2,645,000 | ... 2,512,841 112,191 09/27/2005. | 02/15/2021.
295173 KT 4 |Erie Cnty PA GO SErA......ooiiiieieineieiiesineessesiss s ssessssissssssssenes | seeees ..2,221,845 |...115.121 ..2,267,884 1,970,000 | ...coonuees 2,039,140 | ..cocvvirirrncirnnns (16,983) [ .ovvvvrereerenins [ crrerineeneeiiseines [ ceenas 5.500 11/03/2005. | 09/01/2023.
512804 QY 4 |Lakota OH Loc Sch Dist GO Ref SEr A.......cvuiiierniiiininiieiseieiesississssssiens | veveees ...2,853,857 |...103.788 ..2,667,352 | ..... .2,570,000 2,592,818 (23,955) 5.250 10/24/2005. | 12/01/2020.
575296 FQ 6 |Mason OH City Sch Dist GO Ref.. . 3,572,160 |...103.788 ..3,321,216 .3,200,000 (31,342) [ oo [ e [ e 5.250 10/26/2005. | 12/01/2020.
669096 MX 4 |Norwalk La Mirada CA USD GO Cap Apprec B . @.... ..1,060,211 |..... 89.146 ..2,585,234 .2,900,000 99,513 09/28/2005. | 08/01/2026.
840071 AS 3 | South San Francisco CA GO Uni Sch Dist S.......ccccceevemrieriiinniesisssississsiensiss Levennes | oo |eorvissnines | eviee IFE | i 1,259,805 |...111.657 1,244,976 | ............ 1,115,000 [ oo 1,145,766 | oo [ onnennnd(10,529) [ o [ | e 5.250 01/11/2006. | 09/15/2022.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obl|gat|on 21,380,279 XXX 26,454,636 .22,516,159 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession . 21,380,279 XXX ....26,454,636 22,516,159 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obli ns
091096 NN 3 | Birmingham AL WAWKS Brd Re TXD-REEST...c.vvrervresees s [ T2] o AFE] 3,325,000 |..100.960 | ........... 3,356,920 | oo 3325000 | 3,325,000 [...3.001 [...3.001 [Joo | o 9,992 [ 11/06/2019. | 01/01/2033,
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
13068L YZ 2 |California St Pub Wks Brd Rev Ref-Variou . SRS IO . 2| 1FE| woverenee 11,063,200 |...113.566 | ............11,356,600 | ............ 10,000,000 | ..ovvnnee 10,754,364 | ...cooevvrrerierins | ceverennns (LR TA) | [ IURRRR U 4.000 |...... 2.780 |MN......| woovrrncn 66,667 | ........ 400,000 | 10/06/2016. | 11/01/2032.
167593 WK 4 | Chicago IL O'Hare Int Arpt Rev Sr Lien S B . [ I 2| . 1FE| oo 1,108,920 |...121.762 .1,000,000 | ....ccovenee 1,080,714 (9,842) 5.250 12/01/2016. | 01/01/2033.
544445 BW 8 |Los Angeles CA Dep of Arpt Rev Amt Sub L . 2| . 62,024 |...119.016 ..55,000 | .. 60,031 (696) ......5.000 01/06/2017. | 05/15/2032.
575579 KX 4 |Massachusetts Bay Tr Auth Rev SR Ser B | e [ TFE| oo 4,211,598 |..126.513 | .............4,636,701 | ..... .3,665,000 ) [ e | e [ 5.500 12/07/2005. | 07/01/2026.
576000 XN 8 |Massachusetts St Sch Bldg Rev Txbl-Ref-S........ v [ s . 2| 1FE 8,404,700 |...100.682 ..8,462,020 | ..... 8,404,700 3.066 11/07/2019. | 10/15/2033.
576000 XP 3 |Massachusetts St Sch Bldg Rev Txbl-Ref-S........ . IR I 2| 1FE 5,391,100 |...101.006 ..5,445,334 | . 5,391,100 .rr.3.166 11/07/2019. | 10/15/2034.
590545 NQ 8 |Mesa AZ Util Sys REV REf......cocvviiiieriirineseee e | sevees O ISR I 1FE| oo 6,458,160 |...101.928 ..6,115,680 | ..... .6,000,000 ) [ e | e [ 5.000 06/15/2006. | 07/01/2020.
59333A GN 5 |Miami-Dade Cnty FL Ed Fac Rev Ref-Univ M [SSPTRRRRIN IOPON [P I (. 1FE| v 10,102,888 |...119.015 ....10,949,380 9,200,000 )| [ ISTOUIRRRRIOON VOO 5.250 12/19/2007. | 04/01/2025.
59447T  CK 7 [Michigan St Fin Auth ReV Ref.........cccoviiiiiniiiiiisicsicssiccsessreenissieens | v . 2| 1FE 1,139,920 |...115.813 | .... 1,158,130 1,000,000 ) [ e | e [ 5.000 04/15/2015. | 11/15/2030.
59447T CL 5 |Michigan St Fin Auth ReV Ref.........ccciiiiiniiciirisiniesesseessissniens | eveene . 2| 1FE 4,233,697 |..115.464 | ............ 4,312,580 | ..oovvernnn. 3,735,000 ) [ e | e [ 5.000 04/15/2015. | 11/15/2031.
59447T CM 3 |Michigan St Fin Auth REV Ref.........oovuiiuriieieieescrseiseseeseessseissniens | eeeens . 2| 1FE 1,128,070 |...115.216 ..1,152,160 .1,000,000 | .cooovrveneee 1,073,870 [ ..ceovveercrireeins | cevereenns (12,299) [ covcvererereerneninns [ e [ e 5.000 |...... 3.480 |MN...... .50,000 | 04/15/2015. | 11/15/2032.
60636U AC 3 | Missouri St Env Impt Engy Rev Preref St..........cocverniniineineiierineeneniseines | e [P0 PO I L1 [N 181,700 |...102.056 ...175,000 | ... 175,800 (1,550) 5.250 |...... 4.316 | JJ....... revennnn9,188 | 12/08/2015. | 07/01/2020.
60636U AF 6 | Missouri St Env Impt Engy Rev Unref St R.........ccovveveniinernerseenenneineiinns | e [P ISP IOV 1FE| oo 2,146,102 |...102.061 | ..............2,102,457 | coorvvvrnven. 2,060,000 | .... 2,070,263 | ..ooovvererererernceinns | e (19,892) [ .ovvvvrvereererins [ crverrmeeneririeines [ e 5.250 |...... 4.233 | ddoiss | e 54,075 | 108,150 | 12/08/2015. | 07/01/2020.
646136 YU 9 |New Jersey St Trans Fd Rev Trans Sys Ser.........ccccouuunrivniicnniveriniinniiinninns [ wovenes e | 2FE ..5,238,296 |...107.400 | ..............5,327,040 | ..... 4,960,000 | ............. 5,019,617 (28,528) 5.250 10/29/2010. | 12/15/2021.
649085 AA 5 |New Valley Generation I1 SEr 2007.........cccvuvereermeenerieriereneesesisersseriessneees. | vereees [P ISP IOV 1FE| .. 251,536 |...101.249 | .... ....240,566 | ... 240,972 (626) | vvvoernrieeriens [ e [ e 5.572 10/23/2003. | 05/01/2020.
64971W TV 2 |NY City NY Trans Fin Auth Rev Fut Tax Se........cccoueuerineinnrinneincriiesineeineinns | ceves [ I 2| 1FE| oo 4,654,640 |..116.816 | ..ccccovucvn. 4,672,640 | ..ocoooneen. 4,000,000 ) [ e | e [ 5.000 04/17/2015. | 02/01/2033.
71884W AN 1 | Phoenix AZ Civic Impt Corp ReV CONV Cap.........cociuermrirernirinsierssseeesnnes | ovenes O ISR I 1FE ..2,309,100 |...117.790 ..3,533,700 3,000,000 ) [ e | e [ 5.500 09/22/2005. | 07/01/2024.
745291 SZ 8 |Puerto Rico Pub Fin Corp Rev Unref COMWL.........cc.veveevirnceeernrinerierienineenns [ e o e | e 6FE| .. ..1,162,180 |...127.317 | ... .1,273,170 1,000,000 | .. . ) [ESUORU IUTORPRIRRION VOO 5.500 12/06/2013. | 08/01/2027.
76116E  GR 5 |Resolution Funding Corp Strips............... (@50 S T DS L [ 1,062,839 |..... 78.555 | vvrvrrnen 1,118,622 | oo 1,424,000 | ............. 1,080,597 | .ovovveeriiriirinns 05/23/2019. | 01/15/2030.
76116F  AB 3 |Resolution Funding Corp Strips.. @.... ..8,628,826 |..... 78.555 ..9,079,375 ...11,558,000 | ... 8,772,865 | .coouvvverreerierirnes 05/23/2019. | 01/15/2030.
88059E 5G 5 | Tenn Val Auth Cpn Strip Strips... I O . ..2,515,044 | ..... 75.374 | ... ..2,641,855 3,505,000 | .... 2,558,018 05/23/2019. | 03/15/2031.
88059E 5N 0 |Tenn Val Auth Cpn Strip StIPS.......cvvurrirerirrirriinriisriseriereeeesseissriesieneseens e [ e [ L [ 2,154,060 |..... 67.851 | .ovcverene 2,305,584 | .......ccco... 3,398,000 | ..ocvoreven 2,194,401 | oo 05/23/2019. | 03/15/2034.
88059E U7 7 |Tenn Val Auth Cpn Strip Strips... ..1,673,490 |..... 78.404 .1,760,159 | ..... .2,245,000 ...1,701,796 28,306 05/23/2019. | 12/15/2029.
88059E U8 5 |Tenn Val Auth Cpn Strip Strips... | @ || e . ..1,538,600 |..... 77.291 | ... ..1,630,074 | ..... .2,109,000 | .. ...1,565,275 26,675 05/23/2019. | 06/15/2030.
88059E V2 7 |Tenn Val Auth Cpn Strp StHPS.......cvvmerrerereererineriseriseriesiseesseessessesieseseeens e [ e [ L [ 2,025,464 |..... 74.900 | oo 2,131,648 | ..oovvorneen. 2,846,000 | .... 2,060,195 34,731 05/23/2019. | 06/15/2031.
88059E V9 2 |Tenn Val Auth Cpn Strip Strips JOTOR VR VPRRUOPPOPRN PPN L [ 375,632 |..... 65.801 ....622,000 | ... 383,044 7,412 05/23/2019. | 12/15/2034.
914119 V6 6 | University Cincinnati OH Rev Txbl Ref Se. [SRSTRRROTORIOS IOV . 2| 1FE 1,230,000 |..... 99.825 | ... ..1,227,848 11,230,000 | .cooovrenees 1,230,000 2.983 11/21/2019. | 06/01/2034.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 93,776,786 XXX | s 97,864,208 | ........... 97,148,366 | .......... 92,295,739 | oo [V (120,934) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312905  YJ 5 |FHLMC REMIC Ser 1077-E......covuivirrereerieinireriesiseessseisssssessessseessenssssssnes | veeees [P I 7N I 1 LA02911 | e 10,815 | 10,509 | .. 10,488 [ TSN VRN IO 9.000 04/02/1991. | 05/15/2021.
313373 Q2 7 |FHLMC REMIC Ser 1674-Z..........ccooviiiiiiniinnieiinsiesississiessisssiesississsiiens | ceveees | 1. ...105.993 .29,228 | .. 29,505 (58) | cvvueererrerrernrine [ v | e 6.750 11/02/2001. | 02/15/2024.
3133TC 6P 8 | FHLMC Structured Ser 2008 M R 4 1 ..113.170 70,671 | .. 71,865 (101) <. 1.000 10/24/2001. | 11/20/2027.
31358E  XG 2 |FNMAREMIC Ser 1990-83A........cuvuurirerireimneiseesessesssnesssessssissssesssssessnsns | seeeons | 1].. 2101263 | e TB4 | i 745 | TA0 | oo | e | e | e | v 9.250 07/03/1990. | 07/25/2020.
31358G X4 4 |FNMA REMIC Ser 1991-56G........cccrvrmiirerrieinireierssisesesssisssessssssssssssensnnes | sevenes PO I ) 1. 2101659 | e 734 | 4,657 4,633 () [ oo | e | s 8.600 03/29/1993. | 06/25/2021.
31358L VM 5 |FNMA REMIC Ser G92-14Z... 4 1 2102136 | 5,235 | 5,126 | 5,121 (6) e 1.000 03/09/1998. | 02/25/2022.
31358N 5B 4 | FNMA REMIC Ser 1992-124 PZ. J I ] 1. ..103.322 39,392 (90) [ oo | e | s 7.000 08/30/2001. | 07/25/2022.
31358N  RT 1 [FNMA REMIC Ser G 1992-30Z.........ccomremrrmirmerienerereseeissssnerseseesesseessssenes | ceveees | | 1. 02877 | 2,662 | i 2,687 | 2,590 () SSTOTORIN IPPRTRTRTIRRIIN IV 7.000 03/12/1998. | 06/25/2022.
31358T L8 0 |FNMAREMIC Ser 1993-33 ZB NP 4 1 ...105.038 4,701 (14) veren 1500 07/13/2001. | 03/25/2023.
31359U  TL 9 [ FNMA REMIC Ser 1998-54C........ccoovmiiernrieiniiisisnississsssiesesssseesssssssssssssnnss | ovens ] 1. L0491 | 9,244 | 8811 8,814 () [OOSR IPSRIRORTN DO 6.000 09/19/2001. | 09/18/2028.
313590  YS 8 |FNMA REMIC Ser 1998-58 Cl ZB.........coevuururereerrineeienineinseesssssssssensssessensns | sevees || 1. ...109.868 20,230 11 | s [ e [ 6.000 08/05/2002. | 10/25/2028.
31359V BH 5 |FNMA REMIC Ser 1998-73 Cl MZ........ccovvuiriiirereineieissieseesseisssssiensnines | covenes PO I 1. ...100.204 57,252 (TA) ] s | e | e 6.300 09/25/2002. | 10/17/2038.
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313603 YL 0 | FNMAREMIC Ser 1990-16E........c.ccocumirrerireererineiserieseseessensssssssessssenessens | eennees | | weverenenes 7N I 1 ...100.209 517 () SRR VPRI IOV 9.000 |...... 7.412 |MON... | coovveirirnnne 4 | i 46 | 03/29/1993. | 03/25/2020.
31368H  Z9 7 | FNMA POOIH190768.........coveiierieirieieieiiseiesissssissssessssssiessessssssessssssssesses | evenes ...100.649 183 | veviriieneen 182 | e 18T | e | i | e [ s [ 8.500 MON... | .... 01/25/1995. | 09/25/2023.
3138M8 AH 6 | FNMA Pool #AP4507.. 2,186,329 |...103.039 .2,191,315 (1,345) ......3.000 MON... 08/14/2012. | 09/25/2042.
3138WE  6G 9 | FNMA Pool # AS5370. 111,555,737 |...104.535 ....11,615,205 (5,523) [ coovveerrirernrinee [ v [ s 3.500 MON... 09/04/2015. | 07/25/2045.
3138WE VB 2 | FNMA Pool #AS5109.. ..5,290,510 |...104.411 ..5,339,500 (2,396) [ .oovverrereierinee [ erereererineirseeniens [ s 3.500 MON... 06/04/2015. | 06/25/2045.
3138YH U2 4 | FNMA Pool #AY4200.. 6,103,635 |...102.456 ..6,218,585 16,069,494 6,100,375 (656) ......3.000 MON... 05/20/2015. | 05/25/2045.
31392T  WT 0 | FHLMC REMIC Ser 2478 JF........coiviiirvieirerssinsiesissisissiesssssssessssisssesssens | sovenes 19,335 |...102.841 18,563 18,668 (40) | vvvvererreirrinnies [ e | e 6.000 MON... 09/24/2002. | 08/15/2022.
31396N  EM 4 | FHLMC REMIC Ser 3140 ClUP.........ccciivrrrririerierireersesissrsesiessseesssissnnns | cevees 745,483 |...113.536 750,054 746,331 8 | s [ e [ 6.000 MON... 06/19/20086. | 03/15/2036.
3140E8  FP 8 | FNMA POOIABA3BTT3. ... nsssssssesssssssens | coenes 4. . 12,344,190 |...102.411 | ... 212,123,505 | .o 12,330,041 (3,805) [ ..o | e | s 3.000 MON... e 363,705 | 10/27/2015. | 11/25/2045.
3140GV  ZY 4 [FNMA POOI#BHT05B.........coovvirrerieriiniieiierieresessssissssesssensssessesssssssenies | sevenee | oo | cevessnees Z ) I L [ 16,505,714 |...103.896 | ............ 17,259,277 | coovvvene 16,612,135 | ..ccvveuee 16,507,740 1,020 [ oo | e | s 3.500 MON...| .........48,452 | ....... 581,425 |05/03/2018. | 12/25/2047.
3140H5  JW 2 | FNMA POOI#BUBBTB........cooeveurirrireireeiseisesiesisesssssiseisessessssessssssssisssssnss | sevees ..5,195,928 |...101.893 5,464,409 5,362,889 ..5,201,971 2,698 | oo [ s [ e 3.000 MON... ...160,887 | 02/28/2018. | 01/25/2048.
3140Q7  5Y 9 | FNMA POOI#CADBE2..........couveurienirirrirrerteiseiesiie e siessssesseninns | cvvees 4].. . 22,682,545 |...103.814 | ............23,814,260 ...22,939,419 | .. .22,687,060 2,209 | oo [ s [ e 3.500 MON... ........802,880 | 06/05/2018. | 09/25/2047.
314188 SY 3 |FNMAPOOI# MA2334..........coomviieiieerisirneeieesssissessesssesssesssssssssssssnssnes | onene | oo | vevesneenns 7} I L [ 8,712,871 |...104.408 | .............. 8,809,890 | ..ocvvruvene 8,437,977 | v 8,695,335 (3,726) [ ..o | vevrveinerierinens | s 3.500 MON... | ... 24,611 | ... 295,329 |07/22/2015. | 07/25/2045.
31418C  7TF 5 | FNMA POOI #MA3593........couiiriieiiiieissieeesisessese s sesssssessessssisnsesins | evens .13,478,338 |...105.183 ....13,606,128 ...12,935,647 13,465,059 | ..o | e (V1) RN ISR POV 4.500 MON... 04/11/2019. | 02/25/2049.
31418C T9 5 |FNMA Pool #MA3275 e | e 4].. . ...7,503,878 |...101.826 | ... 7,886,449 7,745,002 | .. ..1,511,272 3,048 | oo [ s [ s 3.000 MON... 02/28/2018. | 02/25/2048.
31418D  CB 6 | FNMA POOI#MABBES..........oouvvmmiircireirciiseiiesiieesssisseisssssssssssssssssisssssnssns | coenee | o [ wreevenenes 7} I L [P 7,604,723 |..105.233 | ...cccoonee. 7,647,803 | ..oovvennvne 7,267,467 | covvvenne. 7,600,837 (3,886) [ ..vuevuevaeirerins | eevrrrieiieiiseins | e 4.500 MON... 06/14/2019. | 05/25/2049.
31419B BF 1 | FNMA POl #AED937.......oviiviiiiiiiisrissisesssissisnsssssssssssenssnssssssnssssssssssssnssnsnne | eenens | oo | onrennenas A i 404,993 |...105.398 422,890 401,231 404,500 (72 IR [VRRORRN IRV 3.500 MON... 08/25/2011. | 02/25/2041.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . N 120,594,446 XXX s 123,831,865 119,269,236 | ......... 120,511,786 | .ovovvvivvrinnnnnn0 [ i (26,109) 0 0 XXX XXX | ........353,085 | ... 3,879,442 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3133TC AU 2 |FHLMC Structured Ser FSPC T-9 AB.......ccovriireriniiinssiisisnisssisssssssssssssssnssns | eersens | oo | soreveenns 4 [ ........... 1 237 |..... 99.610 246 247 (2] IR [VRTRTORROR IO 6.564 |...... 7.010 |MON... | .... 01/28/2000. | 03/25/2029.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ .. 237 XXX 246 Ly ;< 1 [ (2) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
083778 DV 9 |Bergen County NJ Impt Auth ReV LBASS Cht..........ccuueerereneenerieeeneniseenenns [ eovneee | [ everirenins | vevens 1FE ..3,444,015 |...111.180 ..3,491,052 3,140,000 13,207,205 [ oo | s (21,581) [ ooeverererneernenins [ e [ e 5.000 |...... 4.201 |MN...... 10/06/2005. | 11/15/2022.
083778 DY 3 |Bergen County NJ Impt Auth Rev LBASS Cnt [SSTRUSUROPRROORORTI IVURPIRY VR OORTORORPIN IOV 1FE]| .. ..4,454,869 |...121.805 | .... ..5,127,991 4,210,000 ..4,352,937 (20,945) | ..o [ e [ e 5.000 |...... 4,339 |MN...... 08/29/2014. | 11/15/2025.
14329N  BY 9 |Carmel IN Redev Auth Rev LBASS Cap App P.......cccveumeeerinrveeieneseeneeis (@000 R (ORI I TFE| oo 999,152 |..... 89.847 | oo 2,515,716 | covvvereene 2,800,000 2,050,159 | cvvoevrerierirneerinns | e 102,402 | ovvooveeieriens [ e v [ e 5.190 |N/A..... 12/07/2005. | 02/01/2026.
490303 GD 0 |Kent Cnty MI Bldg Auth Rev LBASS REf..........ccovvuirmrireirerninrernerisneiserinnnes | evenes | oo [eoviviviinns | e 1FE ...2,874,025 |...114.100 ..2,852,500 .2,500,000 | .... 2,595,944 | ..o | eeneeennn(25,559) | oo [ | e 5.500 |...... 4.280 |JD....... 10/13/2005. | 06/01/2023.
490303 GF 5 |Kent Cnty MI Bldg Auth ReV LBASS REf.........cccvrvemrrerieririnrisiinernenieninee | vevree [ oo | evvevirivens [ e 1FE ..3,060,247 |...121.824 ..3,228,336 | ..... .2,650,000 | .....cooenee 2,799,546 | ...oovvverrerrnrnnns | creneen(24,018) [ o | | s 5.500 |...... 4.320 | JD....... 10/13/2005. | 06/01/2025.
646136 YR 6 |New Jersey St Trans Fd Rev LBASS Trans S.......cccouunernnrnsersssesssnssssissesnnes | eevnens | | eonerenenees | oovees 1FE 42,244 |...108.085 43,234 40,000 40,481 [ .o | o (280) | o [ [ 5.250 |...... 4.599 |JD....... 10/29/2010. | 12/15/2021.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMEIES. ..o sssesenissesnins | ensssenenes 14,874,552 XXX ....17,258,829 ...15,340,000 | .. .15,046,272 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special AssesSment OblIGatioNS. ... ... sssensenes 229,246,021 XXX 238,955,148 231,757,849 | ......... 227,854,040 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001192 AL 7 |AGL Capital Corp Sr Nt... 2,615,688 |...107.730 .2,747,110 .2,550,000 | ... 2,592,150 (6,345) .3.875 01/28/2016. | 11/15/2025.
00287Y AQ 2 |ABBVIE Inc Sr Nt ...5,086,950 |...105.648 .5,282,375 | ..... .5,000,000 | ..ccoerene 5,054,088 (9,040) [ ..ooevnreeireris | e | s 3.600 03/01/2016. | 05/14/2025.
023608 AG 7 |Ameren Corp SrNt ..4,145,079 |...104.705 .4,132,710 3,947,000 ) [ e | [ 3.650 01/23/2018. | 02/15/2026.
02666Q G7 2 | American Honda Fin Corp MT Nt 1,336,125 |...101.393 ..1,242,063 .1,225,000 ) .rrn.3.875 05/29/2013. | 09/21/2020.
031162 BM 1 |Amgen Inc Sr Nt. ..4,678,400 |...103.157 ..4,435,760 4,300,000 ) TSSO ISTORUPOROROTRORPON BUPPONt 3.875 02/22/2013. | 11/15/2021.
031162 CH 1 |Amgen Inc Sr Nt. ..2,992,470 |...100.940 ..3,028,188 | ..... .3,000,000 2,995,943 1,059 2.250 08/10/2016. | 08/19/2023.
031162 CJ 7 |Amgen Inc Sr Nt. 2,998,170 |...101.313 ..3,039,390 .3,000,000 | .... 2,998,734 L0 TR ORI PR 2.600 08/10/2016. | 08/19/2026.
035240 AQ 3 | Anheuser-Busch Inbev Worldwide Sr Nt ...3,353,350 |...115.917 .3,767,303 | ..... .3,250,000 | ..ovorrene 3,345,381 (7,969) [ ..oovvverierrieiins | e | e 4.750 01/30/2019. | 01/23/2029.
06051G  HC 6 | Bank of America Corp Sr Nt ...8,595,799 |...102.335 ..8,824,304 8,623,000 | ..ocvvrnees 8,603,269 4,609 | oo | e | e 3.004 05/23/2018. | 12/20/2023.
06406F AE 3 |Bank NY Co Inc Sr Nt 996,130 |...101.186 ..1,011,856 1,000,000 997,331 366 | oo | e | 2.450 08/09/2016. | 08/17/2026.
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07274E  AG 8 |Bayer US FiNance LLC St NL........coocueerriciierineiiceiseisensssssssensessssessensnnnns | onenes | oo | veverneenns 1 2,970,330 |...103.083 | ... 3,092,493 | ..oovverne 3,000,000 2,984,576 2,922 | oo [ e [ e 3.375 |...... 3.493 |AO...... | covvrrnee 23,344 | ........ 101,250 | 10/01/2014. | 10/08/2024.
092113 AH 2 |Black Hills COMP St ... enssesessssisnsnne | seveees ...5,269,200 |...106.020 ..5,300,990 | ..... .5,000,000 | .oooveeern.5,122,440 | oo | v (28,660) [ ...vvvevereerris [ v [ e 4.250 06/12/2014. | 11/30/2023.
096630 AC 2 |Boardwalk Pipelines LLC St NL........c.ccvrvrereeirisieseissrseesiesiesessssisssennns | eevees 4,509,800 |...101.893 ..5,094,660 .5,000,000 57,671 0003375 04/23/2014. | 02/01/2023.
099724  AJ 5 |Borg Warner AUtomotive STINE.......c..coiuirieieece e LS... ...4,939,400 |...104.628 .5,231,400 | ..... .5,000,000 k 6,267 | .oveeeeeereeenes [ e [ e 3.375 02/16/2016. | 03/15/2025.
10373Q AV 2 |BP Cap Mkts AMEriCa SINL.......c.covvviviririecrieirerieniecesseisssessessesessesss | eveens 972,073 |...103.381 ..1,033,809 1,000,000 975,293 3,064 | oo [ s [ s 3.017 12/14/2018. | 01/16/2027.
110122 BD 9 |Bristol-Myers Squibb Co Sr Nt 4,554,709 |...101.632 ..4,573,449 4,500,000 ...4,548,084 (6,625) ....3.950 11/22/2019. | 10/15/2020.
110122  BZ 0 |Bristol-Myers SQUIbD CO SINL........cuuiviireriiiirineseeessseeenssssessissinns | vven ...2,020,170 |...103.260 ..2,085,196 | ..... .2,000,000 2,018,670 (1,500) [ cooovvenrieniienis | e | e 2.900 07/24/2019. | 07/26/2024.
110122 CA 4 |Bristol-Myers SQUIbD CO SFNL.......c.cuvercririrerierieesceseseieseseeenssisenes | ceve ...3,989,120 |...105.062 .4,202,476 | ..... .4,000,000 954 [ oo [ e [ e 3.200 05/07/2019. | 06/15/2026.
12189L AR 2 |Burlington Northern Santa Fe Ni.............cocveiirerriinniineiiieeinesssissiseisenienens | cevs . ..3,349,612 |...106.665 | .... ..3,462,339 | ..... .3,246,000 | .. 13,295,574 | v | e (10,671) [ oovvrerereririveinns [ v [ v 3.750 . 07/14/2014. | 04/01/2024.
12189L AV 3 |Burlington Northern Santa Fe SrNL..........ccccveuriniiverierninsineiierinceenes | vevnee [ oo [ ceveviines 1 6,967,380 |...104.106 | .............. 7,287,413 | v 7,000,000 | ..ocvorenes 6,981,810 3,146 | oo [ s [ 3.000 |...... 3.054 |AO...... | wovvrveae 52,500 | ........ 210,000 |03/04/2015. | 04/01/2025.
125896  BS 8 | CMS ENergy Corp ST NL....cuuucercirieneieeieeiseeseeissisessesseessessssesensesssenens | sevees 2 4,033,520 |...104.655 .4,186,212 | ..... .4,000,000 ..4,025,789 [RN0720) | SRR [NV IO 3450 |...... 3.351 |FA...... 04/21/2017. | 08/15/2027.
14040H BK 0 |Capital One Financial Corp SrNL.........covvuuriecieriniieririnniesinenesieneneeinens | vevene | or | ceveverinens 3,562,309 |...105.367 | .... ..3,766,863 | ..... .3,575,000 | .. ...3,566,133 1167 | e | e | s 3.750 |...... 3.793 |W....... 07/25/2016. | 07/28/2026.
14149Y AT 5 | Cardinal Health INC St NE........ccuuiimieiiciceiseieiesieeieeiseesesssssssessssenees. | eenees | o | vevereenes 1 5,091,750 |...102.420 | .............. 4,608,909 | ...ocvvruvne 4,500,000 | ..oocvvreees 4,579,235 | ..oocvereererinrinenns | s (80,918) [ .ovverrercererins [ erverrneeireniinines [ e 4625 |.... 2.741 | D | s 9,250 | ..o 208,125 |02/21/2013. | 12/15/2020.
172967 LV 1 | CItIgroup INC S NL......cvvieiceiccseeescessisessssenssssenessssssenennees. [ ronnne o | vereveeen | s 1FE| .. ...2,500,000 |...101.959 ..2,548,985 | ... .2,500,000 | ... 2,500,000 | .o [ e [ | | e 3142 |...... 3.142 | JJ....... 01/17/2018. | 01/24/2023.
20030N  BS 9 [ ComCast COMP SINL......c.iuuerirrerrrinirnerierierisneessesssrsseriensseesssessssssessensns | eoveeee | oo [ eoverreees | vevens 1FE]| .. ...6,986,840 |...104.840 | ... ..7,338,807 | ..... .7,000,000 | .......ne 6,991,448 1,235 [ oo | e | s 3.150 |...... 3172 |MS..... 02/16/2016. | 03/01/2026.
200339 AJ 8 | Comerica BK SUD Ni......ccoiieuiiriiniiiciiecieiissiseieesiesesseesssisenseniessssssnnes. | eevnees | o | eoeersvenes | oevens 2FE| s 5,087,920 |...127.6%4 | .............. 5,107,756 | .covverenne 4,000,000 | ..ovrernens 4,641,887 | ..oovooeeennieens [ s (R TEK12) | [ IURRIRIR VI 7875 |...... 5.025 |MS...... 07/10/2013. | 09/15/2026.
232820  AJ 9 | CyteC INdS INC ST NL. ..o esissiesiesiseisssssssssesssensssesssnens | eovenns | o | eoeerinene T | e 2FE]| .. ...8,825,490 |...100.617 ..9,055,503 | ..... .9,000,000 | ovorreer8,931,127 | s | s 19,377 | o | e | oo 3.500 |...... 3.751 [AO...... 10/23/2014. | 04/01/2023.
23317H  AA 0 [ DDR COMP ST NL..couiirieceieeieeieeieeseesssssess e ssesssessssisessessesssessssisssnsnens | sevies A e 2FE| .. ...5,063,800 |...104.303 | ... .5,215,170 | ..... .5,000,000 (GRS SRR INVRRRIIN IOV 4625 |.... 4.465 | JJ....... 07/10/2012. | 07/15/2022.
233331 AS 6 |DTEENErgY CO SINE...ciiiiiceisceieere e nssiesenssissssnsenssssesenssnes | neviens | o0 | eereveenns 1] 2FE | cie 1,748,495 |..104.416 | ............. 1,827,280 | ..ovvvvenee 1,750,000 LY O DOV PRV 3.500 |...... 3.510 | D | 5,104 | 61,250 | 05/06/2014. | 06/01/2024.
233331 AV 9 | DTE ENergy Co St NL......couivierirreceinrinerierieeesseessnsssensessesesesssssssessessnnns | eonneee | o | vevereneres | e 2FE| .. ...3,081,586 |...102.368 3,071,040 3,000,000 13,034,985 | ... | s (13,586) [ .vvvvrrereerrcnins [ crverrrneerneriininns [ vevens 3.300 |...... 2.805 |JD....... .99,000 | 06/13/2016. | 06/15/2022.
233331 AW 7 |DTE ENergy Co SINE......ciiiiiiciiicreiseieeesees e | seveees [ 2FE| .. .10,996,370 |...100.488 | ............11,053,669 ...11,000,000 | .. .10,996,507 137 2529 |...... 2536 |AO...... .56,342 | 08/08/2019. | 10/01/2024.
23338V AB 2 [DTE EIECHC CO ST NL....cuiiuiiiiicieiieiinsienierisssiiesiessessesesssesssssssiensnene | onenen | oo | veverneenns (A TFE| oo 4,979,550 |..105.871 | ..ocvouuven. 5,293,530 | .coovrrins 5,000,000 | ...ocvornnes 4,990,938 1,955 | oo | e | s 3.650 |...... 3.697 [MS......| v 53,736 | ........ 182,500 | 08/20/2013. | 03/15/2024.
233851  BE 3 |Daimler Fin NALLC SENE.......ocoieeciecieeieceeeesesessessesiessissssesssssssensiens | eovenns | o [ eerrieeen T | e 1FE]| .. ...1,5696,976 |...100.868 ..1,613,893 1,600,000 ...1,599,443 A54 | s [ e [ e 2.875 03/03/2014. | 03/10/2021.
26441Y  AZ 0 |Duke-Weeks Realty LP S&NE......coovvivirnrieinieiersensnssssnensssssensnssnees | eovenee | oo [evnniencn T | i 2FE ..4,212,285 |...103.611 | .... ..4,273,933 4,125,000 | .. ..4,184,926 (8,240) [ ..o | e | s 3.250 07/14/2016. | 06/30/2026.
26884T AA 0 |ERAC USA Finance Company Sr Nt 5,655,994 |...102.389 | .............. 5,119,455 | ..oovvernn. 5,000,000 | ..ovvernee. 5,072,383 | oo | e (94,045) [ ..o [ e [ e 5.250 08/26/2013. | 10/01/2020.
26884T AD 4 |ERAC USA Finance Company Sr Nt ..1,076,530 |...103.854 ..1,038,535 1,000,000 | ...ccccee. 1,018,764 | oo [ s (11,085) [ oo [ e [ e 4.500 45,000 | 05/12/2014. | 08/16/2021.
29250R AU 0 |Enbridge Energy Partners LP Sr Nt ..1,176,065 |...103.058 ..1,133,641 1,100,000 (9,699) [ ..oovvvurverrierins | e | e 4.200 47,300 | 05/15/2013. | 09/15/2021.
30040W AE 8 |Eversource Energy SrNt ..1,998,640 |...103.061 ..2,061,216 .2,000,000 119 | e [ e [ e 3.300 .66,000 | 01/03/2018. | 01/15/2028.
31428X BC 9 [Fedex Corp Sr Nt 1,996,900 |...103.745 ..2,074,896 .2,000,000 298 3.200 .64,000 | 01/06/2015. | 02/01/2025.
31620M AR 7 |Fidelity Natl Info Serv Inc Sr Nt... ...3,334,080 |...114.307 | ..............3,429,201 | ... .3,000,000 13,308,166 [ ... | s (27,914) [ v [ e [ e 5.000 .75,000 | 06/10/2019. | 10/15/2025.
337738 AS 7 |FiServe Inc Sr Nt ..2,994,960 |...101.767 | ..............3,052,995 | ..... .3,000,000 2,995,460 500 | oo | e | e 2.750 06/10/2019. | 07/01/2024.
337738 AT 5 |FiServe Inc Sr Nt 2,999,790 |...103.565 .3,000,000 | .... 2,999,818 28 .....3.200 06/10/2019. | 07/01/2026.
361448 AQ 6 | GATX Corp Sr Nt .10,781,943 |...104.421 ...10,837,000 | ........... 10,816,810 5,707 | v | e [ e 3.900 03/06/2014. | 03/30/2023.
361448 AZ 6 | GATX Corp SrNt ..1,310,613 |...104.645 1,308,058 1,250,000 ...1,309,840 (TT2) [ v | e [ s 3.850 11/21/2019. | 03/30/2027.
369622 SM 8 | General Elec Cap Corp Sub Nt .13,739,040 |...103.173 13,928,342 13,500,000 .13,532,989 .(28,181) ......5.300 02/23/2011. | 02/11/2021.
375558 AU 7 |Gilead Sciences Inc Sr Nt ...1,488,165 |...104.354 1,401,474 1,343,000 ..1,379,018 (18,015) [ oo [ e [ e 4.400 06/05/2013. | 12/01/2021.
37940X AA 0 |Global Payments Inc Sr Nt 999,750 |...100.455 ..1,004,551 1,000,000 999,766 16 | e [ e [ e 2.650 08/07/2019. | 02/15/2025.
391164 AF 7 |Great Plains Energy Sr Nt.. . 6,734,580 |...106.286 .8,377,172 .6,000,000 (94,396) 5.292 08/07/2019. | 06/15/2022.
437076 BM 3 [Home DEepot INC ST NE......oviiiiicieinceese e sssssssenssnsees | coenes A 1FE ..3,974,240 |...104.670 .4,186,804 | ..... .4,000,000 2,387 | o | e | e 3.000 02/03/2016. | 04/01/2026.
438516 BL 9 |Honeywell International INC SrNL..........ccuuvvmerirrereerrieieriesiseessssisseserienes | veeens 2| 1FE 4,850,000 |...101.766 ..5,088,290 5,000,000 | ..oerrerr 4,892,685 | oo | e 14,028 | oo [ e [ 2.500 11/09/2016. | 11/01/2026.
438516 BW 5 |Honeywell International INC St Nt.........ccccocvuiiniiinicniiiciiccincssiiciieniinns | e | e | e (. 1FE| o 1,496,895 |...101.229 ..1,518,437 1,500,000 235 [ e | e | e 2.300 07/30/2019. | 08/15/2024.
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446413 AL 0 |Huntington Ingalls INUSEES SINL..........ovvrevrrieierieieieeeesieesesienens | e [P I 1 2FE| s 8,792,048 |...103.940 | ....cocovnue 9,094,750 | ..ovvrernvne 8,750,000 | ..ocvvrnees 8,785,983 (4,008) [ ..ooernreerrerins | v | s 3483 |...... 3.422 | Do | i 25,397 | ... 304,763 | 06/14/2018. | 12/01/2027.
459200 JY 8 |International Bus Machs Corp St NL........ccccveverrimiiniineiieniisissiseivesienens | v O ISR I 1FE ...2,085,000 |...103.772 ..2,075,436 2,000,000 | ... 2,079,202 (5,798) [ covvveverrerervninee [ veereererineirsnnniens [ 3.000 7,667 .30,000 | 08/28/2019. | 05/15/2024.
465685 AP 0 [ITC Holdings Corp Sr Nt R 1,498,183 |...104.368 ..1,565,513 .1,500,000 ...1,498 470 167 +0r.3.350 6,421 .50,250 | 06/22/2018. | 11/15/2027.
49446R AP 4 |KimCo Realty Comp St N ..ot | eeveees ] 991,690 |...100.528 ..1,005,281 994,216 765 [ oo [ e [ e 2.800 08/09/2016. | 10/01/2026.
494550 AW 6 |Kinder Morgan Energy - LP S Nt........c.ovvuriiieerinrineeenerenssesensenins | ceveens A e 2FE .10,982,600 |...132.488 ....13,248,780 10,812,059 | oo [ e (23,962) [ ..ovevrercererins [ v [ e 6.950 01/10/2011. | 01/15/2038.
546676 AW 7 |Louisville Gas & Elec Co 1st Mtg Bd.. NP A e . 1,036,610 |...104.956 ..1,049,560 (3,632) ......3.300 02/04/2016. | 10/01/2025.
55336V AJ 9 [MPLXLP SIN ..o snsssenssnsnes | coenes JOR ISR Il I 2FE| .. ...3,625,020 |...109.244 ..3,823,544 3,500,000 | .oe0rerrn3,586,097 | oo | e (14,530) [ .oovevererrervrins [ e [ e 4.875 03/10/2017. | 06/01/2025.
55336V AK B [MPLXLP SE Nt nsessssssensssens | eveens [P I 1 2FE| s 1,959,360 |...105.044 ..2,100,878 | ..... .2,000,000 3,586 | oo [ e [ e 4.125 03/17/2017. | 03/01/2027.
559080 AK 2 |Magellan Midstream Partn SrNt.........c..ccocoviiiniiiniicniiiciiesnicssiseiesenins [ s . 2| 2FE 6,526,920 |..112.921 | .... .6,775,260 | ..... .6,000,000 | .ovrereers6,392,196 | oo | v (58,089) [ ...vvverrerieerens | evreieriseieeenies [ s 5.000 03/06/2018. | 03/01/2026.
585055 AZ 9 | MedtroniC INC S&NL..........cvuuiveiiriieisieiese e | serenes [P I (i 1FE| v 11,971,800 |...102.340 | ............ 12,280,776 | ..cvvvene 12,000,000 2,899 | oo [ s [ 2.750 03/19/2013. | 04/01/2023.
59217G  BY 4 |Met Life Global FUNing | S NL.........cooeeuirieieiierinciieeiseisenissinensenissinees | vvneen | oo | veveseniens | evvene 1FE]| .. ...2,527,100 |...107.351 .2,683,773 | ..... .2,500,000 | ... 2,521,904 (2,755) [ cooeererenernenins | e | e 3.450 01/23/2018. | 12/18/2026.
626717  AF 9 | Murphy Oil Corp Sr Nt JOON N (TSSO 3FE| .. ...5,011,800 |...103.000 | ... ..5,150,000 | ..... .5,000,000 | ....coovene 5,004,166 | ............ 297,877 (1,311) [ e | e | e 4.450 05/16/2013. | 12/01/2022.
64952W  CH 4 |New York Life Global FAg S Nb.........cccvevrevirereeineinerierieeeseessssisesisesienens | cevees [P ISP IOV 1FE| oo 3,989,080 |...100.181 | .cooovvvvecs 4,007,228 | ..ovvernvne 4,000,000 | ..ovvereees 3,992,540 1,043 | oo | e | e 2.350 08/16/2016. | 07/14/2026.
64952W  CX 9 |New York Life Global Fdg Sec Nt...........ccccoveuiiiniiiniicniirciiesisscssisciienins | v [P PPN IOV 1FE| .. ...3,968,200 |...103.670 ..4,146,808 | ..... 14,000,000 | .. ..3,973,734 2,843 | oo | e | s 3.000 01/03/2018. | 01/10/2028.
655044  AH 8 | Noble ENergy INC SrNL.......ccvveuiemcrierieeeieisceisesssssesiesessesssssssessessenens. | veeees | 2FE| .. ..6,759,222 |..105.714 | .... 7,135,702 | ..... 6,750,000 | .. ...6,754,967 (910) | vevermerrrirreriens [ e [ e 3.900 11/14/2014. | 11/15/2024.
666807 BG 6 | Northrop Grumman Corp St NL.........ccuuiieiieriiriieeise s ssessseissessssisens | s [ I 1 2FE| s 1,465,086 |...104.255 | .............. 1,459,571 | oo 1,400,000 | ...ccoovvenee 1,436,119 (9,519) 3.250 11/09/2016. | 08/01/2023.
682134 AC 5 | OmNicOmM Group INC Nt......c..viiiriieiieiieiseiseessiess e seessssssssenns | sevenes JO PO IOV 2FE| .. 620,356 |...101.348 ....600,000 | ... 602,046 (319) [ oo | e | s 4.450 08/26/2013. | 08/15/2020.
693304 AT 4 |Peco Energy Co 18t MG Bd........cccrveuirmerierineiiiriseiseiesiseeseeissiessessseens | eeeees [P ISR IOV 1FE]| .. ..4,107,640 |...104.530 | .... .4,181,196 | ..... 4,000,000 | coovrvereA,087,879 [ oo | e (10,641) [ oocvvrereeerieninns [ e [ e 3.150 02/04/2016. | 10/15/2025.
701094 AM 6 |Parker-Hannifin Comp SrNL.......cciviviieiiiirieniisisessseenssesensseisnsnnes | eeveees [ I 1] 2FE| e 11,007,740 |...102.165 | ....ccooue. 11,238,150 | .coovvveee. 11,000,000 (565) | eveveeverrieriiens [ e [ e 2.700 |...... 2.684 |D.ccooir | v 14,025 07/24/2019. | 06/14/2024.
708696 BZ 1 |Pennsylvania EIEC CO SINL......c..ovvurerieiiriniierieiceeissisesiesiseesenisssies | veeees [P PO IOV 2FE| .. ..2,495,225 |...105.336 ..2,633,393 2,500,000 229 | oo | v | s 3.600 |...... 3.623 |JD....... .7,500 05/28/2019. | 06/01/2029.
712700 EB 8 | Peoples United Bank Sr Nt bbb | s N [ 2FE| .. ..5,135,226 |...104.487 | ... ..5,408,242 5,176,000 | .. 4,308 [ v | e | e 4.000 |...... 4.103 | JJ....... 5,468 02/24/2016. | 07/15/2024.
713448  CG 1 | PepSICO INC ST L. sessnsiens | serenes [P I (A 1FE| oo 9,626,969 |...102.783 | .............. 9,892,864 | ........cce... 9,625,000 | ....coovuee. 9,625,679 (203) | eveveereririiens [ e [ 2.750 |...... 2.748 |MS......| coovr 88,229 02/25/2013. | 03/01/2023.
713448 DN 5 |Pepsico Inc Sr Nt . 2| 1FE 2,436,108 |...101.519 ..2,537,968 | ... .2,500,000 ...2,454,568 6,046 | ..o [ e [ e 2.375 | ... 2.671 |AO...... .59,375 | 11/09/2016. | 10/06/2026.
718172 AT 6 |Philip Morris Intl Inc Sr Nt e | 1FE| v 2,320,525 |...101.285 | .... 2,532,125 | ..... .2,500,000 | .. ..2,440,239 21,259 | oo | e | s 2.500 |...... 3.455 |FA....... ceerenn82,500 | 11/07/2013. | 08/22/2022.
720198 AC 4 | Piedmont Operating Partnership Sr Nt . JSSSTURRRN ION [P I 1 2FE| s 1,399,947 [..102.448 | ............. 1,412,758 | oo 1,379,000 | ..ocoovvrenne 1,398,086 (1,861) [ oo | v | e 3.400 |...... 2.971 | D | 3,907 | e 23,443 | 08/20/2019. | 06/01/2023.
720198 AD 2 | Piedmont Operating Partnership Sr Nt . SRR IO o] ...106.641 ..2,212,801 .2,075,000 (1,856) [ .ooeveereereeiee [ e [ s 4450 |...... 4339 |MS...... 192,338 | 05/12/2014. | 03/15/2024.
74005P BN 3 [Praxair INC SINL......ccoiiiriiiiiniineiieieeisniesseseesss e | eveens o] ...102.409 ..3,840,341 | ..... .3,750,000 | .. 1,409 | oo | e | e 2.650 |...... 2.694 |FA...... 199,375 | 01/29/2015. | 02/05/2025.
771196 BK 7 |Roche HIAGS INC ST NL.......cveiciieecierecces s | enveens o] ...102.378 . 1,484,477 1,450,000 | ...ooovvvenee 1,440,570 1,337 | e | e | e 2.625 737 |MN...... .38,063 | 02/22/2016. | 05/15/2026.
774341 AH 4 |Rockwell Collins Sr Nt. R I ..101.761 ..1,017,605 .1,000,000 | ... 999,684 137 ......2.800 03/28/2017. | 03/15/2022.
774341 AJ 0 | ROCKWEIl COlliNS SINL.......couuiveurirrireereeiseiierierieseseesseie e | senenes o] ...104.081 ..1,040,811 1,000,000 | ... 998,168 400 [ oo [ e [ e 3.200 03/28/2017. | 03/15/2024.
774341 AK 7 |ROCKWEI COIINS SINL......ooiiriiiicirciice e | sevees - ..106.215 .5,310,725 | ..... .5,000,000 (7,990) 3.500 04/19/2017. | 03/15/2027.
780153 AW 2 |Royal Caribbean Cruises Ltd Sr Nt. . e ..102.910 .6,174,582 | . .6,000,000 2,037 +.....3.700 11/30/2017. | 03/15/2028.
842400 GF 4 | Southern CA Edison Co 18t Mg Bd.........ccveureeerieneiieiineineiiinsiseiesissinenins | s el AFE 3,671,429 98.785 ..3,528,029 | ..... 3,571,429 | .. 2 B5T1,829 | s e | e | e | v 1.845 01/13/2015. | 02/01/2022.
84756N  AD 1 |Spectra Energy Partners Nt ...108.893 ...10,889,310 | coccvveneee 10,000,000 | ...ocveveeee 9,989,092 2,289 | oo | e [ e 4.750 09/16/2013. | 03/15/2024.
87305Q CH 2 |TTX Co SrNt ...105.465 ..2,341,330 | . 2,220,000 | .... 2,366,344 (9,189) .r...3.600 08/28/2019. | 01/15/2025.
89054X AB 1 |Topaz Solar Farms LLC Nt.................. ...103.898 7,090,729 | c.ocveenne. 6,824,703 | ............. 6,853,934 (4,005) [ coocveverriernnines [ v [ 4.875 04/24/2013. | 09/30/2039.
893830 BB 4 | Transocean Sedco Co Gtd Nt. ...102.500 ..5,125,000 | ..... .5,000,000 | .............5,125,000 | ............ 244226 | ........... (81,726) [ .ovvvevvercercrins [ crverineereriieines [ e 8.375 06/06/2012. | 12/15/2021.
902494  AX 1 |Tyson Foods Inc SrNt.... . ...107.234 ..9,651,096 | . .9,000,000 (1,097) ....3.950 09/11/2014. | 08/15/2024.
904764  AX 5 | Unilever Cap Corp Sr Nt. . 2| 1FE 2,059,900 |...102.337 | .... ..2,046,736 | ..... .2,000,000 | .... 2,055,819 (4,081) [ cooeveverriernniees [ s 2.600 09/03/2019. | 05/05/2024.
907818 DY 1 | Union Pacific COMP Ni.......c..euuuevrerirrireeinrieriesiesisessssissssessessssesssssssesssens | seeees [P I 1 1FE| i 1,495,035 |...104.793 | ..ccovvvvnnee 1,571,894 | oo 1,500,000 | ..coovrenne 1,497,377 AT | s | e | 3.250 08/07/2014. | 01/15/2025.
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90783R  AA 2 |Union Pacific RR PTC Ser 2002-1..........cccoueveervmerrerneesensssssernensseesensensenns | seveee oo [eorserveen T | el TFE | i 633,518 |...109.211 | .oooovvvrrenne 600,548 | ....oovvernene 549,895 594,287 | ..o | v (GO (T4 ) OO DU DY 6.061 |...... 2.010 | JJ....... 05/30/2013. | 01/17/2023.
91159H  HN 3 [US Bancorp St MT Ni.....oooieiiiiirsiersseesssisiesissssssiessssssesessssssssenens | evenes ...1,985,360 |...100.312 ..2,006,246 2,000,000 1,389 [ | e | e 2.375 07/19/2016. | 07/22/2026.
913017 BV 0 | United Technologies Corp Sr Nt. ...1,784,065 |...102.604 ..1,744,266 .1,700,000 (15,102) ..rr.3.100 11/09/2016. | 06/01/2022.
913017  CH 0 | United Technologies Corp SrNL.........cc.covuiiiniiniiiniiiniicciscisnissiseiesienis [ s 4,339,192 |...102.385 ..4,504,958 4,400,000 5,691 | vveeevrerineinns [ e [ e 2.650 11/09/2016. | 11/01/2026.
91324P  CP 5 |UnitedHealth Group INC ST NL..........ovuuiviiiriicriereeiseeneseseesesssenienes | eeeens ..1,070,290 |...108.026 1,080,260 1,000,000 | ..voeeree 1,085,552 | cooocereercernrinnnes [ e (4 738) [ [ e [ e 3.750 07/24/2019. | 07/15/2025.
92343V BR 4 |Verizon Communications Inc Sr Nt .10,795,050 |...111.191 11,119,110 10,000,000 .....5.150 01/24/2014. | 09/15/2023.
941063 AQ 2 |Waste Management INC CO Gtd Nt.........covvuervrereenriniioninniesnsenssieeenisnins | vevees ..7,681,522 |...102.465 7,095,715 6,925,000 7,050,319 | | e (104,050) | oo [ e [ e 4.600 06/03/2013. | 03/01/2021.
948741  AH 6 |Weingarten Realty INV SINL.......c.cooviviriiiicineeeeiesseesesisesessesssseess | s ..2,022,960 |...102.405 ..2,048,096 2,000,000 2,019,371 | oo | errrrerreee(3,589) [ oo | e | s 3.375 06/11/2019. | 10/15/2022.
96145D  AF 2 | Westrock Co Sr Nt . 997,584 |...105.487 | ... ..1,054,866 1,000,000 997,915 [ i | o331 | [ [ 3.750 . 02/20/2019. | 03/15/2025.
963320 AR 7 | WhIrpool COm St Nt........ccvivuiiierierinieinrinerserieneneesssnisnnesienssessenssnsnens | vovenen | on | vevvennes | e 2FE | i 4,206,250 |...105.959 | ..o 4,238,368 | ....ccoonvn. 4,000,000 | ..ocvornes 4,113,598 | oo | erereeerd(25,080) [ o [ e [ 4.000 |...... 3.265 |MS.....| ccovreeae 53,333 | oo 160,000 | 02/16/2016. | 03/01/2024.
98978V AL 7 [ ZOBHS INC SENE....eeeiiceeeeccesecee et s s sssensessensenssens | ceenien 2,986,310 |...102.833 ..3,084,990 3,000,000 2,989,109 | .ooovvvererineirnens | e 1,286 [ e | e | e 3.000 |...... 3.053 |MS...... .90,000 | 09/06/2017. | 09/12/2027.
136385 AX 9 | Canadian Natural Resources St Nt..........cccovevrenersivnrnernerrneessnnnienneens | eovevee [ A LT 2FE | 984,150 |...106.506 | .... ..1,065,063 1,000,000 986,862 | .....vvucvererernrernis | cerrrerren TA90 | s [ [ 3.850 |...... 4.057 |JD....... .38,500 | 03/06/2018. | 06/01/2027.
292505 AJ 3 |ENCana Corp SINE.....coovuereerreeeriieeeriessnenenissessensssssssnssesssssssesssssssnens | voveeen | oo | vvveenens | e 2FE [ i 2,018,960 |..102.415 | ..coocouneen. 2,048,292 | ..ocoornven. 2,000,000 2,004,368 | ...oovvrerierinrinnns | errnerenn(2,212) [ | e | s 3.900 07/12/2012. | 11/15/2021.
65334H  AG 7 [NeXeN INC ST NL. ... sssssssenesssssenseens | vonnne | o0 | verveeen T | s 1FE| .. ..1,932,480 |...137.104 ..2,742,072 2,000,000 | .oooverern 1,944,350 | i [ e 1,861 [ | | 6.400 01/11/2011. | 05/15/2037.
65334H AJ 1 |Nexen Inc SrNt A e 1FE]| .. ...1,635,465 |...155.877 | .... ..2,338,160 1,500,000 | ..oveoeeree 1,816,110 | oo [ evvrrreeeee2,785) o [ e [ e 7.500 01/12/2011. | 07/30/2039.
T1644E  AJ 1 |Petro-Canada SrNL.........coooiiiiiiiiieiiniese st | eeeias B (. 1FE| oo 5,711,500 |...142.467 | ............ 7,123,355 | covvvinne 5,000,000 | ..cccoeeern.5,580,438 | oo | e (17,807) [ oo | e | e 6.800 06/29/2010. | 05/15/2038.
00507U AS 0 |Actavis Funding SCS Sr Nt LS. | D] | 2FE]| .. ..4,028,623 |...105.091 ..4,203,632 | ..... 4,000,000 | ..ooovreern 4,016,228 [ oo | eerieneee2775) | s [ [ 3.800 03/13/2015. | 03/15/2025.
05565Q DN 5 | BP Capital Markets PLC Nb.........ccoviveiierieiienineeiiesiseesessseessessssssessenens | eoeees D|.. [ 1FE]| .. ...6,000,000 |...105.230 | ... ..6,313,770 | ..... 16,000,000 | ..vooererr8,000,000 [ .ooeroernrieiricries | e | e | e [ e 3.279 09/14/2017. | 09/19/2027.
11042T  AA 1 | British Airways PIC EETC........ccoviiiinieiesesisesesisssssie e ssssienssssssssens | oven [oF [ 41 ... 1FE| oo 938,426 |...105.880 | ...ccovrrrines 993,601 | ovvvvvrienad 938,426 | .vvierrer938426 [ i | e [ | e | 3.800 03/14/2018. | 09/20/2031.
21684A  AA 4 |Rabobank Nederland Sub Ni.........cccoveierirrininsininseiseseesiesisesessssesssessns | coveens D].. ...5,231,420 |...108.392 ..5,614,711 5,180,000 (5,308) [ ..ooevnreenerirerin | verrrrererieriinenin | e 4.625 01/08/2014. | 12/01/2023.
225401  AF 5 | Credit SUiSSe GroUP ST NL........civuriiriircireiineiciesie st | s D|.. . ...1,000,000 |...106.557 | ... ..1,085,574 1,000,000 | .. 1,000,000 [ cooeriierireirneiis | e | e [ e | e 3.869 01/05/2018. | 01/12/2029.
30217A  AC 7 |Experian FiNance PLC SINE........ccvviiinirieinescessssessssesssssessssensenines | coveees D e | it 2FE | 4,948,500 |..... 98.523 | .ovvvireene 4,926,140 | ...ocoovnven. 5,000,000 | ...cooovnes 4,948,733 233 [ s [ e [ 2.750 12/03/2019. | 03/08/2030.
423012 AF 0 [HEiNEKEN NV SINL......cooiiciriiecieisiiecesesiecesis s ssssssssessssssnsnsans | ceeses Cl|.. ..4,967,600 |...105.990 ..5,299,520 | ..... .5,000,000 | ............. 4,974,575 Y27 72 ISR ISR DR 3.500 03/20/2017. | 01/29/2028.
456873  AA 6 |Ingersoll-Rand LuX FINANCE Ni.......cccovuvrmrirrimirireiieienseenisisessessssssies | covenns Ci.. . 999,340 |...100.131 | ... ..1,001,310 .1,000,000 | ... 999,958 126 2.625 10/23/2014. | 05/01/2020.
88167A AC 5 |Teva Pharmaceuticals NE St Nt.........oovvvvreieiecieneiseese s seiesssssssssessnens | ceeens Cleovne | il BFE | 1,293,862 |..... 96.845 | oo 1,255,111 | oo 1,296,000 | .......co.... 1,255,111 63,381 432 2.200 07/18/2016. | 07/21/2021.
88167A AD 3 |Teva Pharmaceuticals NE SrNt.........oooviiiiniiiiesscerseeeesieens | e Cf.. ..4,983,300 |..... 92.750 ..4,637,500 | ..... .5,000,000 ...4,637,500 328,925 2,345 | oo [ s [ 2.800 07/18/2016. | 07/21/2023.
92857W  BH 2 |Vodafone Group PLC SINL.........cvuueiiniieiiericeseissieieseeeesseissssenienes | cvvees D|.. . ...3,086,670 |...105.781 23,173,421 | ... .3,000,000 | .. ...3,076,952 (9,718) [ oo | e | s 3.750 06/11/2019. | 01/16/2024.
92857W  BJ 8 |Vodafone Group PLC ST NL....iiiieiiiiiisnississnsseisssssssessenssensssssssnsssesssnsnnes | seesna Dl 2FE | s 1,041,570 |...108.627 1,086,273 1,000,000 | .ooorvnenne 1,037,957 [RECLK) ] N [N [P 4.125 06/11/2019. | 05/30/2025.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 473,713,831 XXX ..489,801,004 | .......... 463,781,453 468,299,956 ....934,409 | ....... (972,629) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
07332B  AA 7 |Bayview Opport Mast Fund Trust RMBS Ser. 839,581 |...100.738 833,931 838,730 (297) | coverevererrnnrieens e [ 3.000 04/28/2017. | 03/28/2057.
07332H AA 4 |Bayview Opport Mast Fund Trust RMBS Ser 9,335,104 |...101.997 ..9,237,545 19,056,648 (31,734) .....4.000 11/22/2016. | 04/28/2055.
12596M  AA 4 | Credit Suisse Mortgage Trust RMBS Ser 20 ...8,896,312 |...104.006 ..9,253,988 | ..... 8,897,535 (2,830) [ .ooocevnreerreris | e | s 3.650 02/27/2019. | 07/25/2058.
40423X  AG 7 |NRZ Excess RMBS Ser 2018-PLS2 CI B ..6,218,001 |...100.462 ..6,246,749 LN TR FOTURIRRRROON DO 3.709 02/09/2018. | 02/25/2023.
46185H AA 0 |Invitation Homes Tr RMBS Ser 2018-SFR2 C 7,711,071 | ... 99.845 ..7,699,104 2.537 04/20/2018. | 06/17/2037.
59166D AA 5 | Metlife Securitization Trust RMBS Ser 20 12,341,118 |...103.875 .12,338,689 (1,581) [ oo | e | e 3.750 08/14/2018. | 03/25/2057.
64352V KU 4 |New Century Home Equity Ln Tr RMBS Ser 2 921,155 |...100.024 968,349 | ... | e 15,048 | oo [ e [ 2.242 01/14/2015. | 06/25/2035.
64828A  AA 1 |New Residential Mtg Ln Tr RMBS Ser 2014- 2,432,374 |..103.427 ..2,436,051 (2,799) 0003750 05/22/2014. | 01/25/2054.
64828M  AA 5 | New Residential Mtg Ln Tr RMBS Ser 2017- ..5,657,935 |...103.907 ..5,798,330 (3,180) [ coveevnrereireniis | e | s 4.000 04/17/2018. | 04/25/2057.
648290 AG 1 |New Residential Mtg Ln Tr RMBS Ser 2014- ...1,688,132 |...103.155 1,594,898 (TATT) [ o | e | s 3.750 12/10/2014. | 11/25/2054.
64830H AA 2 | New Residential Mtg Ln Tr RMBS Ser 2019- 12,191,413 |...101.655 ....12,229,192 (5,732) 3.250 07/31/2019. | 02/25/2049.
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64830K AA 5 |New Residential Mtg Ln Tr RMBS Ser 2018- FSSSTRTURRIORRRIRS BTN [P I 4| ... M| o 2,094,350 |...105.468 | .............. 2,063,165 | ..ovvernvne 1,956,194 | ..covvvenas 2,092,918 (1,432) [ oo | e | e 4500 |...... 3.768 |MON... 10/10/2019. | 05/25/2058.
64830W AD 3 | New Residential Mtg Ln Tr RMBS Ser 2019- et | s [P I Y 1FM ...8,869,016 |...102.499 8,831,197 | ... 8,615,911 | 08,858,495 | oo | i (10,521) [ 1o | cerrveeerseiseeeninee [ s 3.500 MON... 08/07/2019. | 12/25/2058.
81748H AD 1 |Sequoia Mortgage Tr RMBS Ser 2018-8 Cl A.... . e | 1FM 3,629,927 |...100.793 ..3,655,286 .3,626,527 (6,379) .....4.000 MON... 10/04/2018. | 11/25/2048.
863500 AE 9 | Structured Asset Sec Corp RMBS Ser 2006-..............cocunrieciinriiieiierinsiiniienns | coies | 1FM ..2,104,087 |..... 99.515 2,313,675 | ..... 2,324,958 | ..oieiien.2,193,807 | oo | v 18,760 | ..o | e | e 2.052 MON... 09/16/2014. | 04/25/2036.
89176L AC 8 | Towd Point Mortgage Tr RMBS Ser 2018-6 C [SSSTURRTORRTURRRRTIOR IOV | 1FM 111,159,121 |...103.964 ....10,916,220 (2,445) [ ..o | e | s 3.750 MON... 10/24/2019. | 03/25/2058.
891788  AA 2 |TPMT 2019-4 A2 Ser 2019-4 Cl A1 I 6,598,840 |...100.575 ..6,573,058 . 6,598,301 (539) ....2.900 MON... 11/04/2019. | 07/25/2059.
89178B  AB 0 | Towd Point Mortgage Tr RMBS Ser 2019-4 C rerrrene s | s - ...3,202,197 |...100.819 3,177,827 | ... .3,152,000 | .. ...3,201,978 (220) | vevevererreinnienns [ e [ 3.250 MON... 17,073 | 11/04/2019. | 07/25/2059.
92837B  AC 5 |Visio RMBS Ser 2019-1 Cl A2.......ccovrumreirerierieeeseesssisessesiessssesssssssssssens | seveens o] ...5,639,486 |...100.883 .5,617,317 | ..... 5,568,144 | ............. 5,635,231 (4,255) [ ..o | e | s 3.673 MON... .34,086 | 10/25/2019. | 06/25/2054.
92837D  AA 5 | Visio RMBS Ser 2019-2 Cl Al........oivuniiieiiiiirsnissiesiesseississiiesienies | cvvis o] . ..2,868,346 |...100.028 | .... .2,869,212 | ..... 2,868,412 | ... 2,868,317 (30) | svveeererrerrennins [ e | e 2.722 MON... v 13,013 | 10/25/2019. | 11/25/2054.
92837D  AB 3 | Visio RMBS Ser 2019-2 Cl A2........ovvumivuerieririeiieisnieiiesiesesseississessesssenees | cvveees e |l AFE ] 536,027 |...100.027 | ..cccovvrrrenns 536,184 | ....... 536,041 | ... 536,022 (6) 2.924 MON... | e 1,306 | ovoeenee 2,612 | 10/25/2019. | 11/25/2054.
94980G  BF 7 |Wells Fargo Home Equity Tr RMBS Ser 2004.........cccouviriniiiisinmeemsssessssesssnssnes | eoneees .. 7,591,424 | ... 99.634 7,843,041 7,871,859 | oo 7,667,306 | .ooovnrrinnnncnnnns | o 18,909 | i [ | 2.792 MON... | ... 3,645 | ..o 260,981 | 01/15/2015. | 10/25/2034.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities .. [ESRTRRNRON IR 122,425,017 XXX ..123,511,365 121,086,352 | ......... 122,479,940 0 0 XXX XXX | ......275375 | ... 2,921,223 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05491L  AA 6 |Barclays Commercial Mtg Sec CMBS Ser 201...........cccocviiveviivevnrinnncnnivcninns v | [ oveiieend| 1FM ..9,712,500 |...100.831 ....10,587,255 ..9,818,190 87,083 [ ..o v [ 2.937 MON... 10/10/2018. | 08/14/2036.
06427D  AS 2 |Bank of America Comm Mtg CMBS Ser 2017-B.... || 1FM| .. 11,174,641 |...106.777 ....11,585,261 . 11,086,071 | oo [ s (B1,731) [ v [ e [ e 3.574 MON... 02/02/2017. | 02/01/2050.
12532C  BA 2 |CFCRE Comm Mort Trust CMBS Ser 2017-C8 C........vveveevvevnerieiieeiseirisninns | cevenne [ I 4| ... M| s 1,029,997 |...106.019 | ..............1,060,191 | ..............1,000,000 | ............. 1,022,754 (2,895) [ ..o | e | s 3.572 MON... 05/18/2017. | 06/15/2050.
12593Q BE 9 | Comm Mortgage Trust CMBS Ser 2015-CR26 C......c.ovovvvvvvvvvenrireinenenerisinns | covenns | 1FM 826,625 |...105.925 | ................847,399 | ....... 800,000 | ... 818,576 (3,123) [ oo [ e s 3.630 MON... 05/04/2017. | 10/10/2048.
20048E AW 1 |Comm Mortgage Trust CMBS Ser 2013-LC6 Cl . IO I || 1FM| .. ...6,046,084 |...100.378 | ..............6,098,717 | ...cccevnnnc 6,075,751 | ..occeoucd 6,066,496 2,009 | oo [ e [ e 2.478 MON... 06/06/2013. | 01/10/2046.
36251X AS 6 |GS Mortgage Securities Trust CMBS Ser 20...... ST IO [ I 4| ... M| s 2,265,918 |...103.860 | .............. 2,284,911 | ........ 2,200,000 | .... 2,238,355 (9,194) [ oo | e | s 3.278 MON... 11/16/2016. | 11/10/2049.
61691E  AY 1 |Morgan Stanley Capital | Tr CMBS Ser 201.........cccvvveeemmrnerrerieeneninnennene | evnne | oo | vevvnennidh | e 1FM ..2,265,917 |...103.915 ..2,286,123 2,200,000 | .... 2,239,234 (8,967) [ ..vverureeerierins | vevrrererierinenins | s 3.436 MON... 11/22/2016. | 12/15/2049.
61764R  AA 6 |Morgan Stanley BAML Tr CMBS 2015-C20 C I [ | 1FE]| .. 2,155,191 | ...... 1.558 | ... CIABT,963 | s | e 1,172,866 (216,968) | vvvevvverreiens [ e [ e 0.302 MON... 01/26/2015. | 02/15/2048.
61764R  BF 4 | Morgan Stanley BAML Tr CMBS Ser 2015-C20..........ccoouvrerirmreniviireneinerrenes | crves [P I 4| ... TFM | s 4,800,367 |..103.777 | ..coevernvene 4,909,709 | ... 4,731,000 | ..oovornees 4,775,732 (9,433) [ oo | e | s 3.249 MON... 04/25/2017. | 02/15/2048.
61764R  BG 2 |Morgan Stanley BAML Tr CMBS 2015-C20 Cl.......cccovvereermrenerierenenneesennnens | eevveee | oo [ everrenedh | oo 1FE 4429926 | ..... 4.805 | ... . 2,243,994 | oo | i (330,034) | ovvoeerereiiens [ e [ e 1.310 MON... 01/26/2015. | 02/15/2048.
67087M  AA 4 | OBP Depositor LLC Tr CMBS Ser 2010-OBP C I I | 1FM .11,293,750 . ..9,991,590 | ............10,000,000 | ........... 10,090,329 | ..ovvvervrrervirieires | e (197,166) | vvvovevevrvrrcirerns [ | e 4.646 MON... 06/06/2013. | 07/15/2045.
87246A AE 8 |TIAA Real Estate CDO Ltd CMBS Ser 2007-C........ccoevemrvmermmerireriererneeseeines | soveens e |l TEM 0939 (10099969 | e 1,015 | 1,015 | 1,014 [ o | e | e [ e [ 5.503 MON... 05/21/2010. | 08/15/2039.
90270R  BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012- ceerer s [ s o] ..100.350 | .o 4,174,851 | ... 4,160,273 | 4121459 [ oo | e 15,040 | ovvvevereieeiiiens [ v [ e 2.459 MON... 08/16/2013. | 12/10/2045.
92939K AE 8 | WFRBS Commercial Mtg Tr CMBS Ser 2014-C2 . I [ o] . ...105.407 245,546 (1,134) [ oo | e | s 3.607 MON... 05/04/2017. | 11/15/2047.
92939K AF 5 | WFRBS Commercial Mtg Tr CMBS Ser 2014-C2 . I [ I . ..102.422 4,276,377 | oo 8,175,236 | oo 4,214,268 | ..o | s (16,675) 3.324 MON... 10/24/2014. | 11/15/2047.
94989 BA 3 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-C2. e . ...103.040 .181,607 178,584 (880) er.3.306 MON... 05/02/2017. | 05/15/2048.
95000 AW 8 | Wells Fargo Comm Mtg Tr CMBS Ser 2016-LC. . [ I | . ..2,059,906 |...104.585 | ... ..2,091,706 . 2,034,835 [CIKI) ] N [N Jr 3.486 MON... . . 11/22/2016. | 12/15/2059.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. .. rereereniersenensnsensnnsnes | ereeinend 66,767,856 XXX ] 63,900,820 | ............ 59,109,525 | ........... 62,368,303 | ....cooverernen. 0. (732,524) 0 0 XXX XXX | ... 230,317 | ..... 2,894,167 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
010824 AA 3 |Alameda Cnty CA CTL Ser2002-A...........covuevrmrrmmremeesseisersessesesseesssissssess | seeeens [ I 4 L1 I 930,161 {...105.737 | ..ccooeevrrer.927,854 | oo, 877,511 | ... 884,779 (A,011) [ oo | e | e 7.500 08/15/2002. | 06/15/2021.
02377D  AA 0 | American Airlines Inc LBASS EETC S€r201........covuuevvreneeenmeinereiersseeessenns | evens - 848,341 |...101.089 ...848341 | ... BAB,341 | ..o e | e | e | e 3.700 09/26/2017. | 04/15/2027.
02377L  AA 2 | American Airlines Inc Secured Ser AA . . e 1,500,000 |...102.822 ..1,542,330 .1,500,000 1,500,000 o0 3.150 08/01/2019. | 08/15/2033.
023770  AB 0 | American Airlines Inc LBASS EETC S€r 201........cccvuuivvreriermrmnerneisierisseensnnns | even - ..5,035,487 |...104.246 ..5,021,663 4,902,005 | ..o | e (10,908) [ ..ovvuerervrercerens | cerrererrneiererinee [ e 4.950 07/30/2014. | 01/15/2023.
02665X  AA 7 |American Homes 4 Rent LBASS Ser 2014-SFR..........ccouvvmerimreneeneennnineirenes | coveene ] ...7,689,951 |...103.810 ...7,681,075 (5,652) [ ..ovvvnreeerierins | vevivrirnerieninees | s 3.678 06/28/2018. | 12/17/2036.
04964K AN 1 |Atrium CDO Corp CLO Ser 9A CI BR.. NP .10,000,000 |...100.107 .10,000,000 ....3.659 03/30/2017. | 05/28/2030.
117017 AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le et | s o] 647,851 |...103.231 BAT,851 | oo v [ | [ 5.980 11/19/2002. | 01/15/2024.
126650 BP 4 | CVS Health Corp LBASS PTC Ni......ovvuurereerrreiiierieeeseesseesssssessesessesenss | ceves ] 821,502 |...111.720 775,005 (7,274) [ oo | e | e 6.036 05/29/2013. | 12/10/2028.
14041N  FN 6 |Capital One Multi Asset EXCTT LBASS SEr.........cccovivrrrrereneirnerineenessesieeens | ceeeens o] ...1,097,058 |...100.106 | ..............1,098,304 | ..............1,097,143 | ............. 1,097,122 29 | o | s [ e 1.990 10/04/2017. | 07/17/2023.
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14317V AC 4 |Carlyle Global Mrkt Strat CLO S€r 2019-4........cc.vvvueeeeerrenerserineesenisensssns | eovnees | | wovereenes 4 ... 1FE| oo 5,500,000 |...100.000 | .......oev.... 5,500,000 | ..ovvernene 5,500,000 | ..ovvvrnees 5,500,000 3.331 |...... 3.343 |JAJO.. | | e 12/06/2019. | 01/15/2033.
17305 GG 4 |Citibank Cr Card Issuance Tr LBASS Ser2.........cccovvervvvvrnrveinenerernnneiens | veveens | oo | vornrenenidh |l IFE ] cein.7,089,738 | ... 99.995 | ..............7,099,659 | ..... .7,100,000 | ..coorerrne 7,097,755 3,603 | oo [ s [ 1.860 09/28/2017. | 08/08/2022.
31331F  AX 9 |Fedex Corp ABS PTC Ser 1998-1A... ...102.708 460,262 448,125 449,674 (1,480) ....8.720 09/22/2003. | 07/15/2023.
34530W  AA 5 |Ford Credit Auto Owner Tr LBASS Ser 2015........c.couivminiemreiiniieiseiensnnns | even ..100.213 | ..............3,364,160 | ..... .3,357,000 | ..ocorevene 3,363,622 | ..o [ i (20,978) [ oo | e [ 2.440 02/25/2016. | 01/15/2027.
38082 AA 7 | Golden Bear LBASS Ser2016-2A ClA.........coouivrereeneinerireeneseseessssinsines | ceves ..101.224 2,846,437 2,846,437 | oo | e [ | e | e 3.160 10/25/2016. | 09/20/2047.
38218D AA 7 | Goodgreen Trust LBASS Ser 2019-1A CIA....... ...104.250 ...1,886,990 (1,120) ......3.860 . .. 08/01/2019. | 10/15/2054.
38218G  AA 0 | Goodgreen Trust LBASS Ser 2018-1A Cl A........ccvuurviiiriniinnieniesennsissiesens | e ...104.331 763,555 (A01) | vevvrrerrrnnieens [ e [ 3.930 |...... 3.552 [ MON.. .14,811 | 08/01/2019. | 10/15/2053.
50026*  AA 3 [Kohls COrp CTL SREIDY Ml.......cvurierrimiemerierirerireesseisseisessessseesessssessssssenes | eveens ..547,666 |...106.462 523,712 (1,700) [ cooovernreeerrenins | eevrveerneriseeineens | e 7.600 |...... 6.990 | MON... .39,398 | 09/11/2002. | 12/15/2022.
52465# BP9 |Legg Mason Mtg Cap Corp LBASS Ser 2003-C........ccovvnrirerniirerninrneirerniinnns | coveres Al . ..419,967 |...103.079 A19,967 | oo | e | e | e | o 4820 |...... 4.869 | MON.. v 20,287 | 09/05/2003. | 03/01/2023.
62942Q BQ 5 |NRZ Advance Receivables Trust LBASS Ser..........cccouirrimeririnnennninernennes | overe | oo | veverneenns 4 ... 1FE| oo 6,604,260 |...100.162 | ..............6,615,700 | .............. 6,605,000 | ............. 6,604,357 98 | coveereerernninnis [ s [ e 2.590 |...... 2.608 |MON... | ..cccc.... 7,603 | ..o 66,527 |07/18/2019. | 07/15/2052.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gd.........covvvuerereereeneinerreriseesnenins [ s ..312,695 |...100.106 ...312,695 312,695 | oo | eerieerienineienns | e | e | aee 5.900 |...... 5.901 | JJ....... . .18,449 | 10/22/2002. | 01/15/2020.
653240  AA 9 | Newtown CTL Ser 2002..........cccurrurrremrieirierirerereesnsissssiesisesesesssssssssessenes | soenes A1 . ..912,960 |...105.019 ...912,992 912,983 2 | e [ [ 6.082 |...... 6.160 | MON... 2,468 | ..........55,528 |08/08/2002. | 05/15/2023.
65341K BD 7 |Nextgear Floorplan Mast OW Tr LBASS S€r.........c.uvereireeemnerieernseinseinenins | ovene | oo | veverneenns 4 .. 1FE| oo 3,332,544 |..102.617 | .cooovvvrnees 3,420,573 | .ovvvern. 3,333,333 | oo 3,332,846 256 | oo | e | s 3.690 |...... 3.727 |MON... | ccooovrrnnee 5,467 | .ooouee 123,000 | 10/09/2018. | 10/16/2023.
65341K  BG 0 |Nextgear Floorplan Mast Ow Tr LBASS Ser..........ccccoveriiinnrinnicnninciieniecinnns | veviee oo | v | e 1FE ..1,499,775 |..101.929 | ..............1,528,928 | ..............1,500,000 | ............. 1,499,833 L1 I [PURURIRIRN PRI YOO 3210 |...... 3.237 |MON.. .36,380 | 03/04/2019. | 02/15/2024.
67020B  AA 8 |NRRC-D Facilities Corp CTL GSA ReV BA LS.......cc.vvveervreeirecicrinerirenienens | ceveene X . 617,309 |...107.066 ...617,309 817,309 [ ..o v | v | e | e 6.500 |...... 6.589 | MON... 140,125 | 09/19/2002. | 11/07/2023.
74980E  AC 2 |[RRLTD CLO Ser2019-7A ClATA.....oiiiiineieeieeineessissisessesessessssesensns | eneee | oo | vevesneenns 4| ... 1Z] i 4,497,300 |..... 99.940 | oo 4,497,300 | .oovrernene 4,500,000 | ..ovrvrnens 4,497,300 | oo | reerenieeineenees | e | e | e 3.336 12/17/2019. | 01/15/2033.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl........ccccvvrernrnrernnneiinnneneninnnene | vevvene | oo | eevveerenidh | s 2FE 395,759 |..... 96.935 | ..o 374,201 | e 386,035 390,221 9,983 (444) | oo [ [ 2.644 03/25/2004. | 03/15/2033.
90932 AA 0 | United Airlines LBASS Ser 2019-2 AA PTT.....c.oviveerreerinnieneriessneesssisseines | woveees A e 1FE]| .. ...1,000,000 |...100.389 | ..............1,003,892 | ......cc.o..c. 1,000,000 | ..ccoovvrenne 1,000,000 [ ..oceoueeerenerienins | rererreereninsinenins | veveneessssinsiens | oneeresssseseesenes | e 2.700 09/03/2019. | 11/01/2033.
92851@ AA 3 | VIVENdi SPC TT CTL. oot sesssssssssessssssssessssnsssssssnes | evees | 0 | veveesnnns (R 2 s 198,152 |...104.154 198,152 | oo [ e [ | v | e 6.630 11/25/2002. | 04/15/2022.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20.........ccuvvernerimeencermeinnrnenienes | ceveens 492,318 |...112.270 492,318 | ..o | e | v | s | e 6.650 07/28/2002. | 08/01/2027.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRA L. . LA411.248 |.128.424 | 1,731,038 | 1,347,907 | e 1,381,164 (V202722 | SRR INVRRIR IO 7.380 07/30/2002. | 05/15/2032.
94978# AX 5 |Wells Fargo Bank Northwest NA CTL CVS Co.......cccevvvvrenrrnerirerennnnnnineinens | cvvvee | oo | vevverenns [ | v 642,703 |...107.815 842,703 [ ..o e | e | e | 6.640 10/09/2002. | 10/10/2024.
98881@ AA 4 | ZC Specialty Ins Co CTL Ser 2002-31.......vuummrmmrimreremsssessnssssnssensssesssnssssnssns | sevean 459,942 |...110.451 ....459,042 459,942 | .o | e | e [ | 7.338 . 12/20/2002. | 12/23/2022.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securmm .......... . .73,883,976 XXX 74,856,317 73,178,183 | ...cco.vv. 73,529,713 | oo 9,983 | i (52,148) 0 XXX XXX XXX | ......381,335 | ..... 2,175,717 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... snssenssses | erssenns 736,790,680 XXX | s 752,069,506 | .......... 717155513 | ........ 726,677,912 | .ooovvnnne 944,392 | ..... (1,779,736) 0 XXX XXX XXX | ... 5,566,103 ....24,288,355 XXX XXX
Unaffiliated Bank Loans - Acquired
000000 00 O |Messer Industries Initial Term B-1 LOAN..........c.coveverrerirenirierinreenisnineiinines | eovnnee | [ rverirenens | vevens AFE | o 4,787,820 |..100.479 | ..cccoounvene 4,786,829 | ...........4,764,000 | ............. 4,785,816 (2,004) [ oo [ erereiersensennins s 4.461 ... 4.404 | MJSD. 04/15/2019. | 03/01/2026.
91136E AJ 4 |United Rentals North America Term Ln Nt.......ccoouseiinninninsssissnssisssinsninns | oennne | oo | eensnninnns | s 2FE ..9,855,497 |...100.554 9,855,195 ..9,848,690 [(SXI0LA ] N [N [ 3513 |..... 3.448 | MON... 02/14/2019. | 10/05/2025.
6499999. Unaffiliated Bank Loans - Acquired... 14,643,317 XXX 14,642,024 .14,634,506 (8,811) 0 XXX XXX XXX XXX XXX
6599999. Total - Unaffiliated BanK LONS... ... cuuuirsueresaiesseesisississ s e st 14,643,317 XXX ....14,642,024 14,634,506 (8,811) 0 XXX XXX XXX .3,907 XXX XXX
Totals
7699999. Total - Issuer Obligations... 814,906,694 XXX ..863,666,485 793,172,456 | .........822,641,739 ......(1,634,595) XXX XXX XXX ..7,267,924 |...23,710,617 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. .......vuurrrirruiirersisieassssenssssesserssssssss s ssnss st ssssssessnesssnsenssens | ersseans 243,889,416 XXX 248,297,594 | ......... 241,217,275 | ........ 243,851,928 | ..oooovvviincinnnn0 [ oo, (49,707) 0 XXX XXX XXX [ e 633,437 | ... 6,860,390 XXX XXX
7899999. Total - Commercial Mortgage-Backed SBCUMTIES. ........vuiiririsiiiiieiseiieeissssisssisssissss sttt ssssssssssssssssssnsns | soessiensd 66,768,093 XXX ....63,901,066 62,368,546 | .....cocoovieniecn0 [ i (732,526) 0 XXX XXX XXX | e 230,318 | ..... 2,894,183 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities... 88,758,528 XXX 92,115,146 .88,575,985 (42,079) 0 XXX XXX XXX 451,990 | .....2,828,567 XXX XXX
8299999. Total - Unaffiliated BanK LOBNS........vuuiiuiieieieieiisieiissisesis sttt sttt | brnnianes 14,643,317 XXX cennnnn 14,642,024 . 14,634,506 (8,811) 0 XXX XXX XXX | o 3,907 | ....... 546,568 XXX XXX
8399999, Grand TOtal - BONGS.............uvveurverrerierieiiiieiieseeees et ean et sssssssseesieneesens | oeees 1,228,966,048 XXX | e 1,282,622,315 | ....... 1,196,582,624 | ...... 1,232,072,704 | ......... 4,133,581 | ...... (2,467,718) | ..o () [ 566,462 XXX XXX XXX | ... 8,587,576 |....36,840,325 XXX XXX
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Annual Statement for the year 2019 of the SCOTTS DALE I NSU RAN C E CO M PANY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

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

NONE
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Annual Statement for the year 2019 of the SCOTTS DALE I NSU RAN C E CO M PANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
Current Year's
F Rate per Unrealized Other-Than-
or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign
ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code |gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
Common Stocks - Parent, Subsidiaries and Affiliates Other
35644@ 10 6 |Freedom Specialty Ins Co Com. ...292,000.000 23,577,278 23,577,278 25,488,157 666,971 .666,971 .| 01/14/2011.
81052@ 10 5 |Scottsdale SUrplUs LiNES INS CO.........couuurvverceiieriiiereiiereeieseeiesssisesessesssisessiesseis | eevvies | ene | cvenes 10,000.000 | ... 19,500,782 ...19,500,782 ...18,660,199 ...404,500 .1 03/17/1997. | ..
92555@ 10 4 | Veterinary Pet NS COM.......ccccuiiiiiiiiiiiiiiniiisiinsisiiesisissssissiisss s ssssssisssisssnsenes | connieas .1..6,935,387.000 | ............. 18,263,902 ...18,263,902 133,162,406 [ ..o | s [ | e 4,608,104 .4,608,104 12/31/2009. [ .ooovererrirns
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other. 61,341,962 61,341,962 77,310,762 0 0 5,679,575 ..5,679,575 XXX XXX
9899999. Total Common and Preferred Stock..............c..uwveerreenrriernreierienienes 61,341,962 ...61,341,962 ...77,310,762 0 0 5,679,575 ..5,679,575 XXX XXX
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Annual Statement for the year 2019 of the SCOTTS DALE I NSU RAN C E CO M PANY

SCHEDULE D - PART 3

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

CUSIP Identification

Description

Foreign

4

Date Acquired

5

Name of Vendor

Number of Shares of Stock

Actual Cost

Par Value

Paid for Accrued Interest and Dividends

Bonds - All Other Government

135087 H2 3 | Canada /Govt/ Bd CDN§ _2.000% 06/01/28 | [ 0912612019 4774715 30,044
1099999. Total - Bonds - All Other Government 4,774,715 30,044
Bonds - U.S. States, Territories and P:
882724 QM 2 | Texas St GO Txbl-Ref-State of TX HWY IMP....c..vveiviiiininiins | | 11/14/2019. 1,540,000
1799999. Total - Bonds - U.S. States, Territories & Possessions.. 1,540,000 | ....cccooeveierernnene...... 1,540,000 | ... 0
Bonds - U.S. Special R e and Special A
091096 NN 3 | Birmingham AL Wtrwks Brd ReV TXDI-REF-ST........ccoeuiiiirierineisceisiseeiessesissessesssesiens 11/06/2019........ Piper Jaffrey & CO.....curverieriicrieriseeeeieeseeieeesseesssies 3,325,000 ...3,325,000
31418C  7F 5 |FNMA Pool #MA3593  4.500% 02/25/49. 04/1112019........ JP Morgan Securities LLC.. 13,478,338 12,935,847 | oo 17,787
31418D CB 6 |FNMA Pool #MA3665 4.500% 05/25/49. 06/14/2019........ Morgan Stanley & Co LLC 7,604,723 | oo 7,267,467 | oo 14,535
576000 XN 8 |Massachusetts St Sch Bldg Rev Txbl-Ref-S.. 11/07/2019........ Bank of America BISD Dealer... 8,404,700 ...8,404,700
576000 XP 3 |Massachusetts St Sch Bldg Rev Txbl-Ref-S.. 11/07/2019........ Bank of America BISD Dealer... 5,391,100 . ...5,391,100
76116E  GR 5 |Resolution Funding Corp Strips........cvvervreeeeneererreeereescrnereineens 05/23/2019........ Morgan Stanley & Co LLC 1,062,839 | oo 1,424,000
76116F  AB 3 |Resolution Funding Corp Strips.. 05/23/2019........ VaTIOUS......cvveiiiiii i 8,628,826 .11,558,000
88059E  5G 5 | Tenn Val Auth Cpn Strip Strips.. 05/23/2019........ Morgan Stanley & Co LLC 2,515,044 ...3,505,000
88059E 5N 0 | Tenn Val Auth Cpn Strip StripS.......oveeveereeceieierereeeeieeees 05/23/2019........ KBYCOD. .ottt 2,154,060
88059E U7 7 |Tenn Val Auth Cpn Strip Strips.. 05/23/2019........ KeyCorp..... 1,673,490
88059E U8 5 |Tenn Val Auth Cpn Strip Strips.. 05/23/2019........ KeyCorp..... 1,538,600
88059E V2 7 |Tenn Val Auth Cpn Strip StripS........cvvvevrimiiniireciierirenieiene 05/23/2019........ Morgan Stanley & Co LLC 2,025,464
88059E V9 2 | Tenn Val Auth Cpn Strip StrPS.....covvvrverevrinereieereereeseeceinees 05/23/2019........ KBYCOMD. e 375,632
914119 V6 6 | University Cincinnati OH Rev Txbl Ref Se 11/21/2019........ Wells Fargo Securities LLC.........ociinimniiineissiissiesiseniseiens 1,230,000 . ..1,230,000
3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAl ASSESSIMENES. ......v.rvureuirsersireseeersasetssasssessasssessessssesasies | eesessassasssessassssssasssessasssessessasssssessssssessasssessasssessessasssessessanssessssssessansessassanssassnsanes 59,407,816 | ..ovoverrireeriiriniineias 66,260,914 32,322
Bonds - Industrial and Miscell
02377L  AA 2 | American Airlines Inc Secured Ser AA 08/01/2019........ Citigroup........ 1,500,000
035240  AQ 3 |Anheuser-Busch Inbev Worldwide Sr Nt 01/30/2019........ Goldman Sachs & Company...........ccceereereereeereenereeeeneenes 3,353,350 3,431
110122  BD 9 |Bristol-Myers Squibb Co Sr Nt 11/22/2019........ Tax Free Exchange 4,554,709 18,269
110122  BZ 0 |Bristol-Myers Squibb Co Sr Nt 07/24/12019........ Various 2,020,170 5,639
110122  CA 4 |Bristol-Myers Squibb Co Sr Nt 05/07/2019........ Morgan Stanley & Co LLC 3,989,120
12596M  AA 4 | Credit Suisse Mortgage Trust RMBS Ser 20.........cc.ccouveriniieriininiiiniis 02/2712019........ Credit Suisse Securities LLC............. 8,896,312 24,357
14317V AC 4 |Carlyle Global Mrkt Strat CLO Ser 2019-4.........ccocvveveveennee 12/06/2019........ JP Morgan Securities LLC.. 5,500,000
233331 AW 7 |DTE Energy Co SrNt  2.529% 10/01/24.........ooovieiimrireiirireieineeresiseesisies 08/08/2019. Wells Fargo Securities LLC 10,996,370 19,250
31620M AR 7 |Fidelity Natl Info Serv Inc Sr Nt.. 06/10/2019.. Suntrust Robinson Humprey Inc... 3,334,080 23,750
337738 AS 7 |FiServe Inc SrNt  2.750% 07/01/24........cccovvvevvevnerierinennne 06/10/2019. JP Morgan Securities LLC.. 2,994,960
337738 AT 5 |FiServe Inc SrNt 3.200% 07/01/26 06/10/2019. JP Morgan Securities LLC.. 2,999,790
361448 6 | GATX Corp SrNt  3.850% 03/30/27. 11/21/2019.. Us Bancorp Investments Inc 1,310,613 ..7,352
37940X  AA 0 |Global Payments INC S Nt............ccuuuiiiiiciiiisic s 08/07/2019. Bank of America BISD Dealer.............cc.ccccoouue. 999,750
38218D  AA 7 | Goodgreen Trust LBASS Ser 2019-1A CI A... 08/01/2019. Natixis.... 1,888,110 21,417
38218G 0 | Goodgreen Trust LBASS Ser 2018-1A Cl 08/01/2019.. Natixis . 763,957 8,923
391164  AF 7 | Great Plains Energy Sr Nt 08/07/2019........ Wells Fargo Securities LLC.........ccovvvemmreinnieiesissiensinns 1,070,180 | coovovevveveeerieeieereeeeen 1,000,000 | oo 7,938
438516 BW 5 |Honeywell International Inc Sr Nt... 07/30/2019........ JP Morgan Securities LLC.. 1,496,895
459200  JY 8 |International Bus Machs Corp Sr Nt......... 08/28/2019........ MUFG SECUIHES INC...vevvrirviiieri e 2,085,000 17,500
62942Q BQ 5 |NRZ Advance Receivables Trust LBASS Ser.........cccccovievininirennninns 07/18/2019........ Credit Suisse Securities LLC............. 6,604,260
64830H  AA 2 |New Residential Mtg Ln Tr RMBS Ser 2019-. 07/31/2019........ JP Morgan Securities LLC.. 12,191,413 .12,030,082 33,668
64830K  AA 5 |New Residential Mtg Ln Tr RMBS Ser 2018-. 10/10/2019........ Amherst Pierpont............. 2,094,350 . ...1,956,194 3,423
64830W  AD 3 |New Residential Mtg Ln Tr RMBS Ser 2019-..........ccccnvevnnee 08/07/2019........ Wells Fargo Securities LLC..........cccuvrveerereeereriserierseseneenns 8,869,016 | ..ooevvnvrcrieierierinnins 8,615,911 35,182
65341K  BG 0 |Nextgear Floorplan Mast OW Tr LBASS SE.........cccoiiiueiniieiiniiessisissiesssssiesessssssessssssess | oesssseessnnes 03/04/2019........ Citigroup........ 1,499,775 ...1,500,000
701094  AM 6 | Parker-Hannifin Corp Sr Nt 07/2412019........ VTHOUS. ..ot 11,007,740 .11,000,000 3,150
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1'€Ld

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
708696 BZ 1 |Pennsylvania Elec Co Sr Nt............ 05/28/2019........ Barclays Capital Inc . 2,495,225
720198  AC 4 |Piedmont Operating Partnership Sr Nt 08/20/2019........ Suntrust Robinson Humprey Inc... 1,399,947 | oo 1,379,000 | i 10,549
74980E  AC 2 |[RRLTD CLO Ser2019-7A Cl A1A . 12/17/2019.. Bank of America BISD Dealer. 4,497,300
87305Q CH 2 |TTXCoSrNt 3.600% 01/15/25......cocmrvrriirirircirnrirenns 08/28/2019........ Wells Fargo Securities LLC 2,375,533 9,990
89176L  AC 8 | Towd Point Mortgage Tr RMBS Ser 2018-6 C..........cvurierruieiriierierieneseesessssssessesssesessssnses | sevesssessssens 10/24/2019........ Morgan Stanley & Co LLC . 11,159,121 29,531
891788 AA 2 |TPMT 2019-4 A2 Ser 2019-4 CI A1 . 11/04/2019.. Bank of America BISD Dealer... 6,598,840 6,535,479 ...19,479
891788  AB 0 |Towd Point Mortgage Tr RMBS Ser 2019-4 C.........c.ovvuriiniiinirierierisiisiissiiesiesisssessssssssinssens | sovnsinesiens 11/04/2019........ Bank of America BISD Dealer... 3,202,197 . ....10,529
904764  AX 5 |Unilever Cap Corp Sr Nt................ 09/03/2019........ Bank of America BISD Dealer... 2,059,900 | ..ovvvrererrereereineeneneni 2,000,000 | oo 17,478
90932  AA 0 | United Airlines LBASS Ser 2019-2 AA PTT....c..ovumioniineiieriiissssissieiienes 09/03/2019........ Credit Suisse Securities LLC. . 1,000,000
91324P  CP 5 |UnitedHealth Group INC SFNE........coeiiieiceecresee e 07/24/2019........ Barclays Capital Inc . 1,070,290
92837B  AC 5 |Visio RMBS Ser 2019-1 Cl A2.... 10/25/2019........ Morgan Stanley & Co LLC 5,639,486
92837D  AA 5 |Visio RMBS Ser 2019-2 CI A1.... 10/25/2019........ Nomura Securities Intl LLC 2,868,346
92837D  AB 3 |Visio RMBS Ser 2019-2 Cl A2.... 10/25/2019........ Nomura Securities Intl LLC 536,027
948741 AH 6 |Weingarten Realty IV SrNL.......ovviiiriiiec e 06/11/2019........ Morgan Stanley & Co LLC 2,022,960
961450  AF 2 |Westrock Co SrNt  3.750% 03/15/25.........ccoevernvercrevrinns 02/20/2019........ Tax Free EXChange........c..vceureeervnerierireeereeienin 997,584
30217A  AC 7 |Experian Finance PLC Sr Nt D 12/03/2019........ JP Morgan Securities LLC 4,948,500
92857W  BH 2 | Vodafone Group PLC Sr Nt.............. D 06/11/2019........ BNP Paribas Securities Corp 3,086,670
92857W  BJ 8 | Vodafone Group PLC Sr Nt............... D 06/11/2019........ Citigroup........ 1,041,570
3899999. Total - BoNdS - INAUSHIAl @NA MISCEIANEOUS..........c.cuiriieiiiieiieieiiteteiie ettt ettt ieb s etetsesebebase etsesesesassesesessesesesasses et et et e s et s seseses e s et ekt s s et ee b et et e s s ek et et et se b et st et et asebebansetens . . ...159,019,416
Bonds - Unaffiliated Bank Loans
000000 00 O |Messer Industries Initial Term B-1 LOAN.........c.ccouvurierienrereeieeiseiisiis 04/15/2019........ Citigroup........ A787,820 | oo 4,764,000
91136E AJ 4 |United Rentals North America Term Ln Nt.........ccooovviviininninnns 02/14/2019........ VaMIOUS. ..o 9,855,497 | i 9,800,938
8299999. Total - Bonds - Unaffiliated Bank Loans.................ccccccvvvuevererncnennne. 14,643,317 14,564,938 | ..... 0
8399997.  Total - BONAS = Pt 3. s . . . . ...239,385,264 | .... 243,281,196 | i 497,851
8399998. Total - Bonds - SUMMANY M fTOM PAE 5.ttt ses st sesseseseesesseme | efeseesesseeeeseeseeseeseEees oo e e 8 ee 8o e LA seEee8eE e e e e 4eE e e A e e84 E 1 e R eeE e e A e st et e e et ensenset et . .. 11,573,830 | oo 11,186,683 22,736
8399999. Total - BONGS.......co.ivviiiiiiiieiisiiissisnisi i 250,959,094 | i 254,467,879 ..520,587
9999999. Total - Bonds, Preferred and Common Stocks ...250,959,094 XXX ..520,587
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

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

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
911760 GT 7 |Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z........ .. [12/01/2019. | Paydown..........ocvvvvevencvvvvesnsvviivssnnienns |k 97762 | 97762 | 100,484 | ... 98,094 |....... (332) (332) 09/15/2025.
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z.. .. | 12/01/2019. | Paydown 148804 | o 148,065 ..148,281 |....... 524 524 . 06/15/2026.
911760 LQ 7 |Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1...... .. | 12/01/2019. | Paydown 10,216 | oo 10,727 | v 10,314 | (98) (98) 0 ...360 | 06/15/2028.
912628 LA 6 |U S Treasury 07/15:2019 TIPS.... B A L sl P 59,899,500 | .....50,000,000 | ....51,723,116 | ......... 59,305,362 | ..(8,764,837) | ........ (2072 ] I— [CR:RERISH)) I — O o —— .9,433,000 | ....9,433,000 | ..1,115,892 | 07/15/2019.
0599999, Total - Bonds - U.S. GOVEMMENL....oovvrssirrssisrrssssmssssssssssssissssssssns sisssssisssssssssssisssssssssssss s || 60,156,282 | .....50,256,782 | ....51,982,392 | ......... 59,562,051 | ..(8,764,837) | ........ (73,930) | v 0| ....(8,838,767) | .cooovveree 0] 50,723,282 | ..o 0 |.9433,000 |...9.433,000 | 1,125,894 | XXX
Bonds - All Other Government
135087 YR 9 |Canada/Govt/ Bd CDN$ 3.750% 06/01/19......... | 850,843 850,843 | ....... 1,023,735 | oo 844474 | | e (1,392) | i | (1,392) | ...... 151,414 ....(143,653) | ... N (143,653) | ....... 15,910 | 06/01/2019.
1099999, Total - Bonds - All Other GOVEIMMENE......covvsvvssvvssvssissssissssssssssssnssssissssssssisssssssssssssssssssssssssssssosssssssssssssssonss | 850,843 | oo 850,843 | ..... 1,023,735 | oo 844,474 | 0 | (1392 | 0 [ (1,392) .....151,414 (143,653) | o0 | (143,653) | ......15910 | XXX
Bonds - U.S. Political Subdivisions of States
181070 CQ 4 |Clark Cnty NV Wtr GO Reclamation Dist Se.......... .1 07/01/2019. | Call ~ 100.0000.........ccoccevrverirrriririiens o 5,000,000 | ....... 5,000,000 | ...... 4,968,750 | ...........4,980,593 | ....... 703 703 | oo | 4,981,295 18,705 | 262,500 |07/01/2029.
382604 VM 5 | Goose Creek TX Cons ISD GO Ref & Schoolh...... | .. [ 02/15/2019. | Maturity...........cc..ovueervvemvsncevvvssmnvriiiennn | | 6,370,000 | ...... 6,370,000 | ....... 6,759,780 | ...........6,374,826 | .coooovvvvvvreriics | o (4,826) [CX:72)) [ — 6,370,000 | .... [0 Y 0... 159,250 | 02/15/2019.
2499999, Total - Bonds - U.S. Political SUBAIVISIONS Of SHAES......covvssvssvssiinsss ittt | 11,370,000 | .....11,370,000 | .....11,728,530 | ... 11,355,419 | vovvvvcrsccn [ - (4,123) 0 (4,123) [ 11,351,295 | vvvvsccrrsnnd 0| 18,705 | oo 18,705 | ....421,750 | XXX
Bonds - U.S. Special Revenue and Special Assessment
19679H CK 6 |Colorado Wtr ResPwrDevAuth Rev Ref Revol....... .. | 09/01/2019. | MALUFItY.......ovoreririiiciececiias . . 2,120,000 | .......2,120,000 | .......2,415,316 | ..cc......2,138,288 | ..oovooerorrrririns | corrrens (18,288) | cccevererrrvreres [ e (RE:L: )| . 2,120,000 | .... . 09/01/2019.
312905 YJ 5 |FHLMC REMIC Ser 1077-E.......oooovvcsvceersssccoes .| 12/01/2019. | Paydown 10,647 | oo 0647 | o 10,788 | oo 40,636 | 10 10 05/15/2021.
313373 Q2 7 |FHLMC REMIC Ser 1674-Z .. [12/01/2019. | Paydown..........coovvvvvevevevvveisnscviivssnnniens | b 41034 | 11034 | 41416 | 4116 | (127) (127) 02/15/2024.
3133TC 6P 8 |FHLMC Structured Ser 2008 M.... .| .- [12101/2019. | Paydown............covevvemmevienevisnnciencceane | 44873 | i 44873 | 45436 | o 15146 | (273) (273) 11/20/2027.
3133TC AU 2 |FHLMC Structured Ser FSPC T-9 AB........ccccovennrne .. [12/01/2019. | Paydown..........ocvvvvevevcvvevssnneviiissnnniinns |k 65 85 | 83 e85 0 03/25/2029.
31358E XG 2 |FNMA REMIC Ser 1990-83A... .| 12/01/2019. | Paydown........cocvevvvvvvvvvvvvvvvnnenvvvnvnvnennneneens | b A1 AT i ATAB | e AT | 10 10 07/25/2020.
31358G X4 4 |FNMA REMIC Ser 1991-56G... .. [12/01/2019. | Paydown..........oocvvvvieveevvessssinsivssnssiens |k 7680 | 7680 | o 7692 | 7646 | 33 33 06/25/2021.
31358L VM 5 |FNMA REMIC Ser G92-14Z .. [ 12/01/2019. | Paydown............ccoovevvveevevvsservsnnsiissiieans | 6375 | o 8375 | o BATD | 6376 | 1) 02/25/2022.
31358N 5B 4 [FNMA REMIC Ser 1992-124 PZ.. . [12/01/2019. | Paydown.........oovvvvvvennevvssssseniisssnsssnss |k 94600 | 21600 | 22293 | 21724 | (123) 07/25/2022.
31358N  RT 1 [FNMAREMIC Ser G 1992-30Z.... .. [ 12/01/2019. | Paydown.........coccvvvvvnvcevvessnseriivssnsnens | b 349 [ 3719 | BT 3729 | (10) 06/25/2022.
31358T L8 0 |FNMA REMIC Ser 1993-33 ZB .. [ 12/01/2019. | Paydown............cc.coevvvevemvviemerisnniisnnceane | o 9373 | 9373 | 0463 | 2402 | (29) 03/25/2023.
31350U TL 9 |FNMA REMIC Ser 1998-54C .. [ 12/01/2019. | Paydown..........covvvvvmseevvesssserisvssnssiinns | b 3480 | 3482 | 3495 | 3484 | 2) 09/18/2028.
31359U YS 8 |FNMA REMIC Ser 1998-58 CI ZB.... .. [ 12/01/2019. | Paydown............ccovevvveenevssevvssniiisssiians | o 5969 | o 5269 | 5135 | 5189 | 81 10/25/2028.
31359V BH 5 |FNMA REMIC Ser 1998-73 CI MZ... .| 12101/2019. | Paydown 2790 | 2782 | (40) 10/17/2038.
313603 GW 6 |FNMAREMIC Ser 1989-86E... [ 07101/2019. | PRYAOWN.....ccvvsvvesvivnsvnsssenessinsss | B . 1,048 1,083 ... 7 7 11/25/2019.
313603 YL 0 |FNMAREMIC Ser 1990-16E... o [ 1200172018, | PRYAOWN...oovoeovesvvesssssssssnsssssss | 7,990 | oo 7,990 | voovovrnn 8,696 8,020 |....... (30) (30) 03/25/2020.
31368H Z9 7 |FNMA Pool #190768 8.500% 09/25/23 . [ 12/01/2019. | Paydown 150 150 149 | oo, 149 | ... 1 1 09/25/2023.
3138M8 AH 6 | FNMA Pool #AP4507  3.000% 09/25/42.... .. | 12/01/2019. | Paydown 235502 235502 | .......... 242,107 | oo 241,353 | oo [ e (5,850) (5,850) 09/25/2042.
3138WE  6G 9 |FNMA Pool # AS5370 3.500% 07/25/45... .| 12/01/2019. | Paydown . N 2194317 | ... 2194317 | ... 2,282,090 | .ccccc... 2,277,803 | coovooooooeerririins | o (83,486) [ oo | oo JCCRIE: o) ) E— . 07/25/2045.
3138BWE VB 2 |FNMA Pool #AS5109  3.500% 06/25/45.... .12/01/2019. | Paydown . . 787,606 | ......... 787,606 | .......... 814,803 | .............813,537 |...... (25,931) (25,931) 06/25/2045.
3138YH U2 4 |FNMA Pool #AY4200 3.000% 05/25/45 .| 12101/2019. | Paydown 890,294 890,294 | .......... 895,302 | .....v.rrrrnn894,920 | oovvvvvvececceces [ i (4,626) (4,626) 05/25/2045.
31392T WT 0 |FHLMC REMIC Ser 2478 JF | 1210112019, | Paydown.......ccoovvcrcvcsssiesiiieins | | 11,624 | o 1,624 | o 12407 | o 41715 | ©1) ©1) 08/15/2022.
31396N EM 4 |FHLMC REMIC Ser 3140 CI UP o [ 1200172019, | PRYAOWN..orvvesoessvesssesssssssssnssnn | 28,152 | vovve 28,152 | coove. 27,981 | covvirrrn 28,012 | 140 03/15/2036.
3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45.... [ 12/01/2019. | Paydown . o 1478488 | ...... 1478488 | ... 1,505,401 | wroooss 1,504,139 | oo | o (25,652) 11/25/2045.
3140GV  ZY 4 |FNMA Pool #BH7058 3.500% 12/25/47.... .| 12/01/2019. | Paydown . o 2,162,600 | ....... 2,162,600 | ....... 2,148,746 | voovrrrrn 2,148,877 | oo | e 13,723 | oo | eereeeeennn 13,723 | | 002,162,600 | e | s | v | e 49,345 | 12/25/2047.
3140H5 JW 2 |FNMA Pool #BJ3876  3.000% 01/25/48 |-+ | 12/01/2019. | Paydown . . 476,390 | ......... 476,390 | ......... 461,559 | coovrrrr 481,856 | oo | o 14,534 | e | o ST USROS IOV (- X: 1 DVOSRRONY PRV ISR | 1 IO 8,614 | 01/25/2048.
3140Q7 5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47.............. .. | 12/01/2019. | Paydown . o 4,515,396 | ...... 4,515,396 | ....... 4,464,833 | .......... 4,465,287 | ....... 50,109 50,109 | covvvoererrereens | veereneeei, 515,396 [ oo | v | cereriisnienenn0 | 108,757 | 09/25/2047.
314188 SY 3 |FNMA Pool # MA2334  3.500% 07/25/45............. o | 1200172018, | PaYAOWN. .o || 1420777 | ... 1420777 | . 1,468,096 | ... 1,465,769 | oo | o (43,992) | oovvvrrrnes | e (43,992) | coovoverrnnn | e TA2LTTT [ | e | cvresiinssnn0 [ 30,514 | 07/25/2045.
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31418C T9 5 |FNMA Pool #MA3275 3.000% 02/25/48.............. .. | 12/01/2019. | Paydown 905,820 VoL — 878,127 |....... 27,692 27,692 905,820 O 16,832 | 02/25/2048.
31419B  BF 1 |FNMA Pool #AE0937 3.500% 02/25/41.............. .. [ 12/01/2019. | Paydown X 83,373 | . B3,067 63,902 |....... (529) (529) [0 1,367 | 02/25/2041.
49151E UZ 4 | Kentucky St Ppty & Bldgs Rev LBASS Comm...... .. | 10/01/2019. | MAHUIIY......oovrvecveenseeeseeesseen | 20,000,000 | .....20,000,000 | .....22,489,200 | ......... 20,193,701 | coooeocevvivrrnns | oo (193,701) | oo | o (193,701) 0 |..1,050,000 | 10/01/2019.
649085 AA 5 |New Valley Generation Il Ser 2001............coccrevenee .. | 05/01/2019. | Various 263.649 263,649 275,671 264779 | e | e, (1,130) (1,130) 0 [ 7,345 | 05/01/2020.
915137 TC 7 |University TX Rev Fin Sys SerB.........cccoocommirrvnenes | 08/15/2019. | MAtUIItY......ooovvevevevevevivivivevevivevivivivivinininns | 2,000,000 | ...... 2,000,000 | .......2,204,240 | . 012,014 N (12014) | oo | e (12,014) | oo, 0 [ 105,000 | 08/15/2019.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............ ...cieervvviiriiiinsssiinsssisssissssssissssssissssssssssssns | 39,655,757 | ..... 39,655,757 | ..... 42,752,404 | ......... 39,965,342 | oo 0. (309,585) 0 (309,585) 0 39,655,757 0 20 ] ) 0 ].1,610,280 XXX
Bonds - Industrial and Miscellaneous
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A.........cccovvvernnne .. [ 12/15/2019. | Redemption ~ 100.0000.........ccoovrvvumeea | 129,951 | ....... 129,951 | oo, 137,748 | o 131,621 | eovvvveceeeeerrcirs | evereenel1670) [ vereeeeercrees | evereerreees (1670 | e | eevreeeennens 129,951 06/15/2021.
02377D  AA 0 |American Airlines Inc LBASS EETC Ser 201........ . [ 10/15/2019. | Redemption  100.0000.. 101,106 | v.oo...... 101,106 101,106 101,106 ....101,106 04/15/2027.
023770 AB 0 [American Airlines Inc LBASS EETC Ser 201......... . 1 07/15/2019. | Redemption  100.0000.. 646,958 646,958 721,621 679,713 1,646,958 01/15/2023.
02665X AA 7 |American Homes 4 Rent LBASS Ser 2014-SFR.... | .. | 12/01/2019. | Paydown 149,190 | .......... 149,190 | ..........149,686 ..149,623 12/17/2036.
035240 AD 2 |Anheuser-Busch Inbev Worldwide Sr Nt.. .102/111/2019. | Call - 97.9070........covvvmrmvvreivmscrciienne | 9,790,700 | .....10,000,000 | ..... 10,066,316 10,041,230 01/15/2022.
054937 AF 4 |Branch Bk & Tr Co Sub Nt. woo | [ 11/01/2019. | Maturity 455,000 918,523 11/01/2019.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowie Rea........ .| 10/31/2019. | Call ~ 109.0321 523726 05/15/2022.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowie Rea. .1 10/15/2019. | Redemption  100.0000.. ...74,398 05/15/2022.
06051G EX 3 |Bank of America Corp Nt . 1 01/15/2019. | Maturity. 443,000 443,000 1,443,000 01/15/2019.
07332B  AA 7 |Bayview Opport Mast Fund Trust RMBS Ser . | 12/30/2019. | Paydown 280,230 280,230 ....280,230 03/28/2057.
07332H AA 4 |Bayview Opport Mast Fund Trust RMBS Ser.. .| 12/28/2019. | Paydown............cooevvvveemnemnreisssnviiiisnnns | 3,125,262 | ....... 3,125,262 04/28/2055.
096630 AB 4 |Boardwalk Pipelines LLC Nt .| 09/15/2019. | MAtUFity.......ovvovverrvicrins 000,000 /000,000 ,473,300 09/15/2019.
117017 AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le. .| 07/15/2019. | Redemption  100.0000.. 122,592 122,592 ..122,592 01/15/2024.
12527G AB 9 |CF Industries Inc Nt = 7.125% 05/01/20 o [ [ 111372019, [ Call  102.3199.....oooovvvvseeevviiissinn | | 2,880,306 | ....... 2,815,000 | ....... 3,524,830 ) ... 05/01/2020.
12650Y AJ 2 |Credit Suisse Mortgage Trust CMBS Ser 20.......... .. | 10/01/2019. | PAYOWN. .....coovvvvvvvveveenrmssssesnvsvsnesnssssssss | 15,000,000 | ..... 15,000,000 | ..... 15,170,880 15,092,032 | v | e (92,032) | ... 11/15/2034.
126650 BP 4 |CVS Health Corp LBASS PTC Nt .| 12/10/2019. | Redemption  100.0000.........emmmmmmmrerrc | 58,497 | voovvooo 58,497 | ool 67,946 ({2 O N (6,205) 12/10/2028.
151020 AE 4 |Celgene Corp SrNt 3.950% 10/15/20.. oo |- | 11/2212019. | Tax Free Exchange..............ccoooevevvccmvuv | | 4,559,209 | ....... 4,500,000 | ....... 4,925.410 072X T O I (53,102) ... 10/15/2020.
172967 EV 9 |Citigroup Inc SrNt 8.500% 05/22/19................... .. 1 05/22/2019. | MALUFtY......ovvoerieees I 11,500,000 | ..... 11,500,000 | ..... 14,170,760 | ........11,651,931 | oo | oo (151,931)] ... ; 05/22/2019.
20048E AW 1 | Comm Mortgage Trust CMBS Ser 2013-LC6 Cl..... | . | 12/01/2019. | Paydown.......oooccovsvvvnssvessoensvessees | 2,086,083 | ....... 2,086,083 | ...... 2,075,898 | ........ 2,082,216 | oo | e 3,868 3,868 | ovvovevreeions | e 2,086,083 01/10/2046.
26441C  AD 7 |Duke Energy Corp SrNt..........oovorrvvvvninrrriiiinnnnns - | 09/15/2019. | MAUIIY.......ovvvvvveveenrsssrnrevnnecesssssssennne [ 1,750,000 | ...... 1,750,000 | ...... 1,954,190 776,050 | oo | e, (26,050) (26,050) 11,750,000 09/15/2019.
29250R  AS 5 |Enbridge Energy Partners LP SrNt.............cc........ .| 12/16/2019. [Call  100.8354.........cccccoeveviviviviininnns 2,520,884 | ..... 2,500,000 | ....... 2842725 | 000000 2,564,692 | coooooovvoveiiriiins | e (XX 7] S B (A% 7)) E— 2,513,460 03/15/2020.
302508 AM 8 |FMR Corp Nt 7.490% 06/15/19.... | 0811572019, | MBHUIHY ..o | 4,000,000 | ....... 4,000,000 | ... 4,966,360 | .......... 4,078,511 | oo | e (78511) | coovecceeersci | e (78511) | oovreccreesec | e 4,000,000 06/15/2019.
31331F  AX 9 |Fedex Corp ABS PTC Ser 1998-1A. w |-+ | 07/15/2019. | Paydown 209,387 | vovvvvveee 200,089 | ..oooovovevevrvirens (1,344) (1,344) 07/15/2023.
31331F AY 7 |Fedex Corp ABS PTC Ser 1998-1 CIB.........c..uce. .. | 01/15/2019. | Paydown . ...39,032 37,717 | ....... (4) 01/15/2019.
345397 WY 5 |Ford Motor Cr Co Sr Nt .| 1110472019, | MatUrity.......covovvveeieeeieesisscivsscieen | L 5000.000 | ... 5,000,000 | ...... 5,000,000 | ........... 5,000,000 | +eoevvveeeeeeiri | e 0 11/04/2019.
38082 AA 7 |Golden Bear LBASS Ser 2016-2A Cl A ... | .. [ 09/20/2019. | Paydown 669,641 669,641 669,641 669,641 | oo oo, 0 0 16,140 | 09/20/2047.
40423X AG 7 |NRZ Excess RMBS Ser 2018-PLS2 CI B............... .. | 12/25/2019. | Paydown 825,939 | .......1,825,939 825,927 | . 825932 |....... 7 7 0| 35,616 | 02/25/2023.
46185H AA 0 | Invitation Homes Tr RMBS Ser 2018-SFR2 C 1211712019, | PAYOWN. .. | 467,929 | .......... 467,929 | .......... 467,929 | ............. PET A< T I 0 0 | 8,481 | 06/17/2037.
50026* AA 3 |Kohls Corp CTL Shelby Ml . |.. 1 12/15/2019. | Redemption ~ 100.0000...........cccoevvvveeee 148,218 148,218 156,588 150,225 (2,007) | oo | e 148,218 | s | o | o0 | 6,172 | 12/15/2022.
52465# BP 9 |Legg Mason Mtg Cap Corp LBASS Ser 2003-C..... | .. | 12/01/2019. | Redemption ~ 100.0000.............c..cc... 17,422 | 17,422 117,422 117,422 0 [ e | e 117,822 | s | e | e | s 3,092 | 03/01/2023.
59166D AA 5 |Metlife Securitization Trust RMBS Ser 20.............. .. | 12/01/2019. | Paydown 2098918 | ....... 2,098,918 | ....... 2,102,771 | 112,102,627 | oo | o, (3,708) (3,708) | ..o | e0erreen2,098,918 | oo | e | o0 | 45,852 | 03/25/2057.
61764R  BG 2 |Morgan Stanley BAML Tr CMBS 2015-C20 Cl....... .. [ 12/01/2019. | Paydown 194243 | 112,866 | oo | i (112,866) | ..ooovvvereerenns | o (112,866) | oo | eevrremeeeveeeeseessessnes | eeveeeennenssenns | ceoneeessessneenes 0| s 16,504 | 02/15/2048.
64352V KU 4 | New Century Home Equity Ln Tr RMBS Ser 2....... | .| 12/26/2019. | Paydown......coooooovcssvssvssvmsscssenc | 2,272,820 | ....... 2,272,820 129,348 | ....000c. 2,203,657 | .oovccerccrnr | e 69,162 LR 72 IR 2,272,820 [ oo | i o - 38,744 | 06/25/2035.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd .| 07/15/2019. | Redemption  100.0000.. ....62,607 ....62,607 10e82,607 | oo 82,607 [ e [ e | e | evvveirinennrinnns0 e | vrreenreen2,607 | e e | o0 | s 2,784 | 01/15/2020.
64828A AA 1 |New Residential Mtg Ln Tr RMBS Ser 2014-......... .. [ 12/01/2019. | Paydown ..603,120 ..603,120 622,846 | ..ot B18,779 | s | eeeenn(15,860) [ oo | erireend(15,660) | oo | 803,120 | s | e | v | 12,506 | 01/25/2054.
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64828M AA 5 |New Residential Mtg Ln Tr RMBS Ser 2017-..... o [ 1200172018 PaYAOWN. s | 1,413,484 | ...... 1,413,484 1,432,558 | oo | o (19,074) ... (19,074) ... 1,413,484 K - 30,235 | 04/25/2057.
64829D AG 1 |New Residential Mtg Ln Tr RMBS Ser 2014-........ o | 1210172019 PAYAOWN....ooovvvvvsvsvsssvssvssessne | 745 | ... 417,145 427,250 I (10,105) ... ] (10,108) [ .. . O A VI3 SUUPISITS FUORPISITI IO ) I PR 8,697 | 11/25/2054.
653240 AA 9 |Newtown CTL Ser 2002 6.082% 05/15/23 .. | 12/15/2019. | Redemption  100.0000.. 253,153 253153 253,150 | ...... 3 30 [T IS 253,153 | oo | eeeeeeeecrsrennns | ceerererisneenn [ 8,417 | 05/15/2023.
65339K AK 6 |Nextera Energy Capital Sr Nt v | [ 09/15/2019. | Maturity. . ......5,000,000 0 5,000,000 | e | oo | eereeeeeenenen0 | 135,000 | 09/15/2019.
67020B AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls........ .| 12/07/2019. | Redemption ~ 100.0000...........cccoccvvvvnee 134,056 R 0 cevreneenn 134,056 [ o e | e 0 [ 4,767 | 11/07/2023.
671098 CC 6 |OHA Loan Funding Ltd CLO Ser 2015-1A Cl.. .| 12106/2019. | Redemption ~ 100.0000.....ocoocvcee | | 10,000,000 | .....10,000,000 | .....10,000,000 N P 10,000,000 | oo oo | o0 | o 415,030 | 08/15/2029,
682134 AC 5 | Omnicom Group Inc Nt 4.450% 08/15/20............ | .. | 08/01/2019. | Call ~ 102.2470 ..408,988 ..400,000 .413,570 (1,230) 402,261 | oo | e (2,261) | (2,261 | 26,096 | 08/15/2020.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 20034 Cl.......... .| 12/16/2019. | Paydown 50424 | o 50421 | oo 51,691 699 50421 | oo i 0 | 1,037 | 0315/2033.
78469Q AT 9 |SPS Servicer Advance Rec Tr RMBS Ser 201....... .. [10/15/2019. | Paydown..........cvvvvvesevvviisessviisssnnsiiiens | 4,520,000 | ... 4,520,000 | ....... 4,519,778 204 4,520,000 10/17/2050.
81748H AD 1 |Sequoia Mortgage Tr RMBS Ser 2018-8 CI A........ .. | 12/01/2019. | Paydown 3.292 508 3.292 508 295,594 (2,708) 11/25/2048.
842400 GF 4 |Southem CA Edison Co 1st Mtg Bd [ 08/01/2019. | PAYOWN....occccvvvsveveesscvnesssveensse | 1428571 | ...... 1,428,571 0 02/01/2022.
86359U AE 9 |Structured Asset Sec Corp RMBS Ser 2006-.. .. | 12/26/2019. | Paydown . 893,073 893,073 57,584 04/25/2036.
87246A AE 8 |TIAA Real Estate CDO Ltd CMBS Ser 2007-C....... .. | 12/10/2019. | Paydown . 90,178 90,178 90,062 |. 117 117 . 08/15/2039.
89054X AB 1 |Topaz Solar Farms LLC Nt - | 09/30/2019. | Redemption  100.0000.. e 418661 | ... 418,661 | .........420,996 | ............. 420,706 | covvvorrrcerens | e (2,044) (2,084) | oo | e 18,661 | oo | oo | o0 | 16,952 | 09/30/2039.
902494 AW 3 |Tyson Foods Inc SrNt 2.650% 08/15/19. .. [ 08/15/2019. | MatUrity.........oovvveerveeeeeieeeseseiveseiienn | 1,000,000 | ...... 1,000,000 999,914 |....... 86 86 [ .ovorvereerves | eereereen 1,000,000 { oo e | e | 26,500 | 08/15/2019.
90270R BF 0 [UBS-Barclays Comm Mort Tr CMBS Ser 2012-..... .. | 12/01/2019. | Paydown 606,856 606,856 /586,055 |. 20,801 20,801 . 21,760 | 12/10/2045.
90783R  AA 2 |Union Pacific RR PTC Ser 2002-1 .. | 01/17/2019. | Redemption  100.0000.. . 130,976 | oo | e (11,822) | ooveereeereen | ICEE: 7)) P—— PO KL< <Y S TN BNIION IO | B SO 3,611 | 01/17/2023.
911312 AK 2 |United Parcel Service Sr Nt.... o | 0410172018, | MBI | 13,500,000 | ....13,500,000 | ... 15,803,640 | ......... 13,603,208 | .oooorvrrrrrers | oo (103,208) [ c.vcvvvvreveres | crrrnnd [LUIPI0L) | — rreees 13,500,000 [ v | o | o0 [ e 345,938 | 04/01/2019.
92851@ AA 3 |Vivendi SPC TrCTL 6.630% 04/15/22. ... | .. 12/15/2019. | Redemption  100.0000.. 0 . 04/15/2022.
92939K AF 5 |WFRBS Commercial Mtg Tr CMBS Ser 2014-C2... | .. | 12/01/2019. | Paydown (998) (998) [ ovrrerevrvrrnein | v TATBA | s [ | e [ 2,485 | 11/15/2047.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20......... ..112/01/2019. | Redemption  100.0000 0 [ oveeeeeeereeenn | eeeveeeeieneenBT.653 | e | e | eeereeieiereee0 | e 1,734 | 08/01/2027.
04978%# AU 1 |Wells Fargo Bank Northwest NA CTL MWRALL..... .. | 12/15/2019. | Redemption ~ 100.0000...........ccccvvvrrenee I . (1,571) (1571) | oo | eeeeereeene 9,890 | s | e | ceererieneeeenn0 | e 2,454 | 05/15/2032.
94978# AX 5 |Wells Fargo Bank Northwest NA CTL CVS Co...... .. [12/10/2019. | Redemption  100.0000..........ocooevmmmrres | 108,778 | ... 108,778 | w.ooo..... 108,778 | vvvvoer L[0T a2 Y I DO 0 [ eovoerveeeeecennne | eeerreeen 108,778 | s | e | ceereeienreinnn0 | e 4,022 {10/10/2024.
94980G BF 7 |Wells Fargo Home Equity Tr RMBS Ser 2004........ - | 12/26/2019. | Paydown [ B 1,721,094 | ... 1,721,094 | ......1,659,780 | vrocccoo..,672,236 | oo | oo 48,858 | oovoeess | e 48,858 | .oovovcerre. SOOI 1y X 7 SOOI IOV NSO | i I 31,477 | 10/25/2034.
96145D AE 5 |Westrock Co SrNt 3.750% 03/15/25.............. .| 02/20/2019. | Tax Free EXChange......cc....evvveersverrrine T 997,584 | .......1,000,000 | .........997,240 | ...........997,536 |....... 49 LS TN [SURRORITN PO o1 1T Y38 DV DO IV ) I DO 16,146 | 03/15/2025.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31 ... |.. | 07/25/2019. | Redemption  100.0000.. 38214 | 38214 | 38214 | 38214 | i 0 Lo | eevereereennn38.214 oo oo | o0 | 2,804 | 12/23/2022.
05565Q CR 7 |BP Capital Markets PLC Sr Nt ... | D] 05/10/2019. | Maturity B T 1,000,000 | .......1,000,000 | .......1,000,000 | ...........1,000,000 | ...coooererrmrrens | orrrrerrerierneae 0 | eoeereieeieriees | ereeeree 1,000,000 [ oo | coeeeeieeiseins | ceveeieiienienn0 | i 11,185 | 05/10/2019.
06849U AC 9 |Barrick Australia Finance Gtd Nt...........ccccccoveruncs C|07/15/2019. | Call  101.2599........c.coorvvvirrrierrinns I 12,151,186 | .....12,000,000 | .....11,590,920 | .........11,946,909 |....... 27141 | oo | e 11,974,050 | v | 000.25,950 | ........25,950 | ..... 745,186 | 01/15/2020.
11042T AA 1 |British Airways Pic EETC ....| €| 12/20/2019. | Redemption  100.0000..........ocoooveemmree | L 60,642 | ...........60,642 | .........60,642 | oo 80,642 | 0 [ eoeeeeveeeeeeeeeee | eeeeerreeenne80,642 | oo | e | ceereeienieeen0 | s 1,532 | 09/20/2031.
88167A AC 5 |Teva Pharmaceuticals NE SrNt.. .| C1127/2019. | Call  95.3750.........oocveecvcecvveciiiann | L 3,532,690 | .......3,704,000 | ....... 3404761 | 296,032 297,148 2,091 | (61,301) | 07/21/2021.
3899999, Total - Bonds - Industrial and MISCEIIANEOUS.................ccciimrmririviiins s ...148,114,708 | ...148,148,776 |....156,666,566 | .......148,787,280 | ...... 360,872 | ...... [l ) — () I (505,260) | oovvvever 0] ....148,282,016 |... 0] (76,447) | . ..6,125,791 XXX
8399997. Total - Bonds - Part 4..... ...260,147,590 | ....250,282,158 | ....264,153,627 .(8,403,965) | ...(1,255,162) | ............. 0....(9,659,127) | .....151,414 | ...... 250,863,193 | ....(143,653) | ..9,375,258 .9,299625 | XXX
8399998. Total - Bonds - Summary Hem from Part 5.........ccccovvooiieeireiets o | 11,186,685 | ..... 11,186,683 | ..... RRIY AKX N S [ (CLIALL) — (387,146) | .oocccornrrrssns | o 11,186,685 ) IS (R o 196,098 | XXX
8399999. TOAl = BONGS......coooovivnisiisscss s s ...271,334.275 |....261,468,841 |....275,727 457 ..(8,403,965) | ...(1,642,308) | ..............0 |...(10,046,273) | ...... 151,414 | ... 262,049,878 | ....(143,653) | ..9,375,258 |..... 9,231,605 | ..9,495,723 XXX
9999999. Total - Bonds, Preferred and Common Stocks: S ...271,334,275 XXX ...275,727 457 ..(8,403,965) | ...(1,642,308) | ............... 0 |...(10,046,273) | ..... 151,414 | ... 262,049,878 | ....(143,653) | ..9,375,258 |.....9,231,605 | ..9,495,723 XXX
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g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A t
31418C  7F 5 |FNMA Pool #MA3593 4.500% 02/25/49 |.. | 04/11/2019 | JP Morgan Securities LLC...........c.cccocvne.. 12/01/2019 | Paydown B [ 6,559,646 | ......... 6,834,844 | ......... 6,559,646 | ......... 6,559,646 |.....covvrvcrins | e (275,198) | .ooovvrvvvrvirinns [ v (275,198) | coovvvvvvvirnns [ evrrveiinnens [ | e 0]..121,244 | ... 9,020
31418D CB 6 | FNMA Pool #MA3665 4.500% 05/25/49 | .. | 06/14/2019 | Morgan Stanley & Co LLC.......ccoconuveren. 12/01/2019 | Paydown N 1,378,611 | oo 1,442,587 | ......... 1,378,611 | oo 1,378,611 [ .o | s [(CRECL)) I N (63,976) [ ..vvorvrrrsnens [ e | o 0 [ 22,113 | ... 2,757
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS ...ttt | ciissisas 7,938,257 | ........ 8,277,431 | ........ 7,938,257 | ......... 7,938,257 | oo 0 ... (339,174) | ...ccvvuvvnd 0 | (339,174) | ...ccvouvee. 0] s 0 ] i [0 0]...143,357 | ..... 11,777
Bonds - Industrial and Miscellaneous
Credit Suisse Mortgage Trust RMBS Ser
12596M  AA 4 |20 .. | 02/27/2019 | Credit Suisse Securities LLC... 12/01/2019 | Paydown ...1,102,465 1,102,314 ...1,102,465 1,102,465 151 151 | e [ | e | 0 | 18,864 | ...... 3,018
Goodgreen Trust LBASS Ser 2019-1A Cl
382180 AA 7 |A 08/01/2019 | Natixis 12/15/2019 | Paydown . .81,450 | ... 85,800 | . 81,450 81,450 | v | e [C<1<10) N EURRON B (4,350) [ coovveerrvrirens [ ervrnereninns [ | e 0 . 1,076 | ......... 973
Goodgreen Trust LBASS Ser 2018-1A Cl
382186 AA 0 |A .. | 08/01/2019 | Natixis 12/15/2019 | Paydown . T1799 | e, 75,367 | . 71,799 71,799 (3,568) | .ooovvrrerrins [ eereirreens (3,568) [ .oovvvcereins [ e [ e [ e (V1N I 975 | o 880
New Residential Mtg Ln Tr RMBS Ser
64830H AA 2 [2019- .. | 07/31/2019 | JP Morgan Securities LLC...........ccccon. 12/01/2019 | Paydown I [ 669,918 | ............ 678,902 | ............ 669,918 669,918 | ..ovverirciiens | e (8,984) | .oouvvrneireins [ e (8,984) | .ovvvvreineis [ e [ e [ v (VN I 4,653 | ... 1,875
New Residential Mtg Ln Tr RMBS Ser
64830K AA 5 |2018- .. | 10/10/2019 | Amherst Pierpont...........c.cccveveerererereens 12/01/2019 | Paydown . 71,098 | e 76,119 | . 71,098 71,098 | oo | s (G072 ) O PR (5,021) [ ooverrerneens [ e [ e [ v (V1 I 381 | e 124
New Residential Mtg Ln Tr RMBS Ser
64830W AD 3 [2019- .. | 08/07/2019 | Wells Fargo Securities LLC. 12/01/2019 | Paydown ..744,089 ....744,089
SPS Servicer Advance Rec Tr RMBS Ser
78469Q AT 9 |201 .. | 09/15/2019 | Interest Capitalization 10/15/2019 | Paydown . w3 e [, 3 3
891788 AA 2 |TPMT 2019-4 A2 Ser 2019-4 CI A1.......... .. | 11/04/2019 | Bank of America BISD Dealer. .. | 12/01/2019 | Paydown . 66,772 ..67,420 | . 66,772 66,772
89178B  AA 2 |TPMT 2019-4 A2 Ser 2019-4 CI A1.......... .| 11/04/2019 | Bank of America BISD Dealer.................. 11/08/2019 [ Redemption  100.0000.........ccvrvvrrrierer | corvrrrerrnes 97,749 | .cocvenne. 98,696 | . 97,749 97,749
92837B AC 5 |Visio RMBS Ser 2019-1 CI A2 10/25/2019 | Morgan Stanley & Co LLC... 12/01/2019 | Paydown I [ 157,287 | ............159,302 | ............ 157,287 | oo 157,287
92837D AA 5 |Visio RMBS Ser 2019-2 Cl A1 . 10/25/2019 | Nomura Securities Intl LLC. .| 12/01/2019 | Paydown . 42,588 42,588 42,588
92837D AB 3 |[Visio RMBS Ser2019-2 Cl A2.......c.ccccoee. .. | 10/25/2019 | Nomura Securities Intl LLC........c.cccorvurnn 12/01/2019 | Paydown N R 7,959 7,959 7,959
3899999. Total - BONdS = INAUSEHIAl ANA MISCEIANEOUS. .....vvuueveeieisieriitisss | ertesessesssesessees st e8 8888888ttt nnns | bnniias 3,113,176 | ... 3,160,416 | ......... 3113177 | oo 3,113,177
Bonds - Unaffiliated Bank Loans
000000 00 O |Messer Industries Initial Term B-1 Loan... | .. | 04/15/2019 | Citigroup 12/31/2019 | Redemption  100.0000........... 36,000 36,000 )
91136E  AJ 4 |United Rentals North America Term Ln Nt | .. | 02/14/2019 | Various 12/31/2019 | Redemption ~ 100.0000. 74,438 74,438 )
91136E  AJ 4 |United Rentals North America Term Ln Nt | .. | 02/14/2019 | Goldman Sachs & Company. .. | 03/29/2019 | Redemption  100.0000. . 3,750 3,750 )
91136E AJ 4 |United Rentals North America Term Ln Nt | .. | 01/11/2019 | Bank of America BISD Dealer.................. 03/29/2019 | Redemption ~ 100.0000..........cccvvrereenes 21,063 21,063 )
8299999. Total - Bonds - Unaffiliated Bank Loans ..135,251 135,251 0 (732) 0 23,207 .0
8399998. Total - Bonds . .......11,186,685 1,186,685 | ...oovvvnnnnad 0 [ . (387,146) | ...ocvvnnnd 0 ......(387,146) | .... L0 ...196,098 | ..... 22,736
9999999. Total - Bonds, Preferred and Common Stocks ettty ettt snesssenessssnennenessnseniene | o] 1,973,830 | i 11,186,685 | ....... 11,186,685 | ...ccovvvrene 0 ... (387,146) | ..o (V) (387,146) | ............. (U (O] [ () [T 0...196,098 |..... 22,736




Annual Statement for the year 2019 of the SCOTTS DALE I NSU RAN C E CO M PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

913

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
35644@ 10 6 |Freedom Specialty Insurance Co................. 75-6013587 NO [ o | e 23,577,278 | .ooovvreeeierreierseresesisnis | ceviees 292,000.000 100.0
81052@ 10 5 |Scottsdale Surplus Lines Ins. CO........ccvvrerrrrerenns 86-0835870 NO | oo | e 19,500,782 | ..vvvvereererierrinerierinninee | e 10,000.000 | ...vvuverrercererineinne 100.0
92555@ 10 4 [Veterinary Pet Insurance Co 95-3750113 NO ......18,263,902 6,935,387.000 100.0
1199999. Total - Common Stocks - U.S. ProPerty @ CASUAIY INSUET............ ettt sttt es ettt es et es 1 e ee e ses st sesee8 o0 s ee e sesees e a8 eeEeeseEaeEsehemseesete | £1ekeEeeseeseeseEoeseEseE e EoeEoEA e eEseE 4Lt e e EeeEees e e s b ee st eE et sesen et et antensensnt et enssnenansansensnssnsansenersnsanse | snsesserssssnsnnsensessnsanerseses0 | sersmressnsensnnanes 61,341,962 XXX XXX
1899999, TOAI = COMIMONM SHOCKS. ... trteteterteeesseeseesesesseesseessees s ee 88 eeEeeE 888 E 88 o4E 1448818 E 848 £ £EEf 4814848 4EE 8 £EEfSEEE 4L 4EE 848448 4R 8 £LE4EE8 4R oEE oL 8ok 1088100 £ 1eLE1oEEE 4oL EEEEE LA HEEE LR 4L E oo E LA E bR E bkt n bbbttt enssnnnsnnes | snsssensssnsnnnsnnsnnsensssnnns0 | sonensnnsssssnned 61,341,962 XXX XXX
1999999, Total - Preferred @NA COMMON SEOCK.........cvuururevireerererieieisesserssssssesesssss s ess e sss bbbt 8 8881088888888 b8 bbb s ens Hiebae Rt b s LR b A E R8s bbbt n bbb st nssentensnsnnssens | srsessensenssnssenssennnssessersensD | weorerensessnnsnnns 61,341,962 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....507,423,259.
2. Total amount of intangible assets nonadmitted $..........0.
SCHEDULE D - PART 6 - SECTION 2
3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date

CUSIP Identification

Name of Lower-Tier Company

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

Total Amount of Intangible Assets
Included in Amount Shown in

Column 8, Section 1

5

Number of Shares

6

% of Outstanding

Common Stocks

DVM Insurance Agency, Inc....
VPl Services, Inc

Veterinary Pet Insurance Co
Veterinary Pet Insurance Co,

0299999. Total - Common Stock

0399999. Total - Preferred and Common Stock
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Annual Statement for the year 2019 of the SCOTTS DALE I NSU RAN C E CO M PANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

Other Short-Term Invested Assets
Nationwide Cash Mgmt Partn...........cocueieimrinminsiseisssrissesessssseseisssninns | ........... ‘ | 12/31/2019. | Various......... 12/30/2020. | .......... 85,304,368 | ...oooovriniininns | e (SRRSO OVRURRTORTONS IR 85,304,368 | ......... 85,304,368 | ...oooovrinriinnins | e | e 154 | ... 2.33 [MON.. | ....... 25778 | oo
9099999. Total - Other Short-Term Invested Assets..................... e ettt h ekttt h ekttt b bbbttt eneteneneneresenenenenes | erieienas 85,304,368 | ................... (V] [T [ I 0 0 XXX......... 85,304,368 0 0 XXX XXX XXX | ........ 25778 | o 0
9199999. Total - ShOrt=-TErM INVESIMENES..........couiveeieeirieeieeieeeie et eninne eesiesissessessessseeneenes 85,304,368 | ........coovvnnne (V] [P (0 0 0 XXX 85,304,368 0 0] XXX XXX XXX | 25778 | oo 0




Annual Statement for the year 2019 of the SCOTTS DALE I N S U RAN C E COM PANY

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

E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2019 of the SCOTTSDALE INSU RANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

1 3 4 5 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity

CUSIP Identification Description Code Symbol Fair Value Carrying Value Date
Industrial & Miscell; (Unaffiliated) - Residential Mortgage-Backed Securities

362334 BQ 6 | GSAA Home Equity Tr RMBS Ser 2006-3 CI A... s 1FM.. 5124 |..... 5,124 |03/25/2036

81376G  AC 4 | Securitized AB Receivables LLC RMBS Ser..........ccociniiiiiiniiiiiinnissicenissiines . | 6FE 49,723 | ...... 28,989 | 09/25/2036.......
3399999.  Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.........cocovvervniniisnneas 54,847 |...... 34,113 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated) 54,847 |...... 34,113 XXX
Totals
6499999.  Total - Residential Mortgage-Backed Securities..........ocoviiiniiniinnennes 54,847 |...... 34,113 XXX
7099999.  Subtotal - Bonds s 54,847 | ...... 34,113 XXX
Cash Equivalents (Schedule E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY. cetriereennnensenn | s | s | s 1,056,864 | ...oooivvriienns 1,056,864 |01/02/2020.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type)........cccoceuu... .1,056,864 ....1,056,864 XXX
9999999.  Totals..... .covvroviiiriiniienes 211,711 1,090,977 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....(1,683,623)  Book/Adjusted Carrying Value $.....(1,704,357)
2. Average balance for the year:  Fair Value §.....1,757,506  Book/Adjusted Carrying Value $.....1,755,778
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §...5124 NAIC 2: §........ ONAIC3: §......... 0 NAIC4: §........ ONAICS: §.......... 0 NAIC 6: §.....28,989

E25




Annual Statement for the year 2019 of the SCOTTSDALE INSU RANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
5

1 2 3 4 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

NONE
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Annual Statement for the year 2019 of the SCOTTS DALE I N S U RAN C E COM PANY

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
Bank of New York Mellon New York, NY 205,984 | XXX
Chase Bank Columbus, OH R (104,729,077) | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 (104,523,093) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (104,523,093) | XXX
0599999. Total Cash XXX XXX 0 0 (104,523,093) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (101,209,322) | 4. April (98,117,321) | 7. July. (85,459,734) | 10. October. (89,406,712)
2. February. (88,980,929) | 5. May (92,515,039) | 8. August. (81,623,830) | 11. November. (86,566,160)
3. March (93,950,713) | 6. June (96,553,009) | 9. September. (71,027,030) | 12. December. (104,523,093)
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Annual Statement for the year 2019 of the SCOTTSDALE INSURANCE 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

8¢3

NONE




Annual Statement for the year 2019 of the

SCOTTSDALE INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts. Multiple. 883,710 942,527
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey.... For protection of state's ph's 99,930 100,309
32.
33. For protection of state's ph's 2,511,184 2,520,245
34.
35.  North Dakota.
36.  Ohio... For protection of all ph's 2,526,423 2,582,625
37.  Oklahoma.. For protection of state's ph's 100,447 100,810
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41.  South Carolina...........cccevvrrereree.SC | . For protection of state's ph's. 674,732 708,122
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57.
58.  Aggregate Alien and Other XXX XXX 0 0 14,291,096 14,363,637
59. Total XXX XXX 2,526,423 2,582,625 18,561,099 18,735,650
DETAILS OF WRITE-INS
5801. Canada ... | Reinsurance 11,764,673 11,781,012
5802.  NEW YOrK.....ooveeereeeereererirererneniirens | cevees B.... | Reinsurance. 2,526,423 2,582,625
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVe)........cvvvererreiiiriseriinae XXX XXX 0 0 14,291,096 14,363,637
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