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Annual Statement for the year 2019 of the PROGRESSIVE NORTHWESTERN |NSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 683,863,211 ...30.1 ...683,863,211 683,863,211 | .. ..30.1
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEE. ......covoereeeeceeeeiteceeieiieeiseieeeeeseeeessnees | seereeseesesesssssssssssseess | eesneeeeesennes 0.0 | e [ | e (] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccovererrirrinrineineisseseessssssssseseisenssns | eenieeennns 16,632,263 | ..oovvrvernee. 0.7 [ 16,632,263 | ..oooveereerereeienies [ e 16,632,263 | oo 0.7
1.06 Industrial and MiSCEIANEOUS............ccureeereeeereeeneereieeneiseeeeeseiseeees | ceenee 1,345,023,032 | ............... 59.3 |....... 1,345,023,032 | ..o | 1,345,023,032 | ......cooc..... 59.3
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccveuveeverccrversiereseseesveeeeesseeenennns | 00.2,045,518,506 | ..............90.1 |.......2,045,518,506 | ......ccoeeovrvirierennnn0 [ 2,045,518,506 | ............... 90.1
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ..o.o.c.. 212,612,325 | coovvirrinn 94 |...... 212,612,325
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e (0
3.05 MUtUEI FUNDS.....coivriiieiincineeeneieesineieessiseesensssssessensesssnnes | nenssnineenenssnenensessens | ovenenrssenenend020 [
3.06 Unit INvestMent TIUSES..........cocuriniurriineineernsineieeseineeensssseeens [ veevsnnenennsneneniennns | ovenerrnnenenend000 [
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks. 212,612,325 ...212,612,325
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerireieineineisineneriesneinenns Lo | s 0.0 | v | (V1N I 0.0

4.05 Total Mortgage Loans

5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvvverercrerersersieseeisssesen | ceeresesisesssesessensns | evesveesennnnns 0.0 [ e | e (01 I 0.0
5.02 Properties Held for Production of INCOME..........c.cevveveeveieereeniienens | eevrereseeesieseeienens | eveeriereninnnns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale...........cccevveereveeeesieeseeeesieeeeseseeesisnens Levssnessessssssensssssesenss | eersnrereereens0:0 roriiisiisiniisisieieiinies | oveeresisissessesisssiesiess | coresesissessesssssinens 0] i 0.0
5.04 Total Real EState.........coocrvveneeneenerncrrernsrinseneenerneninennesisssissssinns | eeenernesnsennenneensedd | vvrnneinnnnn 0.0 | 0 [ 0 | i (1N ST 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)......c.ccocnremrnninninieneneeneeneeseeseens | o | e 0.0 [ [ e | e (V1N ST 0.0
6.02 Cash Equivalents (Schedule E, Part 2)...........cccouenneneneeneeneeneens | v 271,369 | oo (VV N [ 271,369 | oo [ e 271,369 | oo 0.0
6.03 Short-Term Investments (Schedule DA)..........cccocveeververeeseisiiereens Lo | eveeresrensnens 0.0 [ Lo | e 0] i 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| coccoveerennee 271,369 | covvvrevrirnn (VX [P 271,369 | oo (0] I 271,369 | covverevrrrnn 0.0
7. CONTACt LOBNS......couiiririeiierisrieisesissieissississessssesssssssssessssssessesssssssssessessss | sesssssessssssssssssssssnsnsss | sesssssessessnnes 0.0 | e | e (] I 0.0
8. Derivatives (SChedulE DB)........cc.covririnrrrininrnnieessessississessesessesssssssesns [ sesessesssssssessssessssssnsses | snsessessssenens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (SChedUIE BA).........ovierrinrnrinrieinsisecssinsiseens [ erreessnsissessssesssennsns | conveseeessnnens 0.0 | oo [ | e (0] I 0.0
10. Receivables for SECUMEIES...........ccvvvevecveirerercees e | cveevenienne 11,247,123 | ..o 05 [ 11,247,123 [ oo | e 11,247 123 | oo 0.5
11. Securities Lending (Schedule DL, Part 1)........cccovveuernrirrrnrnninenneneeinens | corereesensensesssssnsennns | oovesserssnnenns (V01 ST PSS ). 0.0 G I ) 0.0, G P XXXoovee
12. Other Invested Assets (Page 2, LINE 11).....verrerernensineneensessisnsenses [ ssesssssssssessssssssssssssnss | oosessessssaseans 0.0 | oo | e 0] i 0.0
13. Total INVESted ASSES........iiiriieiisissi s esssesssennes | enees 2,269,649,323 |............. 1000 |....... 2,269,649,323 | ..o 0f... 2,269,649,323 |............. 100.0
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Annual Statement for the year 2019 of the PROGRESSIVE NORTHWESTERN |NSURANCE 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 PROGRESSIVE NORTHWESTERN |NSURANCE 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 0
3. Capitalized deferred interest and other:
3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt
3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it
5. Unrealized valuation increase (decrease):
5.4 Totals, Part 1, COIUMN 13 NNE ............................
5.2 Totals, Part 3, ColUMN 9......ccovvvenrrrrirerrreriincrnerisseisensneneseeree o) -1 e 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, December 31 of prior year... 1,959,376,103
2. Cost of bonds and stocks acquired, Part 3, Column 7 1,761,552,159
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 2,824,788
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. 288,011
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 50,648,164
44  Part4, Column 11 (1,876,091) 49,060,084
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns 16,352,119
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 1,524,035,373
7. Deduct amortiZation Of PIEMIUM............ccciuiieiieiieie ettt ettt e bbb s s bbb bbb a e e s s st b s bbb s e st st es s bbb en s bes s s st sesseneis 6,665,648
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14. 122,656
94  Part4, Column 13 210,745 333,401
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 2,258,130,831
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 2,258,130,831
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Annual Statement for the year 2019 of the PROGRESSIVE NORTHWESTERN |NSURANCE 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........ooevvrveverecns | covererreerinceens 683,863,211 | ...cvvvrrrernenne 693,136,665 | ......oovvvereenne 683,339,702 | ...oovvrirnrenne. 686,310,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS. ..o | e 683,863,211 | ..o 693,136,665 | .....ccovverenee. 683,339,702 | ....ccoovcvcrenen. 686,310,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
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........... ...16,632,263 ...16,855,881 ..33,134,004 | ..o 5,505,201
Industrial and Miscellaneous, 8. United States .1,223,854,541 ..1,246,672,401 ..1,224,907,393 1,220,788,721
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 59,086,396 59,358,143 59,074,795 59,092,080
and Hybrid Securities (Unaffiliated) 10. Other Countries ...62,082,095 ...63,307,067 61,994,686 61,640,000
11. Totals......ccoocoe. ..1,345,023,032 ..1,369,337,611 1,345,976,874 ..1,341,520,801
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS......ccseemmmersssenass | covvireicienns 2,045,518,506 | .....ocovcrenee 2,079,330,157 | ..ooovvvencnenns 2,062,450,670 | .....ccoovvcvenne 2,033,336,002
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States..........cocvverercreres | woervrnerenerinenes 210,221,512 | oo 210,221,512 | coeveveeen 74,181,204
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccoevrveveieieieieiens | e 768,953 | ..o 768,953 | oo 140,382
22. Other CoUNtHES. . .ovverrerrerris | corerresseseessesneans 1,621,860 | ..o 1,621,860 | oo 690,625
23, TOtalS....ooeveeeireerreserriesnenenes | cveennnineineenes 212,612,325 | ..o 212,612,325 | ..o 75,012,211
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | oo 212,612,325 | ..o 212,612,325 | ..o 75,012,211
26. Total StOCKS....ueuresmsrsssssssnsnans | covverirriincnies 212,612,325 | oo 212,612,325 | .o 75,012,211
27. Total Bonds and Stocks...... | ..ccccccveveene. 2,258,130,831 | ..ovvverriinen 2,291,942,482 | ......cccoveveen. 2,137,462,881

S104




GoIs

Annual Statement for the year 2019 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

301,860,153

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

4.7

Totals

......................... 0.0

......................... 0.0

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2019 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY

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

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)
422,148,286 404,191,747 82,387,190 210,785 |.... 908,938,008 709,790,259 264,408,009 644,529,999
40,870,132 |.. .307,711,659 | ... 74,802,993 |.. .423,384,784 | ... ..496,971,861 |... 320,177,287 |...........103,207,497
12,586,323 |.. ...12,586,323 |... ..44,162,127 |... 12,586,323
....40,298 13,917 ... ....15,391,137
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.




Annual Statement for the year 2019 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 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).....423,568,172 |........... 793,538,198 |........... 392,086,864 | ......ccvvuvnn. 236,911 | oo 3,337 | e (I 1,609,433,482 | ...ovvvvvrernenn T8 [ e XXX e v XXX s [ s 964,903,483 |........... 644,529,999
........... 103,207,497

........................ 74,802,993 | ...ooooviiiiinieenn0 [0 0 [10423,384,784 . cenennn320,177,287

12,586,323 | .. N . ....12,586,323 ...12,586,323

1

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

L0IS

12. Total Bonds Prior Year
........................................................ 1,263,761,723

....496,971,861
.44,162,127
.15,391,137

........... 810,873,123 | ...........452,888,600
..333,088,086 | .. .163,883,775
..7,597,500 |.. ...36,564,627
120,402 |.. ...15,270,735

........... 343,502,489
..62,697,522 | ...

........... 160,606,901 | .....ccoovvnne
..146,901,734 | ..
38,354,627 |..
..9,224,205

5413 |...

..1,151,679,111

1,058,453,500

12.8 Line 12.7 as a % of Col. 9. | s 22.3

....58.1
13. Total Publicly Traded Bonds
131 NAIC Tttt essenns | censenies 181,390,210 |........... 473,358,692 |........... 309,914,333 | ooiieiieen236,911 | 3,337 | e | 2000.964,903,483 | 472 | 810,873,123

........... 333,088,086
....1,597,500
................. 120,402

............. 17,697,717 | ...........233,151,028 | .............69,328,542

13,7 TOAIS. .o snntennes | creesennees 199,093,700 |........... 706,557,946 |........... 379,283173 | o 256,531 151,679,111
13.8 Line 13.7 as a % of Col. 7..... ....55.0 ...0.0 XXX
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........occvvvvevee | covveeeeececeiecc 07 | e 345 | il 485 | 0.0 XXX
14, Total Privately Placed Bonds
T4 NAIC Tt | cvenaeranes 242,177,962 |........... 320,179,506 |............. 82,172,531 | .ovieeeeietereieiieisies | eevreieseeissssesesenies | ressssessessssssessssssenes | ereesinaa 644,529,999 | ..oooooireiriiriinns 315 [ 452,888,600 9 e XXX | 644,529,999
............. 23,172,415 |.............74,560,631 |...............5,474,451 veeeen 103,207,497 0......163,883,775 | ... . veeeen 103,207,497

12,586,323 | .. 12,586,323 | .. 6. ..36,564,627 2.0 |. XXX ...12,586,323

............................ | 265,350,377 | ...
14.8 Line 14.7 as a % of Col. 7.....
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

(@) Includes $.....760,323,819 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

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

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

......................... 00 | .00
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Annual Statement for the year 2019 of the PROGRESSIVE NORTHWESTERN INSURANCE 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

1.02

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

.......... 683,863,211

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 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......vvvececercieiicieeseeeeieei ettt sntnes | cesestseeessnsesssseessenss | ceseeeens 382,003,058 | .......... 301,860,153 XXX ooioveeeenee | e0eere683,863,211 | o334 | 504,608,046 | .....ccovrrreeeennn 277 | o 683,863,211

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 SECUMEIES. ..........cueerieereirierienins [ enmnmieiessnsisniens | reerisrsssssnensssnennes | nersesssssnssnssssnensesssens | onsenenssssmsenesssssnense | ensnnsnsssnsenssnsneessersees | sneenens KKK unsesersernne | soeesessmensesssnsssensees (O 0.0 [t | e 0.0 [
4.05 TOtAlS.....coiireieiieisieiiessstieississeserssissssneessssnsenssnsssenenssssssenesssssnsenses | onenseensseniensersnrenssd | corinsinsiennssssnrernens0 | conneernensisnenenennn0 | a0 | e | XK | i [0 0.0 [ oo, (O 0.0 [ oo 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGALIONS.......c.cvvvecieiiiieieicieie ettt | evsessessnsenees 814,470 | ..o 418,706 | .o 277,880 | e | veeneveienenieseeniens | eveeeeee XX e e, 5,511,056 | ocoovereiiiiieenen0.3 | 034,781,719 | 19 [ 5,511,056
5.02 Residential Mortgage-Backed Securities... .25,527 ..181,496 181,496 |.

5.03

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

.579,889 |.

.10,939,711

.10,939,711

...1,419,886

.0

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

112,207,848

.31,008,695 |.
.95,182,729 |.
224,624,919 |.

386,671,514

...46,176,969 | ...
161,344,483 | ...
..117,758,666 |...

.......... 683,859,689

..... 44,141,190
...212,483,605
.325,830,900

180,487,425
..62,987,779
.325,170,327
.191,678,288

463,024,191

711,951,632

1,266,315,384

760,323,819

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans-Issued




Annual Statement for the year 2019 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 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 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed

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

Unaffiliated Bank Loans
10 01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOtAIS. ...cvvireiisit ettt

.0

1. Total Bonds Current Year
11.01 Issuer Obligations

.......... 113,022,318 | ..........773,093,278 | ..........389,527,349

....... 1,095,155,520 |..........180,487,425

11.02 Residential Mortgage-Backed Securities... 31,034,222 |. ...46,254,034 | ... ...3,607,686 . ...62,987,779
11.03 Commercial Mortgage-Backed Securities 84,128,460 | ..o [0l XXX i | 10000 344,083,183 | e 168 | XXX [k XK X e [ 18,912,856 |.......... 325,170,327
11.04 Other Loan-Backed and Structured Securities 2,252,983 | ovoeeeeeeeiiieeenn0 el 0 e b XXX 0000000, 344,636,568 | 168 [ XX e b XXX s [ 152,958,280 | .......... 191,678,288
11.05 SVO Identified Funds ). 0 G

11.06 Affiliated Bank LOGNS..........ccccovvvivcivcirciieiscsnienicnienienienienienies | o0 |0 [ 0
11.07 Unaffiliated Bank LO@Ns...........cccoouviuiriiiniinisininicsississsesnens | rssssesssssnssenen0 |0 |l 0
11.08 479,516,478

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

60IS

12. Total Bonds Prior Year

12.01 Issuer OblGations...........cccvveerriniereinesieesnsnensenessssnensensesssenes | eoeneeens 187,010,162 | 110 774,794,906 | .......... 261,444,386 | ....ooovvviviereieciens [ | eeieree XK | et XX | eveeeen XX | 00000, 1,223,249,454 | o B7.2 [ 954,016,239 |.......... 269,233,215
12.02 Residential Mortgage-Backed Securities............ccovvvvievnieivcnneenins | venenennn 17,895,140 | ............. 25,342,697 |.................930,335 | .oooreoeenn 177,794 | e 4,840 | XK e e XXX e [ XXX [ 044,350,406 | 24 | e 33,210,769 | ............ 11,139,637
12.03 Commercial Mortgage-Backed Securities 88,606,024 |......ooovvverrrecnrnins e | e XK s | e e XX e XK s [ 000000...226,856,088 | o125 | 14,372,483 | .......... 212,483,605

12.04 Other Loan-Backed and Structured Securities.. . . ..4,106,722 |.
12.05 SVO Identified Funds XXX
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS......covviveiicreiece et .
12.09 Line 12.08 @5 @ % 0Of COL 9...uvvveiviiiieieiicieceiescsie e ssieseissiesenens | ossessesssssssesneas 223 | s L 195 | i 0.0

150,079,620 |. 175,751,280

o A151679411 [........668,607.737

13. Total Publicly Traded Bonds
13.01 ISSUEr ODlGAtIONS.........cvueveveireiciiieie e
13.02 Residential Mortgage-Backed Securities
13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank Loans.
13.08 Totals.......corvrrrerrerennns
13.09 Line 13.08 as a % of Col. 7...
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Sectlon 11

1

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities...
14.03 Commercial Mortgage-Backed Securities.....
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds............cccovvvvrrernnne
14.06 Affiliated Bank Loans. .
14.07 Unaffiliated Bank LOANS........c..cveuiirieieiniinieieinseiesississsesesssesseseses | sersssessssssssassessssanees JE SRR OO RPN FT
14.08 Totals.......ccooevervrrirereines reennn 394,740,137 | ...
14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col.

............ 54,252,384 |..........108,174,267
.20,900,349 |. ...38,784,142 | ...
95,182,729 |.
195,014,915 |.

.......... XXXovvoevrenen [ e 180,487,425 cerennnn 269,233,215
..... 62,987,779 | .... A ] 11,139,637
...325,170,327 ...212,483,605
191,678,288

.......... 180,487,425
..62,987,779
.325,170,327
.191,678,288
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Annual Statement for the year 2019 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term iNVEStMENES ACGUITET. .........c.oviuririiicieiiice ettt sensnses | saebessetesessesesasstesessesessssnsesesssesesessnsesesnan 0 | eoereeeisie ettt enaes | eberetet e e it e st eae s st et s e se st ensetesensesesanne | Shetsseteseseeesee et et s se R et s ee s bR A et et nese s s s s eReses | esesssetebnset et et eea et s ettt e s s bt et s e st b e s tena
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.vurvriiurueiiieieisieisisieieisse st ssse s sssesssns | stesesssssssssnsesessnsssessssssesessssesesans 19,141,000 | coovveeeeeeeeeeeeeeeeeee 19,141,000 [ oo saeaes | etetet et et et et et et et e et e s et et ettt et et et et et et s et es et enesenans | Stetetetetete et et et et et et et et et et et et et ettt a st et et et et enanen
7. Deduct amortization Of PrEMIUM...........cevriiririciirieis ettt ettt es st | eeessessessstes et esens et e s e s ss s snsenseenea TA5TT | oo 0 T U OO RT
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).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 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.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 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

Si11, SI12, SI13, Sl14
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Annual Statement for the year 2019 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI..........c.cvieieevecesceeieeieteee ettt ettt saens | evessssessssssssses s sssses s s s ses e ss s s snsen 2,598,384 | ... 498,858 | ..o 2,099,526 | ...t
2. Cost of cash eqUIVaIENTS GCAUINET.............cvuuruiiriiiriir ettt ententensenssessensesseenssesssesseenss | srnensenssenssnsensessessessensessessessenss 04,036,608 | ovvierirerrernernerncrnenernennerneneenn 48,988,714 | ot 6,049,954
3. ACCTUAIL OF BISCOUNL........ooieeiiiiii bbbttt | feb st b bbbt 46,836 | oo 48,836 | ..o | e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS........curerrerieeerresresresseseeiseessessesssesessssessesessessesssesses s st s s s st ess s sessess st nssessessessessnssessanssnssessass | 1essessosssssssssssosssessessessnnsssssnssassanssnssessassnnssnssns BT8 | oo BT8 | oottt tens | steriese ettt st sa e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuvucviriiieieieieie ettt bbb bbbt s b bessesaes | sbsssessessssastes st st es e b s b ssesss s st st ssnsnea 57,011,007 | ooeeeeeeeeece e 49,132,986 | ...oeecveieeeeeee e R 4T T OO UURRRROO
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceueiirrrieieiiiiiseiisieeissiesiesiees | ceetessssie s st sae e 271,369 | oo 0 | e 271,369 | oo 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE T1)......ciiiiiiiietiiiceiiietsitctessssete st esssssaebs s esessssesessssesens | eresessssssessssesessssssessssssessssesessssnsessnsesesssnnes 271,369 | oo 0 | oot 271,369 | oo 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09



Annual Statement for the year 2019 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY
SCHEDULE D - PART 1

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

0l3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828 2SS 8 |US TREASURY NOTE.......ccccoiimriirirmrierniieierisisiesississsessssssssessesssssssesssens | sevenes - ..9,563,672 |...100.033 ...10,003,300 | ............10,000,000 | ...........9,713,847 | .oovirviiirvivirins | v 102,003 | oovererveiiviinns [ | v 1.625 07/10/2018. | 08/31/2022.
912828 3F 5 |US TREASURY NOTE R 9,586,719 |...102.711 . 38,220 02/02/2018. | 11/15/2027.
912828 4P 2 |US TREASURY NOTE.......cccoiiiiiiriiinisiiicieciciinssis s | coenes e 405,688 |...101.359 405,676 (T1) ] ceveererrevennns [ | e 2.625 12/31/2019. | 05/15/2021.
912828  4U 1 |US TREASURY NOTE.......coormiriririeiirinirierieneseesssissssesiessssesssssssssssesssenss | seenes ] .34,293,867 |...103.313 .34,351,602 39,880 2.625 07/23/2018. | 06/30/2023.
912828 4V 9 |US TREASURY NOTE I 4,962,305 |...107.706 3,343 .rn2.875 09/12/2018. | 08/15/2028.
912828  5F 3 |US TREASURY NOTE.......cccomimiiirirmiierniieiersisiesssissssssesssssessensssssssesssens | sevenes - ..9,970,080 |...102.219 9,730 | covvvevieriierinnn | e | e 2.875 10/09/2018. | 10/15/2021.
912828  5M 8 |US TREASURY NOTE.......ccooirirririeriminsrierieseeesssssssssessessssesssssssssssesssnsss | woeees o] ...7,642,383 |...109.877 ..8,240,775 | ..... 7,500,000 | ovooererenn 7,629,221 [ oo | e (12,608) [ .oovvevvereercrins [ erverrneeneniieines [ e 3.125 12/13/2018. | 11/15/2028.
912828 5P 1 |US TREASURY NOTE.......ccoooiiiiiiiiniiiniisciieni e siesisessssssissssiennns | coenes o] . ..5,045,508 |...104.517 | ... ..5,225,850 | ..... .5,000,000 (8,733) [ covevevereerervrnnee [ e [ 2.875 - 12/18/2018. | 11/30/2023.
912828  5U 0 |US TREASURY NOTE.......ccoomiririieiirinsiiesierieesssisssiessenssessssssssssessensss | soenes [P0 IO IS L [ 10,010,547 |...103.647 | ............ 10,364,700 | ....ccooouee 10,000,000 (1,832) 2625 |...... 2.602 | Do | v 721 | e 262,500 |01/23/2019. | 12/31/2023.
912828  5Z 9 |US TREASURY NOTE.......coouuirimrireirreinsisessesisessssissssessessssesssssssessssseses | seeees o] 25,022,461 |...103.208 ....25,802,000 ...25,000,000 25,018,462 (3,999) [ ..ouvererenerneris | e | e 2.500 |...... 2481 | e | v 261,549 | ........312,500 |02/22/2019. | 01/31/2024.
912828  6A 3 |US TREASURY NOTE......ccooumiririieiiriniriesierieesssisssiesienssesssssssssssesseenss | soenes o] . 20,073,828 |...104.782 | ............20,956,400 ...20,000,000 | .. 20,065,306 (8,523) 2625 |...... 2.566 |Jd.cres | e 219,701 | ........262,500 |02/26/2019. | 01/31/2026.
912828 6B 1 |US TREASURY NOTE.......cooririrririeririnsriesieseseessesssssessessseesessssssssesssnsss | seeees [P USRI I ISR 2,023,516 |...105.903 | ...cccovnven. 2,118,060 | ..ovveruvene 2,000,000 | ... 2,021,927 (1,589) [ coooerneererrerins | vevrveerneriseriseenns | cveees 2.625 |.....2490 |FA.....| oo 19,830 | covvrenee 26,250 | 04/02/2019. | 02/15/2029.
912828  6F 2 |US TREASURY NOTE.......cccriimiirirrierneieierisieeesiseisssssiessssssssesssiessesssens | sevnes - .19,889,266 |...104.101 | ...........20,611,998 | ............ 19,800,000 | ........... 19,879,962 (9,304) [ oo | e | e 2.500 03/26/2019. | 02/28/2026.
912828  6R 6 |US TREASURY NOTE.......cooomiriririeiiinirierienieessesssssesiessssessessssssssesssenss | soenes ] . 500,781 |...102.317 | .................511,585 | ....... 500,000 | ... 500,685 (96) 2250 |.....2.216 [AO...... | ceecvvrrene 1,916 | ............5,625 | 05/21/2019. | 04/30/2024.
912828  6S 4 |US TREASURY NOTE......coouiiiiiriirniinsissiiesieeisesissise s sssssssssssssannes | soeees O PO PR I RO 36,450,397 |...103.408 | ............ 37,743,920 | ............ 36,500,000 | ........... 36,454,249 3,852 | coveereecinneinens [ e [ e 2.375 |.....2.396 |AO...... | .cceee. 147,655 | ........ 433,438 | 05/07/2019. | 04/30/2026.
912828 6T 2 |US TREASURY NOTE.......cccomimiiiriririerniseiersissenisisssssiesssssessensssssssesssens | sevenes - ..6,129,375 |...103.858 ..6,231,480 | ..... .6,000,000 | ..coorerenes 6,123,936 (5,439) [ ..oovvvrrinriieiis | e | e 2.375 .71,250 | 07/16/2019. | 05/15/2029.
912828  6X 3 |US TREASURY NOTE.......coouiririeerieinirsesseseeessssssssessessssessssssssssssssssnsss | seeees ] . ..2,545,898 |...101.904 | ... ..2,547,600 | ..... .2,500,000 | .... 2,542,671 (3,227) [ coovererenerrreris | e | e 2.125 . coeren26,563 | 06/25/2019. | 05/31/2026.
912828  6Z 8 |US TREASURY NOTE.......cccomimiiirirmriirniieierinissesiseissssssesssssssessssssssesssens | sevenes [P0 [SURTORTOURN IV Il IS 73,616,816 |...100.225 | ............ 73,665,375 | ............ 73,500,000 | ........... 73,613,348 (3,469) [ ..o | e | s 1.750 | ... 1.714 |JDuccc | v 3,534 | ... 643,125 |09/03/2019. | 06/30/2024.
912828 7B 0 |US TREASURY NOTE.......coormiriririeiirinsrierieneseesssissssessessssessessssssssesssnsss | seeees o] ...7,955,625 |...100.380 8,030,400 8,000,000 ...7,958,398 2,773 | oo | e [ e 1.875 .75,000 | 07/15/2019. | 06/30/2026.
912828  7TF 1 |US TREASURY NOTE......ccoouiiiiireirniinsisesiesisesses s s ssessssssssisssssnses | seeees o] . .10,038,281 |...100.222 | ............10,022,200 ...10,000,000 | .. .10,033,236 (5,045) [ ..o | e | e 1.750 3,234 10/02/2019. | 07/31/2021.
912828 M8 0 |US TREASURY NOTE.......coomiririieirinirieriesieeississiisesiesssessessssssssesseenss | seenes JP UPUSRTOPRN PPORPO I OO 19,318,960 |...101.073 | ............ 19,709,235 | ...ccooouee 19,500,000 | ....cooeuc. 19,390,477 35,956 | ..o | e | e 2.000 |......2.200 |MN......| cooovrrees 34,098 12/27/2017. | 11/30/2022.
912828 N3 0 |US TREASURY NOTE.......coouuirirrireereiniisesieseseessssssssessessssessssssssssssssnsss | weeees ] 14,675,391 |...101.465 ....15,219,750 ...15,000,000 .14,794,066 65,227 | .oocverevereerivnins [ ervreeineenensnines | e 2.125 ....876 03/05/2018. | 12/31/2022.
912828 N8 9 |US TREASURY NOTE.......ccccomimiiririierniiiierisisssessssisssssssssssssessssssssesssens | sevenes - . ..4,943,750 |..... 99.712 | ... 4,985,600 5,000,000 | .. LA984119 | | s 14,814 | e | e e 1.375 8,770 02/24/2017.| 01/31/2021.
912828 P4 6 |US TREASURY NOTE.......coomiriririeririnsriesiesieessssssssessesssesssssssssssesssnsss | seeees P PO PP RO 23,704,102 |..... 99.009 | ..o 24,752,250 | ...coonne. 25,000,000 | ........... 23,839,991 | ..o | e 135,889 | ovvveerveirerens [ v [ e 1.625 |.....2.445 |FA....| e 153,448 03/21/2019. | 02/15/2026.
912828  TY 6 |USTREASURY NOTE.......ccooiiiiiiiiiniissiiciesiccnssis s | coenes o] ..5,007,617 |...100.019 ..5,000,950 5,000,000 (262) [ .everrererricirens | eereeierneireeiennes [ s 1.625 11/26/2019. | 11/15/2022.
912828 U8 1 |US TREASURY NOTE.......coomiririiiiirinirierienieeississsisesiesssesssssssssssessennss | seenes o] ..1,004,531 |...100.770 ..1,007,700 1,000,000 (952) | cevevmverrrinriiens [ e [ e 2.000 03/28/2017. | 12/31/2021.
912828 VS 6 |US TREASURY NOTE....... SD.. |..|... ..4,503,077 |...102.923 4,333,058 4,210,000 (40,684) [ ...vvrverrerieeins [ e [ e 2.500 07/15/2016. | 08/15/2023.
912828 W7 1 |US TREASURY NOTE R I .27,876,633 |...101.772 28,699,704 28,200,000 . o] .42,704 2125 04/23/2019. | 03/31/2024.
912828 X7 0 |US TREASURY NOTE.......cooomiririreeriminemiesieseseessssssssessesssesssssssssssesssnsss | weeees o] ..2,573,648 |...101.282 2,734,614 2,602,900 20,735 | oo | v | e 2.000 07/31/2018. | 04/30/2024.
912828  XZ 8 |US TREASURY NOTE.......cocovimiiririierniieierisieiesssissssiessssssssessssessesssens | sevenes - ..9,949,609 |...105.230 ....10,523,000 ..9,958,823 6,829 | .o [ s [ 2.750 09/04/2018. | 06/30/2025.
912828 Y8 7 |US TREASURY NOTE R .15,198,242 |...100.227 15,034,050 .15,183,845 .(14,397) 1750 08/20/2019. | 07/31/2024.
912828 Y9 5 |US TREASURY NOTE......coiuirieireirneinsiiesiesisesssssssssessessssesssssssssssssssnses | seeees o] 55,489,219 |...100.324 ....54,676,580 55,438,497 |. o (0772 | [T USRI VN 1.875 |...... 1.598 [ | v 427,632 08/26/2019. | 07/31/2026.
912828 YA 2 |US TREASURY NOTE.......ccccomimiiirirmriirniiiiersissiesississssssessssssssessssssssesssens | sevenes - 34,985,156 |..... 99.733 ....34,906,550 34,986,876 1,720 [ | e | s 1.500 198,302 08/27/2019. | 08/15/2022.
912828 YD 6 |US TREASURY NOTE I 41,735,547 | ..... 97.164 41,294,700 41,764,839 29,292 w1375 .197,467 09/20/2019. | 08/31/2026.
912828  YM 6 |US TREASURY NOTE.......coooiiiiriiiiniinsiscien e sssssisssinsns | soenes o] 54,597,266 |..... 99.071 ....54,489,050 54,604,789 Y415 2 RN ISR BON 1.500 140,522 12/23/2019. | 10/31/2024.
912828 YQ 7 |US TREASURY NOTE.......coomiririreiirinirierieneseessssssssessessssessssssssssesssnsss | seeees ] 48,603,633 |..... 98.634 ....48,330,660 48,610,873 7,240 1.625 .135,625 11/25/2019. | 10/31/2026.
912828 YS 3 |US TREASURY NOTE I 4,944,922 | ..... 98.412 ..4,920,600 4,945,531 609 w1750 11/13/2019. | 11/15/2029.
912828 YW 4 |US TREASURY NOTE.......cccomimiirirmriernnreiersssissesssisssssssssssssssessssssssesssens | sevenes - . .13,491,230 |...100.040 ....13,505,400 . .13,491,289 L1 T [OOSR PRI PO 1.625 12/27/2019. | 12/15/2022.
912828 YY 0 |US TREASURY NOTE......coiuuireireremsinssssmsssnsenssssesssnsssssssensssssssssssnssssesssssssnes | wenenes [P IR | I 5,010,156 |...100.217 5,010,850 | ..............5,000,000 | ...ccoornee. 5,010,150 [()] IR [URRN R 1.750 12/30/2019. | 12/31/2024.
0199999. U.S. Government - ISSUET OblIGAtIONS. .......c..eiuuriuiriiiiisiristi sttt | enenniac 683,339,702 XXX ..693,136,665 .686,310,000 | ......... 683,863,211 | oo 0] 397,100 0 0 XXX XXX XXX
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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
0599999.  Total - U.S. GOVEIMMENE. . .vvurisirsseiseiesseesesessees s ssss sttt ennes | ennneand 683,339,702 XXX | 693,136,665 | .......... 686,310,000 | ......... 683,863,211 | ..oovviericinnens 0 397,100 0 0 XXX XXX XXX | ... 2,825,909 | ... 6,203,251 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
462467 NS 6 [IOWAFIN AUTH SF MTG.. 2| ... 1FE 182,937 |...101.287 172,188 170,000 | ... 171,543 (869) oerr4.500 10/26/2011. | 07/01/2028.
60416S KD 1 | MINNESOTA ST HSG FIN AGY. ST BV . 2| 1FE 3,766,373 |...104.871 ..3,659,998 | ..... .3,490,000 | ...cc00eeern3,661,527 [ oo | e (24,450) | ..o [ e [ e 4.000 07/31/2015.| 01/01/2041.
61212R 4G 8 | MONTANA ST BRD HSG.......couuirmimieiriirieressesssnessssssenssesessesssnssssnsssnssesssesess | sosene . 2| 1FE 1,706,945 |...103.098 1,711,427 1,660,000 (R0 IR [RRRRN JP 3.500 08/29/2013. | 12/01/2044.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 5,656,255 XXX ..5,543,613 .5,320,000 . ) 0 0 XXX XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31392C MS 0 |FNW 2002-W1 2A......cccvvvnnes | ....... | . | ........... 4‘ ...... TFE| oo 194,635 |..... 98.895 183,155 ...185201 | ... 181,496 [CKI)) T TR PN 5.638 |..... 5.593 | MON... .10,587 | 03/07/2002. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . [ERTRRPRRN 194,635 XXX 183,155 ... 185201 | o 181,496 | .o 0 (935) 0 0 XXX XXX XXX .10,587 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 - Commercial Mortgage-Backed Securities
3137AH 6D 5 | FHMS 2011-KO15 X1 10....cuuiiicirerieiseiieeiseineesseisensensesiseesssisssssensesens | oneeen | oo | veverseneeidh | cvis 1FE 17,059,415 | ...... 1.877 ..2,856,585 2,760,974 | .o | e (2,073,861) [ ..ovvvrercerienins [ e [ e 1.739 |...... 6.229 |MON... | .......220,517 | ..... 2,534,682 | 02/12/2014.| 07/25/2021.
3137FB  BZ 8 |FHMS 2017-K068 X110 e | s ] 1FE]| .. ...3,466,085 | ...... 2921 | ... ..2,755,473 ol ..2,710,062 (351,481) | covovveirinens [ e [ 0.566 |...... 3.602 |MON... | ........44,513 | ...... 462,727 | 10/19/2017.| 08/25/2027.
3137FE_ BS 8 | FHMS 2018-K072 X1 10....uuiveererererirssnrsssnsenssssesseessssssssnsssnsssssssessssssssnsssssenes | snseaes Y 4] ... 1FE| o 6,757,704 | ... 2.605 | oo 5,517,055 | oo | e 5,468,675 | ...ovvririerinniinins | v (687,187) | oveveverrcrrininens [ernrmnerinssissiiinnns [ 0494 |...... 3433 |[MON... | ccovvrens 87,272 | ........ 892,990 | 01/24/2018. | 12/25/2027.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ .. 27,283,204 XXX ....11,129,113 10,939,711 | o0 | (3,112,529) 0 0 XXX XXX XXX | ... 352,302 | ... 3,890,399 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ [ERRPON 33,134,094 XXX ....16,855,881 16,632,263 | ...oooovreniinnnn0 | (3,142,224) 0 0 XXX XXX XXX | s 431,639 | ... 4,106,336 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y  BQ 1 [ABBVIEINC......coocviiieeieieicee ettt sssssssssenes | sensns . 2] ... 2FE 4,995,550 |...100.572 ..5,028,600 | ..... .5,000,000 20 [ oo e | e 2.600 |...... 2.619 |MN...... 11/12/2019. | 11/21/2024.
015271 AM 1 | ALEXANDRIA REAL ESTATE EQUIT. . SRS B . 2| 2FE 1,998,660 |...106.471 | .... 2,129,420 | ..... .2,000,000 222 [ o | e [ e 4.000 |...... 4.013 | JJ....... 06/12/2018. | 01/15/2024.
02665W  DC 2 | AMERICAN HONDA FINANCE.........cocoviiiminiierieisinnisisssssiesessssesessssssssssses | evene [N [T I 1FE]| o 4,998,150 |...100.377 | .cocvvvurenne 5,018,850 | ..coovvunes 5,000,000 109 | o | e [ e 2.050 |...... 2.062 |JJ....... 09/05/2019. | 01/10/2023.
052769  AD 8 | AUTODESK INC......cevvuirirrirrerieiirieriesisseseessssssessessesssessssssssssesssessscnsns | senenes . 2| 2FE| oo 10,390,300 |...109.115 ....10,911,500 ...10,000,000 10,295,236 | oo [ s (50,412) [ .ooverrercererins [ v [ e 4.375 |...... 3.746 |JD....... 01/25/2018. | 06/15/2025.
05531F  BF 9 |BB&T CORPORATION. .....cciiiirriimiiieiieesseissesssssssessenssesesssssssissssssnssssens | eeeons . 2| 1FE 4,992,300 |..105.951 | .... 5,297,550 5,000,000 | .. ..4,993,723 1430 | oo [ | e 3.750 |...... 3.784 | JD....... o 11/29/2018. | 12/06/2023.
07274N  AE 3 |BAYER US FINANCE II LLC......ccootiiririeririreinninsiiesisenecesssisssienienesennes | cevees . 2| 2FE 5,463,132 |...104.900 | ............. 5,749,569 | ....ccccoeons 5,481,000 | ...ccooouee. 5,467,585 3,057 | ovoerereeininens [ e [ s 3.875 |...... 3.942 |UD.cocis | v 9,440 | ... 212,389 |06/18/2018. | 12/15/2023.
085770  AA 3 | BERRY GLOBAL ESCROW CORP.......ccosevurrireerrieinenierisneesensssisessssssnnes | woeees . 2| 3FE 3,000,000 |...105.470 ..3,164,100 | ..... .3,000,000 | .. 13,000,000 [ coooveurienireirnenis | e | e | e | e 4.875 05/20/2019. | 07/15/2026.
10112R AZ 7 |BOSTON PROPERTIES LP......coviiiieriiiriiinnisinissieisseseiesssseesssssssessssssnnnss | covenes . 2| 2FE 8,595,722 (..103.714 | ... ..8,589,593 | ..... .8,282,000 | .. 8,581,321 | [ e (14,401) [ oo | cenrveirerseiseeienines [ 3.200 09/30/2019. | 01/15/2025.
110122 BE 7 |BRISTOL-MYERS SQUIBB CO.......ccovurmrirrireerneinerierireseeesesissessessesssneess. | sevees [P IO IOV 1FE| oo 5,063,750 |...101.134 | .............. 5,056,700 | ..ovvernvene 5,000,000 | ..ovvernee. 5,058,256 (5,494) [ ..onverrinererns | e | s 2.875 11/22/2019. | 02/19/2021.
110122 BZ 0 |BRISTOL-MYERS SQUIBB CO........cccooeiiriiiiiniinniieiiiesiciessississsiissienies | covi . 2| 1FE| o 14,941,800 |...103.173 ....15,475,950 ...15,000,000 114,948,731 6,931 | oo [ s [ 2.900 05/07/2019. | 07/26/2024.
11120V AA 1 | BRIXMOR OPERATING PART.......covuiiiririieniinintiiesiessiesssesessssessssssenes | seenes . 2 5,019,550 |...104.942 5,247,100 5,000,000 (1,970) [ oo | e | s 3.850 05/09/2019. | 02/01/2025.
12189L  AD 3 |BURLINGTN NORTH SANTA FE.......ostiiriiirerieireisssinsssensssesseesssissnsnns | seves 2 5,547,055 |...102.682 ..5,259,372 5,122,000 | .cc0erern.5,234,607 | oo | e (94,248) | ..o [ s [ e 4.100 02/01/2017. | 06/01/2021.
125523 AD 2 |CIGNA CORP R 2 7,494,075 |...100.776 ..7,558,200 .7,500,000 2,942 3.200 09/06/2018. | 09/17/2020.
126650 CW 8 | CYS HEALTH CORP........ccourericrierireereessssssesiesiessssessssssensessessssesssninns | sesens . 2 9,902,100 |...107.264 ...10,726,400 | ............10,000,000 | ...........9,924,183 | ..o | e 12,588 | oo [ e [ 4.100 03/06/2018. | 03/25/2025.
126650 DE 7 | CVS HEALTH CORP.......cooriiiiiiiciiisninissiesesisesssissisesiessssssnsians | cvvis . 2 9,948,500 |...100.770 ....10,077,000 3487 [ v e [ 2.625 08/08/2019. | 08/15/2024.
21036P AX 6 | CONSTELLATION BRANDS INC IR 2 5,853,060 |...102.680 ..6,160,800 30,209 | oo | e | e 3.200 06/28/2018. | 02/15/2023.
228227 BD 5 |CROWN CASTLE INTL CORP.....ccoourirrireirneieriesiesisseesseissessensesssssessnins | seeees e | e 2FE | 9,195,615 |...108.582 ..9,466,179 19,036,980 | ... | e (96,973) 5.250 05/07/2018. | 01/15/2023.
23331A  BK 4 [DRHORTON INC ...7,894,047 |...100.222 7,772,216 T T64,094 | [ (76,351) [ v | eevreierseiseeeniee [ s 4.000 04/09/2018. | 02/15/2020.
233851 CA 0 |DAIMLER FINANCE NALLC. .19,940,200 |...100.379 20,075,800 .19,985,097 24,290 102700 02/13/2018. | 08/03/2020.
233851 DJ 0 |DAIMLER FINANCE NALLC 14,982,600 |...101.541 ....15,231,150 5,732 | covveeereieenes [ oo [ e 3.350 04/30/2018. | 05/04/2021.
25389 AQ 9 |DIGITAL REALTY TRUST LP ..1,961,288 |...111.026 ..2,073,966 (11,593) [ cooverererrerenins [ e [ e 4.750 03/07/2018. | 10/01/2025.
254687 CK 0 |DISNEY WALT CO 5,167,600 |...103.036 ..5,151,800 . .(67,934) o.r..4.500 03/20/2019. | 02/15/2021.
26078) AB 6 |DUPONT DE NEMOURS INC.. .10,500,000 |...106.900 ....11,224,500 10,500,000 | v [ e | e | e [ 4.205 11/14/2018. | 11/15/2023.
26867L AG 5 |EMD FINANCE LLC......cccoovvrvrvrrrcrrns 4,991,200 |...101.316 ..5,065,800 ...4,996,880 1,284 | oo | e | e 2.950 03/16/2015. | 03/19/2022.
294429 AN 5 |EQUIFAXINC.............. 6,970,740 |...104.966 ..1,347,620 ..6,979,290 5,448 | ..o | e [ 3.950 06/07/2018. | 06/15/2023.
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29444U  AQ 9 [EQUINIXINC...ccoiiiuirireririerenissinesiesiesesessssessessssssessessssssssssssssssssenssesenns | sevees [P I 2| 2FE| oo 12,492,953 |...106.126 | ............12,548,338 | ............11,824,000 | ........... 12,390,888 | .....c........ 24,058 | ........... (98,372) | ..vverrercerveins | ervreeeneeisnirnennns | 105875 | s 3.680 |JJose | 320,315 | e 108,688 | 08/05/2019. | 01/15/2026.
30040W  AG 3 |EVERSOURCE ENERGY.......ccccovimirmiireinrinsiresisisisessssssssssesssssssssessssssssens | oovenes . 2| 2FE 4,981,900 |...105.255 | ..............5,262,750 | ..............5,000,000 | ............. 4,985,272 3,288 | v | e | 0000.3.800 e 3.881 |JD.vrr | 215,833 | 183,667 | 12/10/2018. | 12/01/2023.
303250  AE 4 |FAIRISAAC CORP........ovvvmiririiirieriieisesisesiesiessss s sssse st sssssesssssens | seneees . 2| ... 3FE 4,569,025 |...110.000 | ..............5,021,500 | ..............4,565,000 | ............. 4,566,686 | .......... 150,451 (403) | ovvvnererneriens [ e [0 5.250 | 5.239 |MN......| ..........30,624 | ........ 239,663 | 12/10/2018. | 05/15/2026.
337738 AM 0 |FISERV INC 2| 2FE 2,967,300 |...103.606 2,976,055 | ....covvvevieriiriinns [ 8,068 [ i 2000 3.500 [ 3.807 |AO...... | ..c.......26,250 | ........ 105,000 | 11/27/2018. | 10/01/2022.
337738 AN 8 |FISERVINC 2| 2FE 2,418,836 |...100.248 | .............2,447,054 | ............. 2,441,000 | ............2,436,010 | ..ccoovvrvvrimerirmrirne | crrrrrrne 171485 | s [ [0 2.700 | 3.190 06/27/2018. | 06/01/2020.
337738 AS 7 |FISERVINC 2| 2FE 9,983,200 |...101.689 .10,168,900 | ............10,000,000 | ..ccvereer. 9,984,867 | ..cooovvrcvirecinvrinns | cevvrrnenen 1,867 | i | e | 00002750 [ e 2.786 06/10/2019. | 07/01/2024.
345397  YZ 0 |FORD MOTOR CREDIT CO......cevvumrimiiiririrriissiieiieninesssssssiesiessssesnnss | eevenes | o | vverireners | vevens 2FE ..6,999,160 |...100.908 ..7,083,560 | .............7,000,000 | ...cc.oc0...6,999,469 | ...oivirviniiiriinns | 206 | e |00 3470 [ 3473 |AO...... | ..........58,026 | ........ 242,900 |02/28/2018. | 04/05/2021.
34964C AC 0 |FORTUNE BRANDS HOME & SECURI.........coccurnvcne 2| 2FE| ... 10,606,200 |...105.606 .10,560,600 | ............10,000,000 | .........10,561,014 | .cooovvrrvrervcivrnnns | e (45,18B) | ...vvvvererrvrinns [ errrveeneriseirnernns | 204000 | e 2.381 [MS.....| oo O 200,000 |09/09/2019. | 09/21/2023.
35802X AF 0 |FRESENIUS MED CARE Il..... e | e 2FE| oo 11,137,500 |...106.968 .10,696,800 | ............ 10,000,000 (248,153) | ..ovvvervrrcrerns [ rvrveiviniieiinins | 2005875 | e 3.163 | e | e 246,424 | ........ 587,500 |07/12/2017.|01/31/2022.
370334 CF 9 |GENERAL MILLSINC.... 2| 2FE 9,990,300 |...108.065 .10,806,500 ..10,000,000 1,261 | | e | 004000 | s 4.016 . .82,222 04/03/2018. | 04/17/2025.
37940X AA 0 |GLOBAL PAYMENTSINC.. . . 2| 2FE| s 10,019,200 |...100.357 .10,035,700 10,000,000 (1A11) [ s | e | 20002650 | e 2612 |FA o] v 100,847 | ovoocererieiis 08/07/2019. | 02/15/2025.
45866F AC 8 |INTERCONTINENTALEXCHANGE GROUP.........cccovvimriirieriieinninsiierienees | ceveene . 2| 1FE 9,988,800 |...100.589 .10,058,900 | ............ 10,000,000 | ...cvereeee 9,997,713 2,290 | o | e | 002750 [ e 2.774 | Do | v 22,917 | e 275,000 |11/19/2015. | 12/01/2020.
49271V AE 0 |KEURIG DR PEPPER INC......ccovuerirririeiiinsriesieseseessssissssessesssensssssssnsns | sevees . 2| ... 2FE 20,000,000 |...102.113 20,422,600 | ...connee. 20,000,000 120,000,000 [ ...vouvvecrierirerenns | e | e [ e [20n3.551 [ 3.551 [MN..oooo| covrnnne 71,020 | ........ 710,200 |05/14/2018. | 05/25/2021.
502431  AA 7 |L3HARRIS TECH INC....cooiiiiiiiicieiiee et isseessssssssssssenes. | soeees . 2| 2FE 6,190,200 |...102.444 6,124,130 |.... 1(68,070) [ oo | e | 204950 | 2.538 |FA..coo.| v 112,200 | ... 148,500 | 07/09/2019. | 02/15/2021.
539830 BF 5 |LOCKHEED MARTIN CORPORATION........cccoomiuimrimrmnrrmnerieneseessessssisserinss | veeees . 2| 1FE 9,074,700 |...100.522 e 9,017,884 |.... vevereeeene(21,628) | v [ [0 2.500 | 2.251 |MN......| v 23,750 | ........ 225,000 |04/25/2017. | 11/23/2020.
55336V AJ 9 [ MPLXLP. oot | e . 2| 2FE 4,974,005 |...109.140 | ..............5,347,860 | ..............4,900,000 | ............. 4,962,007 | .ooovvereeineiinrieenns | s (10,393) [ .ovvevrercerreins [ ervverineeinseirneinns | 875 | s 4597 | Do | v 19,906 | ........ 238,875 | 11/19/2018. | 06/01/2025.
55336V AQ 3 [MPLXLP.ooiiiiiice et | eneies . 2| 2FE 4,394,983 |...102.637 | .............4,557,083 | .............4,440,000 | ............. 4,410,294 8,547 | oo | errierinnisnnisnis | 0000032375 [ 3.597 [MS......| v 44123 | ... 149,850 | 03/13/2018. | 03/15/2023.
55354G  AF 7 [ MSCIINC. ..ottt et ssssssns e nsenssssnns | cienes . 2| 3FE 5,025,000 |...107.750 | ..............5,387,500 | ..............5,000,000 | ............. 5,019,638 | ..cccovnne 129,026 (3,138) [ coveverreerveinerns | eevneernerineineiins | 2008375 | s 5.289 |MN......| woovvrnee 34,340 | ........ 268,750 |05/15/2018. | 05/15/2027.
571748  BE 1 |MARSH & MCLENNAN COS INC......ovuiriiiiinririneinnisinsieissssseessessssesenssnnas | sevenes O ISR I TFE| oo 5,000,450 |...101.462 | ..............5,073,100 | ..............5,000,000 | ............. 5,000,193 (257) [ overerrervrrreirens | cevrerreerisnneirennns [ 00003500 [ i 3.49% 01/08/2019. | 12/29/2020.
573284 AN 6 | MARTIN MARIETTAMATERIALS........ccooosirimirerierisecirssisssessiessessssssssssssens | soieees . 2| 2FE 7,105,070 |...106.981 | .... . s 7,082,587 | .o | e (17,431) [ e [ e | 204250 | e, 3.947 09/05/2018. | 07/02/2024.
574599  BJ 4 |MASCO CORP.......cooutiimtiriineieiiesies st | seeees . 2| 2FE| oo 10,096,400 |...108.838 | ............ 10,883,800 | ...cvevnc 10,000,000 | ..cveneee 10,075,680 [ ...oouvvmrererierires | vevereeens (13,308) [ .vvveverercerrrinns | crverireeniseirneinns | e 450 | i 4.280 06/01/2018. | 04/01/2025.
574599  BK 1 |MASCO CORP.......covvirirtitiiiiieriesieresseissies s | seenes . 2| 2FE 2,213,307 |...101.440 ..2,225,5%4 ....2,194,000 | .... 2,201,693 (6,400) [ ...ovvorverireie | e | 2003500 | oo 3.190 02/27/2018. | 04/01/2021.
59833C AB 8 | MIDWEST CONNECTOR CAPIT.....coovviurirermmrimeemersesssensesisseessssssssssssenens | seveees [P I 2| 2FE| oo 15,605,478 |...102.498 .15,989,688 ..15,600,000 | ........... 15,607,182 1,704 | o | e | 2003625 | i 3.600 12/09/2019. | 04/01/2022.
608190  AJ 3 |MOHAWK INDUSTRIES INC......ocvvrrimiieieiirierinsississsssssessssessssssesesssssssesens | seveees . 2| 2FE 1,856,369 |...104.200 | ..............1,881,852 | ..............1,806,000 | ............. 1,829,151 (7,650) [ ..o | crvverirerisrieeiins | 0003850 | e 3.372 03/28/2016. | 02/01/2023.
631103 AF 5 | NASDAQ INC.....oiiuiriririeicniieiesiesiesss et sessssss st essssssssssssssenssesens. | seneees [P I 2| 2FE| s 4,326,703 |...107.916 | ..............4,640,388 | ..............4,300,000 | ............. 4,320,123 (4,318) [ oo | cevveenerirneineinns | 204250 | e 4.127 06/18/2018. | 06/01/2024.
65339K BG4 |NEXTERA ENERGY CAPITAL......coocomiiiirieinerisieneisensnsisseesassissssessesssssens | seveons 2| 2FE 4,600,000 |..103.624 | .............4,766,704 | ............. 4,600,000 | ............4,600,000 | ..cvorvermrmrmmrmrnns [ roverrrrnirerinnnens | e [ o | 203150 | i 3.150 03/28/2019. | 04/01/2024.
666807 BQ 4 |NORTHROP GRUMMAN CORP.... 2| . 2FE 2,397,250 |...101.463 25,040 | .o [ [ 2002.550 | 3.690 11/16/2018. | 10/15/2022.
67103H AD 9 | O'REILLY AUTOMOT.....ooiririirrimeiseieesisnesseesse s sssessssess e ssaeees . 2| 2FE 5,027,800 |...104.570 ..5,228, (5,810) [ .ovoverreerrrirerns | eevreernenirneineiins | 2000.3.850 | e 3.704 01/23/2019. | 06/15/2023.
70450Y  AB 9 |PAYPAL HOLDINGS INC.......ccooviiiriiiiniinsieiiesiciissssisesiesisssssissiins | eveees e | 2FE| e 9,987,300 |...100.515 10,051,500 930 | e e | 00002200 | e 2.244 09/19/2019. | 09/26/2022.
718549  AD 0 | PHILLIPS 66 PARTNERS LP.......oiviiririemirinricrierieeesseeissssessesiessssessssises | veveees . 2| ... 2FE 2,803,770 |...104.656 2,834,691 20,513 | oo | v | 0000 3.550 [ ounc 4505 |AO...... | e 26,625 | ........ 106,500 | 06/20/2018. | 10/01/2026.
756109 AP 9 |REALTY INCOME CORP........coosiirririieiinsiisiiseseisssies e isssssssssssssenss | soeees 2| 1FE 5,072,088 |...108.162 5,025,598 | ..o | v (33,815) [ evvvurererrvrireiiens | cerreriverveirerennes [ 4650 [ 3.844 |FA......| oo 94,996 | ... 227,990 |11/19/2018. | 08/01/2023.
75951A  AB 4 |RELIANCE STAND LIFE Il...couiiiiiiiiiirieniininsiiesinsniessesisssesssessissessenens | vevenee | oo | eovensrnens | ovens 1FE] ............9,691,838 |...100.005 725,486 9,724,612 6,907 | oo | e | 0000 2.500 | 2.573 243,125 |01/07/2015. | 01/15/2020.
774341 AJ 0 |ROCKWELL COLLINS INC......ccooiiiriimeireriniiieeiesisseisesisssssessesssseesssssssssens | seeees 2| 2FE 6,176,723 |...103.999 ..6,706,8%6 | ..............6,449,000 | ............8,230,242 | ..coorvrirriiriiiriinns | e 48,713 [ s | e | 2000.3.200 | e 4085 |MS......| ..........60,764 | ........ 206,368 | 11/05/2018. | 03/15/2024.
776743 AH 9 |ROPER TECHNOLOGIES INC.......oooieririiiniriiernnisiersseiesessssisnssssssnssnsenss | veveene | oo | evvneorenn2 | ovnes 2FE ..9,981,500 |...100.482 .10,048,200 | ............10,000,000 | ............. 9,982,547 1,047 [ | e | 000 2.350 | e 2.389 08/19/2019. | 09/15/2024.
78403D AJ 9 |SBATOWER TRUST O [ [T 1FE]| ............1,410,793 |...100.098 | ..............1,426,397 | ..............1,425,000 | ............. 1,418,754 7854 | oo | veeerenceneninnin | 0003156 [ e 3.764 v 44,848 | 12/21/2018. | 10/08/2020.
78516F  AA 7 |SABAL TRAIL TRANS............. . 2| 2FE 5,461,576 |...108.977 | .............6,102,712 | ..............5,600,000 | ...........5,474,451 | .coooviiiiriiriininans | v 12,002 | oo [ [0 4246 | 4572 |MN......| .........39,629 | ........ 237,776 | 12/27/2018. | 05/01/2028.
824348 AU 0 | SHERWIN-WILLIAMS CO . 2| 2FE 3,833,683 |...101.704 32,868 | ..ovvererneienns [ e | 20002750 | i 3.679 109,203 | 05/15/2018. | 06/01/2022.
87236Y AG 3 |TD AMERITRADE HOLDING CORP [P I 2| 1FE| wovirenee 10,000,000 |...100.247 .10,024,700 | ............10,000,000 | ...e0ee0.10,000,000 | ..ooovvrverrermriinns | ervrmrrerienineinins | eevnerseeniienineens | ceeeseeriienenensnseens | 00020339 [ o 2.971 |FMAN. | .........39,635 | ........ 299,668 | 10/30/2018. | 11/01/2021.
891906 AE 9 |TOTAL SYSTEM SERVICES INC B [ I 2| 2FE| e 14,987,400 |...105.134 .15,770,100 2,287 | oo | evvierinnensninnin | c0nen.000 [ e 4.018 |JD.......| ..........50,000 | ........ 600,000 |05/09/2018. | 06/01/2023.
913017 CG 2 |UNITED TECHNOLOGIES CORP IO . 2| 2FE 9,957,400 |...100.141 | ............10,014,100 R 9,964,657 7,257 | oo | eeeveneneeneninneens | e 1950 [ i 2.147 |MN......| .00 32,500 | ..o 97,500 | 08/08/2019. | 11/01/2021.
928668 AN 2 | VOLKSWAGEN GROUP AMERICA.........cccostiiieiiniienieeiseeississsesesensessns | soeees e | e 2FE| oo 17,000,870 |...101.628 | ............ 17,276,760 | ...........17,000,000 | ........... 16,999,791 (458) | ovvoeerrrineiiens [ e [ 0. 3.876 | 3.873 |MN......| ........87,856 | ........ 658,920 | 11/14/2018. | 11/13/2020.
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928668 AZ 5 | VOLKSWAGEN GROUP AMERICA........cccveuirieiieeieniseisnenissssessssssenssssns | weeees [P ISP IOV 2FE| s 9,996,300 |...101.089 | ............ 10,108,900 | ...cvvvnee 10,000,000 | ..oovernees 9,996,387 87 | covvereneereeinens [ rererenresiseiienes [ e 2.700 |...... 2.713 |MS...... 09/19/2019. | 09/26/2022.
929160  AS 8 | VULCAN MATERIALS CO...cocorriririiersnieierisissesesssisssessssssssssssessssssssenens | sevenes . 2| 2FE 9,277,500 |...107.679 ....10,014,147 | ..... .9,300,000 2,201 [ oo e | s 4.500 08/03/2015. | 04/01/2025.
01626P AJ 5 |ALIMENTATION COUCHE-TARD e |A 2 ... 2FE 5,994,953 |...101.051 ..6,300,530 6,235,000 56,380 102700 06/20/2018. | 07/26/2022.
00507U AR 2 |ALLERGAN FUNDING SCS........cccccovmmimririinninniiesiinsississiississsssssississiienns | cvvees D 2| 2FE 4,992,900 |...102.256 .5,112,800 | ..... .5,000,000 1,037 | o v | e 3.450 03/03/2015. | 03/15/2022.
05578D AR 3 | BPCE SA ...ttt | ariees [0 IS IOV 1FE .16,049,963 |...100.000 ....16,250,000 | ............16,250,000 | ...........16,241,955 | ....coccooovirivrvirarcs | v 104,351 2.250 02/16/2018. | 01/27/2020.
111013 AL 2 |SKYPLC. v |D . 3,366,154 |...107.027 ..3,612,161 3,367,491 1,338 | o | e | s 3.750 |.. 01/14/2019. | 09/16/2024.
23636T AC 4 |DANONE SA ettt b bbbttt nnnes | eereis D 2] ... 2FE 4,988,850 |...100.076 ..5,003,800 | ..... .5,000,000 ...4,990,641 1791 | i | e [ e 2.077 |...... 2.181 |MN...... ..17,020 08/19/2019. | 11/02/2021.
478375 AG 3 | JOHNSON CONTROLS INTL PL.....ouvirrirrriniinnerierirniseesssesesssensesesseessessnes | seveons D2 | v 2FE .10,399,400 |...104.315 ....10,431,500 ...10,000,000 .10,359,788 (39,612) 3.625 |...... 2724 | | v 180,243 06/27/2019. | 07/02/2024.
714264 AD 0 | PERNOD-RICARD SA [V I [0 IR IOV 2FE| .. ..7,210,719 |...104.576 | .... 7,336,006 7,015,000 | .. ..7,132,236 |. - (54,510 [ .oovvrrerririrninns [ e [ e 4450 |...... 3592 | oo | v 143,944 07/17/2018. | 01/15/2022.
86960B AT 9 | SVENSKA HANDELSBANKEN AB.........cccomtvirriirinriienirresnsissniesiessiesssssens | coveens D oo | v 1FE| oo 9,988,700 |...101.951 | ...ccooouce 10,195,100 | ............ 10,000,000 | ..oovvereeee 9,994,366 3,715 | o [ e [ e 3.350 |...... 3.390 |MN.coooo| covreenn 34,431 05/17/2018. | 05/24/2021.
874060 AT 3 | TAKEDA PHARMACEUTICAL.....ccoitiutiiniiniissnsississsnssssssssnsenssssesssnsssssssnsenes | seeees D 2| 2FE 4,998,000 |...107.314 5,365,700 5,000,000 | ..oovvernns 4,998,215 KLY [N [STURTORRRROR U 4.400 |...... 4.409 |MN......| oo 21,389 11/19/2018. | 11/26/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........ccouuriiiniiniiieniieens . s 587,477,463 XXX ..603,621,075 .583,644,000 | ......... 586,268,678 | ............ 303,535 | ......... (626,657) 0 0 XXX XXX XXX | ... 5,525,318 |....16,111,948 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
030728 P9 0 [AMSI 2005-RI AFB.......coiiiiiieiieiieriseineisssiesssesissessssssssssssssssssssssssenssnes | cenvee | oo | vevevsennidh | i 1FM 278,181 |..... 99.503 | ...ccooveerren. 270,047 | ... 271,3% | ... 271,137 (2,438) [ oo [ [ 4330 |...... 2.761 |MON... 11,974 | 08/17/2017. | 11/25/2035.
12529B  AA 0 |CFMT 2019-HB1 A. I I | 1FE| .. .39,999,992 |...100.040 | ............40,016,000 | ............ 40,000,000 | ........... 39,998,048 (1,944) [ oo | e | e 2.386 |...... 2.398 |MON... . 12/19/2019. | 12/25/2029.
12648G AU 1 [CSMC 2014-3R BAT. ...ttt seesssins | eeenas [ I 4| ... M| s 1,460,494 |..100.310 | .............1,514,234 | ........... 1,509,555 | ..oovvvenne 1,496,331 5,479 2250 |...... 3.275 |MON... | e0ee00n.2,830 | coiennee 33,965 | 03/14/2014. | 09/27/2035.
22540V GB 3 [CSFB 2002-9 TAT ..ot nsssens | ceenes | 4FM LA11,551 1..103.541 | e 113917 | 110,021 [ e M39M7 | e (15,524) | .oovvvnvne 14,344 | o [ [ s 7.000 |...... 1.207 |MON... ...7,702 | 04/02/2002. | 03/25/2040.
3622N6  AG 4 | GSR 2007-AR2 4AT ...t ssssssssssesssssesssssssssssssenes | seiiees || 1FM | .. ..386,401 {...103.217 | ... . 402,528 (G AE:) T TN IRV IO 4473 |...... 4.357 |MON... . v 18,997 | 09/12/2007. | 02/25/2051.
46626L  AF 7 [JPMAC 2005-OPT1 M2.....coviiiriririiinirniersnisiesisissssessesssssssenssssssssessssssssses | soveres [ 41 ... M| 4,289,880 |...100.159 | ...ccovurnns 4,627,884 | .............. 4,620,538 | ............. 4,660,253 TA0 | oo [ e [ e 2497 |.... 2.784 |MON... | covvvrenee 2,243 | ... 139,368 | 05/17/2013. | 06/25/2035.
46628K AT 7 [JPMMT 2006-A3 BAT........oevirrerieririnirierieseecesesise e ssesseessensssssssessesssesnes | cevees | | 1FM ..464,039 |...100.608 508,325 (1,019) [ oo | e | e 4.160 |...... 3.484 | MON... .19,739 | 11/14/2006. | 08/25/2034.
46628K AV 2 [ JPMMT 2006-A3 7Aoo ssssssenses | svinees | 1FM | .. ..292,956 |...102.071 | ... . 303,301 (3,997) [ oo | e | e 4449 | ... 4.835 |MON... . v 13,023 | 05/15/2006. | 12/25/2048.
46636K AR 1 [JPMRR 2011-2 2AB.........oiviiriiieiierieeienissisesiessiesiessssesssssssseessenssssesns. | ceveees [P I 4| ... TFM | s 4,172,913 |..... 99.504 | ...ccoonnvne 4,325,224 | .............. 4,346,784 | ............ 4,278,683 | ..o [ e 11,905 | oo [ v [ 3.500 |...... 4.351 |MON... | .ccoouneee 12,678 | ........ 152,137 | 09/11/2014. | 07/26/2036.
46651F  AD 3 [JPMMT 2019-HYBT A2.....couierriricenerineiserieniseessessssissnsesssssssenssssssensns | consens | oo | vevenneennidh | e 1FM 17,182,228 |... . 17,214,715 32,488 3.981 08/13/2019. | 10/25/2049.
61744C VX 1 [MSAC 2005-HEB M1......oouiireriiiriiriieinnieiesssiessessssesesssssssssssessssssssesssssssssens | ovenes e UIFMY 4,788,335 (...99.998 .l 5,048,556 ....5,048,657 | ....5,049,916 [ | e 19,316 2.293 06/15/2015. | 11/25/2035.
68389F  KP 8 | OOMLT 2008-1 2A3.......ouremrmmrirreieesseiserseesssessesssesssssesessssssssesssesssssssssssnes | soveens . K 1T STURTURORUNII VRPN IO 1.982 02/21/2008. | 01/25/2036.
83611M  GH 5 | SVHE 2005-0OPT2 M1....iuuiiiiiiiiiiiseisseiiesisens s ssnssssnssnsensns | eeeees Y 4] ... 1FM ]| .. ...6,090,022 . 26,642,901 | oo [ 12,936 | oo [ [ 2473 07/24/2018. | 08/25/2035.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities .79,546,146 vennn.80,892,532 . . (15,524) 81,405 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05357H  AA 8 |AVMT 2013-AVM A ..ottt nsessississenesessssssnssesnssenss | cevenes | o | eeveenenndh | s 1FM .19,533,615 19,410,228 .19,386,184 111,175) . 3.867 07/23/2019. | 12/05/2032.
05492G  AA 6 |BBCMS 2019-CLP A....ccooouermriririerierineerssissiieniesssesssssssssnsesssssssensssssssnsns | conneen | oo | overenenedh | e 1FM 14,968,954 ....15,019,568 14,941,831 . (VLA ) | R IURRORRR DU 2.425 02/14/2019. | 12/15/2031.
05492P  AE 8 |BAMLL 2019-BPR BNM.......oeiuviiiiiciiniireeiienineineisssssessssssssessssssssssssenssnns | oevnne | oo | eeveneneendh [ e 1FE ..9,038,224 |...102.490 8,993,498 ..9,036,245 (1,979) [ oo | e | s 3.465 11/27/2019. | 11/05/2032.
05525B AA 8 |BAMLL 2013-WBRK A.......ovvoiririirieririienisinsiissinsssensssssssssssnsinssiensnnes | connne | oo | vevveeeeeidh | i 1FM .21,299,947 |...103.359 22,267,663 .21,328,629 28,682 | .ovverrieiienns [ | e 3.652 01/23/2019. | 03/10/2037.
05529S AL 3 |BBCMS 2013-TYSN C...ooorerrrireirerineiieeiseisenssssssssessssessesssssssssssssssssenss | venses | oo | vevevneennidh | evens 1FM ...7,820,739 |...100.356 7,501,611 ..7,529,778 3.821 08/10/2016. | 09/05/2032.
12482H  AA 2 [CAMB 2019-LIFE A..oooiiieveeeeeisessnssssisesessssssssesssssssssnssssssssnnne | eovene | oo [onneeeernd | s 1M 22,000,000 |..... 99.884 ....21,974,480 21,950,109 | oo | vreeeeec(39,891) | oo | e [ 2.810 01/25/2019. | 12/15/2037.
12528R AJ 7 |CGBAM 2015-SMRT D....ccoovvrrirririnerienieissnissssssssensesessesssssssssnsensesssnnnss | conenn | oo | veverneennidh | e 1FM .12,499,440 |...100.382 12,454,395 .12,415,090 .. 3.768 08/05/2019. | 04/10/2028.
12625C AC 7 |COMM 2013-WWP A2... [P I Y 1FM]| .. 12,294,338 |...104.098 ....12,778,030 12,286,405 | ...oceoveerrverernnenes | crvvreeerenn(7,093) | oo v | e 3424 11/02/2018. | 03/10/2031.
233062 AG 3 |DBCG2017-BBG B.....ccoovveurrrerirrirenne | | 1FM| .. ..5,000,000 |..... 99.617 4,980,850 ..4,996,359 2.590 06/14/2017. | 06/15/2034.
29429M  AJ 2 |CGCMT 2019-SMRT D...ccvvvvrmirmrinerierineisneesssissessesssssssessssssessssssssssessnnes | enseen | oo | onerrnenedh | e 1FM 12,175,937 |...106.308 12,756,960 112,142,253 ......4.903 02/04/2019. | 01/10/2024.
30290Q AG 3 [FREMF 2012-K20 B......coevurviiereeiiiiiseieisiesiese s ssssssesssssssessesesssssssessns | svvesee | oo | seenveennidh | oine 1M ...5,184,961 |...103.408 5,170,400 | ..............5,000,000 | ............5,156,481 [ ..ocviiiviiriinn | verreeren(28,480) [ o [ | e 4.003 08/01/2019. | 05/25/2045.
30292C  AJ 6 |FREMF 2014-K38 B.......coooierrrirerrcrinriienienisesssesssssssessessssessssssssnsenssssssenns | sevnee | oo [ eevenneenidh | oo 1FM ...7,758,358 |...105.984 8,097,178 | ..ovevererrn. 7,640,000 | .oorveoern 7,737,968 | oo | a1, 747) [ o | e | e 4.376 06/14/2019. | 06/25/2047.
350910 AN 5 |FTST 2006-4TS A....oouroririiriririrereniseienisiseesisenssssseensssisesesssssssssssensnsnes | seveens | oo | eevneeneneidh | e 1FM 112,582,319 |...102.301 12,454,818 | i 12,174,679 | o 12,483,873 | e | e (118,448) | i | e | e 5.401 12/23/2019. | 12/13/2028.
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36254X  AE 4 | GSMS 2017-FARM Bi.......coorroericeieciscsessessesssesisssssssssssssssssssssssssssssssanns | convne | oo | eevvenenidh | i M| e 28,426,211 |...103.788 | ............ 29,579,580 | ...coonne. 28,500,000 | ........... 28,456,977 | ..oovvoerierecineens | e 14,083 | ovoneeeieriiens [ e [ e 3.659 |...... 3.626 |MON... | .cccounee 86,892 | ........ 897,443 | 12/04/2019. | 01/10/2043.
46642E  AY 2 [ JPMBB 2014-C21 AB.......coovviiiieriiernnieierinsssssssessssssssssssessesssssssssnssssans | ovenes | o0 | vervenenndh | v 1M ..4,979,521 |...105.855 .5,028,113 (VL7272 | [N ISR PP 3.775 05/30/2019. | 08/15/2047.
482598  AJ 8 |KNDL 2019-KNSQ C...ovvvrrerrrercrrerierierieniseesenssssssensesssseessssssessessesssseess | connne | oo | veverseennidh | eeees 1FM .10,000,000 |..... 99.932 ..9,993,200 QLX) | [ IURRRR DU 2.790 05/10/2019. | 05/15/2036.
61691B  AA 9 [MSCBB 2016-MART A.....oouvvuiiiriiiirieieinniceerineieniessessssssenesssssensssssssensnnnes | eonenee | oo [ovreneerdh | s 1FM 45,051,239 |..... 99.790 ....45,840,532 45,344,668 293,429 2.200 09/19/2019. | 09/13/2031.
61763Q AL 5 | MSC 2014-CPT D...ccovvvrrrircrircererisirnerieriesesssssssssensessessssssssssssessesssessssenes | wovnees | oo | woverinenedh | e 1FM 21,590,363 |...101.785 ....22,128,059 21,678,013 | oo | verrenee 17,722 | e [ e [ e 3.560 04/21/2016. | 07/13/2029.
68245H  AG 9 | OMPT 2017-TMKT D..covvvrnrrrireireriserieniesisseesssissssesssesssseesssessssssssessnens | sevnee | oo | eovennenenidh | e 1FM 15,112,434 |...102.796 15,419,400 .15,062,257 .(21,263) w8146 02/15/2017. | 02/10/2032.
74824D  AA 8 |QCMT 2013-QCA A....oiiriirrersnisienisisssenssssseesssssssensssssssssssenssnsses | ovenes | o0 | vervenvenndh | v 1M 26,813,691 |...103.736 ....27,810,584 26,830,654 . 12,241 | oo [ [ 3.275 05/31/2019. | 01/11/2037.
92903P  AJ 8 [VNO 2010-VNO C...ovvrrrirircereriserserienissesessssssessesssesssessssssssessessssessenss | consne | oo | vevevseennidh | eeees 1FM 17,512,898 |...100.596 ....16,382,059 16,441,336 | oo | i (V24 005) ) IR DRRRRIN P 5.280 11/07/2014. | 09/13/2028.
92939H  BC 8 |WFRBS 2014-C23 C.....ccoovvvvuiiiiniiniiiniisnissisnsississsissssssssssisssisssssssssssnssnness | sonnes | oo | covennennid | oo 1FM ..3,022,969 |...102.843 3,085,290 . ...3,019,245 (3,724) | oo [ [ 3.997 04/24/2019. | 10/15/2057.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHIES. ........c. i 334,666,158 XXX 339,126,496 332,686,166 | ......... 333,143,472 | oo 0 [ (483,250) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Secuntles
00192M  AB 5 |ARIFL 2017-A A2.....ccooiiiiiiriirinriseiinsnenienissenissssssnensensssssssssesssnessenens | ovenen | oo | ceveenneeidh | e IFE | i 1,738,662 |..... 99.897 | .ovvverene 1,737,853 | oo 1,739,645 239 [ e [ e [ 1.910 01/09/2018. | 04/15/2026.
00217E  AB 4 |ARIFL 2018-A A2.......ovvrriererienenenienissesssissssessenssssssssnsssssssnsenssssssensnnes | nevenne | or | wervnenenndh [ ol IFE | i 5,626,670 |...100.101 | ...cocvvveee 5,633,205 | ..ovvernvene 5,627,521 B4 | oo | e | e 2.550 02/13/2018. | 10/15/2026.
03066G  AB 5 |AMCAR 2019-1 A2A........coiiiiiiiiirisiinissis s | s ...6,697,960 |...100.340 6,721,094 6,698,320 209 | e [ | e 2.930 03/05/2019. | 06/20/2022.
05588C  AB 8 | BMWOT 2019-A A2......coviuiirieierireireeisssinssiesssessssessssssesssssesssesssssssssssssnsens | aosees . ..9,999,789 |...100.068 | ............10,006,800 ...10,000,000 B2 | covoereeeereninens [ s [ e 2.050 09/10/2019. | 05/25/2022.
14313F  AB 5 | CARMX 2018-3 A2A.......ooiiiririniineineriseiseessssisssisssssssissessssssssisssssnsssnsens | evvenee | o [eoverennendt | el IFE | s 8,310,234 |...100.194 | ............ 8,327,087 | ..oovvvrnvn. 8,310,964 (B47) | cevereereeineieens [ e [ e 2.880 07/18/2018. | 10/15/2021.
14314X  AB 5 | CARMX 2018-2 A2.....ouirieieirerieisiisisissisie e iessesssssssssssssssssessenes. | sevnes ...3,047,906 |...100.109 ..3,058,516 3,055,186 5,121 | o [ e | e 2.730 12/10/2018. | 08/16/2021.
14315N  AH 3 | CARMX 2019-1 A2A ..ot sssssnssssenes | eeenns . ..7,117,894 |...100.430 | .... ..7,148,972 7,118,363 | .. 293 [ s | e [ e 3.020 01/16/2019. | 07/15/2022.
14316L  AB 9 |CARMX 2019-2 A2A......cooovivrvirirnncnrnninerisnssenssisssenssssssssssssnsssssssenssnssesies | oovnes | o | vervnneenedt | e TFE [ i 6,528,132 |...100.360 | ......cc...... 6,552,013 | ..ocovevnvnn 6,528,510 | .....oc.... 6,528,341 208 | oo [ e [ e 2.690 04/09/2019. | 07/15/2022.
165183 BB 9 | CFII 2017-4A Aottt ssessssssssiens | cevees ..5,779,926 |...100.022 5,786,930 5,785,657 ..5,781,216 (3,020) [ ..oovvnreerrierins | e | s 2.120 05/16/2019. | 11/15/2029.
165183 BY 9 | CFI 2019-TA Aottt | seiaes . .10,902,698 |...101.266 | ............11,042,366 ...10,904,318 | .. .10,903,966 1,268 | oo [ v | e 2.940 03/20/2019. | 04/15/2031.
17305E GG 4 | CCCIT 2017-A8 AB......ovvierricrieririrrisrinesienienesnsssssiseniensesssssssssssssnenes | vovenen | or | vevevenneedh | el IFE [ i 5,000,195 | ..... 99.994 | ..o 4,999,700 | ..ovvernvene 5,000,000 | ...ocoornee. 5,000,195 | oo [ e [ | e | e 1.860 12/30/2019. | 08/08/2022.
20267U  AB 5 |CBSLT 2016-B A2.......cooiieeiuerierieseseesssissssesieseeesssisssssessesssesssssissssne | sevees ..1,813,543 |...100.995 1,820,707 | oo 1,802,769 | ..cooovvvenne 1,826,670 [ ...coouvvverrcrienins | cerereenns (27,847) [ v [ e [ e 3.158 10/18/2016. | 10/25/2040.
23341B° AC 9 [DRB 2016-B A2.........coviirireriiinirieisisssiesiesisiessss s ssssssssessssssssesssssnns. | sevenes . ..2,526,430 |..... 99.955 | .... .2,531,623 | ........ 2,532,762 2,525,898 13 [ s [ e [ 2.890 03/03/2017. | 06/25/2040.
23342K  AD 6 [DRB2017-ABi...cvoieceieierierieeeneeieninsisesisssssnensenssssssssssssssssenssssssssenss | nevenne | or | wervnenenedh [ ol IFE | i 1,493,347 |..... 99.346 | ..o 1,483,684 | ...ooovvvenee 1,493,451 | .ooovvnenne 1,494,729 [(G1:) ) TSSSTON VRN IO 3.100 04/13/2017. | 05/27/2042.
247020 AD 1 |DEFT 2017-2 A3...oiiiiiicieeiieesieresi ettt | eeveees ..4,038,620 |...100.017 ..4,044,296 4,043,609 ..4,043,029 2,005 | .o [ s [ 2.190 03/22/2018. | 10/24/2022.
26209A  AB 7 [DRIVE 2019-4 A2A.......cooviiiiiiiiniinsiiesieniceississsie et siesssenss | oveons ..7,999,783 |...100.104 ..8,008,320 | ..... .8,000,000 ...7,999,862 T8 | coveverennninnns [ rereeeienissinenes [ e 2.320 09/09/2019. | 06/15/2022.
29373F  AB 0 [EFF 2018-2 A2.....couiiiieieicieiseeie it | s 12,615,556 |...100.781 ....12,716,006 12,616,738 560 [ .eoverrercerenins [ errerineerenineines [ e 3.140 07/25/2018. | 02/20/2024.
29374A  AB 0 |EFF 2019-1 A2 .11,999,906 |...100.952 12,114,240 111,999,932 25 . 2.980 03/12/2019. | 10/22/2024.
36256G  AD 1 | GMALT 2018-3 AB.....ovouuriirmrieriecesenssssse et sssessssesssssssnsnes | seeees ...7,999,368 |...100.494 8,039,520 ...7,999,390 1,125 | oo | e | e 3.180 09/18/2018. | 06/21/2021.
41284W  AB 6 [HDMOT 2019-A A2......omiimiieiiriiieeisessisesises st isssssssssessssssssisssssssssenss | svvsns 15,999,800 |...100.119 ....16,019,040 15,999,896 96 [ .o | e [ 2.370 06/19/2019. | 05/15/2022.
43813V AB 4 |HAROT 2019-4 A2 114,999,073 | ..... 99.950 14,992,500 .14,999,147 74 ......1.860 11/19/2019. | 06/20/2022.
518889  AD 2 |DRB 2017-C B....oieoieiireiieeieiseisssie s isssssssssenss | seneees 1,915,740 |..... 98.315 1,884,198 ...1,916,080 107 | oo [ erreereeineienieees [ e 2.950 11/08/2017. | 11/25/2042.
55316E  AC 6 [MMAF 2019-B A3......oiiiiieieieieeiseessiss st sessssessesssnsss. | coenes ..9,997,417 | ... 99.655 9,965,500 ...9,997,635 218 | oo [ e [ e 2.010 09/10/2019. | 12/12/2024.
58772Q AD 8 |MBALT 2018-A A3.. .10,445,521 |...100.060 10,452,652 .10,446,292 399 w2410 01/17/2018. | 02/16/2021.
60700F  AC 7 [MMAF 2019-A A2.......oiiiiiiiiiniiceiseissis e | ereoes 11,904,158 |...100.405 ....11,953,975 11,904,669 L3 T [UPUTOROORORPORPUR ISPOPOPROORTORPIPRIRPORS BUPPORS 2.840 03/19/2019. | 01/10/2022.
63940T  AA 5 [NAVSL 2018-3A Aot ssssssssessesssesssnens | eveons 901,360 |..... 99.968 900,778 (1,358) [ .ooocevnrererierins | vevrveernerierinenis | s 2.062 06/20/2018. | 03/25/2067.
78447V AD 0 |SLMA2013-BB 5,267,463 | ..... 99.951 ..5,639,372 ...5,583,105 51,984 ......3.000 08/09/2013. | 05/16/2044.
78448R  AC 0 |SMB2015-C A2B ...3,801,837 |...100.695 ..3,846,776 | ..... .3,820,225 3,844,573 | s [ e (CY ) | [ DU P 3.165 10/21/2015. | 07/15/2027.
80281G  AB 2 |SRT 2019-B A2A.......oomiiiiieinieceiie sttt esssseessnsssssssnsenes | ceneees .12,498,764 |...100.238 ....12,529,750 ...12,500,000 12,499,127 363 2.290 07/16/2019. | 04/20/2022.
834017  AA 3 | SOFI2015-B Al | s ...1,985,328 |...100.448 2,018,678 2,009,675 2,015,676 | oo | e (35,283) | .ovvvvrerrerenins | creerierineinseinnes | e 2.842 10/23/2015. | 04/25/2035.
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83402) AC 2 |SOFI2016-B A2B e |l AFE | 6,647,975 |...100.431 | ...ccconneen. 6,776,152 | ..oovvernen. 6,747,072 | c.ovvvernens 6,652,265 4,059 [ oo | e | e 2.740 |...... 3.526 |MON... | .ocevrnnes 3,081 | ........ 184,870 | 12/04/2018. | 10/25/2032.
87342R AD 6 |BELL2018-1 A2l.......cccevene.. ...4,801,500 |...102.318 4,912,799 | ... 4,801,500 (<) SN SOOI PO 4.318 FMAN. 11/14/2018. | 11/25/2048.
89231A AC 5 |TAOT 2018-C A2B 3,283,557 |..... 99.976 ..3,282,512 (3,375) ......1.885 MON... 05/13/2019. | 08/16/2021.
892380 AB 6 | TAOT 2019-C A2A ..9,999,535 |...100.013 ....10,001,300 (208) [ .evvererererrieriens | eererierseieieniens [ s 2.000 MON... 08/06/2019. | 04/15/2022.
92348N  AC 1 |VZOT 2017-1AC..coovvrvrerirecs ...9,998,566 |...100.196 ....10,019,600 (A14) | cevereererreinens [ v [ 2.650 MON... 03/07/2017. | 09/20/2021.
923496 AD 3 |VZOT2019-BC 9,999,970 |...100.428 10,042,800 56 .....2.600 MON... 06/04/2019. | 12/20/2023.
963280 BM 5 |WHLS 2019-1A A2.....ccocvvvvrenee ..9,998,573 |...100.247 ....10,024,700 . ...9,998,984 A1 [ s [ e [ 2.300 MON... 06/18/2019. | 05/22/2028.
98161Y AB 0 |WOLS 2018-A A2.. 348,883 |...100.016 | .................348,961 | ..... ...348,906 | ... 348,905 [ [TSTIN VRN IO 2.590 MON... 03/06/2018. | 08/17/2020.
98162C AB 7 |WOLS 2018-B A2A - . ..4,945,161 |...100.333 | .... ..4,961,664 | ..... 4,945196 | .....cooun 4,945,181 (B1) | cvveeererrervernnins [ e | e 2.960 MON... 09/11/2018. | 06/15/2021.
98162V AB 5 |WOART 2019-B A2.......ctriiiriiiieiirieiesieseiesisisssise it sesissssssesssenes | ceveens [P I 4 ... 1FE| v 20,230,465 |...100.303 | ............ 20,292,963 | ............ 20,231,661 | ........... 20,231,094 629 [ .o [ e [ e 2.630 MON... 05/07/2019. | 06/15/2022.
136452  AD 1 | CPART 2017-TA A3...oiiiirieeiieeieeiseesssisssss s ssss s sssssissssens | sevines Al 1FE]| .. ..5,822,756 |..... 99.992 .5,826,614 | ..... 5,827,080 | .. ...5,824,890 2,134 | oo [ s [ e 2.050 MON... 09/19/2019. | 03/19/2021.
14161G BT 6 [CARDS 2018-TA A..eccooiiiiiiiiesi sttt ssessssensenens. | eveons Al 1FE]| .. ..5,875,406 |...100.038 | .... .5,882,234 | ..... .5,880,000 | .. ..5,872,231 (3,175) 2.090 MON... 01/09/2019. | 04/17/2023.
380881 CP 5 |GCCT 2015-2A Aot ssessssssssnsans | soneees Al 4 .. 1FE| v 12,051,883 |...100.012 | ........... 12,051,446 | ...cccoonee 12,050,000 | c.oovvenee 12,051,701 (182) | ceveveververerrens [ erveeremiseeseriienns [ e 2.020 MON... 12/18/2019. | 04/15/2022.
576339 CC 7 |MCCT2019-2A A Al 4] 1FE 10,000,000 |...100.046 ....10,004,600 ...10,000,000 ..9,994,010 (5,990) [ ..oovevnrirrireeiis | e | s 2.175 MON... 6,646 08/13/2019. | 07/21/2021.
89621A AP 4 |TCCT 2019-2AA . Al 1FE] .. 19,329,797 |...101.009 | ............19,292,719 ...19,100,000 | .. 19,263,427 | oo | s (66,370) [ ..oveerererenenins | e | v 3.038 MON... 8,059 07/18/2019. | 01/26/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..........c..ccouvaniins [ESSTRROTIN PR 344,287,107 XXX | s 345,697,508 | .......... 344,615,281 | ........ 344,636,568 | ....oooovriiiininns [V (132,720) 0 0 XXX XXX [ s 368,991 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... (SRRSO [ 1,345,976,874 XXX | 1,369,337,611 | ....... 1,341,520,801 | ...... 1,345,023,032 | ....cco.co. 288,011 | ...... (1,161,222) 0 0 XXX XXX | ... 6,882,536 |....32,532,586 XXX XXX
Totals
7699999.  Total - ISSUET OBlIGAHONS. .. ...evvrverseretirersiss s ses ettt nnsanes | srsees 1,276,473,420 XXX | o 1,302,301,353 | ....... 1,275,274,000 | ...... 1,275,642,945 | ............ 303,535 (258,317) 0 0 XXX XXX XXX | .o 8,429,694 |....22,520,549 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. 79,740,781 XXX ....81,075,687 ...80,760,555 | ........... 81,155,810 (15,524) 80,470 0 0 XXX XXX XXX [ s 106,733 | ... 959,961 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities . . 361,949,362 XXX over..350,255,609 .332,686,166 | ......... 344,083,183 | ..o 0 [ . (3,595,779) 0 0 XXX XXX XXX | ... 1,234,666 |....13,415,259 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ... i enesresssnssssnssenssenessnssnes | eosniens 344,287,107 XXX | s 345,697,508 | ......... 344,615,281 | ........ 344,636,568 | ... 0] (132,720) 0 0 XXX XXX XXX | s 368,991 | ... 5,946,404 XXX XXX
8399999, Grand TOtal - BONGS..........cuurveuerrrerireeseeineiie ettt sessssnssnsenianins | neens 2,062,450,670 XXX | 2,079,330,157 | ....... 2,033,336,002 | ...... 2,045,518,506 | ............ 288,011 | ...... (3,906,346) 0 0 XXX XXX XXX |....10,140,084 |....42,842,173 XXX XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

00206R 10 2 |AT&TINC . ... |---..150,000.000 5,862,000 39.080 5,862,000 .5,115,660 306,000 | ...ovvvoriinniiinnns | s 1,581,000 ..1,581,000 .| 1211712012
00287Y 10 9 |ABBVIE INC.......oiiiiiiiiiiieceiceiieeeies e | s | e 57,300.000 | ...ocoovvveenas 5,073,342 | .......... 88.540 5,073,342 .1,680,681 245,244 (209,145) ..(209,145) | .. .1 01/02/2013. | ..
02079K 10 7 [ALPHABET C....ovvriiiriiiieieiceecieesisseissssesesssssesssssssisesssssssssssesssssssssensesssssnes | svnvenes | oee | vevenees 7,000.000 .5,013,618 2,109,870 | coovereervrieirinireiiens [ e 2,109,870 .| 10/26/2015. | ..
02209S 10 3 |ALTRIAGROUPINC..... ......12,500.000 ..86,681 | .. 10,500 40,500 .6,500 6,500 .| 07/22/2002.
023135 10 6 |AMAZON.COM INC . . [V 700.000 | ...............1,293,488 | .....1,847.840 | .............1,293,488 | ....... 559,975 | oo | e | e | e 242,109 | e [ e 242,109 .1 09/26/2016. | ..
031162 10 0 [AMGEN INC......cooviiiiicciccccsessss s | o IO (O 8,000.000 | ...............1,928,560 | .......241.070 | ...............1,928,560 | ....... 371,730 46,400 | ..o [ i 371,200 | .o 371,200 .| 06/24/2008. | ..
037833 10 0 |APPLE COMPUTER INC......cooooiiiiiiriiieriieneiieseiieseiiesesiesesisesesisesesseseseesesiesnnes | cvieees | e 28,000.000 | .... 8,222,200 | .....cooeuuee 2,047,811 85,120 3,805,480 ..3,805,480 .112117/2012. | ..
04010L 10 3 | ARES CAPITAL CORP....cocvirriiriirtirerisisiesieisssssse s sssessssssessenes | avsnenes PR IO 53,498.000 | ..oovrerrrinnnd 997,738 | .......... 18.650 | .ocvivcinnn 997,738 | ....... 221,407 89,877 | oo | e 164,239 | oo [ e 164,239 | .o 04/05/2010.
053015 10 3 |AUTOMATIC DATA PROCESSING........ocvurrereerriiimeriersseesesssssssessessssessenssssenns | seesees | e 21,000.000 | ....cccoeee.nnd 3,580,500 | ........ 170.500 3,580,500 | ...oovvvirnnen: 683,267 | ... 19,110 66,360 ....826,980 826,980 .| 03/25/2004. | ..
060505 10 4 | BANK OF AMERICA CORP.........cccoomiivimiriierieneieseieseissss e ssssssisssssssseiens. | v IO I 36,800.000 1,296,096 35.220 1,296,09 | ....... 305,293 24,288 389,344 | 389,344 .| 03/26/2012. | ..
09062X 10 3 |BIOGEN INC.......cooooiiiiiriiiriicceseeseise s | onnenes | 4,400.000 | ..ooccovrrennne 1,305,612 | ........ 296.730 | .coovvi 1,305,612 | .ocoovvven. 182,101 (18,436) (18,436) | ...covvoevverrririiis 06/22/2006.
09609G 10 0 |BLUEBIRD BIO INC........cooiiiiriiiiriiiereiieceiieceiieceiiesesiesesissessssesssesesssesesssenesens. | ceevenas [V 1,800.000 | ...cooovvernnnes 157,950 | .......... 87.750 157,950 | 181,797 | oo | e | e | e (3,847) | oo ..(3,847) .. .| 12/26/2019. | ..
09857L 10 8 |BOOKING HOLDINGS INC........oevuiiiriieiiieiieriieississiesissisessesisssisesssssissienes. | cevvees 300.000 616,119 | ..... 2,053.730 ...616,119 | ....... 389,727 99,393 ..99,393 .| 03/24/2016. | ..
101137 10 7 |BOSTON SCIENTIFIC CORP........ccooviririieiieeeiierieseeisesissesissssessssessssisesssiss | coenenes | e 65,600.000 | ......cco...... 2,966,432 | .......... 45.220 | ..cccoovenece 2,966,432 | .........c..... TATTB12 | oo | e | oveeeiseseiseneneneees | e 648,128 | ...cooirers 06/24/2015.
110122 10 8 |BRISTOL-MYERS SQUIBB CO........ccccesuiiiiiiiriiriiieinsisiissisisssississiisssissssnnss | coienes | e 24,800.000 | ....occoouvnnee 1,591,912 | ... 64.190 | ..ccovvrinnee 1,591,912 | .o 1,398,968 | ... | e [ e | s 192,944 | oo .| 11/21/2019. | ..
111337 10 3 |BROADRIDGE FINANCIAL SOLUTIONS s | s . 50.000 6,177 | ... 123.540 6,177 B840 | o 27 100 .1,365 .| 04/02/2007. | ..
12508E 10 1 | CDK GLOBAL INC.......ccoouiiiiirieiieiiceiieseieseeseisssesesesieses e esessesessesesienens | crevens [V O 7,000.000 | ..ooveonena 382,760 | .......... 54.680 | ...occoovrvens 382,760 | ...... 95,592 4,200 47,600 10/01/2014.
125523 10 0 [CIGNA CORP......ocoiiiiieiiieieieiesisssr st ensssssses | srnnines PR I 4,522.000 924,704 | ........ 204.490 ..924704 | ....... 813,055 181 65,886 ...65,886 . [12/21/2018. | ..
126650 10 0 |CVSHEALTH CORP......ccoooiiiiiieeiiceieseeiessiicseesssiessssssssssssssssssessssesssssnenen | coenenen | 15,700.000 | .... ..1,166,353 | .......... 74.290 1,166,353 | ..o 499,183 31,400 [ oo | e 137,689 | oo .137,689 .1 12/15/2009. | ..
149123 10 1 |CATERPILLAR INC.....iviiiiiieieiiessis i | eneees | e 16,500.000 | .....ovevneee 2,436,720 | ....... 147.680 | oo 2,436,720 | oo 1,627,088 62,370 [ ..o | e 340,065 | ... [ i 340,085 | ..ooocvverriinniinnienne 06/08/2011. | ...ccvvvnrrerae
15135B 10 1 [ CENTENE CORP.......coooiiieiiieiiiceieceeiseeeseeisssissssssssssessss s | erevenns | e 11,942.000 750,794 62.870 ..750,794 | ... 240,157 62,337 | oo | s 62,337 .1 02/07/2019. | ..
16119P 10 8 | CHARTER COMMUNICATIONS INC A ettt | e [V (O 4,340.000 | oo 2,105,247 | ........ 485.080 2,105,247 | ....... 266,536 [ .....vvorrerireiiinns | e | s | e 868,477 .1 05/18/2016. | ..
166764 10 0 |CHEVRON CORP.........cooiiiiiriinriinrisssississss s ssssssssssssssnnes | conneies | e 4,200.000 | .ooovoriinnnn 506,142 | ........ 120.510 | ooovvvrnn 506,142 | ....... 324,954 19,992 49,224 12/15/2009.
19626G 10 8 |COLONY NORTHSTAR INC A.....cooiviiiiiireiineeieseeiesesiesesissesiesesssssssssssssesssssens | coneenes [V 78,700.000 ..373,825 ...373,825 ...418,684 | .. 8,657 34,628 79,605 .| 05/02/2018. | ..
205887 10 2 | CONAGRA FOODS INC......coooviiiirirriiiiiiiiiiesiesississsissiiesiessssssensissisessessssees | ceviens JR (U 4,600.000 | ... 157,504 | .......... ....157,504 ..2,606 . 112/26/2019. | ..
20825C 10 4 [CONOCOPHILLIPS.........coooieieeieeriesiesiissississ s sssssssssessssssssssssesssssssens | osnsnes | onn | avvees 24,628.000 1,601,559 65.030 .1,601,559 32,878 66,003 . 12/15/2009. | ..
219350 10 5 |CORNING INC... |- |--..144,600.000 4,209,306 11,828,380 115,680 (159,060) ..(159,060) | .. .| 1211772012
22266L 10 6 | COUPA SOFTWARE INC......cccntviiriiirririeiieissiiseiiesiesssessssissessesssessssenssesssssisns | cesvees IO (O 3,070.000 | ....ovvvvnnnn 448,988 L3448 | [ 3,448 .1 07/26/2019. | ..
23355L 10 6 |DXC TECHNOLOGY CO......coooieiireiirceriieieesesisesissssissesessessssssssssssssssssesesssssens | oo [V 9,100.000 342,069 1,911 7,280 (141,778) (141,778) | .. .1 09/26/2017. | ..
254687 10 6 |DISNEY WALT CO ......38,733.000 5,601,954 34,085 49,133 3,019,776 ..3,019,776 .| 03/20/2019.
254709 10 8 |DISCOVER FINANCIAL . . OO I 8,900.000 | .... 754,898 56,159 14,952 | oo [ i 229,976 229,976 .1 07/02/2007. | ..
25470M 10 9 | DISH NETWORK CORP..........covviiiiciiiiiciiissisiies s | cesiens 604.000 21,424 6,069 15,355 ...15,355 .| 12/05/2019. | ..
256163 10 6 |DOCUSIGN INC.... [ 15,800.000 | .... ..1,170,938 660,985 509,953 .509,953 .1 01/07/2019.
25746U 10 9 | DOMINION ENERGY INC......ccovvvirieiiriiireeiiceeiesesiesesiesssisesessesssssssessssesssisens | ceevenns | 14,800.000 1,225,736 414,621 54,316 ...168,128 | ... 168,128 .| 03/20/2003. | ..
26875P 10 1 |EOG RESOURCES INC B [ R [ 19,400.000 1,624,944 19,691 (66,930) (66,930) | .. .| 06/08/2011. | ..
277432 10 0 |EASTMAN CHEMICAL COMPANY........cooiriiriiimeiiereniesesiesesessesssssesssssenessnssnnns | cvvenes [ eoe | oeees 37,000.000 ...2,932,620 24,420 91,760 ....227,550 227,550 .| 03/20/2003.
278642 10 3 |EBAYINC O I 10,000.000 361,100 215,665 5,600 80,400 ...80,400 .| 1211712012, | ..
278768 10 6 |ECHOSTAR HOLDING CORP........ccoovvirriinriinniinsissinesissssssessnssssssennisans. | cvenes IO (O 2,440.000 105,676 21,487 33,008 | ..o | s 33,098 .1 01/02/2008. | ..
278865 10 0 |ECOLAB INC.......coooiiuiieiieeireiireiicesiessiessissies s | oo | e 25,600.000 | ... 4,940,544 | ... 192.990 4,940,544 | ..o 584,279 | ..o 12,032 47,104 | e [ e 1,168,384 | ...oovveeriieriies .109/10/2002. | ..
29444U 70 0 [EQUINIXINC.....oiiiiiiiiirerisisiisieissiseisessss st sssssessenssssansns | osvnes PR I 4,400.000 | ....ocovenen 2,568,280 | ........ 583.700 | ...oovvrne 2,568,280 | ....cceeeeee 1,409,712 43,296 | .o | s 1,017,016 | oo | e 1,017,016 | oo 03/24/12016. | .....ocvvrerenee
30231G 10 2 |EXXON MOBILE CORP........ccoooureiimriiceiiesesissesiesesiseesissssssesssssssssssssssesssesnnnes | aeevenns ] 13,462.000 939,378 69.780 | ..ooovricens 939,378 | ..coovvv 1,059,792 46,175 21,405 | oo | e 21,405 | .o 1211712012 oo
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30303M 10 2 |FACEBOOK INC A......coiiiiiiiiieiseeeieeseieeneieseisssessessissssssesessesesssssseessssesenes | evvenes | eoe | oeees 26,200.000 ..5,377,550 | ........ 205.250 11,128,086 11,942,992 ..1,942,992 .1 09/29/2015. | ..
320517 10 5 |FIRST HORIZON NATIONAL CORP ......36,100.000 ..597,816 ...279,894 5,054 19,494 ...122,740 122,740 .| 12/2172011.
35137L 10 5 [FOX CORP.....ccoooieiiceiieceiieceiiceiisesiesesi s ssssenssssssiennes | cvienns | coe | s 1,232.000 ...45670 | .......37.070 | .....cccc.c.......45,670 | ...... 38,857 567 (17,605) | .. .103/19/2019. | ..
375558 10 3 | GILEAD SCIENCES INC.......coviiiiiciieiirinissisesiesisesssississssississsssssassissnsnes | cosvines | oo | eoviens 3,900.000 253,422 | ..o 84.980 | i 253,422 | 421,640 9,828 | oo | e QAT [ | 9,477 .| 09/25/2014. | ..
410867 10 5 |HANOVER INSURANCE GROUP INC.......... ......20,700.000 2,829,069 288,620 200,790 411,930 .| 03/20/2003.
416515 10 4 |HARTFORD FINANCIAL SVCS GRP........coooiiireiriiiiriiinneiinreiiseseisessissesesssesessssenes | evveees [ eoe | oeees 15,500.000 | ... 941,935 | .........60.770 | ................941,935 | ....... 250,787 4,650 18,600 252,960 .| 1212172011, | ..
45337C 10 2 |[INCYTE GENOMICS INC........cooiriiirriiirnisssiisssisssiisnssissssssssssssssssssssssssnniees | avvsens | ane | coveonn 2,700.000 | coovvorriennne 235,764 | .........87.320 | .................235,764 | ...... 269,630 ...64,071 .1 09/29/2015. | ..
45866F 10 4 |INTERCONTINENTALEXCHANGE GROUP..........c.ccoomiiiriiiineiiinneiieneiseneisesesinenens | coeeenen | e | ceeees 12,000.000 1,110,600 1,110,600 | ....... 562,038 13,200 | ..o [ e 208,640 | i .206,640 .| 03/24/2016. | ..
459200 10 1 |INTL BUSINESS MACHINES CORP..........costviirinirieririiinisnissiiesinssiesissnisssisnsiens | conveees | o | eeviens 7,900.000 | ..covvveneee 1,058,916 | ........ 134.040 | ....cooovvnnee 1,058,916 | ....... 934,568 50,797 | oo | e 124,348 | ..o [ e 124,348 | ..o, 01/07/2019.
46590V 10 0 |JBG SMITH PROPERTIES........oveeeeeeeeeeesseeeseesseeeeseeeesseneessessssessssesessssessesssssssesnes | evevsees | ooe | vereeens 6,208.000 247,637 39.890 ....247,637 71,895 1,397 6,208 31,537 31,537 .1 07/18/2017. ..
46625H 10 0 |JP MORGAN CHASE & CO.......civuiiiinciiciirisississicsiesissinsississsssssissssnnies. | onnies | oo | oviees 54,800.000 | ...oovvvvevnes 7,639,120 | ........ 139.400 7,639,120 | .. 12,372,571 180,840 2,289,544 ..2,289,544 .| 1211712012, | ..
478160 10 4 | JOHNSON & JOHNSON........oiiriiiriiiiniiiriissciisssesnessssssssssssessnessnssssnssenns | evinnes | eoe | e 8,400.000 | .............. 1,225,308 | ........ 145.870 | .o 1,225,308 | ... 1,222,093 23215 | | e 3215 | s 12/26/2019.
487836 10 8 |KELLOGG CO......coooueeirreiiceiieseeiesesiesesiesesiesessssesssesessssssssesssssssssssssssssssssssssssens | wvvenes | eoe | onees 15,000.000 1,037,400 69.160 .1,037,400 ....496,926 33,900 ....182,250 182,250 .109/10/2002. | ..
494368 10 3 | KIMBERLY-CLARK CORP.........ccocovviriiiriiiiieiienieeississiiesiessssessesisssisesssssisensens | conviees | o | eoviens 9,400.000 | ...ocvvvenee 1,292,970 | ........ 137.550 1,292,970 ....769,253 9,682 38,446 ...221,934 221,934 L[ 1211712012, ..
500754 10 6 |KRAFTHEINZ COITHE........ccooiiiiiiinriiiireiiieneiieceiiesesiesesiesesissssissssssssssssssssnnnees. | covenes | eoe | oeees 17,716.000 569,215 32130 | oo 569,215 | ....... 556,087 28,346 (193,282) | oo | e (193,282) [ ..ovvoveevirrrrieriris 07/06/2015.
501044 10 1 |KROGER CO....ccoooviumriiimiriiriiiereiieseeieseiiessiiessssesessssessessssssssssssssssssssesssssnssins. | wvnnees | eoe | oeees 39,800.000 1,153,802 28.990 1,153,802 | ....... 373,672 23,880 59,302 59,302 .1 09/25/2003. | ..
502431 10 9 |L3HARRIS TECH INC.....coooiiiiiireiiiccisneiiesceesesissssissssisssisssssssssssssssssssnnes | cvienns | ooe | e 21,189.000 | ..oooocvvrennn 4,192,667 | ....... 197.870 4,192,667 | ....... 692,763 34,810 3,329,421 ..3,329,421 .107/01/2019. | ..
55354G 10 0 [ MSCIINC ... sisesesssssssnsssesesssssesnssisnnees | enevnns | ene | cvones 13,900.000 | .....covevnece 3,588,702 | ....... 258.180 | ..coovveoe 3,588,702 | ....overrrinnn 427,250 35,028 | ...oovveeriieriienns | s 1,539,425 | ..o | v 1,639,425 | ...ovvvirierirecns 12/17/2012.
57164Y 10 7 |MARRIOTT VACATIONS WORLD......c.everirmrierrriirerinisirenisisessssssrssnssssensssssesenss | avevnes | oen | veveeees 2,446.000 314,947 | ........ 128.760 314,947 | L 22,756 1,321 4,403 142,480 L[ 112212011, | ..
571748 10 2 |MARSH & MCLENNAN COS INC........ccoorveireiineeieseniesesissesessesesesesssesesssenessssnnes | covenes | eoe | oeees 24,800.000 | .... ..2,762,968 | ........ 111.410 2,762,968 | ....... 627,559 43,152 ....785,168 785,168 .| 03/26/2008. | ..
571903 20 2 |MARRIOTT INTERNATIONAL INC CLASS A.......covviiiiniiniiiciinniicniniisssisssiesisenees | cvvveens | e | cvie 24,464.000 | ........c...... 3,704,584 | ........ 151430 | oo 3,704,584 | ....... 373,670 45,258 | ... | i 1,048,772 | oo | v 1,048,772 03/20/2003.
573284 10 6 |MARTIN MARIETTA MATERIALS........coovvireermmeisneessnnessssssssnesssssssssssssssssssssssans | cernees 900.000 251,676 | ........ 279.640 ...251,676 | ...... 92,403 1,854 96,993 ...96,993 .| 03/27/2006. | ..
579780 20 6 |MCCORMICK & CO INC NON VTG SHRS SSTSTTOSTOUPTOPPORPUURSPUURTVRN IVPPUOOVRY VU EOVPOOOON 2,600.000 | .oovoouieenan 441298 | ........ 169.730 L A41298 | 141,727 1,612 5,928 79,274 ..19,274 .1 03/30/2012. | ..
580135 10 1 [MCDONALD'S CORP........cocooiiriiirriiniiineisseiisnsiesssessssssssssssessssssssssssssnnns | cvennns | ooe | coennes 1,500.000 | ...cccovvvrnnne. 296,415 | ........ 197.610 | .oovvceerenn 296,415 | oo 273,386 5,355 P (/2 R IR 23,029 | ..o 03/13/2019.
58155Q 10 3 |MCKESSON HBOC INC..........coomiiiiriiireiiceeieneeiesenienessssessssesssesesssssesssesesssssessnnns | avvvnns | eee | cvenas 13,600.000 .1,881,152 | ... 138.320 ....436,968 5576 21,488 378,760 .| 12/20/2004. | ..
58933Y 10 5 [MERCK & COINC......coiviiiiriciicieiinississiesiesisssssssisssissiesssssssensssssinns | cvvenes | one | oeeed 60,700.000 ..5,520,665 | ......... 90.950 .2,652,189 37,027 133,540 882,578 .| 1211712012, | ..
60871R 20 9 |MOLSON COORS BREWING CO......cccocooriiiriiiiniisniissiisseissssessessssesssnsssnnens | avvvins | ane | cevend 6,000.000 323,400 53.900 | .covvrereennnn 323,400 | ... 320,662 2,738 .| 12/26/2019. | ..
609207 10 5 |MONDELEZ INTERNTL INC. ] 53,150.000 2,927,502 55.080 11,052,432 56,605 .799,908 .| 06/08/2011.
617446 44 8 |MORGAN STANLEY. .|.-..125,400.000 | ............... 6,410,448 | ......... 51.120 12,313,229 163,020 .| 1211712012, ..
63938C 10 8 |NAVIENT CORP.......ocosiiiiiriiiiceiirceisesiieseeisssieseiessssesessesessesssssnsssssesienesnnes | avevnns | one | cvones 19,000.000 12,160 92,530 .1 05/01/2014. | ..
65249B 10 9 [NEWSCORPA.. s | sreeies | s | s 16,250.000 3,250 45,338 .| 07/01/2013.
65339F 10 1 |NEXTERAENERGY INC.......cccooiiiiiiiriiiiniiiiniisseisseissssssssissssesssssssssssnsssnsnnes. | cvinnes [ eoe | e 25,500.000 127,500 | oo | e 1,742,670 | oo .| 06/11/2002. | ..
654106 10 3 |NIKEINC CLASS B.....coosriiimriiriiireiiseiieseiiesessessssesesssssssssssesssssssssssssssnssssens | svneees | eoe | oeees 51,200.000 | ...............5,187,072 | ......101.310 | ............. 5,187,072 | .....cc00.......565,526 | coooouvernece 12,544 45,056 | ..o | e 1,391,104 . .| 06/17/2005. | ..
655844 10 8 |NORFOLK SOUTHERN CORP ......34,000.000 122,400 | oo | e 1,516,060 ..1,516,060 .| 03/25/2004.
674599 10 5 | OCCIDENTAL PETROLEUM CORP.........occosriiimiiiireiiereiiesesissesiesesessesisssseesniens. | cveees I 4,078.000 | .................168,054 | ......... 3,222 3,222 (24,142)| .. .| 08/09/2019. | ..
68389X 10 5 | ORACLE CORPORATION.......coviuvirriiiiiieiiesieriieississ e sssesssissssesssnsiens | cvinenes I 141,100.000 7,475,478 52.980 128,401 1,104,813 .1,104,813 .| 03/28/2005. | ..
693506 10 7 |PPG INDUSTRIES INC ........8,000.000 ..1,067,920 | ....... 133.490 518,082 15,840 .250,080 .| 1211712012
69351T 10 6 | PPL CORPORATION.......coviiiimiiimriiireiiseiieseiisesiessssssessessssssessssssssssnssssssssnnns | svneees | eoe | oeees 23,000.000 825,240 35.880 352,100 9,488 37,893 173,650 .| 06/11/2002. | ..
693718 10 8 |PACCARINC......ooiriiirriiresresessss s | cveinns [ ooe | e 41,530.000 ...3,285,023 | .......... 79.100 381,566 95,519 136,218 911,999 .1 09/25/2001. | ..
70450Y 10 3 |PAYPAL HOLDINGS INC........osiiviiiririeriiriiieneiseneiseseissseissesessesssssessssssesssseseene | coneenen | e | eeeees 10,000.000 | .... ..1,081,700 | ....... 108.170 296,752 240,800 .1 07/20/2015. | ..
713448 10 8 |PEPSICO INC...cocoiiiiiiiriiieiiieiseieiesissiessessssisessesssssssesssssssssessssssssesssssssssssssessnns | avsenee | e | sveverenen 884.000 | ...ccovrercene 120,816 | ........ 136.670 | .....cocc0oe0rn. 120,816 | oo 62,190 844 3,328 | .o | e 3,152 [ | e 23,152 | o 1211712012, | oo
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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
715347 10 0 |PERSPECTAINC......coiiiiiiiiiriiiereiieseiieceiiecesiesesiesesissessesesisssseseseesssssssssennnes | cvoenes | coe | coreeees 4,550.000 120,302 26.440 2:120,302 | i 103,544 273 1,001 41,951 ...41,951 .1 06/01/2018. | ..
718546 10 4 | PHILLIPS B6.........covorivireririneiseneissesisesssssssssssesssssssssssssssssssssssssssssssssssssnssses | avnnees | eoe | onees 12,314.000 1,371,903 111.410 1,371,903 225,727 43,099 .311,052 .| 05/01/2012.
741447 10 8 | TROWE PRICE GROUP INC.......cooviiivirieiiicieiseneineseieeneiseseissssesssesesssssesssenesienes | cvneees [ eoe | oeee 26,700.000 | ...............3,253,128 | ........ 121.840 3,253,128 | ....... 378,294 81,168 788,184 .109/10/2002. | ..
742718 10 9 |PROCTER & GAMBLE CO......cooviviiiiiiiiinniiciienissiniissiisssiesssssisssssesssissssesssenens | covveens | e | vvees 15,550.000 | ...............1,942,195 | ....... 124.900 | .............1,942,195 | ............... 1,926,410 1,566 15,785 .| 10/30/2019. | ..
74736K 10 1 |QORVOINC ........5,400.000 116.230 280,984 299,700 .| 12/21/2015.
77543R 10 2 |ROKUINC 190 [UOUOPOORS OO RO 25,200.000 | ...............3,374,280 | ........ 133.900 | ...............3,374,280 | ........ 2,524,188 . 850,092 .| 06/24/2019. | ..
78442P 10 B8 |SLM CORP.......ccooviiriireireressne s | onneies | | oeeees 19,000.000 | ..................169,290 | ...........8.910 | ...cc........... 169,290 | ..oocvvvvrenen. 109,075 2,280 11,400 ...11,400 .1 06/08/2011. | ..
808625 10 7 | SCIENCE APPLICATIONS INTE........ccosiviirmerimerireerenmseisensesssneesenssssssesssssssnsssens | seessnee | oo | eeveeens 1,094.000 | .... ...95,200 | ..........87.020 | ......cc.ceee......95,200 | ...... 24,112 1,214 71,087 ..71,087 .1 01/14/2019. | ..
829810 10 9 |SITE CENTERS CORP.......cvviiieiiniiicriritiieiissiiesiesisssissnsssssiessessssssssssssssines | vnvies | oon | ovvees 55,400.000 | ..coovverirnens 776,708 | .........14.020 | .coooorieereeenn 776,708 | oo 676,108 | ....ccocvvvee 11,080 33,240 [ oo | e 100,600 | .ovooveeereiierienies | e 100,600 01/08/2019.
852234 10 3 |SQUARE INC A.......oiiiiieiiceiieceieseiesesiesesiesessesesssesssessesssssssssssssessssnssssnnns | coenes | coe | eoeeees 8,400.000 525,504 ...525,504 | ....... 233,637 54,348 ...54,348 .1 09/26/2017. | ..
854502 10 1 | STANLEY BLACK & DECKER INC.........ccooiiiiiiriiniisniicsienisseississiesssisssinsians | cevieens | | cvees 11,730.000 | ...oocvverneee 1,944,130 1,944,130 | ....... 341,400 31671 [ | e 539,580 | ...veorriiriiieens .539,580 .| 03/15/2010. | ..
872540 10 9 | TIX COMPANIES INC.......coooiiiriiireiireieseieseissessesisssissssssssssssesssinnnes | oo . [.-..102,800.000 | ............... 6,276,968 | .........61.060 | .............. 6,276,968 | ....... 540,506 90,978 | ..o | s 1,677,696 | ..o | v 1,677,696 09/10/2002. | ....cooovvvernnee
874054 10 9 | TAKE-TWO INTERACTIVE SOFTWRE.........cocoiiiiiiriiiereeereeiseseiesseisesesissesisssinens [ evvenes [ eoe | eeeeees 3,700.000 | ....oveonnenac 452,991 452,991 | ... 349,349 ....103,642 103,642 .103/13/2019. | ..
902973 30 4 |USBANCORP.......ccostiimriitieriieriitiisi e ssssssessenins | cvvveens | e | svees 54,300.000 3,219,447 3,219,447 | o 1,309,863 22,806 83,079 ....737,937 737,937 .| 06/08/2011. | ..
910047 10 9 |UNITED AIRLINES HLDGS INC........oorvieriiireiieneiieceiieseeiesessssesiesssssssesssssssssnnns | coveees | eoe | oeeee 13,545.000 | .....ccoooneee 1,193,179 | ..........88.090 | ...cooocvccnn. 1,193,179 | s 154,489 59,056 | ...oooveurrriieriiienes | e 59,056 | ...oovverrrrirriiieniinns 10/01/2010. | .coooovvvernnes
911312 10 6 |UNITED PARCEL SERVICE INC CLASS B.........ccoovvmrrriinreieceienesneissinneiinnnns [ o [ oo | e 18,400.000 ...2,153,904 .2,153,904 1,276,176 70,656 359,352 .| 06/08/2011. | ..
91347P 10 5 |UNIVERSAL DISPLAY CORP........coccomrviimriiiriiireiisneiiesesisssiessnsisssssssssesssssssnnnes | connenes | e | coveeens 1,700.000 | .... 350,319 ....350,319 ....138,668 680 .| 06/25/2018. | ..
91704F 10 4 |URBAN EDGE PROPERTIES........cooocreeereeeineeisnseesneessneessssssssssesnesssssssssnssssnnss | sennnee | eon | eoeeeed 6,208.000 | ....ovoerrienas 119,069 | ..........19.180 | oo 119,069 | ...... 39,012 5,463 01/16/2015.
92242T 10 1 |VECTRUS INC....coiviiiiiiiriiniissiesienisseissiisssiessessssssssssessssessesssssssssissssons | convines | oo | eovieens 1,088.000 55,771 55,771 8,849 .| 09/29/2014. | ..
92343V 10 4 |VERIZON COMMUNICATIONS INC........oooirieireiirriieneiiesneiseneiseneessnesesenesisnseens | cvenenes | e | ceeeen 24,300.000 | .... ...1,492,020 . 1,492,020 | ...coooeneee 1,154,739 58,867 | .ovveevererierirerrienns | vrrieiis 125,873 | oo | e 125,873 .| 09/26/2017. | ..
92839U 20 6 |VISTEON CORP.......covvviuiriirritsriiseiessiisssisesessesssssssssssssssssssssssesssssssssesnnss. | avvvinns | ane | eovees 7,000.000 | ..o 606,130 | .........86.590 | ..covvvrrrrirnnnd 606,130 | ....... 332,083 [ ..o | e | s | i 184,170 | covveeveerieeiines | e 184,170 | ovvoceeens 12/21/2011.
929042 10 9 | VORNADO REALTY TRUST......coouireiimemimriiesesiesesisssesisesesssssesesssesssssesssssssssssssens | covenes | eoe | conees 12,416.000 ..825,664 ....825,664 ....302,855 24211 32,778 55,500 [ ..o | s 55,500 .1 03/20/2003. | ..
958102 10 5 |WESTERN DIGITAL CORP.........ooviviiriiieiieniiieneiseseiisseisesessesesseseseesessesesseseses | cvnenes | eoe | coeeees 9,800.000 ..622,006 ....622,006 ....175,399 19,600 | ..oveorvieriiieniins [ e 259,699 | ... .| 06/22/2006. | ..
962166 10 4 |WEYERHAEUSER CO.......cooovviiriiiniiinississcisssssssssssssissssssssssnssesnssenns | oo 58.000 1,752 1,752 1,959 79 483 09/26/2017.
969457 10 0 |WILLIAMS COS INC......ccovviiiriireiineiiceiisneeieseseesesisesesessesssssesssssesssssesesssnsesnnsens. | cvvenes | eoe | oeees 36,800.000 872,896 ...872,8% | ....... 360,299 55,936 61,455 ...61,455 .| 06/18/2004. | ..
98419M 10 0 | XYLEM INC ..ot ssssassssesssessesssesssnssssiies | envienns | e | ovies 19,600.000 | .....ccooouee. 1,544,284 | ........78.790 | .............1,544,284 | ... 314,085 18,816 [ ..o | i 236,571 | .o .236,571 .| 11/01/2011. | ..
98978V 10 3 |ZOETISINC | 22,600.000 | ....cccoeeeeee 2,991,110 ...717,896 14,826 .1,057,905 ..1,057,905 .1 10/01/2013. | ..
29250N 10 5 |ENBRIDGE INC . |A.| ......19,335.000 768,953 140,382 41,122 ....168,021 .168,021 .| 02/27/2017.
806857 10 8 | SCHLUMBERGER LTD.......cocosiriiiimiiinriiiniinsiissnisssisnsssssissssssssssssssssssssssnnss | covines Cl o 4,081.000 | oo 164,056 ....294,322 2,041 8,162 16,814 ...16,814 .| 04/04/2016. | ..
P31076 10 5 | COPA HOLDINGS SA CLASS A........coooiiiireeiieiieseeisseeiesesiessssssesiesssessssesssses | v Cl o 4,100.000 443,128 LA443128 | ... 210,803 10,660 120,417 .1 12/21/2015. ..
V7780T 10 3 |ROYAL CARIBBEAN CRUISES LTD......cccoiiiiiiiiiiniiiiiiinissiissiiisnissssensssissssesseens | conneees Cl. 7,600.000 ..1,014,676 1,014,676 . 5,928 21,888 271,472 .| 12/21/2011. | ..
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 212,612,325 XXX 212,612,325 | ... 75012211 | ............. 380,165 | .......... 4,123,959 | oo 50,525,508 XXX
9799999. Total - Common Stock 212,612,325 XXX 212,612,325 ....50,525,508 XXX
9899999. Total Common and Preferred Stock... 212,612,325 XXX 212,612,325 ....50,525,508 XXX
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. t

912828 4P 2 |US TREASURY NOTE 2.625% 05/15/21... 12/31/2019........ Goldman Sachs..... 405,688 400,000

912828 5U 0 |US TREASURY NOTE 2.625% 12/31/23 01/23/2019.. Goldman Sachs..... 10,010,547 .10,000,000

912828 52 9 |US TREASURY NOTE 2.500% 01/31/24... 02/22/2019. VATIOUS......covvmiiiiiiiicii s 25,022,461 25,000,000

912828  6A 3 |US TREASURY NOTE 2.625% 01/31/26... 02/26/2019 Various 20,073,828 .20,000,000

912828 6B 1 |US TREASURY NOTE 2.625% 02/15/29 04/02/2019.. Barclays Capital...........ccocoerrenririerrrininnns 2,023,516 2,000,000

912828  6F 2 |US TREASURY NOTE 2.500% 02/28/26... 03/26/12019........ Various 19,889,266 .19,800,000

912828 6R 6 |US TREASURY NOTE 2.250% 04/30/24... 05/21/2019........ Goldman Sachs..... 500,781 500,000

912828  6S 4 |US TREASURY NOTE 2.375% 04/30/26... 05/07/2019........ VATIOUS......covveiiiiiiieii s 36,450,397 .36,500,000

912828 6T 2 |US TREASURY NOTE  2.375% 05/15/29.......cccvirvrriiirinrieriersesnirnes 07/16/2019........ Barclays Capital...........ccocoevnieeniieinesreeisenes 6,129,375 | ..o 6,000,000

912828  6X 3 |US TREASURY NOTE 2.125% 05/31/26... 06/25/2019........ Credit Suisse 2,545,898 ...2,500,000

912828  6Z 8 |US TREASURY NOTE 1.750% 06/30/24... 09/03/2019........ Various 73,616,816 .73,500,000

912828 7B 0 |US TREASURY NOTE  1.875% 06/30/26.........c.covrrererrerernrrrierirerceienirnee 07/15/2019........ Barclays Capital............cocevrreenireeeieesererensenes 7,955,625 | ..o 8,000,000

912828  7F 1 |US TREASURY NOTE 1.750% 07/31/21... 10/02/2019........ CHIGIOUD. ..ttt 10,038,281 10,000,000 | ..ocvvvririiiiieieeas 30,435
912828 P4 6 |US TREASURY NOTE 1.625% 02/15/26... 03/21/2019........ Barclays Capital............cocevieiniienieesrereienes 23,704,102 25,000,000 39,278
912828  TY 6 |US TREASURY NOTE 1.625% 11/15/22 11/26/2019........ Goldman Sachs..... 5,007,617 | oo 5,000,000 2,679
912828 W7 1 |US TREASURY NOTE 2.125% 03/31/24... 04/23/2019........ Various 27,876,633 28,200,000 | . 38,424
912828 Y8 7 |US TREASURY NOTE 1.750% 07/31/24... 08/20/2019........ Barclays Capital 15,198,242 | ... 15,000,000 | coooervererriinnirereniseerenieeinen 12,126
912828 Y9 5 |US TREASURY NOTE 1.875% 07/31/26 08/26/2019........ Barclays Capital..........c.oeernreeniinrneieseesnneenes 55,489,219 | ..cooviriieees 54,500,000 36,761
912828 YA 2 |US TREASURY NOTE 1.500% 08/15/22... 08/27/2019........ Various 34,985,156 35,000,000 2,649
912828 YD 6 |US TREASURY NOTE 1.375% 08/31/26... 09/20/2019........ Various 41,735,547 | ... 42,500,000 | . 26,348
912828 YM 6 |US TREASURY NOTE  1.500% 10/31/24........cccovivrirvniinirreririeineiiieiis 12/23/2019........ VaMIOUS. ..ot 54,597,266 | .....coevovrveriieriiis 55,000,000 | ...covvviireriiieinieis 44,918
912828  YQ 7 |US TREASURY NOTE 1.625% 10/31/26... 11/25/2019........ Various 48,603,633 .49,000,000 23,393
912828  YS 3 |US TREASURY NOTE 1.750% 11/15/29... 11/13/2019........ Barclays Capital 4,944,922 . ...5,000,000

912828 YW 4 |US TREASURY NOTE  1.625% 12/15/22.........ccvvvererirereincreeirerceenirnee 12/27/2019........ VIIOUS. ..ot 13,491,230 | v 13,500,000 6,327
912828  YY 0 |US TREASURY NOTE  1.750% 12/31/24......cccvvoniviiiiiirininiriisnisisnines 12/30/2019........ Goldman Sachs..... 5,010,156 5,000,000

0599999, Total = BONAS = U.S. GOVEIMIMENL. .....vuuieesiresisseresetistsisssss stttk 8060 o484 0L L8188 L E oL E 0L f 8L E L E LR E LR £EE L f LR EEEEEEE LA E LR E 0L AL E L0 E ke eLE b e bbbttt st | edenbenis sttt s 545,306,202 ...546,900,000 | ..o 485,035

Bonds - Industrial and Miscell:

00287Y  BQ 1 |ABBVIEINC 2.600% 11/21/24.... 11/12/2019........ Morgan Stanley. 4,995,550
02665W  DC 2 | AMERICAN HONDA FINANCE . 09/05/2019........ Mizuho Securities. 4,998,150

03066G  AB 5 |AMCAR 2019-1 A2A  2.930% 06/20/22..........coovvvvrirernrirririririrnes 03/05/2019. JP Morgan Securities INC...........cureiriieniieiieriseiesseieeeeienes 6,697,960

05357H  AA 8 |AVMT 2013-AVM A 3.867% 12/05/32 07/23/2019.. Citigroup OO 6,186,137 ....15,753
05492G  AA 6 |BBCMS 2019-CLP A 2.425% 12/15/31.....cvvorrrcrnrirererncireriniies 02/14/2019. Barclays Capital...........cocueirreerniieierncserereninenes 14,968,954 15,114,487

05492P  AE 8 |BAMLL 2019-BPR BNM  3.465% 11/05/32.. 11/27/2019 Bank of America Corp 9,038,224 2B 775,000 | oo 13,514
05525B  AA 8 |BAMLL 2013-WBRK A  3.652% 03/10/37 01/23/2019.. CHIGIOUD. ..t 21,299,947 .21,544,000 50,762
05588C  AB 8 |BMWOT 2019-AA2 2.050% 05/25/22.... 09/10/2019, Barclays Capital...........ccocooourvvinmriienriiensieseesis 9,999,789 10,000,000

085770  AA 3 | BERRY GLOBAL ESCROW CORP.........cocsiieriiiiiriieiniieie it 05/20/2019. Credit Suisse 3,000,000

10112R AZ 7 |BOSTON PROPERTIESLP 3.200% 01/15/25... 09/30/2019.. Wells Fargo Bank 8,595,722 . 56,686
110122 BE 7 |BRISTOL-MYERS SQUIBB CO. 11/22/2019........ CHIGIOUD. ..t 5,063,750 25,000,000 | oo 37,135
110122  BZ 0 |BRISTOL-MYERS SQUIBB CO. 05/07/2019........ Morgan Stanley. 14,941,800 .15,000,000

11120V AA 1 | BRIXMOR OPERATING PART.....cctiiiiiiiiiririniieieisssisesisssissstsss s ssessssssessssssssesssssssssssssensens | sosesssssesses 05/09/2019........ Wells Fargo Bank 5,019,550 . ..5,000,000 | oo 54,542
12482H  AA 2 [CAMB 2019-LIFEA  2.810% 12/15/37.....ccvvvvirrrereinirereieenas 01/25/2019........ CHIGIOUD. .. 22,000,000 | .oovvorririreieees 22,000,000

12528R AJ 7 |[CGBAM 2015-SMRT D 3.768% 04/10/28..........ccovvervuvrirrnnne 08/05/2019........ VAIHOUS. ...t 5,683,197 ...5,650,000 6,757
12529B  AA 0 |CFMT 2019-HB1 A 2.386% 12/25/29 12/19/2019........ Nomura Securities Intl.... 39,999,992 .40,000,000

126650 DE 7 |CVSHEALTH CORP  2.625% 08/15/24.........cccovrevmrrcireririrs 08/08/2019........ Barclays Capital..........ccoceireerniieierieseirerenineinee 9,948,500 | ..oovvrrieriereeeeee 10,000,000

14315N  AH 3 [CARMX 2019-1 A2A  3.020% 07/15/22... 01/16/2019........ Credit SUISSE.......uvrrieiieieees e 7,117,894

14316L  AB 9 |CARMX2019-2 A2A  2.690% 07/15/22... 04/09/2019........ Royal Bank of Canada. 6,528,132
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165183 BB 9 |CFII 2017-4A A1 2.120% 11/15/29......comveirviricrerciericis 05/16/2019........ Mitsubishi Securities............. 734,649 | ..o 740,026 218
165183  BY 9 |CFII 2019-1A A1 2.940% 04/15/31 03/20/2019........ Bank of America Corp 10,902,698 .10,904,318

17305E GG 4 |CCCIT 2017-A8 A8  1.860% 08/08/22. 12/30/2019.. HSBC Securities Inc 5,000,195

254687  CK 0 |DISNEY WALT CO 4.500% 02/15/21 03/20/2019. CHIGIOUD. ..o 5,167,600

26209A AB 7 |DRIVE 2019-4 A2A  2.320% 06/15/22. 09/09/2019. Societe Generale 7,999,783

29374A  AB 0 |EFF 2019-1 A2 2.980% 10/22/24.... 03/12/2019.. Wells Fargo Bank 11,999,906

29429M  AJ 2 |CGCMT 2019-SMRT D  4.903% 01/10/2 02/04/2019........ CHIGIOUD. ..t 12,175,937 . 29,123
29444U  AQ 9 |EQUINIXINC 5.875% 01/15/26, 08/05/2019........ Various 10,601,328 9,974,000 | oo 34,738
30290Q AG 3 |FREMF 2012-K20 B 4.003% 05/25/45. 08/01/2019........ Morgan Stanley 5,184,961 . ...5,000,000 2,225
30292C  AJ 6 |FREMF 2014-K38 B 4.376% 06/25/47........ccoevevriereirieeeieieereiensnin 06/14/2019........ MOrgan StanleY..........c.cvueviiieiien s 1,220,780 | oo ,140,000 2,273
337738  AS 7 |FISERVINC 2.750% 07/01/24.........ovvviirirnineiernircinrirenne 06/10/2019........ JP Morgan Securities Inc 9,983,200 10,000,000

34964C  AC 0 | FORTUNE BRANDS HOME & SECURI 09/09/2019........ US Bank 10,606,200 | .... 10,000,000 | cooovverirrierrieiieeis 188,889
350910 AN 5 |FTST 2006-4TSA  5.401% 12/13/28.......ccovvrveieirerncrerecseerieenes 12/23/2019........ VAMOUS. ..ot 12,582,319 | oo 12,174,679 | oo 17,538
36254X  AE 4 |GSMS 2017-FARM B 3.659% 01/10/43 12/04/2019........ Goldman Sachs..... 3,640,684 03,500,000 [ oo 1,779
37940X  AA 0 | GLOBAL PAYMENTS INC  2.650% 02/15/25.. 08/07/2019........ Bank of America Corp 10,019,200 .10,000,000

41284W  AB 6 |HDMOT 2019-A A2 2.370% 05/15/22.......cccvomruienririreinrirererineins 06/19/2019........ Barclays Capital..........ccocueiereerniieieiniciserererseines 15,999,800 | ..vorvverrrrireririeeeeieis 16,000,000

43813V AB 4 |HAROT 2019-4 A2 1.860% 06/20/22 11119/2019........ CHIGIOUD. .. bbb 14,999,073 .15,000,000

46642E  AY 2 |JPMBB 2014-C21 A5 3.775% 08/15/47.. 05/30/2019........ JP Morgan Securities INC.........c.cuurueemiieenrierersrieesereeeeienes 4,979,521 . ...4,750,000 996
46651F  AD 3 |JPMMT 2019-HYB1 A2 3.981% 10/25/49........cccvveirrrriiviirireinrineins 08/13/2019........ JP Morgan Secunties INC..........erreiriveneieierissiesssisesnienns 17,182,228 | ..o 16,737,416 52,256
482598  AJ 8 |[KNDL2019-KNSQC 2.790% 05/15/36. 05/10/2019........ DEUISCNE BANK.........cveiiirriici s 10,000,000 .10,000,000

502431 AA 7 |L3HARRIS TECH INC 4.950% 02/15/21.... 07/09/2019........ Jefferies & CO INC......vvrerceiccseee e 6,190,200 . 26,000,000 [ ..o 120,450
55316E  AC 6 |[MMAF 2019-B A3 2.010% 12/12/24........cocovvvvvrinirrirririrnnns 09/1012019........ JP Morgan Securities INC.........c..ccwerinrrierirennieiiesienienes 9,997,417 | oo 10,000,000

571748  BE 1 |MARSH & MCLENNAN COS INC.. 01/08/2019........ Jefferies & Co Inc. 5,000,450 ...5,000,000

59833C  AB 8 | MIDWEST CONNECTOR CAPIT.. 12/09/2019........ Various 15,605,478 15,600,000 | oo 4,229
60700F AC 7 |[MMAF 2019-A A2 2.840% 01/10/22.......covverenriernrrrieririrnes 03/19/2019........ JP Morgan Securities INC..........cvvveeemireereirereiseeseeseseeienes 11,904,158 | oo 11,905,757

61691B  AA 9 |[MSCBB 2016-MART A 2.200% 09/13/31 09/19/2019........ VAHOUS. ... 45,051,239 45,937,000 | oo 42,840
65339K BG 4 |NEXTERA ENERGY CAPITAL 03/28/2019........ Bank of America Corp 4,600,000 . ...4,600,000

67103H AD 9 |O'REILLY AUTOMOT 3.850% 06/15/23. 01/23/2019........ JP Morgan Securities INC...........cuvreevmicrnriereineiesseiceeeeenes 5,027,800 | ..o 5,000,000 | cooocereveirrirerirerenieeerenieenan 21,389
70450Y  AB 9 | PAYPAL HOLDINGS INC 2.200% 09/26/22 09/19/2019........ Goldman Sachs..... 9,987,300 10,000,000

74824D  AA 8 |QCMT 2013-QCAA  3.275% 01/11/37 05/31/2019........ VAMIOUS. ..ot 17,468,345 17,155,000 | covoevveerrieeirereneereneinen 13,575
776743  AH 9 |ROPER TECHNOLOGIES INC.....ccvvuuiiiiiiieiiniieieiissieeisisissssssessssessessssisessssssssesssssssssssensens | sosessensesses 08/19/2019. JP Morgan Securities Inc 9,981,500 10,000,000

80281G  AB 2 |SRT 2019-B A2A  2.290% 04/20/22. 07/16/2019.. Barclays Capital 12,498,764 .12,500,000

89231A AC 5 |TAOT 2018-C A2B  1.885% 08/16/21.. 05/13/2019. CHIGIOUD. ..ot 3,283,557 ...3,283,300

892380 AB 6 | TAOT 2019-C A2A  2.000% 04/15/22.. 08/06/2019. JP Morgan Securities Inc. 9,999,535 10,000,000

913017 CG 2 |UNITED TECHNOLOGIES CORP. 08/08/2019.. Barclays Capital 9,957,400 .10,000,000 ...54,708
92349G  AD 3 |VZOT2019-BC 2.600% 12/20/23.. 06/04/2019. Mitsubishi Securities............. 9,999,970 10,000,000

928668 AZ 5 |VOLKSWAGEN GROUP AMERICA 09/19/2019. Bank of America Corp 9,996,300 .10,000,000

92939H BC 8 |WFRBS2014-C23C 3.997% 10/15/57.. 04/24/2019.. Goldman Sachs..... 3,022,969 3,000,000 8,018
963280 BM 5 |WHLS 2019-1A A2 2.300% 05/22/28 06/18/2019........ Wells Fargo BankK...........ceueuiiniiieininiiiccnisseesensesessesssesenses 9,998,573 .10,000,000

98162V AB 5 |WOART 2019-B A2 2.630% 06/15/22. 05/07/2019........ WEllS Fargo Bank...........cc.cureieiniieeicieeieessesississesesisesessesenenes 20,230,465 .20,231,661

136452  AD 1 |CPART 2017-1A A3 2.050% 03/19/21.....ccvvvrririririrernrinienes A 09/19/2019........ LIOydS SECUMLIES. .......vvervueererieicirriecseeeiieersines 5,822,756 . 25,827,080 | oo 1,327
14161G BT 6 |[CARDS 2018-1A A 2.090% 04/17/23......ccovvverviiirniirereerniseines A 01/09/2019........ HSBC SECUMIES INC......ooviiiriieie s 5,875,408 | ...oovveriereieieeiriinn 5,880,000 | ..oocvrveirrirrierneernninae 11,454
380881 CP 5 |GCCT2015-2AA 2.020% 04/15/22.... A 12/18/2019........ HSBC SECUMHES INC....o.vvveirii i 12,051,883 12,050,000 3,381
576339 CC 7 |MCCT2019-2AA 2.175% 07/21/21.... A 08/13/2019........ Bank of MONrEQL........c.orvrierriiiiiieeieesissensiessnenes 10,000,000 | .... 10,000,000

89621A AP 4 |TCCT 2019-2A A 3.038% 01/26/24........c..ocorvvrrreiirrircinrirnne A 07/18/2019........ Royal Bank of Canada. 19,329,797 | oo 19,100,000 | coveerveerreirirereriseererieieero 41,908
111013 AL 2 |SKY PLC  3.750% 09/16/24.........cooevriireriirerrineieniereisnienes D 01/14/2019........ Credit SUISSE.......uvrrieiieieees e 3,366,154 | ..ooveiriiereenenn 3,375,000 | coouvererrrieieniere i 41,911
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Annual Statement for the year 2019 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
23636T  AC 4 |DANONE SA  2.077% 11/02/21.....cveveieerirircririrererneierinnies D 08/19/2019........ JP Morgan Securities INC...........ccevrvernrinereincirereiseeeieies 4,988,850 | ....ovevvererernrirerernrnend,000,000 | i 31,443
478375  AG 3 | JOHNSON CONTROLS INTL PL....ocuciiiicierissiensssissrsssissisnsssesnssssanes D 06/27/2019........ Barclays Capital 10,399,400 180,243
3899999. Total - Bonds - Industrial and Miscellaneous.. ...688,698,976 179,518
8399997, TOtAl = BONMS = P 3.tttk £E 088 o081 E o884 £E1e8EHeEEEEoLEHEEE L L 48 £E 8L o8 E 4L E £ 8L EHEEEE L b E R E S E £ EE LR £ b HEE L £ 8 EEf L8 E L b 4L £Ef L L E R b4 E L1 £E b E L E b EE bR hb e EeEienEeeEenb bbb | seierinen 1,234,005,178 ...1,664,553
8399998. Total - Bonds - Summary Item from Part 5.........coooovienininicnisecicenns ...512,867,303 831,656
8399999. Total - Bonds. 1,746,872,481 ,496,209
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
09609G 10 0 |BLUEBIRD BIO INC......couiiiiiiiieiiiciseieiecieeeees et 12/26/2019........ State Street Bank.. 1,800.000 161,797 XXX
110122 10 8 |BRISTOL-MYERS SQUIBB CO 11/21/2019........ State Street Bank.. . 24,800.000 1,398,968 XXX
205887 10 2 | CONAGRAFOODS INC........covvvriierniriieriserrirenines 12/26/2019........ State Street Bank..........cccovveeiniieiniicses 4,600.000 154,898 XXX
22266L 10 6 |COUPA SOFTWARE INC... 07/26/2019........ State Street Bank: 3,070.000 445,540 XXX
254687 10 6 | DISNEY WALT CO...oirirrirriieriirinsiiesiessiessesissesesssssssesssesessssssssens 03/20/2019........ Tax Free Exchange... . 21,633.000 707,163 XXX
25470M 10 9 |DISH NETWORK CORP.. 12/05/2019........ State Street Bank..........cccvvveeinireeinceees 31.000 1,039 XXX
25470M 10 9 |DISH NETWORK CORP.. 09/11/2019........ Spin Off.....covvvenen. 573.000 5,030 XXX
256163 10 6 | DOCUSIGN INC.......oooirrririieieicineieeissesiesiseessesssesneenes 01/07/2019........ State Street Bank..........cccovveeiniieiniices 15,800.000 660,985 XXX
35137L 10 5 |FOX CORP....coiiiriiceiietee et 03/19/2019........ State Street Bank..........cccovveinierinincens 1,232.000 63,276 XXX
459200 10 1 |INTL BUSINESS MACHINES CORP 01/07/2019........ State Street Bank.. 7,900.000 934,568 XXX
478160 10 4 |JOHNSON & JOHNSON.... 12/26/2019........ State Street Bank.. 8,400.000 1,222,093 XXX
502431 10 9 [L3HARRIS TECH INC......cooivireiiieiieieieieriseiesisisisnsenns 07/01/2019........ Tax Free EXChange........covvevvriveiieieienissieninines 18,980.000 565,805 XXX
580135 10 1 |MCDONALD'S CORP.........ccooeiiiiiiiiiiiiieie s 03/13/2019........ State Street Bank.. 1,500.000 273,386 XXX
60871R 20 9 |MOLSON COORS BREWING CO...... 12/26/2019........ State Street Bank.. . 6,000.000 320,662 XXX
674599 10 5 |OCCIDENTAL PETROLEUM CORP......ccovtririirmirirriseiieriinesiesisesessiissiens 08/09/2019........ State Street Bank...........cccvviveierirnieieens 4,078.000 192,196 XXX
742718 10 9 |PROCTER & GAMBLE CO 10/30/2019........ State Street Bank.. 15,550.000 1,926,410 XXX
77543R 10 2 |ROKU INC 06/24/2019........ State Street Bank.. 25,200.000 2,524,188 XXX
808625 10 7 | SCIENCE APPLICATIONS INTE.. 01/14/2019........ Tax Free EXChange.........c.ovvvvvereineierenscireneennns 1,094.000 24112 XXX
829810 10 9 |SITE CENTERS CORP.......ccooitiiiiciiciicisi s 01/08/2019........ State Street Bank.. 55,400.000 676,108 XXX
874054 10 9 | TAKE-TWO INTERACTIVE SOFTWRE . 03/13/2019........ State Street Bank.. 3,700.000 349,349 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAGBA..........o.oveieiiiiiieiieiie ettt ettt ettt sttt ettt ettt en bt ens st enna 12,607,573 XXX | 0
9799997. Total - Common Stocks - Part 3........cccooviivinirininninns 12,607,573 XXX | 0
9799998. Total - Common Stocks - Summary Item from Part 5.........coovvoveivnininiene 2,072,105 XXX
9799999. Total - Common Stocks.........cewreecs 14,679,678 XX | 0
9899999. Total - Preferred and Common Stocks........ 14,679,678 XXX 0
9999999. Total - Bonds, Preferred @nd COMMON SHOCKS...........cciiiieieiceiieiiieie et te ettt ettt et s st e s s etebesasaetes essstetesssesesssesetesassssesessesetessseses st ese b s asseses e s etesesseteses s sesessssesebesseeesesessetebesses et et essebebesseses s ssetebensesesessetetebansebet st ebebebnsetesansetete  oesetebssssssessnsetebassssesesnsetesansesesennsesas | enesesisans 1,761,552,159 XXX e 2,496,209




vi3
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 3G 3 |US TREASURY NOTE  1.750% 11/15/20.. | 06/14/2019. | Barclays Capital..........c.cocovsovmsscienscc | 9,924,609 | ..... 10,000,000 | ...... 9,956,250 | ....vvrrrnn 9,971,855 | oooorirciens | e 5,556 5,556 | corooeceeveeennns | coveeerns 9,977,411 [ oo | (52,802) | ........ (52,802) | ....... 87,500 | 11/15/2020.
912828 3J 7 |US TREASURY NOTE  2.125% 11/30/24.. .. | 01/04/2019. | Goldman Sachs.... 19,553,125 | .....20,000,000 | ... 19,743,750 | .........19,780,433 |....... CT: 0 OO DRI ":1: I DU IO 19,780,979 | .(227,854) | .....(227,854) | ....... 44,368 | 11/30/2024.
912828 3L 2 |US TREASURY NOTE  1.875% 12/15/20.. | OBMA2018. | CHIGOUP...-vovvvvvsvesvsssvssssssse | 9,021,094 | ....... 9,000,000 | ....... 8,963,438 | ... 8,975,667 | ooovrvrecriicns | e 7551 [ oo | v T,55T [ [ e 8,983,218 B - 37,876 | ........ 37,876 | ....112,500 | 12/15/2020.
912828 3Q 1 |US TREASURY NOTE  2.000% 01/15/21.. [ 07/18/2019. | CHIGrOUP...vvvvevevvvervevvresssreressssereeeees | 19,048,242 | ..... 19,000,000 | ... 18,869,961 | .........18,909,525 |....... 23,988 | oo | vereeernsnni23,988 | e | oo, 18,933,513 | ovvvvvrrrescers [ o 114,729 | ....... 114,729 | .....384,130 | 01/15/2021.
912828 4B 3 |USTREASURY NOTE 2.375% 03/15/21.. | 12/03/2018. | GoIAMAN SACNS ..o | 8,075,625 | ....... 8,000,000 | ....... 7,945,000 17,338 B 7,975,052 o] 100573 | . 100,573 | .....231,758 | 03/15/2021.
912828 4U 1 |US TREASURY NOTE = 2.625% 06/30/23.. | 08/19/2019. | Various 28,934,375 | .....28,000,000 | ....27,854,668 . 27,881,827 .| .1,052,548 |.....1,052,548 | ....382,522 | 06/30/2023.
912828 4W 7 |US TREASURY NOTE  2.750% 08/15/21.. .| 11114/2019. | Barclays Capital...........ccocccmrsrmcmmmmmic | | 5,096,289 | .. 5,000,000 | ...... 4,991,602 | oo 8,992,404 | oo | o 2,806 | oo o 2406 | e | 4,994,809 101,480 | oo, 101,480 | .....171,875 | 08/15/2021.
912828 4Z 0 |US TREASURY NOTE = 2.750% 08/31/25.. | 08/05/2019. | Barclays Capital 5,329,102 | ...... 5,000,000 | ....... 4,946,289 4,948,353 | oo | e 28 | [ ,280 [ | 4,952,593 .| .....376,508 | ....... 376,508 | ....128,159 | 08/31/2025.
912828 5A 4 |USTREASURY NOTE 2.750% 09/15/21.. - | 1171472019 | Wells Fargo Bank..............ocoeevveeccvcoc | L 3,163,090 | ...... 3,100,000 | ....... 3,086,680 | ........ 3,087,777 | oo | eeeeeeensn 3812 | i e 3812 | | i 3,001,589 | ..ovvvvevvevrverens | oo 71,501 | oo 71501 | ....... 99,536 | 09/15/2021.
912828 5B 2 |US TREASURY NOTE  2.750% 09/30/20.. | 08/28/2019. | Wells Fargo Bank..............cccooooeeevccoc | 0L 5,054,883 | ...... 5,000,000 | ....... 4,987,500 4,988,796 [ .oovovovoeoeoreieis | A6 | s | e BB | s | e 4,992,957 i 61,926 | ........61,926 | .... 125,478 | 09/30/2020.
912828 5D 8 |US TREASURY NOTE  2.875% 09/30/23.. | 01/08/2019. | Barclays Capital 10,128,516 | ..... 10,000,000 | ... 9,914,844 9,918,255 | oo | 354 [ [ 354 [ [ 9,918,609 o ..-209,906 | ......209,906 |....... 79,773 | 09/30/2023.
912828 5K 2 |USTREASURYNOTE 2.875% 10/31/23.. | 01/04/2019. | Goldman SaChS..........ccvovvvessvvvrsisrsne 10,172,656 | .....10,000,000 | ..... 9,934,570 | ....0000.9,936,028 | coocccvecvsccces | covriienen193 [ | o193 | s | e 9,936,221 o] 236,435 | ......236,435 | ... 54,006 | 10/31/2023.
912828 5P 1 |US TREASURY NOTE 2.875% 11/30/23 .| 01/18/2019. | Goldman Sachs............ccccuvvrervnrirerirnens . 10,119,922 | ..... 10,000,000 | ..... 10,049,609 .10.049.155 | ....... (603) [(C10C) ) O B 10,048,552 o 71,370 | ... 71,370 | ....... 41,861 | 11/30/2023.
912828 M8 0 |US TREASURY NOTE = 2.000% 11/30/22.. - | 06/04/2019. | Various 29,804,883 | .....30,000,000 | ....29,714,929 | ........ 29,770,920 | covvoocccocreeees | e 12,260 | cooveeereeeeerece | oo 12,260 29,783,180 N 21703 | .......21,703 | ..... 185,417 | 11/30/2022.
912828 N3 0 |US TREASURY NOTE  2.125% 12/31/22.. .| 01/24/2019. | Credit Suisse.... 10,828,555 | ..... 11,000,000 | ..... 10,793,750 0,829,968 2,599 2,599 [ covooeceeenns | oo 10,832,567 (4,013)] . 6,143 | 12/31/2022.
912828 U3 2 |USTREASURY NOTE 1.000% 11/1519.. | 08/14/2018. | Goldman Sachs 59,850,000 | .....60,000,000 | .....59,439,453 | ......... 50,833,447 | oo | 17,985 [ | s 117,985 59,951,432 (101,432) | ....(101,432) | ..... 450,000 | 11/15/2019.
912828 U7 3 |US TREASURY NOTE  1.375% 12/15/19.. - | 04125/2019. | Barclays Capital 24,136,734 | .....24,300,000 | .....24,245,976 | ......... 24,282,527 5,678 | coevvrcevrrsens | e 24,288,205 | ..o e (151,471) | e (151,471) | . 121,166 | 12/15/2019.
912828 U8 1 |US TREASURY NOTE 2.000% 12/31/21 | 04/15/2019. | Barclays Capital 29,725,781 | ... 30,000,000 | .....30,098,438 | ......... 30,061,420 (6,134) 30,055,285 -(329,504) | ......(329,504) | ..... 175,691 | 12/31/2021.
912828 W8 9 |US TREASURY NOTE  1.875% 03/31/22.. .| 05/08/2019. | Various 19,784,375 | ....20,000,000 | .... 19,998,828 | ........ 19,999,048 | oo | oo | o191 o 19,999,239 (214,864) | ......(214,864) | ... 223,873 | 03/31/2022.
912828 X7 0 |US TREASURY NOTE 2.000% 04/30/24.. .. | 06/14/2019. | Goldman Sachs.... 5,033,008 | .......5,000,000 | ...... 4,766,016 ...233,698 3,043 | 04/30/2024.
912828 X9 6 |US TREASURY NOTE  1.500% 05/15/20.. .| 04/29/2019. | Goldman Sachs.... 14,860,547 | ... 15,000,000 | ... 15,029,297 |...(149,775) | .....(149,775) | ....103,177 | 05/15/2020.
912828 XU 9 |US TREASURY NOTE  1.500% 06/15/20.. | 08/14/2019. | Wells Fargo Bank..............cocooweweevcccc | 000 9,971,875 | ..... 10,000,000 | ...... 9,979,688 | ..........0,989.841 | .o | 8,255 | | e B255 | s | e 9,994,096 | ..vvvvvvvvveverenes | s (22,221) | ........ (22,221) | .....100,000 | 06/15/2020.
912828 Y4 6 |US TREASURY NOTE  2.625% 07/31/20.. .| 11/13/2019. | Barclays Capital 20,142,969 | .....20,000,000 | .....20,003,906 20,001,073 . 141,89 | ... 141,896 | .....676,223 | 07/31/2020.
0599999. Total - Bonds - U.S. Govenment.... ...367,760,255 | ....367,400,000 | ....365,314,442 232,762 0] ... 366,182,039 | ... 0 |.1,578,213 |....1578,213 | 4,058,199 | XXX
Bonds - U.S. Special Revenue and Special Assessment
20775C MB 7 |CONNECTICUT ST 1.400% 05/15/19 .. [ 05/15/2019. [ Maturity.........ccocovvrvvreerveniisesiiissisiienn | 500,000 | ........ 500,000 | .......... 500,000 | +.eevrreern500,000 | vovorrrvrereeens | oo (V10 OO IO 500,000 | .eovoorrerrieens | cervieenrenieeens | e (V)N - 3,500 | 05/15/2019.
3137AH 6D 5 |FHMS 2011-K015X110 1.739% 07/25/21 o [ 1200172019, | PAYAOWN. .o || 988,419 | 100280429 | oo | o (280,129) (280,129) 07/25/2021.
3137FB BZ 8 |FHMS 2017-K068 X110 0.566% 08/25/27. . [12/01/2019. | Paydown.........ocvvvvvvemsvvvvvsnnnsviisssiniene | o 18,853 | vovvvvvereerer 16,652 | voveeerresseeeeenns | ceveeen (16,652) [ covveeeeeerereeres | o (16,652) 08/25/2027.
3137FE  BS 8 [FHMS 2018-K072 X110 0.494% 12/25/27 .| 12/01/2019. | Paydown (23,462) | cooveveeere | e (23,462) 12/25/2027.
31392C MS 0 |FNW2002-W12A 5.638% 02/25/42 o | [ 1210112019, PAYAOWN. .o | 27,490 | oo 27,190 28,575 407 407 02/25/2042.
462467 NS 6 |IOWAFIN AUTH SFMTG  4.500% 07/01/28....... ..| 11/01/2019. | Redemption  100.0000.. 285.000 285.000 | .. 306,689 | oo 289,084 | oo | (4,044) (4,044) 07/01/2028.
47770V AT 7 |JOBSOHIO BEVERAGE SYS STWD LIQ.............. .. 1 01/01/2019. | Maturity. 13,000,000 | ..... 13,000,000 | ..... 13,000,000 B I 0 01/01/2019.
604168 KD 1 |MINNESOTA ST HSG FINAGY....ooccovrrrrirvvrnns - [ 1200172019, | Redemption  100.0000........covscvesccce | 1,010,000 | ....... 1,010,000 | ....... 1,089,982 | ..cc0...... 1,086,715 | .ooovvcvvvvcrrcs | v [GTATY] I . (AT ] I— 01/01/2041.
61212R 4G 8 |MONTANA STBRD HSG 3.500% 12/01/44. .| 12/01/2019. | Redemption  100.0000.. 655,000 | ..ooo.... 655,000 | .......... 673,523 (8,455) 12/01/2044.
67766W QM 7 |OHIO STWTRDEV AUTH  3.492% 12/01/19. .. | 06/01/2019. | Redemption ~ 100.0000...........ocrmmmmmrees | 3,370,000 | ...... 3,370,000 | ....... 3,370,000 0 12/01/2019.
67766W QM 7 |OHIO STWTRDEV AUTH  3.492% 12/01/19..... |.. | 12/01/2019. | MAtURIY.....covvserevvrrrssmevrmssssmermsssssrmeess | | 3,630,000 | ...... 3,630,000 | ...... 3,630,000 0 12/01/2019.
67886M NN 5 | OKLAHOMA HSG FIN SF  4.500% 09/01/27....... .. | 05/22/2019. | Raymond James Morgan Keegan. 476,625 | oo 465,000 | .......... 500,684 ) (1,071) 09/01/2027.
67886M NN 5 |OKLAHOMA HSGFIN SF  4.500% 09/01/27....... .. | 05/01/2019. | Redemption ~ 100.0000 110,000 | oo 110,000 | ... 118,441 ) (2,420) 09/01/2027.
686087 VE 4 |OREGON STHSG & CMNTY  4.000% 07/01/47. | .. | 08/14/2019. | Raymond James Morgan Keegan.......... | ... . | . 5,890,673 | ... 5,445,000 | ....... 5,901,019 ) O B [GIURT: )] I— 07/01/2047.
686087 VE 4 |OREGON ST HSG & CMNTY  4.000% 07/01/47. | .. | 07/01/2019. | Redemption ~ 100.0000............ccccerrrveee 315,000 | .......... 315,000 | ......... 341,381 ..335510 | ..., (20,510) (20,510) 07/01/2047.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS............  cooorvirreiireiseissssesesssssssssssssssssssssnsins | 29,269,488 | ..... 28,812,190 | ..... 30,493,322 | ......... 29,588,930 | coovvvvrrnarn 0. (443,234) | ccoovvvvvnrenn. 0. (443,234) 0 29,145,694 0]... 123,794 | ... 123,7% | ... 768,241 XXX
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00192M AB 5 |ARIFL2017-AA2 1.910% 04/15/26................... - | 12/15/2019. | PaydOwN.....oovvvevevvvnvnennnnssnnsnsnsssnssnssssssnnnes | 4,722,650 | ...... 4,722,650 | ....... 4,719,982 | oo VI o2 20 R 1,139 1,139 | v | e A,722,650 | s [ e | v (I 43,078 | 04/15/2026.
00206R DD 1 |AT&TINC 3.950% 01/15/25 | 1212612019, | Wells Fargo Bank.......c..ocooeevvssvcnns | 6,767,410 | ....... 6,329,000 | ...... 6,475,326 | ....cc... 6,447,626 | ..ooovevrcri | v (18,707) | oo | v (18,707) [ covvoercrsere | v 6,428,918 |..ooooccvrrrrrs | o 338,492 | ... 338,492 | ....364,577 | 01/15/2025.
00217E  AB 4 |ARIFL2018-AA2 2550% 10/15/26. w | | 12115/2019. | Paydown I 6372479 | ... 6372479 | ... 6,371,515 | ........6,371,531 | ... 948 948 B,372479 | oo | oo | oo 0 ... 89,925 | 10/15/2026.
00287Y AX 7 |ABBVIEINC 2.850% 05/14/23.........ccccoovvvvvanens .. | 03/07/2019. | Morgan Stanley................cooeeverviiiniiinanes I 7,362,000 | ....... 7,500,000 | ...... 7,499,025 | 117,899,229 | oo | oo, 0 1,499,229 | ..(137,229) | ...... (137,229) | ....... 69,469 |05/14/2023.
015271 AM 1 |ALEXANDRIA REAL ESTATE EQUIT. <o |- | 05/08/2019. | Suntrust Robinson Humphrey........oo.cc| 1 3,124,230 | ...... 3,000,000 | ....... 2,997,990 | .oooone. 2,998,188 |....... 31 KT PSS I 2,998,219 | oovvccirrerses | o 126,011 | ...... 126,011 | .....106,333 | 01/15/2024.
030506 AA 7 |AMERICAN WOODMARK CORP < | - | 04102/2019. | Bank of America COM.......ccccwwscoveewseen | | 2,462,500 | ...... 2,500,000 | ... 2,390,625 2,212,500 | ...... 184,948 | ........3,136 | .. ...188,084 | ... 2,400,584 61,916 | ... 67,370 | 03/15/2026.
030728 P9 0 |AMSI2005-R9AF5 4.330% 11/25/36............... o | 1200112018, | PaydOWN...oosvsvvvssvnsvssvsssssesssee | 2,028,915 | ....... 2,028,915 | ...... 2,079,637 2,045,209 | .oooorrirnn 16,295) ... (16,295) | ... 2,028,915 USRI 1 I 46,874 | 11/25/2035.
035242 AA 4 |ANHEUSER-BUSCH INBEV FIN o 10211112019, | CHIGOUP...cvvsveeesvveesvvensssivnessees | 10,595,310 | ..... 11,000,000 | .....11,219,060 11,141,081 (3,735) 1,137,346 ..(542,036) | ......(542,036) | .....163,625 | 01/17/2023.
05565E AW 5 |BMW US CAPITALLLC 3.450% 04/12/2 .| 02/04/2019. | BNP Paribas Securities Corp 5,020,050 | .....5,000,000 | ......4,908,050 1,912 4,910,865 109,185 | .......109,185 | ....... 54,625 | 04/12/2023.
07274N  AE 3 |BAYER US FINANCE II LLC .| 12/06/2019. | Morgan Stanley.............coccoowwvsvevccvceeees | 0 4743549 | ... 4,519,000 | ...... 4,504,268 2,416 4,507,835 235714 | ... 235714 | ....172,679 | 12/15/2023.
11134L  AH 2 |BROADCOM CRP - CAYMN Fl... .| 07/29/2019. | Deutsche Bank............coccoevscermmeser | | 9,751,100 | ... 10,000,000 | ... 9,560,950 25,068 9,614,758 136,342 | ...... 136,342 | .....404,722 | 01/15/2027.
115236 AA 9 |BROWN & BROWNINC  4.200% 09/15/24.. - | 10/01/2019. | Stifel Nicolaus... 5,192,750 | .....5,000,000 | .......4,941,050 4,643 4,946,223 246,527 | .......246,527 | .....166,600 | 09/15/2024.
1248EP BT 9 |CCOHOLDINGS LLC 5.125% 05/01/27 <[ 0311912019, | VAIOUS...c.ccccccvvssvvvvnessivvenssssseesssci | 4,961,250 | ....... 5,000,000 | ....... 4,593,750 6,488 4,600,927 360,323 | ....... 360,323 | ...... 87,267 | 05/01/2027.
12503M AB 4 |CBOE HOLDINGS INC  1.950% 06/28/19 | 0612812019 | MAtUIRY.....ovosvoeeeesseesseenen | 4,609,000 | ....... 4,609,000 | ....... 4,565,537 . 21,598 4,609,000 0 44,938 | 06/28/2019.
12648G AU 1 |CSMC 2014-3R 3A1  2.250% 09/27/35 < | -+ | 12/01/2019. | Paydown 11,080,034 | ......1,080,034 | .......1,044,933 ,066,652 13,381 11,080,034 13,492 | 09/27/2035.
14041N  FE 6 |COMET 2016-A3 A3 1.340% 04/15/22. - | -~ | 06/15/2019. | Paydown [ 3,000,000 | ....... 3,000,000 | ....... 2,960,977 ...2,981,731 . ] 18,269 0100 K00 Y OO OO | 20,100 | 04/15/2022.
1404IN FF 3 |COMET 2016-A4 A4 1.330% 06/15/22. | 08/15/2019. | Paydown [ B 4,350,000 | ....... 4,350,000 | ...... 4,280,332 4,312,363 [ | e 37,637 37,637 | cooocceeeeeeeines | eereeeeeei$,350,000 [ oo [ oo | ceveereiieennni0 | e 38,570 | 06/15/2022.
14313F  AB 5 |CARMX2018-3A2A 2.880% 10/15/21.... | 12/15/2019. | Paydown ...16,689,036 | ....16,689,036 | .....16,687,571 16,689,456 |. (420) (420) | oo | 200000 16,689,036 | oo [ oo | cevieirreeeenn [ 304,940 | 10/15/2021.
14314X  AB 5 |CARMX2018-2A2 2.730% 08/16/21... .| 12/15/2019. | Paydown R 11,334,963 | ... 11,334,963 | ....11,307,954 11,300,365 |..... 25,597 25,597 | vooovceereeiicns | ereneee11,334.963 | oo e | s | 160,377 | 08/16/2021.
151020 BC 7 |CELGENE CORP 2.875% 02/19/21 v | - | 11/22/2019. | Citigroup T R 5,063,750 | ....... 5,000,000 | ...... 4,928,600 | ..........4,942,354 | ... 23503 23,503 | vovereeeerceres | ererenn4,965,857 | oo | 097,893 | ... 97,893 | ... 185,885 | 02/19/2021.
165183 BB 9 |CFII2017-4A AT 2.120% 11/15/29...cccvccivvrcrcns | 12/15/2019. | Paydown RSSO I 3,486,754 | ... 3,486,754 | ... 3,486,509 | ..........3,489,487 | oo | e (2,733) (2,733) | oo | ireeesn 3,486,754 | e | oo | ceevinensnsninO | e 39,602 | 11/15/2029.
17305E  GA 7 |CCCIT 2017-A2 A2 1.740% 01/19/21.. | OUATI2018. | PaYOWN. o | 17,480,000 | ..... 17,480,000 | ..... 17,380,309 | o000 17,474,269 | ...oovvvveervcccci | coriirn 5,731 5,731 | covvveerricnrens | e 17,880,000 | oo | v | cevvvrnenrsssennn0 | 152,076 | 01/19/2021.
17305E  GH 2 |CCCIT 2017-A9 A9 1.800% 09/20/21.. « | | 09/20/2019. | Paydown RSSO I 5,000,000 | ....... 5,000,000 | ....... 4,954,492 | .....000.. 4,956,735 | cococvvvrescirns | o 43,265 | .oovvveeveeen [ o 43,265 | oo rereeeB,000,000 [ oo | oo | o0 | 90,000 | 09/20/2021.
18978C AB 9 |CNH2017-CA2 1.840% 03/15/21......ocrrsrrvevens .| 10/15/2019. | Paydown R B 5,628,427 | ... 5,628,427 | ... 5,627,930 | ...........5,628,389 |...... 38 38 OO X 7.2 A EOOTY FUITN IO | B OO 49,833 | 03/15/2021.
20267U AB 5 |CBSLT2016-BA2 3.158% 10/25/40.... | 12/25/2019. | Paydown 899,081 899,081 | ......... 904,454 | .....voo. 924,889 | ..oovvoorvvee | o (25,808) | .oovocvvvrerrs [ v (25,808) | vvvvvevvvvvrrrs | woverrnne 899,081 [ ..ovvvvrrcveeen e | covrrrrisinnns0 [ oo 18,789 | 10/25/2040.
21870L AG 1 |CORE2015-CALWB 3.252% 02/10/34 oo [+ | 1000172018,  PaYAOWN. v | 5,750,000 | .......5,750,000 | ......5,700,811 | ........... 5,702,229 | covvvvcvveeesis | v LY 1 T OO O 2 1 T OO I 5,750,000 | vvvvvccccveeeree | oo | overessiiinenn0 | o 319,342 | 02/10/2034.
22540V G6 3 |CSFB 20029 1A1 7.000% 03/25/40................... .. | 12/01/2019. | Paydown 5,072 5306 |....... (234) (234) 07272 DTN IS IS 1 I DS 150 | 03/25/2040.
22822V AC 5 | CROWN CASTLE INTL CORP | 0716/2018. | Bank of America COrp........cvwwwsscsvcne | 1,382,459 | .......1,335,000 | ......1,278,476 | .......... 1,282,942 | oo | o 3,264 3,264 | oo | v 1,286,206 | .ooocoverier | 196,254 | ......96,254 | ...... 29,225 | 06/15/2026.
23341B AC 9 |DRB2016-BA2 2.890% 06/25/40 ee | o | 1212512019, | PAYOWN. oo | 1,130,019 | ... 1,130,019 | ......1,127,194 | .......... 1,126,951 | oo | o 3,069 3,069 2,130,019 [ v | o | o0 | s 17,276 | 06/25/2040.
23342K AD 6 [DRB2017-AB 3.100% 05/27/42............cocoeevuecn .. | 12/25/2019. | Paydown 596.360 596,360 | . 596,318 | ... 596,897 |....... (538) (538) 596,360 [ v | oo | eveeveerieneend0 [ e 10,368 | 05/27/2042.
24702 AD 1 |DEFT2017-2A3 2.190% 10/24/22 o [ 1202212019, | PAYAOWN...ooeeeeesssreense | 7,226,391 | ...... 7,226,391 | ... 7217475 | .......... 7220772 | oo | e 4,619 4,619 | oo | oo 1,226,391 | e | e | 0 | e 125,212 | 10/24/2022.
25272K  AA 1 |DIAMOND 1 FIN/DIAMOND 2 o | 0312112019, | Call  100.0000.....ccvvcvrsvmsrriiiiines | | 20,000,000 | .....20,000,000 | ....19.995,000 19,998,442 | ... 217) @I | e | 0000019,998225 | oo |1, 775 | e 1775 | o 237,969 | 06/01/2019.
25389 AQ 9 |DIGITAL REALTY TRUSTLP.......ccoovvrmrrsririniirrinn . | 12/30/2019. | Wells Fargo Bank...............cccccvvccvves RS 11,099,500 | ... 10,000,000 | .....10,499,400 10,450,485 | ..oovvccvvvcrris | v (62,238) | coovoccvvrerrs [ v (62,238) | vovvvevvverreis | e 10,388,248 | oo | 0 T11,252 | 711,252 595,069 | 10/01/2025.
254683 BK 0 [DCENT2014-A4 A4 2.120% 12/15/21 o [ 067157201, | PAYAOWN..ooovvvevossvvvsssessssnsssessn | 6,300,000 | ...... 6,300,000 | ... 6,261,398 | ..........6,282,679 | coccccrrcerccicrs | vorrres 17,321 [ oo | coveie 17,321 [ oo | 008,300,000 | oo | oo | ceveeriiireessn0 | e 66,780 | 12/15/2021.
256746 AF 5 |DOLLAR TREEINC 3.700% 05/15/23 v || 05/23/2019. | VaIIOUS.......oocvvvevevrviiissssvisssesssiissssin | 8,588,558 | ....... 8,445,000 | ....... 8,366,138 6,619 8,376,138 212,420 | ....... 212,420 | ..... 160,322 | 05/15/2023.
256746 AG 3 |DOLLARTREEINC 4.000% 05/15/25............... [ 091972019, | US BaNK..o oo ST O 5,252,650 | ... 5,000,000 | ....... 4,955,900 | ..... O — 4,066 cernnnni4,963,626 | .. 289,024 | ....... 289,024 | ....171,111 | 05/15/2025.
26078) AB 6 |DUPONT DENEMOURS INC  4.205% 11/15/23. | .. | 12/16/2019. | MarketAXess.............ccooevvveemsvvvvissnnvrinss | 1,067,170 | ....... 1,000,000 | ...... 1,000,000 | ........... 1,000,000 | cvvoovveeeeeeerens oo (/10 T 1,000,000 | ..ooovveeerenns | ot 67,170 | ......... 67,170 | ....... 44,386 | 11/15/2023.
262098 AD 1 |DRIVE2018-4 A3 3.040% 11/15/21..ccccccccrrrrns o [ 1171512019, | PAYdOWN. ..o | 10,000,000 | ... 10,000,000 | ... 9,999,078 9,999,384 | ... 616 616 10,000,000 | ..ovovvcvvveeees [ v | ovvrrrsiiinenn0 | 204,496 | 11/15/2021.
20373F AB 0 |EFF2018-2A2 3.140% 02/20/24 wor | | 12/20/2019. | Paydown [ B 4,382,537 | ....... 4,382,537 | ....... 4,381,874 | .....4,382,090 |....... 446 446 et 382,537 | o | e | rreeerninnsn0 | 102,899 | 02/20/2024.
29379V AZ 6 |ENTERPRISE PRODUCTS OPER. - | 03/06/2019. | Barclays Capital ST [N I 3,214,265 | ... 3,193,000 | ... 3,140,922 | ..o, 3,046,178 | oovvvvcvveerre | v 2,018 pXVLL: I IO I 3,148,196 | ..oovvcvccvrrrs | 10..86,070 | ........86,070 | ...... 51,403 | 03/15/2023.
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29444U  AM 8 |EQUINIXINC  5.375% 04/01/23........ccoovvrrvssrrinns | 041241201, | Morgan Stanley.........c..ceovessvssvcscnn | 1,021,250 | ...... 1,000,000 | ....... 1,018,750 ...995,000 19,172 | oo TOE:ISK) ) U B 17,279 | oo 1,012,279 i — 8,971 L8971 | . 30,608 | 04/01/2023.
29444U  AQ 9 |EQUINIXINC 5.875% 01/15/26 | 02/19/2019. | Suntrust Robinson Humphrey... 157,125 | oo, 150,000 | ..oooo.. 153,375 151,125 1,872 coverennnn 152,996 e 8129 | 5,288 | 01/15/2026.
30212P AP 0 |EXPEDIA GROUPINC  3.800% 02/15/28. - | 12/18/2019. | Stifel Nicolaus... 5,071,650 | ... 5,000,000 | ....... 4,987,350 4,988,355 1,015 [ oo | ceeeen 4,989,370 | 082,280 | oo 82,280 | ....255,972 | 02/15/2028.
320080 AA 4 |FIRST DATA CORPORATION....ccooooscivivvrirnrris .1 08/03/2019. | Call  100.0000.. [ B 5,000,000 | ...... 5,000,000 | ....... 5,012,500 | ..........4,812,500 (11 N B 194,293 | covovevereeeee | oo 5,006,793 N (6,793)] .......... (6,793)| .....387,500 | 01/15/2024.
33616C  AA 8 |FIRST REPUBLIC BANK/CA < | 0B/7/2019. | MAtUFY ..o | 5,163,000 | ...... 5,163,000 | ....... 5,138,527 | oo 5,154,024 | ..oooovvvrvrvninnnns | e 8,976 7L I 5,163,000 06/17/2019.
34532A  AB 9 |FORDO 2017-C A2A  1.800% 09/15/20. .| 07/15/2019. | Paydown 3,681,225 3,681,225 | ....... 3,680,917 3,681,219 |....... 6 30 N IO 3,681,225 09/15/2020.
36164Y AB 7 |GCP APPLIED TECHNOLOGIES | 03/11/2019. | Bank of America COrp.........cooccvevvwscevcn | | 2,537,500 | ...... 2,500,000 | ... 2,456,250 2,437,500 | ........ 21,336 22,382 | oo | e 2,459,842 04/15/2026.
3622N6  AG 4 |GSR2007-AR2 4A1  4.473% 02/25/51.. .| 12/01/2019. | Paydown . 170328 | ..oooo. 170328 | .ovo., 165,793 4,535 02/25/2051.
36257C AJ 6 |GSMS 2017-GPTXC 3.302% 05/10/34.... .| 03/21/2019. | Goldman Sachs............ccccuvvvrervnrrrerirnens . 38,900,000 | ... 40,000,000 | ..... 40,049,609 (6,698) . 05/10/2034.
38013M AB 2 |GMALT 2017-2A2A 1.720% 01/21/20.. | 04/20/2019. | PaydowN......c.cccovvsvvvmnssssvernsssssinnesss | 6,586,398 | ....... 6,586,398 | ... 6,585,720 | ...........6,586,385 | ...... LK TN I 6,586,398 01/21/2020.
39154T AP 3 |GALC 2018-1 A2 2.350% 05/15/20 .. | 11/15/2019. | Paydown 19,743,890 | ... 19,743,890 | ..... 19,712,777 | ........19,718,631 | ....... 25259 | oo | 19,743,890 05/15/2020.
44935A AB 1 |HALST 2018-AA2A 2.550% 08/17/20.. .| 11/15/2019. | Paydown 10,452,945 | .....10,452,945 | ....10,451,919 | ........10,453,201 |....... (0157 [ - 10,452,945 08/17/2020.
45378Y AQ 7 |IPT2018-INDPD 4.356% 07/10/35 < | O7MT12019. | VAIOUS.....cooovevnennnnnnnnsesisenesisinesens | 25,029,270 | ..... 24,000,000 | ..... 23,999,717 | ........24,001,887 | .ococrevrrrrerins (5,673) 23,996,214 07/10/2035.
46626L AF 7 |JPMAC 2005-OPT1 M2 2.497% 06/25/35........... .. | 12/25/2019. | Paydown 2 635.420 2635420 | ..., 2446823 | .o 2,657,651 | ovveoereererrcrs | eereen(22,231) oo | e, (22,231) | covvveeeevceeer | e 2,635,420 | cooverveeeeerens | eeverieniesnenies | ceereeeinnieni 0 [ 46,300 | 06/25/2035.
46628K AT 7 | JPMMT 2006-A3 6A1  4.160% 08/25/34.... - | 12/01/2019. | Paydown 154,569 | .oovve. 150,011 | vovvrerrrn 164,656 | s | e 10,087) [ ovvevvvsvcvnnns [ v QLU0 7 ) p— ...154,569 2,532 | 08/25/2034.
46628K AV 2 |JPMMT 2006-A3 7A1  4.449% 12/25/48.... .| 12/01/2019. | Paydown 141,341 | 136,719 4,622 3,242 | 12/25/2048.
46634G AF 8 |JPMCC 2009-WSTD  7.693% 12/05/27... | 09/01/2019. | Paydown 3,500,000 | ....... 4,078,125 | ...........3,638,028 | oo | 2000e(138,028) | oo [ e TCRIR P  — : 12/05/2027.
46636K AR 1 [JPMRR2011-22A6 3.500% 07/26/36 .| 12101/2019. | Paydown [ B 1,081,581 | ... 1,081,581 | ... 1,038,318 | 11000000 1,061,674 [ oo | 10000019907 [ e | e, 19,907 | ovvveveresiicies 0N OO I 0 ... 20,048 | 07/26/2036.
48250N  AB 1 |KFC HLD/PIZZA HUTITACO.....ooooiivvrrssicrrrssnes .| 06/21/2019. | Bank of America COmp.............c..ccccurvvve R 2.364,255 | ... 2241000 | ... 2201783 1,986 37,938 | oo | e 2,208,172 | ....158,083 | ......158,083 | ....... 66,670 | 06/01/2026.
485170 AU 8 | KANSAS CITY SOUTHERN INDS « | 12/18/2019. ] Call - 100.0000...cscvsvvssvvesvrsinis . 9,055,000 | ....... 9,055,000 | ... 8,984,582 | ......... 9,034,216 | oo | e 14,314 | oo [ e 14,314 | oo | e 9,048,530 6,470 | .........6,470 | .... 239,905 | 05/15/2020.
518889 AB 6 |DRB2017-C A2A 1.870% 11/25/42.. .. | 05/25/2019. | Paydown 1,742,612 742,612 | ......1,740,861 741 741 1,742,612 11/25/2042.
518889 AD 2 [DRB2017-CB  2.950% 11/25/42 .| 12/25/2019. | Paydown 754,987 | o 754,987 | o 754,602 204 e 754,987 11/25/2042.
553156 AD 0 |MMAF 2015-AA A4 1.930% 07/16/21... - | 07/16/2019. | PaYdOWN....cccooocvvvnccrssssirivncesensss | 5,046,495 | ...... 5,046,495 | ... 5,042,552 LR I DO I 5,046,495 07/16/2021.
55336V  AA 8 |MPLXLP 4.000% 02/15/25........ccoovvemrrrvinrrnnnns .. | 04/25/2019. | Suntrust Robinson Humphrey.......ccccooeeea| | 5,000,350 | ....... 5,000,000 | ...... 4,853,350 (1T I Y 4,863,010 ] 227,340 | ......227,340 | ..... 141,111 | 02/15/2025.
565122 AC 2 |KEURIG DR PEPPERINC 4.057% 05/25/23...... | .. | 02/28/2019. | Mitsubishi Securities..........cwwcweens | | 10,120,700 | ....10,000,000 | .....10,000,000 [ T 10,000,000 .120,700 | ......120,700 | ..... 111,568 | 05/25/2023.
58772Q AD 8 |MBALT 2018-AA3  2.410% 02/16/21.................. .| 12/15/2019. | Paydown 9,553,616 9,553,616 | ... 9,552,827 249 | oo | 009,553,616 [ oo | oo | coinenininnc0 [ 197,220 | 02/16/2021.
595017 AP 9 |MICROCHIP TECHNOLOGY INC.....ccccocccorrrec .| 06/28/2019. | JP Morgan Securities INC........o.ococcoewseve | 15,618,950 | .....15,000,000 | .....15,000,000 0 [ oeeeeeiierses | 2000022.15,000,000 | oo | -...618,950 | .....618,950 | ..... 379,739 | 06/01/2023.
608190 AJ 3 [MOHAWK INDUSTRIES INC  3.850% 02/01/23.. | .. | 04/01/2019. | Suntrust Robinson Humphrey.......cccoeweees| | 2,055,220 | ... 2,000,000 | ... 2,021,044 (824) | oo | e 2,011,922 | oo | 1000 83,208 | ... 43298 | ....... 51,761 | 02101/2023.
60871R  AM 2 |MOLSON COORS BREWING CO .. | 03/15/2019. | MALUFItY.......vvvvereieriiiieiieiesiniaas . 10,000,000 | ..... 10,000,000 | ....... 9,994,100 840 | oo 10,000,000 | ..eoovveeemverens | oo | a0 [ o 95,000 |03/15/2019.
61744C VX 1 |MSAC 2005-HE6 M1 2.293% 11/25/35. | 12125/2019. | Paydown [ B 7,400,267 | ...... 7,400,267 | ... 7,018,691 26,467 | oo | e 7,400,267 [ covvvvveeeeccccc | e | rereinennnsii0 | o 114,138 | 11/25/2035.
631103 AD 0 |NASDAQINC 5.550% 01/15/20 | 06/01/2018. Call  100.0000...00.cvsvvssvvesvvrsvvrsins S B 3,000,000 | ... 3,000,000 | ... 3,228,300 | rrro3,103,922 | oo | eereen(B3178) e | e TCERY:)) T R— 3,070,744 | oo | oo (70,748) | ... (70,744) | ... 190,855 | 01/15/2020.
63861M AB 3 |NHLT2017-2AM1  2.815% 09/25/27.... v | 0512512018, | PaydOWN...oosvs v | 3,270,000 | ... 3,270,000 | ..... 3,243,687 | ..oovee 3,253,680 | ovcvrrvvrrens | e 18,320 [ [ s 16,320 | ooerrcvvrsnrns | o 3,270,000 [ .eovocrrerrsnns | cvreernnrnins | cersernernnsn0 [ o 38,360 | 09/25/2027.
63940T AA 5 |NAVSL2018-3A A1 2.062% 03/25/67... - | 12/25/2019. | Paydown 8,992,726 8,992,726 | ..... 8,992,726 9,000,472 (CALE) ) I 8,992,726 SO0 PSSRSO IVORRNN ) I B 124,149 | 03/25/2067.
64110L AT 3 |NETFLIXINC 5.875% 11/15/28, o | 0712512019, [ VAIIOUS......ooovvvemreriviviisssssssssesssssisiisssns | 11,091,250 | ..... 10,000,000 | ..... 10,000,000 255,700 | vooovveeeereeens | e 10,000,000 .1..1,091,250 |..... 1,091,250 | ..... 386,363 | 11/15/2028.
68389F KP 8 |OOMLT 2006-12A3 1.982% 01/25/36.. .. | 12/25/2019. | Paydown 218153 | oo 218153 | oo 185,330 2,360 ..218,153 01/25/2036.
747262 AQ 6 |QVCINC 3.125% 04/01/19 | 04/01/2019. | MBHUTIY.....oovvvecrvivinneesessssines | 2,500,000 | ....... 2,500,000 | ...... 2483475 | ........... 1,321 2,500,000 . : 04/01/2019.
75606D AE 1 |REALOGY GROUP/CO-ISSUER | 03/28/2019. | JP Morgan Securities INC.......cowvwsvesesc | 6,447,500 | ...... 7,000,000 | ... 6,948,830 | ...oocn 6,090,000 | .....875,398 | ..oovccc,552 | coorrivrsnns [ v 876,950 | .vvvvrcrrcerns | corsrnd 6,966,950 [ ..occrcrrcvrree (519,450) | ......(519,450) | .....112,938 | 06/01/2023.
78403D AG 5 |SBATOWERTRUST 2.898% 10/15/19.... - [09/13/2018. | Call  100.0000......ovcvomsvessveensnese | 7,530,000 | ... 7,530,000 | ... 7,621,788 7,530,000 (03 I I 7,530,000 | cooovecrcceeeeeer | s | s | o 163,058 | 10/15/2019.
78409V AJ 3 |S&P GLOBAL INC 3.300% 08/14/20 o [ 1112612019, | CIHIGOUP....ovvcevevevvvesssivesssssneeenss | 2,730,995 | ....... 2,705,000 | ... 2,694,667 5317 L A0 IO I 2,700,541 | .ooovccvceeeres | 100.30,454 | .......30,454 | ... 114,557 | 08/14/2020.
78447R  AD 9 [SLMA2013-AB 2.500% 03/15/47.... |- [ 09/15/2018. | Paydown 20,000,000 | .....20,000,000 | .....19,016,478 | .........19,802,866 | ....ovvrcvvrrrirs | vrvene 197,134 [ oo | o 197,134 20,000,000 | ovvvscevrrcnnns | comrrrsnnrnsenes | sreerserenneenniO [ o 313,818 | 03/15/2047.
78447V AD 0 |SLMA2013-BB  3.000% 05/16/44..................... | 12/15/2019. | Paydown. ....c.cocoovvormccmssvssvmsiniineen | 1,857,863 | ...... 1,857,863 | ...... 1,734,490 | o......... 1,821,308 |...... 36,556 36,556 | coceeeerreescens | eeeseren 1,857,863 0 52,135 | 05/16/2044.
78448R  AC 0 |SMB2015-C A2B  3.165% 07/15/27......cc0evrvnne .. [ 12/15/2019. | PaydOwN............cvveeereeeeienevisscsisssiiens | 2,159,026 | ....... 2,159,026 | ....... 2,148,634 | 10rri0002,205,077 | covvvevverereerr | o (46,051) | cocceveverrrereres [ e (46,051) | coovvvvvvereririns | e 2,159,026 | ..ooovvoreers | v | e 0] 42,908 | 07/15/2027.
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80285C AG 6 |SDART2016-2B  2.080% 02/16/21.........ccvvercn. .| 02/15/2019. | Paydown 637,098 637,098 635,993 636,936 | ....... 162 162 ....637,008 VN - 1,477 | 02/16/2021.
80285T AB 0 |SDART2018-1A2 2.100% 11/16/20.................. .| 04/15/2019. | Paydown 2396810 | ... 2396,810 | .....2.396.703 | . 396,809 | ... 1 1 e, . e O 8,840 | 11/16/2020.
824348 AU 0 |SHERWIN-WILLIAMS CO  2.750% 06/01/22....... - | 08128/2019. | CItIGIOUP.....ovvvvecvvvevesssssrrneens [ 4,968,603 | ....... 4,854,000 | ....... 4,686,149 | ........... 4,710,378 | ...... 26,217 26,217 | oo | v 4,736,595 | .ooovrrrrrervvrs | e 232,008 | ....... 232,008 | ....... 99,001 | 06/01/2022.
82967N. AW 8 [SIRIUS XM RADIO INC  5.375% 07/15/26.......... .| 04/16/2019. | JP Morgan Securities INC........................ R 6,520,500 | ...... 6,300,000 | ...... 6,095,250 222 382 5,112,883 407617 | ... 407,617 | ....256,791 | 07/15/2026.
834017 AA 3 |SOFI2015-BAT  2.842% 04/25/35............ccovvv. | 12125/2019. | Paydown R I 1,483,233 | ... 1,483,233 | ... 1,465,265 | o000 1,513,703 [ oo | eereeens(30,470) [ v [ e TETO:/0) } U— crrreeenn 1,883,233 | o | e | 0 [ s 23,546 | 04/25/2035.
83402) AC 2 |SOFI2016-BA2B  2.740% 10/25/32 | 12/25/2019. | PaydOWN. ...c..coovrevrsrersvsssvrmsirsieeen | | 4,020,139 | ... 4,020,139 | 3,961,093 58.908 | oo | 4,020,139 | oo oo o0 | 58,869 | 10/25/2032.
83611M GH 5 |SVHE 2005-OPT2 M1 2.473% 08/25/35.. ... | .| 12/25/2019. | Paydown 2,298,396 2,298,396 | ....... 2,083,331 30,355 rriereren2y298,396 | oo | e | eeereeieieneenen0 | e 36,771 | 08/25/2035.
87264A AU 9 |T-MOBILE USAINC 4.500% 02/01/26................ + 0212172019, | VAITOUS...vvcvvvvovrereeveveesssssssssesessenssssss [ 4,906,250 | ....... 5,000,000 | ....... 4,681,250 | ..........4,587,500 | ... 115,164 | o000 5,052 | coovvveoreeeirr | oo 120,216 | ovvoceererere oo 107,717 || +...198,533 | ....... 198,533 | ..... 126,375 | 02/01/2026.
87342R AD 6 |BELL2018-1A2 4.318% 11/25/48.. .| 06/24/2019. | Guggenheim Securities LLC.................... o 154847 (29) 149,224 5622 | o 5,622 | oo 3,724 | 11/25/2048.
87342R AD 6 |BELL 2018-1A2l 4.318% 11/25/48.. .. | 11/25/2019. | Paydown 49,250 (1) .49,250 11/25/2048.
883556 BN 1 |THERMO FISHER SCIENTIFIC INC .| 02/12/2019. | Bank of America Corp... 2,467,000 | . . 208 2,492,365 04/15/2023.
89055F AA 1 |TOPBUILD CORP  5.625% 05/01/26 | 071212019. | Bank of America COrp.......c..owcvsvscnc | | o 5,047,500 | ...... 5,000,000 | ...... 5,000,000 | ....0.....4,575,000 | ... 425,000 |.ooooreerrvri | s | e 425,000 | oo eerrn25,000,000 05/01/2026.
89238B AB 8 |TAOT 2018-AA2A 2.100% 10/15/20.... .. | 12/15/2019. | Paydown . 305,701 | . 305,701 | . 296,424 4,797 2,305,701 | evveeeveeeeees [ eeeereeenneens | e | s 23,743 | 10/15/2020.
90131H AQ 8 [21ST CENTURY FOX AMERICA.... [ 0812072018, | GIGIOUD. ..vv oo | 5,167,600 | ... 5,000,000 | ...... 5,103,650 (9,972) 5,089,833 | ...ooooorvcicons | cornn TT,T67 | e TT,T67 | 134,375 | 02/15/2021.
91914) AA 0 |VALERO ENERGY PARTNERS.. .| 02/05/2019. [ US BaNK...oocvovvvrvcrcrnrsiseeeee || 2,013,380 | ... 2,000,000 | ... 1,987,480 60 1,988,482 | oo | 024,898 | .......24,898 | ... 12,639 | 12/15/2026.
98161Y AB 0 |WOLS2018-AA2 2.590% 08/17/20. .| 12/15/2019. | Paydown o 5A37.008 | ... 5137008 | .....5136,672 (192) 5,137,008 0| .....76,751 | 08/17/2020.
98162C AB 7 |WOLS 2018-B A2A  2.960% 06/15/21 | 12115/2019. | Paydown.....ccoooocevvevvvvessssssssssvirsvnnsssssss | 5,054,804 | ... 5,054,804 | ... 5,054,767 48) 5,054,804 "y 0 92,724 | 06/15/2021.
067316 AF 6 |BACARDILTD 4.700% 05/15/28.. D|06/17/2019. | Barclays Capital............ccccorvesvvmmemmecccnc | 10,538,600 | ..... 10,000,000 | ...... 9,968,100 1,303 9,970,804 567,796 | ....... 567,79 | ....279,389 | 05/15/2028.
60920L AA 2 |MONDELEZ INTL HLDINGS NE . | D| 10/28/2019. | Maturity 225,000,000 | .......5,000,000 | -......4,989,200 3,063 5,000,000 o -~ 81,250 | 10/28/2019.
82481L  AA 7 |SHIREACQINV IRELAND DA.......ccoocccvvrisvirs D [ 09/23/2019. | MAHUIIY....ovvsvvoesvvvnsvssnsssssssnssssnn | 6,000,000 | ...... 6,000,000 | ... 5,995,140 1,272 veernn6,000,000 o 0 .....114,000 | 09/23/2019.
874060 AT 3 |TAKEDA PHARMACEUTICAL 4.400% 11/26/23 | D | 04/15/2019. | Credit Suisse. A 5234750 | ....... 5,000,000 | ...... 4,998,000 89 [ oo o 4,997,937 N 236,813 | ...... 236,813 | ....... 86,167 | 11/26/2023.
3899999. Total - Bonds - Industrial and MiSCEIIANEOUS............ccc.oevureinciiniiiiniiines o ...598,749,145 | ....594,065,849 | ....590,863,707 ..2,348,330 | ....... 393,581 | .ooveran 0. 2741911 | .o, 0]....592,704,458 |... .0 ].6,044,688 |..... 6,044,688 | 12,294,581 XXX
8399997. Total - Bonds - Part 4.... ...995,778,888 |....990,278,039 |....986,671,471 ..2,348,330 | ...... 183,109 0 2,531,439 0] 988,032,191 | .oovcvcnd 0 |.7,746,695 |....7,746,695 | 17,121,021 | XXX
8399998, Total - Bonds - Summary ltem from Part 5 ...519,564,589 |....513,031,838 |....512,867,303 | ..oocoocrssccsssiesss | comssssesssees | e (117,622 .... (117,622) | oo | o 512,749,679 .|.6,814,912 |....6,814,912 | 5,087,798 | XXX
8399999. Total - BONGS......coooocvieicecec s s 1,515,343,477 |.1,503,309,877 |.1,499,538,774 | .......985,500,743 |....2,348,330 | ......... 65,487 | oo | oo 2,413,817 ....1,500,781,870 14,561,607 |...14,561,607 | 22,208,819 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
026874 78 4 |AlG.....coooocvoiirerrieress s .. | 04/01/2019. | Class Action Litigation............ccccccvevvussusec | 8,808 XXX 0 ..8,808 XXX
026874 78 4 [AlG... e .. [ 11/12/2019. | Class Action Litigation................cccccoevuvnee. 64 XXX | 0 . . .64 XXX
05722G 10 0 [BAKER HUGHES CO.. .| 06/24/2019. | State Street Bank..............ccuwwwwvevevvvvvn | - 26,200.000 | ........ 647,339 XXX | 726,264 | .............. 563,300 | ...... 373,709 | i | 210,745 | .......... 162,964 | covvveveeeeeeeeeeees | oo 726,264 | ..ooovvvevnereninns | e (78,925) | (78,925) XXX
125523 10 0 |CIGNA CORP ..|..| 01/16/2019. | State Street Bank.. 0620 17 XXX ®) 1 XXX
151020 10 4 |CELGENE CORP.....cooveeeeeeeeeeeeeeeeeeereereeeeen .. [ 117212019, | State Street Bank.............coooevvvevevcviiiinns | 24,800.000 XXX ) | coreeereeemeereees | cerneeerieeenn 738,416 | o XXX
278768 10 6 |ECHOSTAR HOLDING CORP .. 1 09/11/2019. | Spin Off. XXX ) XXX
29286C 10 7 |ENGILITY HOLDINGS INC v |- | 01/14/2019. | Tax Free Exchange XXX )| ... ] . XXX
502413 10 7 |L3 TECHNOLOGIES INC.......cccoovmvvrririirirririnrins .| 07/01/2019. | Tax Free Exchange...........cccouuvevernieninnns 114,600.000 XXX ..(1,969,631) ) . XXX
637071 10 1 |NATIONAL-OILWELL VARCO INC....occ0..000rrrrrre. .| 06124/2019. | State Street BanK..........ccc..ooovccrvcrsee | 53,000,000 XXX | 1809749 | o 1362100 | ... 447649 XXX
717081 10 3 |PFIZER v | .. | 02/08/2019. | Class Action Litigatio . ...10,456 XXX i il 0 XXX
90130A 30 9 |TWENTY-FIRST CENTURY FOXINC........cccooevenee .. 1 03/19/2019. | State Street Bank...........ccccevevvererverierec. 17,106.900 | . ,112,800 XXX | 252,594 | .............823,184 | ... (570,590) coee [ [ (570,590) | .oovovviiris | i 252,594 | ..oovoirin XXX
90130A 30 9 |TWENTY-FIRST CENTURY FOXINC.................. .| 03/20/2019. | Tax Free EXChange...............wwwweonn | 47,893.100 | .......... 707,172 XXX (1,597,444) | i [ | e (1,597,444) | v [ cevvvvririnnns 707,172 | oo XXX
969455 10 4 |WILLIAMS .| 04101/2019. | Class Action Litigatio 32 XXX . 0 : XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... e (N 6,894,029 XXX 829,280 | . 264,447 | .(4,224,421) 0. 210,745 | ...... (4,435,166) | ................ [ 4,829,280 |............... 0 |.2,064,748 |....2,064,748 | ....... 39,552 XXX
9799997. Total - COMMON SIOCKS - PaIt 4...cvvesveesvessressssessssssssssssisssssiins st || 6,894,029 XXX | 4829280 | .......... 9,264,447 | .(4,224421) | coovvovcee. 0 ]...210,745 | .....(4,435,166) | ............ 0| i 4,829,280 | .oovvce 0 |.2,064,748 |....2,064748 | ....... 39,552 | XXX
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9799998 Total - Common Stocks - Summary em flom Part 5............vcvvvsss ottt | 1,797,867 XXX [ 2,072,105 | oo | ] S P 2,072,105 (274,236) | .....(274,236) | ........ 4700 | XXX
9799999 Total - COMMON SIOCKS.....vcosievvrssnvsesmsssssnssssmsssssnssssmsssssnsssssnsssssn s || 8,691,806 XXX . 6,901,385 | ... (4224420 | o0 | 210,745 | ......(4,435,166) | ............... 0| 6,901,385 .0 ].1,790,512 |....1,790,512 | ....... 44252 | XXX
9899999. L R T ——— 8,691,896 XXX 6,901,385 | ..o 264,447 | .(4,224,421) | o0 e 210,745 | .....(4,435,166) | o0 | i 6,901,385 0 |.1,790,512 |.... 1,790,512 | ...... 44,252 | XXX
9999999. Total - Bonds, Preferred and Common Stocks 1,524,035,373 XXX 1,506,440,159 | ....... 994,765,190 | ..(1,876,091)] ........65.487 |..... 210,745 | ......(2,021,349) | . ....1,507,683,255 .0 [ 16,352,119 |...16,352,119 | 22,253,071 XXX
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Bonds - U.S. Government
912828 5U 0 |US TREASURY NOTE 2.625% 12/31/23............... .. | 01/02/2019 | Barclays Capital............cccccrrrvrrrenes 01/03/2019 | Barclays Capital...........c.cooceemvcrricens | ceveeee 10,000,000 | ....... 10,064,063 | ....... 10,113,867 | ....... 10,064,025 (38) [ oo | ererieeiieen(38) [ [ | e 49,842 | ...... 49,842 | ....... 2,901 | ...... 2,175
912828 5Z 9 |US TREASURY NOTE 2.500% 01/31/24............... .. | 01/31/2019 | Citigroup 05/08/2019 | CItIGroUP.......cvvvverecerereeeevreeenneerennns | cevene 10,000,000 | ....... 10,025,000 | ....... 10,090,234 | ....... 10,023,550 | ...ceoucvrrrireies | cevreennd (1,450) [ .ooocvrererene [ e (1,450) [ oo [ v | e 66,684 | ...... 66,684 |...... 67,680 | ........ 691
912828 6B 1 |US TREASURY NOTE 2.625% 02/15/29. 04/02/2019 | Barclays Capital.. .| 08/28/2019 | VANOUS........ovvnrvrrerercireriiiseinsiiernns | cerenes 13,000,000 | ....... 13,152,852 | ....... 14,253,867 | ....... 13,147,547 (5,305) ..1,106,320 |..1,106,320 |....179,306 |..... 44,306
912828 6D 7 |US TREASURY NOTE 2.500% 02/28/21. ...| .. | 03/25/2019 | Barclays Capital.. 11/06/2019 | VaIIOUS........ccovveerecrierercrienirneiines | s 55,000,000 | ...... 55,163,086 | ...... 55,611,914 | ....... 55,116,898 | ....covvrerererrens | crvreens (46,188) | .vvvvvevvercne | vevrreeerne(d6,188) | s | s [ e 495,016 |..... 495,016 |...798,738 |..... 81,182
912828 6G 0 |US TREASURY NOTE 2.375% 02/29/24............... .. | 03/18/2019 | Barclays Capital............cocccererrennes 05/31/2019 | CItIGrOUD. .....cvvevvreerrireirerereiienis | eevreees 7,500,000 | ......... 7,487,988 | ......... 7,650,586 | ......... 7,488,376 388 [ v [ e 388 [ [ [ 162,210 |..... 162,210 |...... 45983 | ...... 9,197
912828 6L 9 |US TREASURY NOTE 2.250% 03/31/26. 04/08/2019 | Barclays Capital...........c.ccoccrvverrrenns 06/10/2019 | JP Morgan Securities INC...........ccoewe. | vevenee 10,000,000 9,897,656 | ...... 10,143,750 .9,899,851 2,195 | oo | 2,195 | s e [ 243,899 |..... 243,899 |...... 44,262 | ...... 5,533
912828 6M 7 |US TREASURY NOTE 2.250% 04/15/22. ...| .. | 04/24/2019 | Citigroup 09/19/2019 | Wells Fargo Bank. 10,000,000 | .........9,990,625 | ....... 10,132,422 | .0 9,991,817 | oo | e 1,192 | [ 1,192 [ | s | e 140,605 |..... 140,605 |...... 97,131 | ... 6,148
912828 6R 6 |US TREASURY NOTE 2.250% 04/30/24............... .. | 05/21/2019 | Various 11/05/2019 | VarIOUS.........ooovveereereeereneeneiesnrens | v 35,500,000 | ....... 35,490,391 | ....... 36,385,957 | ....... 35,490,250 | ...covvvrverirenns | corrvereenn(140) [ | veiienenenn(140) o [ [ 895,707 |..... 895,707 |....369,376 |..... 21,644
912828 6S 4 |US TREASURY NOTE 2.375% 04/30/26. 04/25/2019 | Barclays Capital...........c.coocereeerenenee 09/19/2019 | Goldman Sachs..........c..veveeereernenes | vevrenns 6,000,000 5,984,628 | ......... 6,239,531 5,985,341 | oo | v T13 | [ T3 [ | e | e 254,190 |..... 254,190 |...... 55,374 | ..ovvvrerins
912828 6V 7 |US TREASURY NOTE 2.125% 05/31/21. ...|..| 08/01/2019 | Various, 11/06/2019 | VariOUS........cooneereirerierineereeiseiies | vveens 56,000,000 6,273,125 | ....... 56,375,703 | . 6,231,210 | covoovvecrvecrne | rereene(@1,915) | o | e (@1,915) | s e [ 144,493 | ..... 144,493 |...438,934 | ..... 86,393
912828 7A 2 |US TREASURY NOTE 1.625% 06/30/21............... .. | 07/25/2019 | JP Morgan Securities Inc................. 10/30/2019 | Bank of America Corp............cccvvverne | e 10,000,000 | ......... 9,955,859 | ......... 9,994,531 | ......... 9,961,753 | covvovvvververine | v 5,894 | i | e 5,894 | i | e | s 32,778 | ... 32,778 |...... 54,314 |..... 11,481
912828 C5 7 |USTREASURY NOTE 2.250% 03/31/21. 05/20/2019 | Various 12/19/2019 | VarioUS........c.oevveeereriereneeriseines | e 110,000,000 | ..... 109,778,516 | ..... 110,685,742 | ..... 109,823,494 | ..o | w4979 | s [ 4979 | i | s | 2.862,248 | ... 862,248 |.1,098,473 |...116,189
912828 WG 1 |US TREASURY NOTE  2.250% 04/30/21. 06/27/2019 | Various 10/28/2019 | VariOUS..........orvvurircrieriecirinsiseiens | v 54,900,000 | ...... 54,910,816 | ....... 55,350,137 | ....... 54,909,416 | ...oocovvveriecns | vereenee(T40) [ [ (1A01) [ [ [ .440,721 | 440,721 |....844,337 |...306,590
912828 XT 2 |US TREASURY NOTE 2.000% 05/31/24. 06/11/2019 | Credit SUISSE........vvevercerrerrrierins 06/19/2019 | JP Morgan Securities INC.........ccoce | vovvres 5,000,000 5,017,578 | ......... 5,033,203 | ......... 5,017,496 | .ooovvvevrrerrne [ cevrrrrnennnn(82) | e | evvreiieennn(82) | e | e | 015,707 | i, 15,707 | ....... 5464 | ..... 3,279
912828 Y8 7 |US TREASURY NOTE 1.750% 07/31/24. 08/14/2019 | Various 11/22/2019 | Variou .32,000,000 2,268,594 .32,327,813 32,258,689 | ...ovvrvrivcrins | ereeeenn(9,905) | oo [ eerneieenn(9,905) | oo | v | 069,124 | 69,124 |...... 94,063 |..... 15,313
912828 YE 4 |US TREASURY NOTE 1.250% 08/31/24. 09/06/2019 | Citigroup 10/11/2019 | JP Morgan Securities INC..........cccoee. | ovveenee 5,000,000 4,959,766 | ......... 4,931,445 | ......... 4,960,523 | ...cvevvevirenns | vervirenend TOT [ [ 757 [ | e | 0en(29,077) | e (29,077) | ....... 7727 | ... 1,545
912828 YG 9 |US TREASURY NOTE 1.625% 09/30/26. 10/01/2019 | Barclays Capital.. 11/01/2019 | Barclays Capital..........ccccoeverecerneens | woveens 10,000,000 0,048,438 ...9,983,984 0,047,801 | ovvoereerrneine | eerrereenena(837) | e | eerirreiineeend(837) | e v | 2(63,816) | ... (63,816) | ...... 15,540 | ......... 888
912828 YM 6 |US TREASURY NOTE 1.500% 10/31/24. 11/06/2019 | Barclays Capital.. 11/27/2019 | Citigroup... .10,000,000 | .........9,939,453 ,935,156 | .........9,940,129 676 | .oooioiivinens [rnriiiinieenee76 [ [ | e (4,973) | e (4.973) ] ...... 11,951 | ... 2,885
0599999. TOtal - BONAS = U.S. GOVEIMIMEN. ...ttt s eis st em s €8££ttt | senes 449,900,000 | ..... 450,408,434 | ..... 455,239,842 | ... 450,358,166 | ....coooverenec 0] (50,267) | ovovvenenad 0 .4,881,678 |..4,881,678 | 4,231,554 |...715,439
Bonds - Industrial and Miscellaneous
03066G AB 5 |AMCAR 2019-1 A2A  2.930% 06/20/22. 03/05/2019 | JP Morgan Securities Inc. .. | 12/18/2019 | Paydown.. .3,301,503 .3,301,680
05492G  AA 6 |BBCMS 2019-CLP A 2.425% 12/15/31.... 02/14/2019 | Barclays Capital .| 06/15/2019 | Paydown.. ....149,064 180,513 | e | e 1449 | [ 1449 | | | .
085770 AA 3 |BERRY GLOBAL ESCROW CORP 05/20/2019 | Credit Suisse. 12/27/2019 | Citigroup. .2,000,000 | .ovoevvenirieriins [ | e | s [ | | 115,000 |.....115,000 |......55,792 |.....ccccournee
10112R  AY 0 |BOSTON PROPERTIESLP 2.750% 10/01/26. .. | 01/18/2019 | Bank of America Corp. 04/11/2019 | Wells Fargo Bank. 7,208,750 | coveevvcreries | e 18,863 | e [ e 18,863 [ o | s | e 301,229 |.....301,229 |....117,474 | ... 67,820
14315N  AH 3 |CARMX2019-1 A2A  3.020% 07/15/22.................. .. | 01/16/2019 | Credit Suisse. 12/15/2019 | Paydown 3,381,637 [ | 223 [ 223 | [ [ [ 0000 76,374 |
14316L AB 9 |CARMX2019-2 A2A  2.690% 07/15/22. 04/09/2019 | Royal Bank of Canada 12/15/2019 | Paydown.. LA71,490 | e 471462 | e AT1490 | 471,490
165183 BB 9 |CFII2017-4A A1 2.120% 11/15/29 .. | .. | 05/16/2019 | Mitsubishi Securities... 12/15/2019 | Paydown.. cerenennn 290,868 . 290,868 290,868
165183 BY 9 [CFII2019-1A A1 2.940% 04/15/31.......ocvvvivivrinne .. | 03/20/2019 | Bank of America COrp...........ccceuvunee 12/15/2019 | Paydown..........ccovvemvennrnerireriniiinns | evien 2,095,682 | ........ 2,095,371 | ......... 2,095,682 | ........2,095,682 | ....coverrmrinins | w311 [ [ 31T i [ | e | o0 [0 31,587 [
29429M AJ 2 |CGCMT 2019-SMRT D  4.903% 01/10/24 01/10/2019 | Citigroup 04/18/2019 | Citigroup... .......10,000,000 10,094,138 | .......10,381,250 | .......10,087,324 | ....ccoeovvvivver | verrreene(6,814) | cooirivivcns [ (6,814) [ o [ v | ..293,926 | .....293,926 |....148,938 |..... 36,898
350910 AN 5 |FTST 2006-4TSA 5.401% 12/13/28 .. | .. | 07/22/12019 | Bank of America Corp...................... 1211172019 | Paydown...........cvvvneiircrinrinnicnnicnns | e 118,920 | ...........123,256 | ... 118,920 | cooiveen 118,920 | oo [ eeeeee(4,336) [ o [ eieneeed(d,336) [ e [ | |0 | 1762 | 138
459200 JY 8 |INTL BUSINESS MACHINES CORP.........ccocoorvrrnne .. | 05/08/2019 | JP Morgan Securities Inc................. 07/23/2019 | JP Morgan Securities INC.........c.ccoewe. | vevenee 10,000,000 | ......... 9,961,800 | ...... 10,250,900 | ......... 9,962,906 | ..oocvverererene | e 1,106 | i | e 1,106 | s | e | 0.287,994 | .....287,994 | ......58,333 | ...ccovirirnnne
46651F AD 3 |JPMMT 2019-HYB1 A2 3.981% 10/25/49 08/13/2019 | JP Morgan Securities Inc. 12/01/2019 | Paydown ...3,262,584 .3,349,290 ...3,262,584 13,262,584 | .oovvvvcivcinns | eereens(86,706) | oo | crireeennn(86,706) | v | e | e | eevverinenennc0 |00 27,668 o 10,186
571748 BG 6 |MARSH & MCLENNAN COS INC . 01/08/2019 | Goldman Sachs 03/08/2019 | Suntrust Robinson Humphrey.. +ter.5,000,000 | .........4,998,250 ...5,193,600 4,998,006 | ..o [ e (244) | i | e (248) | i | i |0 195,594 1 .....195,594 | .....34,635 | .......cccoo.
60700F AC 7 |MMAF 2019-AA2  2.840% 01/10/22.......ccconvvrvrenne 03/19/2019 | JP Morgan Securities Inc................. 12/10/2019 | PaydOWN........ouvvervcrierierirseeinninnes | cvrneenenes 344,243 | ............ 344,197 | oo 344,243 344243 | o | BB [ LB [ [ | |0 | 006,898 [
89231A AC 5 |TAOT 2018-CA2B 1.885% 08/16/21... 05/13/2019 | Citigroup 12/15/2019 | Paydown .3,239,199 3,238,946 | ..o [ e 283) | e | e 253) [ | e | e | e [ 26,065
963320 AW 6 |WHIRLPOOL CORP 4.750% 02/26/29 .. | .| 02/120/2019 | JP Morgan Securities Inc................. 10/01/2019 | Wells Fargo Bank. reeenen,928,600 ceernnn,931,689 ....169,813
98162V AB 5 |WOART 2019-BA2 2.630% 06/15/22.................... .. | 05/07/2019 | Wells Fargo Bank............cc.ccocuunuv. 12/15/2019 | Paydown..........c.ovvvevvenmerverneeirsciinne | conerennnn 768,339 | i 768,294 | ..........768,339 | ............ 768,339 | ..vvvvvrerinces | eerverieeennedB s [ i [ e [ 0 11,788 [ oo
136452 AD 1 |CPART 2017-1A A3 2.050% 03/19/21......ccccovurvnnee A| 09/19/2019 | Lloyds Securities..........ccooweirieniienns 12/19/2019 | Paydown........cccovvennrverrnrersnnsnnionns | conenennnd, 779,936 | ... 4,776,389 | ... 4,779,936 | ......... 4,779,936 3,548 | i | 3548 | i [ [ | s 0 [ 16,085 | ...... 1,089
3899999. Total - Bonds - Industrial and MISCEIBNEOUS. .......c..uiuuuirsiiesiersieisssiisiisinis enessessssssnss s s sssssssnsssnsessssnssssesssnsssssssssenssssssssssssessssssensssenes | ooenen:08y 191,838 | 100011.62,458,869 | .vvv 64,324,747 62,391,513 0 | (67,355) | oovvrinnenad 0 ..1,033,234 |..1,933,234 |....856,244 |...116,217
8399998. TOAI = BOMAS ...tttk et E sttt ettt nnssnsesntsnssnssennsennsennennssnsennens | 00nD 18,031,838 | . 512,867,303 | ..... 519,564,589 | ... 512,749,679 | ..o 0 ... (117,622) | ...ovvvvnnnnd 0 ..6,814,912 |..6,814,912 | 5,087,798 |...831,656

Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
o 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
032511 10 7 |ANADARKO PETROLEUM CORP.. 06/24/2019 | State Street Bank.... ..| 08/09/2019 | State Street Bank. .....13,900.000 976,032 976,032 (V1 VOO IPORRRTORES IO 36,277 | ...... 36,277
060505 10 4 |BANK OF AMERICA CORP .. | .. | 02/21/2019 | State Street Bank.... ..| 02/21/2019 | State Street Bank............cccvvvvvevnee | covvievirnnenne 1.000 | oo | e 1,761 | 0
110122 15 7 |BRISTOL-MYERS SQUIBB CO RIGHTS................. .. | 11/21/2019 | State Street Bank.............cocvvevernec. 11/26/2019 | State Street Bank...........coccovvvrerennes 0 | cerverneenee | eeveverreneine | 8,047 | 8,047 | o | e
254687 10 6 |DISNEY WALT CO .. | 03/20/2019 | Tax Free Exchange 04/12/2019 | State Street Bank. 0
25470M 10 9 |DISH NETWORK CORP........cccovrrmerirerirreriririreiinns .. | 09/11/2019 | Spin Off. .. | 09/27/2019 | State Street Bank...........cccouceverrvers | vverrineernn0.980 | o9 | e 0
25470M 11 7 |DISH NETWORK CORP RTS........cccoovmriiiiinrinniis .| 11/25/2019 | State Street Bank..........ccccvvererenenee 12/05/2019 | State Street Bank (VN SUUUTSURIRPEN VPURRPURPOURRN FUPPOURPRURPIUPORN ISOPRURPPUPPOO | I IOPPURPRRTOPPRN IO
35137L 10 5 |FOX CORP......oiviivicriericeinirieiiesiiesiesisneene .. | 03/19/2019 | State Street Bank.... ..| 06/24/2019 | State Street Bank. .....20,434.670 0
58933y 10 5 |MERCK& COINC .. | 04/10/2019 | State Street Bank.... ..| 04/10/2019 | State Street Bank. [ 0.010 0
674599 10 5 |OCCIDENTAL PETROLEUM CORP.........cccovumriunee .. | 08/09/2019 | State Street Bank..............cccovevurneee. 08/21/2019 | State Street Bank.............ccoeuververirs [ wovvirieriianss 0.260 | oo 12 | e 11 12 0
808625 10 7 |SCIENCE APPLICATIONS INTE.........ccosimunmrinnrnnns .. | 01/14/2019 | Tax Free Exchange........c.cccovuvenne: 01/30/2019 | State Street Bank.........coocoverererinnees | vnivininnnnss {OR:1STO I R [ I 55 |. 19 [ [ [ | o0 [ [ | o 37 . 37
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded........ . e ettt ettt ettt et ettt et et et et er et et enenaetetenanaetans iee2,072105 | ... 1,797,867 | ......... 2,072,105 0 0 0 ..(274,236) | ...(274,236) | ....... 4,700 | ............ 0
9799998. TOtAl = COMMON SHOCKS. ...ttt ies et f4 6 bbbkttt | cosnniens 2,072,105 | ......... 1,797,867 2,072,105 0 0 0 ..(274,236) | ...(274,236) | ....... 4,700 | .o 0
9899999. Total - Preferred and COMMON STOCKS. ........cvuiueiiieriisisieteisessestsesiessssisses ssesssessessassessessessessses et ses bt ee s e ee s b et et b st e bt d e et et s et et b st s bbbt ettt en st st st s entnssensantans | bnsiesss 2,072,105 | ........ 1,797,867 | ......... 2,072,105 0 0 0 ..(274,236) | ...(274,236) | ....... 4,700 | v 0
9999999. Total - Bonds, Preferred and COMMON STOCKS...............c..oiiuiiiiiiiiiiiiiiiiis ittt | erias 514,939,408 | ..... 521,362,456 | ... 514,821,784 | ................ 0 ... (117,622) | ............... 0 ..6,540,676 |..6,540,676 |.5,092,498 |...831,656
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Sch.D -Pt.6-Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31

Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
CITIBANK NEW YORK, NY ..ottt ssssss st ssesssenins. | ceseinns XXX
STATE STREET BANK KANSAS CITY, MO.....orvvviirmriinenrineesessnessssssssssssssessessssssssssssnens | seeseenes XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 XXX
0399999. Total Cash on Deposit XXX XXX 0 0 XXX
0599999. Total Cash XXX XXX 0 0 XXX

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

1. January. 4. April 7. July. 10. October.
2. February. 5. May. 8. August 11. November.
3. March 6. June 9. September. 22,469 | 12. December.

E27
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Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
857492 88 8 | STATE STREET TREASURY MMF TRIXX........c...... 12/31/2019....... 1413 s | e 271,369 | oo | s 17,354
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO 271,369 | .iviiieiiieinsnsnnniensnensnsneen0 | o 17,354
8899999. Total - Cash Equivalents 271,369 [ oo [0 17,354
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona .
4. Arkansas... INSUR UNDERWRITING COLLATERAL 227,958 226,431
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida
B PR €Yo o - OO GA INSUR UNDERWRITING COLLATERAL 72,532 72,046
12.  Hawaii HI
13.  Idaho. D|.
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. INSUR UNDERWRITING COLLATERAL 362,660 360,231
33.
34. INSUR UNDERWRITING COLLATERAL 248,681 247,015
35.  North Dakota.
36.  Ohio... INSUR UNDERWRITING COLLATERAL 2,714,772 2,696,583
37.  Oklahoma..
38.  Oregon INSUR UNDERWRITING COLLATERAL 279,767 277,892
39.  Pennsylvania.
40.  Rhode Island. RI.
41, South Carolina............ccooervvvereer. SC INSUR UNDERWRITING COLLATERAL 176,149 174,969
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN|.
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia INSUR UNDERWRITING COLLATERAL 165,788 164,677
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59. Total XXX XXX 3,222,497 3,200,906 1,025,810 1,018,938
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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