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Annual Statement for the year 2020 of the UNITED FINANC'AL CASUALTY COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 Percezntage ’ Securitie: Lending T05ta| Perce6ntage
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. GOVEIMMENLS.........cvvivirieerieiieieieisiese e sssesens | e 1,258,168,854 | ............ 299 |...... 1,258,168,854 | ......ccoovverererereerens [ e 1,258,168,854 | ............. 29.9
1.02 All Other GOVEMMENES.........ccovevireirieieieiiieieiseesseiseessesseens | cnneissesssessssesssens | evesnssennnns 0.0 | oo | e | e (01 I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.......... | c.ooceeeeveccceeees | e 0.0 [ oo | e | e (VN 0.0
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAraNtEEM............cceveueveveeeececreeeeeeeee e | eoveeeeereeeeeeenenens | ceerereieninans 0.0 [ oo | e | e, [V — 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed............cocevevieecveviiececee e e 196,225,764 | ... 4.7 [ 196,225,764 | ..o | e 196,225,764 | ....cocn... 4.7
1.06 Industrial and Miscellangous..............cccceveveeeereeiiecrereeieeeceeens | e 2,352,105,586 | ............. 55.9 |..... 2,352,105,586 | ....ccocvererevrcrererenens | e 2,352,105,586 | ............. 55.9
1.07 Hybrid SECUNHIES. ....cvuevreveereeeireiriieseseseiseissiseessiseenesssssnsenenes | s | e 0.0 [ oo e | e (VN 0.0
1.08 Parent, Subsidiaries and Affiliates.............ccocoeeeeevevceeeeeecccece | e | e 0.0 [ oo | e | e, (1 I 0.0
1.09 SVO Identified FUNGS.........cccoeeveieieieiieiiereseseiseisesessissisniseis | ceviesenenesesesenens | oevveiieienn 0.0 [ oo [ e | e [V 0.0
1.10 Unaffiliated Bank LOANS............ccooiueiriririnicinienieneenesneienees | s | o 0.0 | oo Lo | [ I 0.0
1.11 Total Long-Term Bonds..........cccevreiererersieresesesesesenenssessens | veene 3,806,500,204 | ............. 90.5 |...... 3,806,500,204 | ....cocverrrirririnnn. 0f... 3,806,500,204 | ............. 90.5
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)............ccorrererrreernerrrenererenees | eeeeeenns 25,315,750 | .ovvvrenne. 0.6 | 25,315,750 [ .ovovveeeeeeeeerecnnnns | e 25,315,750 | .ovvvrnne. 0.6
2.02 Parent, Subsidiaries and Affiliates...........cocovvevveeeereeeeeeereeieees [ eeeeeeeeeeeereeeeieen | cvvevrennnas 0.0 | oieeeeeeeeeeeeecees Lo | e () I 0.0
2.03 Total Preferred SOCK..........ovvevrvrveeeerceeeeeeeeeeeceieseeeeeeeeens | e 25,315,750 | covoeveee. 0.6 .. 25,315,750 | wevvvvrrereeia (1 I 25,315,750 | ccvoeveee. 0.6
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .......... v 349,839,696 | oo 8.3 [.........349,839,696 | .....ccoorvrrerrrrrmrrerians | errreinns 349,839,696 | .....ccovve. 8.3
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........cccoeeveees [ eoverrienicnieienine | e 0.0 | e | e | e (V1 I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........ccccooeevee [ eorerirnirnincnie | e 0.0 | e | | e (01 I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.
3.05 Mutual FUNGS......cooviiiiiiiririeies e
3.06 Unit INveStMent TrUSES.........ccoueiriircrereresee e
3.07 Closed-End FUNDS..........ccoouuiiniiriniinineeeeeeee s
3.08 Total COMMON StOCKS......corverrerrrirrrieinieieieieeeee e e 349,839,696 | oo 8.3 1.........349,839,696 | ......ccoovrrrrrrrrrrrnns 0 (... 349,839,696 | ...cccvvvvvnee 8.3

4. Mortgage Loans Schedule B):

4.01 Farm Mortgages.......
4.02 Residential Mortgages
4.03 Commercial MOMGagES. ..........cvuruuremeerieieineinreneineeneeseeneineeneinsenees | eensensinsinssssssssessnsnns | evensennennns 0.0 [ o [ | e (01 I 0.0
4.04 Mezzanine Real Estate LOans..........ccccoevirnienennnnnennennenns [ v | cviveninenns 0.0 | oo | e | e (01 I 0.0
4.05 Total Valuation AlIOWANCE...........cccvivririeririeeireieieinieieieinieisneiens e | cerisesninenns 0.0 | oo Lo | e [ I 0.0
4,06 Total MOrtgage LOans.........ccccovrririreieieieieincieneineineisessennees | veeneineineiseinsinsinees (V1 IO 0.0 | v, (U (U (U 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY...........ccccvevrievreeireieieeieeneeies [ e
5.02 Properties Held for Production of INCOME.............ccccevevrievicviies [ o
5.03 Properties Held for Sale
5.04 Total Real EState........cccoviveiiiriiiicricrcncceeee s
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)........cccoeveivinrinenininessississinsessnsenns | svnsssesiesesssesenes | ovveiiennenns 0.0 [ oo [ | e [V 0.0
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccoecveveverenineneinns | oo 22,940,628 | ............... 0.5 |, 22,940,628 | .....coovverererereiinns | e 22,940,628 | ............... 0.5
6.03 Short-Term Investments (Schedule DA)..........ccoooevninvinvninnns [ o 1,139,954 | oo 0.0 | oo 1,139,954 | .o | e 1,139,954 | .o 0.0

6.04 Total Cash, Cash Equivalents, and Short-Term Investments....... ..24,080,582 24,080,582 | ..o 0 s ..24,080,582
7. Contract Loans...........ccc....
8. Derivatives (Schedule DB)....
9. Other Invested Assets (Schedule BA)..........ccoovrrrenenenenenenenens | corenereneneneneneins O e [ | e 0
10. Receivables for SECUMLIES..........cviiiirriirrrsssrisisineenenenes | e O [ Lo | e 0
11. Securities Lending (Schedule DL, Part 1).........ccocveureneineeneneenenenenens | v, O e [ XXX i | e, XXX
12. Other Invested Assets (Page 2, Line 11)......cccvirenennnnnnieniens Lo 0 i [ | s 0
13. Total INVested ASSELS............ccccuevevreererereiereceeeeeeeeeeveseeeereneerees | e 4,205,736,232 0].....4,205,736,232 | .......cceeee 0 | o 4,205,736,232
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Annual Statement for the year 2020 of the UNITED FINANC'AL CASUALTY COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e

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

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3. bbb
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee
4. Total gain (loss) on disposals, Part 3, COIUMN 18...........wurerereeee e g e ettt st st s sttt st st

5. Deduct amounts received on disposals, Part 3, Column 15....................., NNE ............................................................................

6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane
6.2 Totals, Part 3, COIUMN 1.ttt

7. Deduct current year's other-than-temporary impairment recognized:
7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et
7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas
8.2 Totals, Part 3, COIUMN 9.ttt

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt
10.  Deduct total NONAAMILEA BMOUNES...........vereeeierieiiireereiseeseesecseese s8Rt

11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans
3.2 Totals, Part 3, COIUMN 11 ...ttt

4. ACCIUAL OF GISCOUNL. ...ttt bbbt bbb se bbb st b e b s s s b et s s e st e b b s e s b e bbb e s e b et b s b an s et e s e b s s s s et et st e s b e bbb e e bbb s s e st es s nanaeaas
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9..........ccoeviriiiiiiieeeccce e

5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN .....................................

Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 18.........cocuiiieiieer ettt
Deduct amounts received on disposals, Part 3, COIUMN 15...........cieiiriieiceiesse ettt ettt sttt sttt

Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cririiiriiiri b

© o N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 3. bbb
9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas
10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e
12, TOtal VAIUBHON GIOWENCE...........ovieiicice et
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st
14. Deduct total NONAAMILEA BMOUNLS...........cuirieiiiiiiee e

15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).......c.iuiiiiiiiiieetses ettt
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Annual Statement for the year 2020 of the UNITED FINANC'AL CASUALTY COMPANY

© o N o

10.

1.
12.
13.

> w N

© N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........cii ittt bbb bbb bbbt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee
3.2 Totals, Part 3, COIUMN 12........iiii et 0

ACCIUAL O GISCOUNL. .......coceiviteiiectcte ettt ettt ettt bbb bbb s s et e s s s e ebebes st e s et et s s sese b et et s s e s et et s s s ae s e s e s e s b as s e bt e st et et ettt snsesebe b s s e setetesssananta

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13.......c.coeueeiceeeeece e NNE ...........................

5.2 Totals, Part 3, COIUMN O.........ooiiiiiieiieect ettt b bbb bbbttt 0

Total gain (10ss) 0N diSP0Sals, Part 3, COIUMN 19, ...

Deduct amounts received on disposals, Part 3, COIUMN 16.............cceuiueiiieicieieiee ettt ettt bbb bbb bbb bbb

Deduct amortization of premium @nd AEPIECIALION. ............cuiiueuiieiiieieie ittt b bbb bbbk b bbb bbb bbb

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes
9.2 Totals, Part 3, COIUMN 14.........ouieeeieeseesei ettt 0

Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.......cocuiieiiciiece sttt bbbttt bbb es

10.2 Totals, Part 3, COUMN 1. ..ot 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 0
Deduct total nonadmitted amounts............ccocvevrevreereenienieniniinen.
Statement value at end of current period (LINE 11 MINUS LINE 12).......c.eueriuiuiireereereireireeseessiseeseesesssssss s sessessss st sttt ssessessessessessessessessessessessessessessessessesnns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN.........ccciuiiiuiiiieiee ettt ettt bbb a bbb bbbt s bbb s 3,684,664,845
Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbbt s bbbttt s 3,626,866,154
ACCTUBL OF GISCOUNL.......cevveesiesis iR £EEEbbn 6,974,319
Unrealized valuation increase (decrease):
4.1 PArt 1, COIUMN 12.c.oiiriiiiiieeeises bbb (74,849)
4.2 Part 2, SECHON 1, COIUMN 15, ..ottt ettt b sttt st et et et ae s s s st st atsteteteseananes 128,250
4.3 Part2, SECON 2, COIUMN 13.......cvirieeceeeeeee ettt ettt a et ae st e s s ssae s s s s nsetetasssnsnses 53,530,393
44 Partd, COIUMN ...ttt (4,923,494) 48,660,300
Total gain (I0ss) on disposals, Part 4, COIUMN 19.........c.ciiiieiieiieictsicsi st s bbbt bbbt bbb bbb bbb bbbt sttt 75,370,171
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7...........ciriiriiineiee et 3,242,051,801
Deduct amOrtiZation Of PrEMIUM. ...........ciieiiieiiie ittt et s et s bbb s b et s bR b s s bt b bbbt bbbt 18,828,338
Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COUMN 5.ttt s bt bee bbb es st b b s s st ettt n st et s s enae st ennnee
8.2 Part2, Section 1, COlUMN 19.. ...
8.3 Part 2, SECHON 2, COIUMN 16.........ovieeeeieieieeeceee ettt ettt bttt s et s s s st s s s e st b s s snsnaee
8.4 Partd, COMUMN 15......cuiiiiieiee e 0
Deduct current year's other-than-temporary impairment recognized:
9.1 Part 1, COIUMN M4
9.2 Part2, SECHON 1, COIUMN 17.......viieececee ettt ettt sttt en ettt s s et et s s snsnaee
9.3 Part 2, SECtion 2, COIUMN 4.ttt
9.4 Partd, COIUMN 13, ..ottt ettt ettt et e s e st eea s ee et et st et st et et ebeeseese e sttt et et et etesesnanannnas 0
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........c.cceveveiiveieicericcecscse e
Book/adjusted carrying value at end of current period (Lines 142+3+445-6-7T+8-0+10)........ccuriuriiriiniiniiniiee e 4,181,655,650
Deduct total NONAAMITIEA @MOUNTS...........cviiieieieiee s
Statement value at end of current period (LINE 11 MINUS LINE 12)........oo ittt s bbbttt ntes 4,181,655,650
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Annual Statement for the year 2020 of the UNITED FINANC'AL CASUALTY 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........ccoueevverrrnees | covrrrrvirivennne 1,258,168,854 | ... 1,282,965,244 | ..., 1,258,058,179 | ....ovvvvernen 1,259,400,000
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....ooeersieiensnises | cereeeeineens 1,258,168,854 | .....ccovovvnne 1,282,965,244 | ..o 1,258,058,179 | ...cccovvenae 1,259,400,000
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........... .196,225,764 .202,887,848 232,478,259 | ..o 162,809,959
Industrial and Miscellaneous, 8. United States ..2,221,786,488 ..2,305,454,842 ..2,220,483,044 ..2,206,465,416
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 89,973,127 92,102,740 90,148,051 90,000,000
and Hybrid Securities (Unaffiliated) 10. Other Countries ...40,345,971 43,932,930 40,489,423 40,408,000
11. Totals......ccoocoe. ..2,352,105,586 ..2,441,490,512 ..2,351,120,518 ..2,336,873,416
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccseemsmmensssnnass | covvireicienns 3,806,500,204 | ......ccccoeeenn. 3,927,343,604 | ......cccoenenn. 3,841,656,956 | .....cocovcnenee 3,759,083,375
PREFERRED STOCKS 14. United States..........occovevvveeee | crvvevrrerrneneennns 25,315,750 | ..ovvorrrrieriinan 25,315,750 | cooovvvvrrrienne 10,500,000
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS....cveirrrriirscisrinnes | e 25,315,750 | ..ovvverirniriinnns 25,315,750 | ..oocvriirniienns 10,500,000
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccocovverrennneee. 25,315,750 | ....cccvevurn. 25,315,750 | ..oovvevii 10,500,000
COMMON STOCKS 20. United States..........cocveverevereres | worervnerenerinenns 346,654,420 | ......coovvevenee. 346,654,420 | ..o 92,952,035
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other CoUNtHES. ....cvverrerrerris | corerressessessesnenns 3,185,276 | oo 3,185,276 | oo 1,794,020
23, TOtalS....ooeveeerreerreserisrnenenes | cvvesnnineinienes 349,839,696 | ....occoorrencninn: 349,839,696 | .....ccooerericrinnnas 94,746,055
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | coccovvrrnciicnnn 349,839,696 | .....ccoovrenciinn: 349,839,696 | .....ccocorrrcrirnne 94,746,055
26. Total StOCKS.....cumemmmusesrirsnnns | covviiniiciienas 375,155,446 | ....ccoovvvrinnns 375,155,446 | ...oooovvenennns 105,246,055
27. Total Bonds and Stocks...... | ..cccccveveene. 4,181,655,650 | .......covvveven 4,302,499,050 | ...coovoerirnees 3,946,903,011

S104
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Annual Statement for the year 2020 of the U NITED FINANCIAL CASUALTY COM PANY

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

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

U.S. Governments

1

092,787,942

160,382,161

1,280,668,386

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

......................... 5.1
......................... 0.0

........... 103,451,197
............... 4,220,000
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Annual Statement for the year 2020 of the U NITED FINANCIAL CASUALTY COM PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
584,853,266 640,257,915 314,834,476 385,058 1,559,454,922 468,635,910 1,071,696,030
78,847,686 |.. 488,513,848 | ...........168,394,340 |.. 623,434,365 | ... 572,644,827 |...........163,111,047
...32,989,386 | .... 27,309,314 |.. ....49,311,529 14,250,152 |.... 46,048,548
16,859,026 | ... .16,859,026
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D, N SRR o ) [FSSTOTORORRRURTON | I DTSR 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.
10.7 Totals
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Annual Statement for the year 2020 of the U N ITE D FINAN C IAL CASUALTY COM PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
111 NAIC T (d)......636,303,175 |........ 1,773,704,129 | ........... 602,053,025 |....ccccene. 5,164,536 | ...covoovvrirninne 1,225 | oo 0 [ 3,017,226,090 | ...covrvrrireeeen 788 [ et XXX s [ i ) 9,9, GO R 1,945,530,060 | ........ 1,071,696,030
78,847,686 |........... 488,513,848 |........... 168,394,340 | ...coovvvrrirrireiiinee (1 (0 [ O 735,755,874 | coovvovereieiennn19.2 it XXX e e XXX e e 572,644,827 |........... 163,111,047
.32,989,386 |. 27,309,314 ....60,298,700 14,250,152 |.. ...46,048,548
2
11.8 Line 11.7.a52 % 0Of COl. 7..veovivveererrinisrissssnsnissssnnnnsnnns | convensesninnnsnenns 187 | iovieiissiisiisinnend
12. Total Bonds Prior Year

........... 736,333,966

..84,960,370 | ....

........ 1,332,088,521

..412,602,195 |.

........... 610,485,150

..130,091,800 | ..
13,500,000 |..

............... 4,

003,411

2,682,911,667
...627,654,365

........ 1,

579,720,419

..503,876,583 | ..
..3,500,000 |..

........ 1,103,191,248
123,777,782
...45,811,529

1,780,502,245

4,

003,411

12.8 Line 12.7.a5@ % 0f COl. 9. ..o | v 244 ....53.0 ...01
13. Total Publicly Traded Bonds
131 NAIC Tttt | censenees 210,805,331 |........ 1,359,429,412 | ........... 370,411,470 | .o 4,882,622 | ..o 1,225 | oo | e 1,945,530,060 | ...coovvvevriinnes 50.8 |........ 1,579,720,419 | oo 47.0 |....... 1,945,530,060
............. 60,804,412 |...........382,202,604 |...........129,637,811 v D72,644.827 | ... 15.0 1 llll...503,876,583 reeennn 572,644,827
14,250,152 |. 14,250,152 3,500,000 14,250,152 | ..
........................................................... 0
......................... 0
......................... 0
13,7 TOAIS. .o ssntennes | ceeesennees 271,609,743 |........ 1,755,882,168 |...........500,049,281 |............... 4,882,622 087,097,002
13.8 Line 13.7 as a % of Col. 7..... ...69.3 . ...0.2 XXX
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........cccvvvvevee | coveeeeeeececen T | i 458 | oo 13 | e 0.1 XXX
14, Total Privately Placed Bonds
141 NAIC Tttt naessenas | cnnsenend 425,497,844 | ........... 414,274,717 | ........... 231,641,555 | .ooverrienee 281,914 | oo [ e | s 1,071,696,030 | ..ovvvecerinne 28.0 | .o 1,103,191,248 | ..o 32.8 | ) .9 I P 1,071,696,030
............. 18,043,274 |..........106,311,244 | .............38,756,529 v 163,111,047 | e 43| 123,777,782 rerreen e XK s | e 163,111,047
118,739,234 |. 27,309,314 |.. . ....46,048,548 .45,811,529 ...46,048,548
............. 16,859,026 |.....ovveeerrreieirirenns reeeneene. 16,859,026
.0

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

443,541,118 | ...

0.0

Includes $.....1,297,714,651 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $.. 0 current year of bonds with Z designations and $.

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

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

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....22,499,532;

NAIC 2 §.....1,139,954;

NAIC3§.......... 0;

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

NAIC5S......... 0;

NAICES......... 0.




Annual Statement for the year 2020 of the UNITED FINANCIAL CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlGAtIONS. ......vuverecercieieeieireeeieeiseeeeserseeeeseniensseisensensnnenes | cneeneneen 21,498,283 [ ......1,092,787,942 | ......... 160,382,161 | ...ooooieiecirierncines [ cvereireesninnineenneenns | eeneeeee XXt e 1,280,668,386 1,020,005,548 | ....cccovvvrvinnnnn. 304 | e 1,280,668,386

1.02 Residential Mortgage-Backed Securities...
1.03 Commercial Mortgage-Backed Securities.....

80IS

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

4.05 TOtAIS.....cviviierieiiisieiesseseississsisissessseseessssnsenssrsssensnsssssensenssssnsenses | nnnsnesssssnensersnsesal | connsinsiensensnnrennens0 | eonniennensisnisnsennens0 | a0 | e | XK | viririsisienen0 |00 | o 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

5.01 ISSUET ODIIGALIONS........cvvreevieireieiteie et | seressesaees 23,678,450 |............34,963,818 | ..........107,182,888 |...........2,493,412 | .cocvvvviiiriivciieens | e XXX s | e, I 70,986,012

5.02 Residential Mortgage-Backed Securities... ....29,848 |. . rerneee XK i | e 0. ....32,999
5.03 Commercial Mortgage-Backed Securities..... 243,328 |. .36,652,186
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas . . . .. rivveeenies | eennresnneiennsenennnned |00 [
............ 23,951,626 v 196,225,764 A 1..........107,671,197

.......... 196,225,764

.0

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

.......... 871,690,171 |..........224,018,396
1,903,713 |. ...36,881,189

........ .680,440,322
81,937,005 |..... .356,374,744
....... 1,055,530,889 | .......1,297,714,651

.......... 137,018,200 | ..........688,805,422 | ..........269,884,945 e XXX s [ 12202..1,095,708,567
20,511,822 |. ..16,413,199 | ... . I, 9,9, GO IO 38,784,902
214,094,541 | ..........256,447 456 | ...
292,076,389 |..........216,954,098 |... .
.......... 663,700,952 |......1,178,620,175 | ..........

...680,440,322
...538,311,749

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

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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Annual Statement for the year 2020 of the U N ITE D FINAN C IAL CASUALTY COM PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

9. 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 ISSUEK OblIGAtioNS.........cvevvriveiieeceiee et | creseninns 188,194,933 | ....... 1,816,557,182 | .......... 537,449,994 |.............. 2,493,412 | oo (0] I ) .0 SO TN 2,544,695,521 | ...coovvvrrirenn 66.4 |...... ) 0.0 I U ).0.0 G B 2,320,677,125 | .......... 224,018,396

11.02 Residential Mortgage-Backed Securities... .20,541,670 |. ..16,413,199 | ... ...1,479,638 |. .379,018 ...1,933,561 |. ...36,881,189

11.03 Commercial Mortgage-Backed SECUMties............coevveerierrrecesiieens | creeiene 214,337,869 |..........262,141,910 | .......... 229,551,825 |.............. 2,286,066 . 27,877,348 | .......... 680,440,322

11.04 Other Loan-Backed and Structured Securities.............cccocovvveeeieens | coerenns 292,076,389 |..........216,954,098 |............29,275,222 | .....cceovevnnn 6,040 . 181,937,005 |.......... 356,374,744

11.05 SVO Identified Funds

11.06

11.07

11.08

11.09 Line 11.08 as a % of Col. 7.......
12. Total Bonds Prior Year

12.01 ISSUET ODlGAtIONS........oevveirieireiciisie et | censreeas 150,917,530 1,742,427433 | .......... 181,592,660
12.02 Residential Mortgage-Backed SeCURties..........cccoovvvriennieeniennes | cviviieins 14,227,707 4,677,165 | ............ 41,401,168
12.03 Commercial Mortgage-Backed SECUNtIES.........covvevrriereeririrreirenins | v 224,879,815 50,715,145 | .......... 614,690,393
12.04 Other Loan-Backed and Structured Securities.. 431,269,284 |. 289,277,259 |. 435,096,338

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS......covviveiicreiece et
12.09 Line 12.08 @5 @ % 0Of COL 9. s
13. Total Publicly Traded Bonds
13.01 ISSUEr ODlGAtIONS.........cvueveveireiciiieie e
13.02 Residential Mortgage-Backed Securities...........cccvvuviverneniiieiniininenes
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
14, Total Privately Placed Bonds

14.01 Issuer Obligations..........cccoveevieeeiriesiseseseeessesenssesessnsessssnseensnns | sveneeeeeen 22y 017,299 | 11 144,025,531 | ...ttt 57,275,566 | ..vovvcvciicveciieeieens [ vrveeeieeeniesenieens | evereeeee XK e 224,018,396
14.02 Residential Mortgage-Backed Securities... . . . 275, RSN ¢.9 SO O 36,881,189
14.03 Commercial Mortgage-Backed Securities..... . . . . ...680,440,322
14.04 Other Loan-Backed and Structured Securities.. . 356,374,744
14.05 SVO Identified Funds............cccovvvvrrernnne
14.06 Affiliated Bank Loans.
14.07 Unaffiliated Bank Loans.
14.08 Totals......cocoevrreerieirnnns

14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col.

2

2 2

.......... 224,018,396
...36,881,189
.680,440,322
.356,374,744
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Annual Statement for the year 2020 of the UNITED FINANCIAL CASUALTY 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. 4,099,085 4,099,085
2. Cost of short-term inVeStMENtS @CUINET............eviurieiicieeice ettt snses | saetsssssesessesesssssesesesesessnsesesnseeas 1,524,231 | oo 1,524,231 | oottt | ettt ettt ettt ettt ettt ettt ettt et ettt et enans | Stetetetetet ettt ettt et ettt ettt et ettt ettt ettt senns
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 dISPOSAS...........c.cvriveirirueiieicieiieie ettt ssssssessns | saetsssssessssesesssinsesessesesessssesessnsesas 4,450,938 | .o B450,938 | ..ottt | eeree ettt et e et et ettt e e e et eeet st atere st eeeteenetes | eeeteeeteet et e et et et e e et e et et et et et ea e s etetere et erernnas
7. Deduct amortization Of PrEMIUM...........ceuriiriricisrie ettt ettt s e ssnes | eeestessessstessesesessessesesessessee st enseeneas 32424 | oo Y O T B
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)........cccvviuririrrirnininreinis | v senns 1,139,954 | oo 1,139,954 | oo 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.eiiiiiiisrieerssiersrssesssssessssssessesssesss | eossessessssssessessssessesssssssesassssassans 1,139,954 | oo 1,139,954 | oo (O O [0 P 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 2020 of the U N ITE D FINAN C IAL CASUALTY COM PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECembEr 31 O PHIOF YEAI.........c.rvueiererireireerereieee ettt st ssesens

2. Cost of cash equivalents acquired

............................................................. 309,885

.......................................................... 5,298,801

3. ACCTUAIL OF BISCOUNL........ooieiiiiiiici bbbt | Shbbe bbb bbb 9,920 | oo 9,920 | it | Sheee bbb
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........eureueeeeerrereisisereseaseessesseeeesessessssssessessesssssee st essessessessasssessessassansessessesssnssessessassssssessassansnns | fasssessessossossssssessassnssessessasssssnssassassssnnssessnn 2,896 | oo 2,896 | ...ovieieeice ettt | sresiesesa ettt sttt s bttt
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccuueviuieieeicisire ettt bbb st bessesans | sbessessssssssses s s esses s s st es s s bs s s bansaes 119,917,326 | oo 114,749,736 | oot 5,167,590 [ ..ouvvereceeiieereeeee ettt
7. Deduct amortization Of PIEMIUML.........ccciueieieieisiieieicte ettt s b s stk s e b s bbb snsa | Sesebsetessassss e s enses b es b e s bt s st en s sse s s s esan 3,505 | oo 31505 [ oo tens | bt sttt
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).........cccceueiirrieiieriisieesisesessesieiines | et nan 22,940,628 | ...ooovereeeeeee e 22,499,532 | oo A41,096 | oo e 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 22,940,628 | ..ot 22,499,532 | oot 441096 | 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
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Annual Statement for the year 2020 of the U NITED FINANCIAL CASUALTY COM PANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 2P 4 |US TREASURY NOTE........cccooomrrmririnernerrnenerensseessssssssssensessssssssssns | vneens | oo | eeervveninee | T v | v 9,956,641 |...102.758 | ............ 10,275,800 | ....cccvveee 10,000,000 | .............9,985,201 |......... 9,085 | ..o [ e [ 1.875 |...... 1.970 [ | v 78,465 | o 187,500 | 10/17/2017. | 07/31/2022.
912828  2S 8 |US TREASURY NOTE.......cooimrimriieineirnerineieeiesiseisssssssssssssesssesssnssnns | ovnees | oo | oenvveenonee | TA i [ v 9,563,672 |...102.480 | ............ 10,248,000 | ............ 10,000,000 | ...ccc.es.9,819,065 [ ..ocoooviervieriiicins | e 105,217 | cveoverreenerieens | ceeervseineieeiiineins | s 1.625 |..... 2747 |FA......| 55,214 | L 162,500 | 07/10/2018. | 08/31/2022.
912828 4U 1 |US TREASURY NOTE... ...14,961,977 |...106.148 ..16,028,348 .15,100,000 27,505 | oo | e | e 2,625 |.... 2.825 [JD..ccoo. | veovernn 1,095 | i 396,375 | 07/23/2018. | 06/30/2023.
912828 4Z 0 |US TREASURY NOTE... . 111.168 | .. ....5,558,400 | ... ...5,000,000 | coverernnid,932,279 | oo | s 13,326 [ . | e | e 2.750 |...... 3.064 |FA.....| .c.....46,720 | ........ 137,500 | 09/25/2018. | 08/31/2025.
912828 5P 1 |US TREASURY NOTE .. 107.855 | v 7,549,850 | ....ocovueee 7,000,000 | ..coerere. 7,038,450 | oo | e [QPZ2R151C) | [N ISR PO 2.875 |..... 2.677 [MN......| ......... 17,692 | ........ 201,250 | 12/18/2018. | 11/30/2023.
912828 5U 0 |US TREASURY NOTE... ...25,100,586 |...107.320 ..26,830,000 25,000,000 (20,044) 2625 |.... 2.537 | JD....... L8183 | 656,250 | 02/04/2019. | 12/31/2023.
912828 6F 2 |US TREASURY NOTE... ceienn...45,566,898 |...110.836 | .. 50,319,544 | ... 45,400,000 | ........... (2BA71) | v [ [ e 2500 |...... 2441 |FA....... 85,649 | ... 1,135,000 |04/01/2019. | 02/28/2026.
912828  6R 6 |US TREASURY NOTE.......ccoouimreririscrinnrnsnienienisnesssssssssessenessenns | ovevee | oo | eevveeerine | T coveiireins | v 40,289,648 |...106.801 | ............ 42,720,400 | ............ 40,000,000 | ........... 40,200,093 | ...ooevirerireririceins | e (57,865) 2.250 |...... 2.093 |AO...... | covveeee 154,144 | ... 900,000 | 06/21/2019. | 04/30/2024.
912828 6T 2 |US TREASURY NOTE... .3,598,711 | ...112.953 ...3,953,355 ...3,500,000 .3,585,567 (102 12) U IR DS 2.375 | ... 2.055 |MN...... 10,792 | ..........83,125 | 07/29/2019. | 05/15/2029.
912828 6X 3 |US TREASURY NOTE... .7,098,828 |...109.141 | .. ...7,639,870 | ... ...7,000,000 | .... T,078,231 | v | e (13,615) | .ovevrereriirines [ [ e 2125 | ... 1.907 |MN...... 13,077 .148,750 | 06/25/2019. | 05/31/2026.
912828  6Z 8 |US TREASURY NOTE.......cccomtimirrerieirnerrsninsssenssnessesssssssssensessseesans | ovevens | oo | sevvvennine | T ciiieiinenns | e 50,038,047 |...105.379 | ... 52,689,500 | ............ 50,000,000 | ........... 50,028,668 |......... (8,080) | cvvveerrevneireies | e | s 1.750 |...... 1.733 875,000 | 08/06/2019. | 06/30/2024.
912828 G3 8 |US TREASURY NOTE... ...14,545313 | ..107.711 ..16,156,650 .15,000,000 2.250 |...... 2.784 .337,500 |08/27/2018. | 11/15/2024.
912828 N8 9 |US TREASURY NOTE... ...100.091 | .. ....5,004,550 | ... ...5,000,000 214832 | | e | s 1.375 |..... 1.672 ...68,750 | 02/24/2017.| 01/31/2021.
912828 TY 6 |US TREASURY NOTE. 2102781 | e 10,278,100 | ............ 10,000,000 | ...........10,003,920 |......... [P0LSK) ) U IR D 1.625 |..... 1.603 162,500 | 11/25/2019. | 11/15/2022.
912828 VS 6 |US TREASURY NOTE... ...106.141 ....5,200,909 ...4,900,000 [CIP) | [N EUORRTRTONN DO 2.500 |...... 2.286 122,500 | 02/24/2016. | 08/15/2023.
912828 W7 1 |US TREASURY NOTE... ...106.234 ..15,935,100 .15,000,000 34440 | ..o | e | s 2125 |...... 2.3717 318,750 | 04/22/2019. | 03/31/2024.
912828 X4 7 |US TREASURY NOTE... ...102.328 ..39,396,280 38,500,000 )| TR EOTRRIROIO PO 1.875 | ... 1.796 721,875 | 07/24/2017. | 04/30/2022.
912828 XT 2 |US TREASURY NOTE. ...106.113 ..24,936,555 .23,500,000 Y[ e | e | 000 2.0000 | e 1.754 470,000 |06/26/2019. | 05/31/2024.
912828 Y6 1 |US TREASURY NOTE... ...106.688 ..10,668,800 10,000,000 Y[ e | e | 2002750 | e 2.748 275,000 | 08/16/2018. | 07/31/2023.
912828 Y8 7 |US TREASURY NOTE... ...105.465 ..29,530,200 28,000,000 Y[ e | e | 17500 | e 1.497 490,000 | 08/14/2019. | 07/31/2024.
912828 YW 4 |US TREASURY NOTE. ...102.914 ..30,359,630 .29,500,000 Y[ oo | e | e 1.625 | i 1.581 479,375 | 01/09/2020. | 12/15/2022.
912828 YY 0 |US TREASURY NOTE... ..105.918 ....5,295,900 ...5,000,000 ) | cverereeinnnrnniienns | e | oo 17500 | i 1.573 01/22/2020. | 12/31/2024.
912828 ZD 5 |US TREASURY NOTE... ...100.805 ....7,056,350 ...7,000,000 ) [ | e | 2000500 | i 0.438 03/16/2020. | 03/15/2023.
912828 ZF 0 |US TREASURY NOTE ...100.906 ..45,407,700 145,000,000 . )| o [ e [ 00500 | 0.383 04/28/2020. | 03/31/2025.
912828 ZL 7 |US TREASURY NOTE... ...100.348 ..28,599,180 28,500,000 r4 1226) | oo | e |00 0375 [ 0.350 05/26/2020. | 04/30/2025.
912828 ZT 0 |US TREASURY NOTE... ...99.793 ..34,927,550 .35,000,000 21,354 | oo | e | 0000250 | oni 0.357 06/03/2020. | 05/31/2025.
912828 ZU 7 |US TREASURY NOTE... ..100.250 | .. ....4,411,000 | ... ...4,400,000 | .... (B98) [ v | wrrveerernersenniiens [ 000.0.250 | oo 0.220 06/19/2020. | 06/15/2023.
912828  ZW 3 |US TREASURY NOTE.......cccoovirimrrerieencrisensnnsenssnessensssssssssensessnsssans | ovevens | oo | sevveeerone | T v | v 98,664,867 |....99.727 | ..o 98,630,003 | ............ 98,900,000 | ........... 98,687,281 |......... 22414 | s | e | 2000250 i 0.298 07/20/2020. | 06/30/2025.
91282C AB 7 |US TREASURY N/B NOTE.... ..24,926,758 | .....99.688 ..24,922,000 25,000,000 ...24,931,852 5,004 | .o [ e [ 200,250 [l 0.310 . | 08/26/2020. | 07/31/2025.
91282C AE 1 |US TREASURY N/B NOTE.... ...97.438 | .. ...9,743,800 | ... 10,000,000 3,992 | oo [ [ 00625 | 0.935 . | 11/09/2020. | 08/15/2030.
91282C AF 8 |US TREASURY N/B NOTE........cccostremrrinrrnerieniseernensssensnsensssssssnsssssnnes | svvnees | oo | vneersenins | ToA i | s 39,973,438 |.....99.938 | .......cc... 39,975,200 | ..oovvrnees 40,000,000 | ...........39,976,369 |......... 2,931 | oo [ e [ 200,125 [ 0.148 |FA...cco.| e 18,886 [ oo 09/02/2020. | 08/15/2023.
91282C AG 6 |US TREASURY N/B NOTE.... ...14,997,656 |...100.004 ..15,000,600 15,000,000 394 | e | e | 2000125 | L 0.133 .. | 08/31/2020. | 08/31/2022.
91282C AJ 0 |US TREASURY N/B NOTE.... ceenen. 44,959,570 |.....99.656 | .. .44,845200 | ... 45,000,000 2,592 | o | e [ 000250 | 0.268 . | 09/08/2020. | 08/31/2025.
91282C  AK 7 [US TREASURY N/B NOTE.........ccoovuimmiiinrinerirenisninniicsnisssieniesisnssessinnns | wvvnene | oo | verevenee | TA i [ s 34,971,289 |....99.922 | ............ 34,972,700 | ..coovonee 35,000,000 | ...........34,974,065 |........ 2,776 | oo [ e [ 000125 | 0.152 [MS....c. | oo 13,052 [ oo 09/17/2020. | 09/15/2023.
91282C AP 6 |US TREASURY N/B NOTE.... ..14,964,258 |.....99.922 ..14,988,300 15,000,000 1,928 [ oo [ v [ 00,125 | 0.206 . 11/03/2020. | 10/15/2023.
91282C AR 2 |US TREASURY N/B NOTE.... reenr.89,909,766 |...100.012 | .. ..90,010,800 | ... 90,000,000 BAT4 | oo | e | 0000125 | 0.176 |AO...... .18,646 11/10/2020. | 10/31/2022.
91282C AT 8 |US TREASURY N/B NOTE.........ccostrmmrimrrnerienirrernnnisnsneniensensssssissnsnens | avenene | oo | everernneiee | TA vt | s 54,570,898 |.....99.547 | ............ 54,750,850 | ...covonecs 55,000,000 | ...........54,581,313 | ..ccooovrimirrerrenns | v 10,415 [ v [ [ 200,250 | oo, 0.409 |AO...... | woovreenee 23,550 11/24/2020. | 10/31/2025.
91282C AU 5 |US TREASURY N/B NOTE.... ...19,741,406 |.....99.172 ..19,834,400 20,000,000 5,188 | oo [ e [ 0000500 [ 0.690 |AO...... A7127 11/09/2020. | 10/31/2027.
91282C AV 3 |US TREASURY N/B NOTE.... ..19,893,750 | .....99.609 ..19,921,800 20,000,000 B87 | .o | e | 2000875 | 0.931 |MN...... 22,238 12/03/2020. | 11/15/2030.
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91282C AW 1 |US TREASURY N/B NOTE......cccetuimrrermrinrinsinieisnssenssssseessssssssesssssssssens | connene 1A. ...60,097,461 |...100.273 ..60,163,800 60,000,000 (2,400) | cvvovvcererririreens [ v [ e 0.250 |...... 0.195 | MN...... .19,061 12/08/2020. | 11/15/2023.
91282C  AX 9 |US TREASURY N/B NOTE........ccoirrmrrmmrierirneeseessssssnsessesesseesssssssssnens | svonees . | TAL veee | e 34,984,180 |...100.008 | .. ..35,002,800 | ... 35,000,000 - 558 [ cooereerireeienins | werrerierineeenins | e 0.125 |...... 0.148 | MN...... ..3,846 12/07/2020. | 11/30/2022.
91282C  AY 7 |US TREASURY N/B NOTE.......ccoirimriirmrirerineisneisesisssseessesisseessssissssnes | seeees [ 1A e | s 54,832,813 |.....99.938 | ............ 54,965,900 | ...cooonees 55,000,000 | ...........54,834,443 | ......... 1,630 [ v | e | e 0.625 |...... 0.670 |MN...... 12/10/2020. | 11/30/2027.
91282C  AZ 4 |US TREASURY N/B NOTE........cccomtrviirrrmrierirenesneesssisssiensesesseessssssninens | sveeees 1A. ...84,904,297 |...100.117 ..85,099,450 85,000,000 1,364 [ | e | e 0.375 |...... 0.398 | MN...... 12/07/2020. | 11/30/2025.
91282C  BA 8 |US TREASURY N/B NOTE........ccommremmrrrerrerieeseesessssssessesssseesssssssssens | sveees . | TAL vere | e 32,258,363 |.....99.875 | .. ..32,259,625 | ... 32,300,000 - 154 | oo [ e | e 0.125 |...... 0.169 | JD....... 12/24/2020. | 12/15/2023.
91282C  BC 4 [US TREASURY N/B NOTE......ccciirimiiiirinrisrimmissisessssssnssssssesesssssssssanssssssssans | connens R TA i | i 899,965 |...100.055 | .....ccovinnend 900,495 | ..o 900,000 | .ooveereerrerne899,965 | i [ [ [ | e 0.375 |..... 0.376 |JD....... 12/30/2020. | 12/31/2025.
0199999. U.S. Government - ISSUET OBIIGALIONS. ........uveuuirssereseressensisisseisssrs sttt | senias 1,258,058,179 XXX | 1,282,965244 | ....... 1,259,400,000 0 (7,392 0 0| XXX XXX XXX | e 1,886,236 | ..... 8,773,313 XXX XXX
0599999.  Total - U.S. GOVEIMMENL. ...t | niias 1,258,058,179 XXX | s 1,282,965244 | ....... 1,259,400,000 0 (7,392) 0 0] XXX XXX XXX | ... 1,886,236 | ..... 8,773,313 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
13048R AG 2 | CALIFORNIA ST....ouiiuiiiriieereesssiseesesssesssessssesssesssssssssssssssesssssssssssnes | seseen - 1.GFE. 1,513,485 |...110.858 ....1,662,870 ...1,500,000 11,512,650 (835) | cvvvueererrerieens | evrinerneriierinenns [ 000 2.400 | e 2.290 |AO...... ...9,000 05/14/2020. | 10/01/2044.
167593 QH 8 | CHICAGO IL O'HARE INTERNATIONA [SSTTURTIRIRTRIOT IO - 1FFE ]| oo .3,314,700 |...116.032 | .. ....3,480,960 | ... ...3,000,000 | .... 13,273,029 | oo | e (A1,671) [ oo [ [ 205,000 | oo, 2.590 |J....... veerener 15,000 | .. 05/05/2020. | 01/01/2027.
20775B N8 5 | CONN ST FIN AUTH HSG MTG......ceoereienerieriesiseesssiseisensesssneessnins | sevee e 2 | TAFE i | e 2,325,911 |...102.373 | ..ovcvvneee. 2,236,850 | cooovrrnnenn 2,185,000 | ..oovcverece 2,208,023 | ..oovererieirerinnns | e (15,035) [ +.evevneerrererernee [ eerneerverirseinerinns [ 204,000 | oo, 2.588 |MN......| woovrennee 11,168 | ... 87,400 | 10/11/2013. | 11/15/2032.
20775C  EM 2 |CONN ST FIN AUTH HSG MTG......ccoviiriiriineiinsinsiseiesseesssisensnes | ceeees - 3,178,197 |...105.416 ....3,130,855 ...2,970,000 | . 3,069,335 | ...oovvieierierinns | e (15,666) | ....ooovvverviriees [ e [ 203,500 | oo, 1.990 |MN...... .13,283 .103,950 |04/27/2016. | 05/15/2039.
20775C QR 8 | CONN ST FIN AUTH HSG MTG......ccovvvmerierireerceisriseriesieeeseessssissensees | cveeees - .1,235,000 |...105.989 | .. ...1,308,964 | ... ..1,235,000 | ..occorneee. 1,235,000 [ .ooocermeeenrrrnerienins [ e e | e [ 002,800 |, 2.800 |MN...... verennr.34,580 | 02/16/2017. | 05/15/2024.
20775C QS 6 |CONN ST FIN AUTH HSG MTG......ccovvuirierieieesnsiseiseniesisseesssissensens | sereees wo | e | TAFE i | i 1,390,000 |...107.222 | .....ccoounce 1,490,386 | ....ccovvvne 1,390,000 | ..coovrennee 1,390,000 [ ..overeerrrenerrennns [ rerrreernenisnninenes | verenenisnnseines | eovneennennenenens [ 20000:2.900 | e, 2.900 [MN..ooo | covrrrrns 5,151 | covvrennn 40,310 |02/16/2017. | 11/15/2024.
20775C QT 4 |CONN ST FIN AUTH HSG MTG......cccovvvmirierinriirinrineriesisreseesssissiiens | cveeens - .1,000,000 |...108.741 ...1,000,000 1,000,000 | oo | e | e | s [ 003080 [ 3.050 02/16/2017. | 05/15/2025.
20775C QU 1 |CONN ST FIN AUTH HSG MTG......ccoovvvmerierieirerissiseriesissesseesssissensens | sveeees - ....760,000 |...110.030 760,000 | ..cvvoerrrreren 760,000 [ oo [ [ [ e [ 203,125 |, 3.125 02/16/2017. | 11/15/2025.
20775C  QV 9 |CONN ST FIN AUTH HSG MTG... ...770,000 |...111.181 770,000 | ..cvveerreeers 770,000 [ oo [ [ [ e [ 0:3.200 | e, 3.200 02/16/2017. | 05/15/2026.
20775C QW 7 |CONN ST FIN AUTH HSG MTG... .1,145,000 |...112.138 1,145,000 3.250 02/16/2017. | 11/15/2026.
20775C QX 5 |CONN ST FIN AUTH HSG MTG... ...112.368 820,000 | ..coveerrerri820,000 [ oo [ [ [ e [ 00:3.350 |, 3.350 02/16/2017. | 05/15/2027.
20775F CG 0 |CONN ST HSG FIN AUTH SPL OBLG....... ...101.482 95,000 (545) | cvvvvvveerrverienns [ e [0 4500 [ 3.131 10/19/2011. | 06/01/2026.
235036 4L 1 |DALLAS-FORT WORTH TX ...104.806 .,10,480,600 .10,000,000 10,000,000 | .vovuermrerrrrerrens | crrerineereninnines | ervereneenenineens | cereerenennnninneens | oeen 2156 | s 2.156 08/08/2019. | 11/01/2025.
235036 6N 5 |DALLAS-FORT WORTH TX... ...101.896 ....1,406,165 ...1,380,000 1,380,000 | .oovueeirerririinrenns | e | e | e [ 1.649 | 1.649 07/31/2020. | 11/01/2026.
235036 6P 0 | DALLAS-FORT WORTH TX... .1,000,000 |...102.173 ...1,021,730 ...1,000,000 1,000,000 | oo | e | e | e [ 1749 | 1.749 07/31/2020. | 11/01/2027.
235036 6Q 8 | DALLAS-FORT WORTH TX .1,000,000 |...103.110 1,031,100 1,000,000 1,000,000 | vonieniierieriee | e | e | e e 1.948 [ 1.946 07/31/2020. | 11/01/2028.
235036 6R 6 | DALLAS-FORT WORTH TX... .1,500,000 |...103.350 ....1,550,250 ...1,500,000 1,500,000 | e | e | e | s | 0 2.048 [ 2.046 07/31/2020. | 11/01/2029.
235036 6S 4 | DALLAS-FORT WORTH TX .1,000,000 |...103.243 ....1,032,430 ...1,000,000 1,000,000 | e | ceerreernninenienns | e | e | 002098 [ e 2.096 07/31/2020. | 11/01/2030.
249182 LG 9 |DENVERCITY & CNTY CO ARPT REV e .5,690,500 |...123.587 | .. ....6,179,350 | ... ...5,000,000 5,636,033 |......... (54,468) [ ....vvrerveririens | vevvrererseisiiniens [ 000.5.000 |, 3.170 03/18/2020. | 12/01/2035.
249182 PS 9 |DENVER CITY & CNTY CO ARPT REV......ocormvemrenvriseennrrsernerrneensenns | vevens | oo | wevvvenronee | TE FEviiins | v 18,584,811 |...101.677 | ...ccevonvee 18,886,503 | .....c...... 18,575,000 | ...........18,584,607 |......... (203) 2.231 10/23/2020. | 11/15/2030.
45506A EK 3 |INDIANA ST HSG & CMNTY DEV. ....365,687 |...102.009 346,831 340,000 (2,667) | oo | cerverneinseinneins | 004500 | e 2.850 11/16/2011. | 12/01/2027.
47770V AV 2 | JOBSOHIO BEVERAGE SYS STWD LIQ - . weerner15,010,000 |...100.000 | .. ..15,010,000 | ... .15,010,000 revrereneeenninenens | e | e | e | 02888 | 2.885 01/29/2013.| 01/01/2021.
57587A  HY 7 |MASSACHUSETTS ST HSG......ccooitieririinerierieisesississessessssessssinsinns . BFE i | s 2,347,242 |..105.499 | .............. 2,310,428 | c.ovvvrnnen. 2,190,000 | cooerreerni2,238,825 | oo | e (15,997) | .vvveerveinernns [ e [ 204000 | o, 2.335 03/12/2015. | 06/01/2039.
59333P  5H 7 [ MIAMI-DADE CNTY FL...ooiviiiiireiiiininnieisessiessssseeensssisssessesssssssssensnes | avseees e ...102.181 ..22,990,725 .22,500,000 (474) 2.593 11/02/2020. | 10/01/2031.
59333P  BA 1 |MIAMI-DADE CNTY FL.ootiiriiiiriirierierinceseeissssesiesseeessessssssessessssees | seesene - ...100.833 revrereneriensnnsnens | e | e | e | e 1229 1.229 12/03/2020. | 10/01/2025.
60416Q FS 8 |MINNESOTA STHSG FIN AGY.....cooiiirireiirineiisieeeisesississessassisssssenes | oeeens . ...100.000 | ...................10,000 | ...................10,000 | .................10,000 |......... (94) [ v [ e [ 08250 | o 2722 11/22/2011. | 07/01/2035.
60637B DV 9 |MISSOURI ST HSG DEV COMMN......c.cvvvimirirmimieerinnrienirenissessssenssiens | seveens .1,567,301 | ...105.255 1,475,592 (13,287) | oo | e | 004000 e 1.832 05/30/2014. | 11/01/2041.
60637B NS 5 |MISSOURI ST HSG DEV COMMN.... IO I . 2,475,181 |...108.675 12,397,633 | ... veve | v (17,861) | o | e | 0004000 | e 2.180 05/17/2017. | 05/01/2042.
64971M  4Q 2 |NEW YORKN Y CITY TRANSITIONAL.......ccoivvmrierimrerenierineieerieniieees | revens e e | TAFE i | 9,410,940 |...124.003 | ..............9,548,231 | ..............7,700,000 | ............. 9,300,748 | ..oovvirireririciinies | v (1 10,192) [ ..o [ eerverveniineiverinns [ 205,008 | oo 1.661 07/06/2020. | 08/01/2027.
64971X EA 2 |[NEW YORK CITY NY TRANSITIONALF ISSSTRRRON IO e 2 | TAFE i | e 5,610,650 |...115.204 | ..............5,760,200 | ..............5,000,000 | ............. 5,569,737 | .ooovvvrerencernerinnnns | i (40,913) | ..vvveerveinernes | e [ 20.3.800 | oo, 2.114 06/03/2020. | 05/01/2029.
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64971X PN 2 [NEW YORK CITY NY TRANSITIONALF [ETRRRRRI IO - ...23,312,650 |...104.377 ..23,771,862 .22,775,000 ...23,293,425 2.350 |...... 2.077 |MN...... .89,202 .239,359 | 08/21/2020. | 05/01/2030.
64971X PQ 5 |NEW YORKCITY NY TRANSITIONALF USRS IO - ..103.778 | .. ...6,226,680 | ... ...6,000,000 | .... 6,242,896 2.550 2.092 |MN...... .25,500 | ..........68,425 | 06/24/2020. | 05/01/2032.
649883 H6 5 |NEW YORK ST MTGE AGY HOMEOWNER..........ccovvumiriniinrirneirsenineinens | eeens . ..103.969 | oo 3,482,962 | ..oovvvnnen. 3,350,000 | .ooovrvnecs 3,423,904 | ..ooovvverernciennen | errreeeen(16,329) [ oo | e | s 3.500 |...... 2139 |AO.... | 29,313 | . 117,250 | 07/09/2015. | 10/01/2035.
658909 KZ 8 |NORTH DAKOTA ST HSG FIN AGY .....orvverierriinrierieriererseeiesisessesisenees | reeens - ...107.201 ....6,164,058 ...5,750,000 16,003,953 | ..o | erereeenene(B1759) | o | e [ s 4.000 ... 1990 [W...... | 115,000 | ... 230,000 | 04/20/2016. | 01/01/2047.
71883M MR 2 | PHOENIX AZ CIVIC IMPT CORP ARP........cevuuierreirermnerinersesiseessniseenes | reeens - 123221 | .. ...8,225,002 | ... ...6,675,000 | .... T,584,612 | e | errneenenn(81,959) | o e [ s 5.000 |...... 2.700 | JJ....... v 166,875 | ... 166,875 | 05/06/2020. | 07/01/2032.
83756C AM 7 | SOUTH DAKOTA HSG DEV AUTH.....ccoviirrriiiinieieninsienesissesenssssssssenses | rnnene . 103678 | 673,907 | .coovvvrirrnnd 650,000 | ..oovreenennd 660,911 | oo | v (,509) [ [ | e 4.500 |...... 2.873 [MN......| coceer 4,875 | e 29,250 | 05/23/2012. | 05/01/2031.
93978T VD 8 | WASHINGTON ST HSG.....ccirurermnrisirsienisssisssmssssssssnsssnsssssssnssssesssnssnsenes | sessens . ...104.539 ...2,712,787 2,675,917 | oo | e (9,430) [ o | | o 3.500 |...... 1.955 [JD.veee | v 7,569 | i 90,825 | 10/20/2016. | 12/01/2046.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... .........169,694,394 XXX 173,415,658 | ... 000 168,318,568 | .0 | e (534,363) [ o0 | 0 XXX XXX XXX | ... 1,312,722 | ... 2,911,681 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31392C  MS 0 |FNW 2002-W1 2A.............. | ....... | | ........... 4| 1BFE. i | s 31,485 |...100.620 | ..coooorinerenn 30,145 | i 29,959 | i 20,848 |......... 488 [ .o [ [ 5501 |..... 5.600 | MON... .1,666 | 03/07/2002. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . 31,485 XXX | 30,145 | i 29,959 | L 29,848 0 488 0 0 XXX XXX XXX .1,666 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agenci and Authormes of Governments and Their U.S. Polltlcal Subdlwsmns Commerclal Mortgage-Backed Securities
3137AA  4X 8 | FHMS 2011-KO13 X1 10, cceeurrierrvieriiernrienrineeninssnisennisessssensssesnsssnnnes | evvvns | oo | evevnenendh | TAFE i | oi000.3,321,246 | ... 0.002 | vvverrireenen 18 | i | v | e | s (315,376) | ..o | e [ 000752 | i 0.000 |MON... | .........47,556 | ........ 428,706 | 01/02/2014. | 01/25/2021.
3137AD  TK 3 |FHMS 2011-K014 X110 s | s e [ TAFE s | . 10,947,586 | ... 0.059 | .. [ I (1,360,546) [ ...ocvvvrercrrinins | verirerineeneeinneins | e 1193 | i 5.202 |MON... | ........128,169 | ..... 1,597,343 | 08/14/2013. | 04/25/2021.
3137B1 BT 8 |FHMS 2013-K026 X1 10.......cvuriercrierieireeissiiesiesiseesessssisessessessssnsans | sesee | e | TAFE i | 8,263,392 | ... 1485 | oo 1,737,506 [ .o | e 1,671,093 [ ..o | e (1,010,644) [ ..oovoevercrrreens | cevverrneirneiineinns | 2000956 | ..o 6.014 |MON... | .........93,213 | ..... 1,203,879 |04/01/2014. | 11/25/2022.
3137B7 N2 1 |FHMS 2014-K036 X1 10.......ccomrrverirerinrinricnnrncrirerieeessnisnisenisenesssssenins | seveee | oo | eovvereredt | TAFE s | e 11,422/126 | ... 1.762 ...3,341,045 3,250,970 | oo | s (1,266,723) [ ..ooverrercriinis | cerverneenerinnins | 0000721 | i 3.646 |MON...| .......113928 | ... 1,515,903 |02/10/2014. | 10/25/2023.
3M137FC UM 7 | FHMS 2017-KO70 X1 10.....coucercreerrnerierieeineessnisenseniesessesssssssnsensenens | evnvens | oo | cevveneeenidh | TAFE s | i 3,416,705 | ... 2.151 ...2,504,117 2,389,729 | ..o | i (343,479) | .vvvevererrvrines [ e [ 200,325 | o, 3.429 [MON...| .........31,499 | ....... 455,542 | 12/01/2017. | 11/25/2027.
3137FG R5 6 |FHMS 2018-K078 X110 .9,473,595 ....7,633,194 79,291 | o [ v, (912,156) | ovoevevvvervrrrens [ v | 000,086 | ..o 3.814 [MON... | .........60,774 | ..... 1,321,566 | 07/11/2018. | 06/25/2028.
3137FH 2B 8 | FHMS 2018-K156 X1 10. 4,682,498 4,285,419 .3,969,026 .(308,088) | ...oouverrereerens [ e [ 000,087 [ i 4.504 |MON... .546,880 |08/15/2018. | 07/25/2036.
3137FJ EK 1 |FHMS 2018-K081 X110 . 12,240,512 ....1,869,238 751,702 | e | s (220,035) | ...voveverncereriaes [ e [ 200,068 | ... 3.950 [MON... | .........13,329 | ........ 327,275 | 10/04/2018. | 08/25/2028.
3137FL  YX 6 |FHMS 2019-K092 X1 10......ccovvvenrrenes 8,984,720 .7,993,944 7,614,755 | oo | v (859,451) | ..veveverrvriririnns v 00708 | oo 3.480 [MON... ]| .........88,435 | ..... 1,169,240 | 05/22/2019. | 04/25/2029.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ . . . 62,752,380 XXX 29,442,045 27,877,348 | o0 [ s (6,596,498) 0. XXX | XXX | ......599,241 | ... 8,566,334 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ .. reererereresssesnenennenes | e 232,478,259 XXX | e 202,887,848 196,225,764 | .........ccoeo.e.. 0 | i (7,130,373) 0 0 XXX ....11,479,681 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y BZ 1 |ABBVIEINC.... ...107.198 ..10,719,800 10,000,000 1,693 [ oo | e | e 2.600 |...... 2619 [MN......| .........28,889 | ....... 260,000 | 11/12/2019. | 11/21/2024.
00287Y CS 6 |ABBVIEINC.... - ...103.132 ..10,313,200 10,000,000 | ..........10,246,242 | .......ccrvvemrremirine | verirenns (148,158) | ....oovvrcereriiee [ e [ v 3450 |...... 1.060 [MS......| .......101,583 | ........ 172,500 | 05/14/2020. | 03/15/2022.
00914A  AJ 1 [AIRLEASE CORP.......covtieiieieieiieeisssiessssissessessssssssesssesssssessssssssens | sesees - ...105.790 ..10,579,000 10,000,000 (V2K ) ST IR B 2875 |..... 2.587 11/17/2020. | 01/15/2026.
01400E  AD 5 [ALCON FINANCE CORP......ccovvirireirerrriisiresiernessiersssseesssisssessssssnsns | avseees e ..106.503 | .. ..10,650,300 | ... 10,000,000 | .... R 894 | .o e | e 2.600 |...... 2.618 .130,000 |05/18/2020. | 05/27/2030.
015271 AL 3 | ALEXANDRIA REAL ESTATE EQUIT. [SSPTURRRSRRORION ISP . L1184 | 13,831,290 | .ooovvreenee 12,440,000 | ........... 12,989,647 | .covouveerrrverirerirens | e (T11,719) | e [ e [ 3450 |...... 2.333 |AO...... | veerrnn 72,722 | ... 429,180 | 03/12/2020. | 04/30/2025.
015271 AU 3 | ALEXANDRIA REAL ESTATE EQUIT.....ccoviiiiiiinniierieeiseeiseiseeeesisnens | eeens ...127.190 ....9,539,250 ...7,500,000 7,494,561 (A14) | coorreeiiei | e [ e 4.900 |...... 4.909 |JD....... | .........16,333 | ....... 264,396 | 03/23/2020. | 12/15/2030.
025816 BU 2 | AMERICAN EXPRESS CO IO I . ...100.867 | .. ..12,104,040 | ... 112,000,000 | .oereeer 12,070,436 | oo | e (195,244) | ...oovvvrvvvrcrnnne [ v [ 3.375 | ...... 1.370 [MN....| ..........49,500 | ........ 405,000 | 03/03/2020. | 05/17/2021.
02665W DC 2 | AMERICAN HONDA FINANCE.........ccoouimiierieinerisiineriesississeesassissssenes | ceeees . ..103.404 | .....ccooone 7,755,300 | coovvevnnens 7,500,000 | .ooocrvnees 7,498,219 |......... 830 [ eereerineirenns | eererierineienins | s 2.050 |...... 2.062 [ JJoors | 73,031 | e 128,125 | 09/05/2019. | 01/10/2023.
03027X  AJ 9 |AMERICAN TOWER CORP...........covviirrmrirerirnesneississsiesssesessssssssssssnnes | avseen o ...115.785 ..11,578,500 .10,000,000 ..10,016,970 (3,035) | cooonevrririeiin | e | s 4.400 |...... 4361 [FA.....| ... 166,222 | ........ 440,000 | 05/31/2018. | 02/15/2026.
032654  AH 8 | ANALOG DEVICES INC.......ccoouivmerierireireesssinseriesiesssseessssssesssessesssneess. | reeens - ...105.302 | .. ...9,629,868 | ... ...9,145,000 | .... 8,968,892 |......... 68,347 | ..o | e | e 2875 |..... 3.715 [ ID.ccre | 21,910 | e 262,919 | 05/03/2018. | 06/01/2023.
052769  AD 8 | AUTODESK INC......ovvuiirriiriireiiniisneiiesiesesessssissessssssesssssssssissessssssenes | oseens . 114339 | 3,750,319 | oo 3,280,000 | ...ccvvvue 3,267,990 |......... 2,373 | oo [ [ 4.375 |..... 4.466 |JD.......| ..........8,378 | ....... 143,500 | 10/25/2018. | 06/15/2025.
053332 AX 0 |AUTOZONE INC.....cocvtvirieiierinrieeienissisesiessiesienssssessssssssesssensseseses. | evees .9,971,100 |...107.586 ..10,758,600 10,000,000 .9,980,136 5,542 | oovorerierinnns [ [ 3.125 |...... 3.188 |AO...... | .........63,368 | ........ 312,500 | 04/04/2019. | 04/18/2024.
053332 AZ 5 |AUTOZONE INC SOOI BNV . .9,993,300 |...118.410 | .. ..11,841,000 | ... 10,000,000 | .... 19,993,396 |......... 96 | covrrererireienes | e | e 4.000 |...... 4.008 |AO...... | .........84,444 | ... 216,667 | 03/26/2020. | 04/15/2030.
05369A  AH 4 | AVIATION CAPITAL GROUP........ccovvmiririieirissieeiieriesesesississesiesssesees | sevee w2 | 28 FEvins | v 9,903,900 |...110.688 | ............ 11,068,800 | ............ 10,000,000 | .....cocvuce 9,912,359 |......... 8,459 | oo | e | s 5.500 |...... 5.750 {JD..cco| oo 24,444 | L 236,806 | 07/07/2020. | 12/15/2024.
05531F  BF 9 |BB&T CORPORATION.......cciurmrimrimreieriensesisessessssssssesssesssssssssssssssens | seesene [ 2|1 FFE | v 15,586,973 |...109.844 | ............ 16,383,233 | ...ocvvvvnee 14,915,000 | ........... 15,433,196 | oovovevvvvvvererians | e (155,201) | vvvevereereninee | eoverimeeneninninens [ e 3.750 |...... 2469 |D.......| .........38,841 | ..., 559,313 | 02/11/2020. | 12/06/2023.
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05565E  BC 8 [BMW US CAPITAL LLC.....iviiiriiieriscenssiesiesssienssssesesssiessenens | avseees .. |1.FFE... ...101.862 5,093,100 | ...ccovveunen 5,000,000 | ............4,998,777 |......... 1,725 | o | v [ e 3.400 |...... 3436 [FA.....| o 65,167 | ........ 170,000 | 08/07/2018. | 08/13/2021.
058498 AR 7 | BALL CORP......evtiiirieiieriestees ettt essssssas | reeens . |3.AFE......... ...104.625 4,185,000 | ...ovouvennn 4,000,000 | .oovreernid, 103,161 | oo [ e (66,839) | ..vvvveerrcrrreenes [ e [ e 5.000 |...... 2.806 |MS......| wovrrnnee 58,889 | ........ 200,000 |03/11/2020. | 03/15/2022.
073730 AE 3 | BEAMINC. ..ottt enssenens. | eeens 2.BFE....... ...103.008 5,356,416 5,200,000 | .oeereeere5,176,589 | oo | s 16,255 [ .ocevvrineriierins | e | e 3.250 |...... 3.587 [MN......| wovvennce 21,594 | ........ 169,000 | 04/12/2018. | 05/15/2022.
075887 BT 5 |BECTON DICKINSON & CO.......oovvurrirrimmrinirierierieessesssssessesssesessesens | revens .2|2 ...103.361 | .. 9,596,035 | ....ccvvnuen 9,284,000 | .............9,135,359 |......... 98,841 2.8%4 |...... 4.056 |JD...c.. | cevvrrnes 18,658 | ........ 320,200 | 12/10/2018. | 06/06/2022.
085770  AA 3 | BERRY GLOBAL ESCROW CORP.........oevtrremeemermsrinneesensesesssesssssnsssnes | eneees | oo | veveneeens 2|2.CFE........ 107419 | e 25,538,867 | .......cc... 23,775,000 | ...........24,389,255 | ....covvvemmrrmerrerins | e (85,745) | ..vevvererrvrines [ e [ v 4.875 |...... 4.064 [J.ooee | v 534,442 | ........ 390,000 | 09/24/2020. | 07/15/2026.
099724 AL 0 |BORGWARNER INC ...107.485 ....10,000,000 | .............9,973,908 |......... 2,008 | .o [ e | e 2.650 |...... 2.694 06/16/2020. | 07/01/2027.
10112R  BA 1 [BOSTON PROPERTIES LP. ...119.552 5,000,000 | ..ooereern5,873,185 | oo | e (84,365) | ..vvvnernerrneines [ e [ e 4.500 |...... 2.029 03/06/2020. | 12/01/2028.
110122 CK 2 |BRISTOL-MYERS SQUIBB CO ...100.836 ...15,000,000 | ..........14,995,025 | ....cooovommrrrmrrirans | e 11,681 2550 |...... 2.632 05/07/2019. | 05/14/2021.
11120V AD 5 |BRIXMOR OPERATING PART . ...105.858 | ..............7,410,060 | .............. 7,000,000 | ..oocrerec 6,807,747 ......... 65,498 3250 |...... 4.335 11/13/2018. | 09/15/2023.
11120V AF 0 |BRIXMOR OPERATING PART ...1,921,460 |...108.577 2,000,000 | .ooovrenees 1,949,306 213,280 [ | e | 20003650 | e 4.449 11/06/2018. | 06/15/2024.
12189L  AF 8 |BURLINGTN NORTH SANTA FE ..12,058,774 |...101.399 11,380,000 | .. 11,431,978 (112,087) | everevereriirines [ [ 203450 | oo, 2.436 01/21/2015. | 09/15/2021.
1248EP CD 3 |CCO HOLDINGS LLC ...8,053,410 |...107.900 8,318,000 | ..oocvvvees 8,072,343 218,933 [ | s | e 750 | i 5.076 09/21/2020. | 03/01/2030.
125523 AE 0 |CIGNA CORP. ...5,000,000 |...102.149 5,000,000 5,000,000 | ...oovvvmirirerieninns | e | e | [ 00 3.400 [ 3.400 09/06/2018. | 09/17/2021.
126650 DJ 6 |CVSHEALTH CORP........cccrvveriririrnnes ..116.317 ....10,000,000 | ...ocvvnece 9,978,674 |......... 974 | oo | eerverneeneeineins | 0003750 | e 3.777 03/26/2020. | 04/01/2030.
14448C AM 6 |CARRIER GLOBAL CORP. ...103.012 5,000,000 | .coerrer5,036,082 | oo | e (14,418) | .vvveerveinerens [ e [ 01,923 |, 1.562 02/27/2020. | 02/15/2023.
14448C AN 4 |CARRIER GLOBAL CORP. ..105.873 | ..............5,293,650 | ..............5,000,000 | ...........5,056,632 | ...cevrorerirmrrmrrans | vrrrrrenc(T11B8) | s [ [ 0000 2.242 [ 1.949 02/27/2020. | 02/15/2025.
191216 CT 5 |COCA-COLACO.......... . 117.809 | ............11,780,900 | ............10,000,000 | ............9,968,307 | ..ooovvrrrerrrmrirmerrans | vrrvrerrneen 1,807 | i [ [ 000 3.450 [ e 3.490 03/20/2020. | 03/25/2030.
20030N DK 4 [COMCAST CORP........cooomiiirieriiireriiisiesis st ..113.730 | ............22,746,000 | ............20,000,000 | ...........19,951,186 |......... 4,586 | ..o | e [ 20002 3.300 | 3.343 337,333 | 03/24/2020. | 04/01/2027.
21036P AL 2 | CONSTELLATION BRANDS INC......ccocriurerrmrmmerierirereseesssissersesssessssennns | seevene ...108.998 | ..............5,449,900 | ..............5,000,000 | ............. 5,054,361 ......... (21,979) [ oovvreervrinernns [ [ w4250 | o, 3.757 212,500 | 06/19/2018. | 05/01/2023.
22550L  2A 8 | CREDIT SUISSE NEW YORK......coomirimiimirneinerisisesisseisseisesssessesssenens. | vseens ..101.543 | ............15,231,450 | ............15,000,000 | ........... 14,999,050 893 | e | e | 2002100 | i 2.106 315,000 | 11/04/2019. | 11/12/2021.
22822V AB 7 |CROWN CASTLE INTL COR ...115.683 2,400 | oo [ s [ 4450 | 4.528 ..178,000 | 06/19/2018. | 02/15/2026.
22822V AS 0 | CROWN CASTLE INTL CORP....ccovterrrrrrmerieriseeirseesssissessessesessesssnins | seeie ...102.057 2,067 | oo [ v [ 0001350 [ 1404 [ ..o | 085,125 | i, 06/04/2020. | 07/15/2025.
233851 DY 7 |DAIMLER FINANCE NA LLC......ciiiiiiieiieieierineeississississississssessssssees | cereens ..102.661 | .............9,293,900 | .............. 9,053,000 ............. 9,040,525 | ......... 4,363 | oo | e [ 1750 | 1814 |MS.....| ........48,848 | .......... 79,214 | 03/05/2020. | 03/10/2023.
247126 AJ 4 | DELPHI AUTOMOTIVE SYSTEMS........cooomiviriirierirereeesenesesseseesssneees | reeens ...110.022 ....12,000,000 | ...cvoneee 12,838,773 | oo | e (226,207) | ..voovercriirines [ e [ b150 | 1.714 498,000 | 03/05/2020. | 03/15/2024.
24906P  AA 7 |DENTSPLY SIRONA INC.......oovrviiriiiriiereinsiieseiseseisessisessissssineneins. | i L 111.314 7,500,000 | ............7,484,799 | ......... 899 | ..o | e | 2003250 | i 3.275 125,260 | 05/20/2020. | 06/01/2030.
254687  CM 6 | DISNEY WALT CO....ovvvrmrirririierieeiesissesessessiessesssssessssssssssssenssenens. | evens ..104.417 R 8,000,000 | .veerrers8,059,160 | oo | e (33,619) [ ..oveveereeircries [ e [ 223,000 | oo 2.553 240,000 |03/20/2019. | 09/15/2022.
257375 AN 5 | DOMINION ENERGY GAS HLDG........ccoomurmmerirrereerninsersesiesesseesssissensaees | reeens ...106.967 | ............16,045,050 | ............ 15,000,000 | ...........14,992,068 |......... 1,815 [ [ e [ 02,500 | oo 2.514 368,750 | 11/18/2019. | 11/15/2024.
25746U DE 6 | DOMINION ENERGY INC......covvviimiiiiirieierieiessesississsssssssssssensssssssenses | connene ...110.086 ....10,000,000 | .............9,986,071 |......... 1971 | v | | 200 3.300 | e 3.335 161,333 | 03/17/2020. | 03/15/2025.
26884A  BM 4 |ERP OPERATING LP.....ccoviriiriiirceieiiserieriesisseessssssssesiesssessssssssnies | aeeien ..107.957 | ............5,675,299 | ...ooevonnve. 5,257,000 | ..ooererern5,510,459 | o | eereennne(20,989) | i [ [ 0000 2.500 [ 1.907 [FA.....| ... 49,649 | oo 65,713 | 03/09/2020. | 02/15/2030.
269246 BP 8 |E*TRADE FINANCIAL CORPORATION ....... ...103.858 5,000,000 | ..oovoeeere 4,929,637 | oo | 0,532 [ [ | 20002.950 [ 3.838 147,500 | 01/07/2019. | 08/24/2022.
26969P  AA 6 |EAGLE MATLS INC.....coooiiiiieeiiiieiienissisesissseessessesesesssssssesssensenens. | seveen . . . ...103.876 ceereneren 10,001,000 | 09,859,376 | oo | e 21,567 [ e [ [ 04500 | 4.791 450,045 | 10/30/2018. | 08/01/2026.
27409L  AA 1 | EAST OHIO GAS CO/THE.......cooieieirerieriienienisseisssessssssesssssssessssssssnns | cnneen | oo | eeveneeens 2|1 FFEi | o 9,989,900 |...101.870 | ............10,187,000 | ............ 10,000,000 | ...oerrre.9,990,945 | oo | e 1,045 | e [ [ 20001300 [ 1.321 [Devees | v D778 | 64,639 | 06/02/2020. | 06/15/2025.
294429 AM 7 |EQUIFAXINC ..ottt sssssssssenss | oessns ...5,007,550 |...101.863 | .............5,093,150 | ...coocevnnns 5,000,000 | ...cc0eee5,001,501 | oo | e 2,574) [ s [ | 220.3.600 | 3.546 180,000 | 06/01/2018. | 08/15/2021.
294429 AQ 8 |EQUIFAXINC.....ooomiriririeririnirieriesiesesssissssesie s ssessssssssnsns. | eeens ..24,944.750 |...107.087 125,000,000 | ..ooerreri 24,956,206 | ..voeveecrierieniiee | errernenn 10,842 | i [ [ 002,600 [ 2.647 671,667 | 11/15/2019. | 12/01/2024.
30040W AG 3 |EVERSOURCE ENERGY... ...109.465 7,000,000 | oooereern8,984,312 | s | e 930 | [ [ 003,800 [ 3.881 266,000 | 12/10/2018. | 12/01/2023.
320517 AC 9 |FIRST HORIZON CORP.... ...106.241 ....10,000,000 | .............9,997,003 |......... 3.562 177,500 | 05/20/2020. | 05/26/2023.
336158 AK 6 |FIRST REPUBLIC BANK......... ...102.801 9,252,090 9,000,000 | cvvoerreer8,997,656 | oo | e 1,833 | s e [ 20002.500 [ 2.518 225,000 | 05/30/2017. | 06/06/2022.
337738 AM 0 |FISERV INC ...104.622 4,184,880 | ..............4,000,000 | ...........3,979,244 | .ooooovvvivirnrns | e TIATT s v [ 023,500 | e 3.807 ..140,000 | 11/27/2018. | 10/01/2022.
337738 AS 7 |FISERVINC ..107.362 | .. ..10,736,200 | ............10,000,000 | .............9,988,069 | ....ccoruvermrermmrnnens | orrrirerrnn3,202 [ oo | e | 0002750 | e 2.786 280,347 | 06/10/2019. | 07/01/2024.
337738 BC 1 |FISERVINC 108133 | e 13,516,625 | ............12,500,000 | ......... 12,479,180 | ...occevvverirerrrrans | vrerrreeen 1,180 | i [ [ 000.2.650 | e 2.670 182,188 | 05/11/2020. | 06/01/2030.
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33834D  AA 2 |FIVE CORNERS FND TR Il.ouciiiiiiririiieireninisinsinersssssiessssseesesssissssensns | onnens ...110.562 ....10,000,000 | ...oveuee 10,000,000 |......... 2.850 2.850 [MN......| v 36,417 | ........ 136,958 | 05/19/2020. | 05/15/2030.
340711 AY 6 | FLORIDA GAS TRANSMISSION.......ccovvveurvmerierereenneemeeisessesiesesensssnenns | eeens ..105.342 | ..............5,267,100 | ...cccoonnee. 5,000,000 | .ooorerecr 4,988,708 |........ 558 2550 |...... 2577 [ Jevers | v 66,229 | ..oovocrirrirnnns 06/10/2020. | 07/01/2030.
34964C AC 0 | FORTUNE BRANDS HOME & SECURL........cocvueurrierririrreiieneieneiieseieees | e ...108.949 4,230,000 | ............. 4,405,412 OO IO (63,694) | ...coovevrinrinns [ [ 4.000 |...... 2.369 [MS.....| oo 47,000 | ........ 169,200 | 09/09/2019. | 09/21/2023.
35804G  AK 4 | FRESENIUS US FINANCE Il....ccouuiiveirierirrireeieieserienieseseesssissessenienes | eeens . ...106.201 vrevennn 10,658,000 | ... 10,898,644 N (128,103) | ..o [ e [ e 4.500 |...... 3197 | s | e 221,154 | ... 479,610 | 10/19/2017.| 01/15/2023.
37940X  AA 0 | GLOBAL PAYMENTS INC......ccovevririnereriereneersnissrsenssneseessensssesenssenes | svevene [ or | ervnerineni | 2.0 FEuvvivi | o 10,018,700 |...107.069 | ............10,706,900 | ............ 10,000,000 | ........... 10,014,057 | ......... [C12515) ) ST IR BN 2.650 |...... 2613 |FA.oooo| o 100,111 | ooveeee 265,736 | 08/07/2019. | 02/15/2025.
40139L  AG 8 | GUARDIAN LIFE GLOB FUND.......cccvuiiriinireieiisiisiresssisesssssesssssssensnnes | ceseees ..4,995,400 |...101.406 | ..............5,070,300 | ...c.ceeons 5,000,000 | .....ccc..... 4,995,865 |......... 485 | oo | e [ 1.100 |...... 1119 |IDei | 1,222 | 27,500 | 06/16/2020. | 06/23/2025.
437076 CA 8 |HOME DEPOT INC...covivierireirerrrinersesiesiseessssssessessesssessssssssnsesssenes | seveene ..11,941,560 |...109.695 | ............13,163,400 | ............12,000,000 | .......... 11,947,160 | ......... 5,600 | .vourerrererinee [ e [ e 2500 |...... 2,576 |AO...... | .........63,333 | ........ 162,500 | 03/26/2020. | 04/15/2027.
446413  AS 5 |HUNTINGTON INGALLS INDUST......coovviirimiiniinciiicsissisisiissiisiienns | e L1007 12,776,155 11,500,000 e 11,681,863 |......... (29,622) | ...vvevvrveeriins | e [ e 3.844 |...... 3.440 [MN......| ... 73,677 | ..o 259,096 | 03/27/2020. | 05/01/2025.
459200 JY 8 |INTL BUSINESS MACHINES CORP........ccocumirimrrierirererieiseisnereserienesseenns | seveen ..108.311 | ............10,831,100 | ............10,000,000 | ............. 9,973,383 |......... 7,319 | oo e [ 3.000 |...... 3.083 |MN......| ..........38,333 | ........ 300,000 |05/08/2019. | 05/15/2024.
48124H  AA 4 [INTUIT INC..ooiiiiiiicieiseise ettt sssnss st | eeens ...100.830 11,997,594 AT4 | e [ [ 0.650 |...... 0.658 06/25/2020. | 07/15/2023.
48250N AC 9 |KFC HLD/PIZZA HUT/TACO. 1,905,000 |...105.601 . ,913,693 8,693 | oo | e | e 4.750 |...... 5.558 03/16/2020. | 06/01/2027.
49271V AE 0 |KEURIG DR PEPPER INC......coooririrrireeririnsrierieseseesssissisessessseessnsnns | sveees ..20,000,000 |...101.247 ..20,000,000 | ........... 20,000,000 3.551 |...... 3.551 710,200 | 05/14/2018. | 05/25/2021.
539830 BG 3 |LOCKHEED MARTIN CORPORATION........ccocosiuiririiniinniieiieniisiisniaes | s ...105.086 4,000,000 | ............. 3,965,169 | ....ccvvevvnriiniiinnns | s 16,174 | s | e | s 3.100 |...... 3546 |JJ.oer | oo 57178 | 124,000 | 12/06/2018. | 01/15/2023.
55303X AL 9 |MGM GROWTH/MGM FINANCE.........cooovirmerierieerieiseriserieseseesensssenes | seeee . ..102.250 | ..............9,946,880 | .....c........ 9,728,000 9,946,880 (6,798) (1,112) | oo | e | s 3.875 |..... 3.533 | FA..oooo| corereend3,979 [ s 12/18/2020. | 02/15/2029.
55336V AQ 3 [ MPLXLP.ooiiiiiieeietseie ettt | senii ...8,146,323 |...105.904 8,288,000 | ....ccvvvees 8,216,313 | ........ 30,420 | .oovveernriicnns | e | e 3.375 | ... 3.785 279,720 | 10/12/2018. | 03/15/2023.
55354G AF 7 |MSCIINC ..10,000,000 |...106.750 10,000,000 | .. 210,000,000 | oo v [ [ [ 208,378 | 5.375 ..537,500 | 05/15/2018. | 05/15/2027.
571748 BF 8 |MARSH & MCLENNAN COS INC ..12,493,125 |...110.280 ...12,500,000 | ..covneee 12,495,664 1,085 875 |...... 3.885 484,375 | 01/08/2019. | 03/15/2024.
573284 AN 6 |MARTIN MARIETTA MATERIALS.......coosirirnrinirerneiesisessssienssssienes | cevens ..111.493 5,770,000 | .............6,208,963 |......... (33,787 [ e | vevreererieisnieiiens [ e 4.250 |...... 1.809 [Jdovvrs | 121,931 | i 62,475 | 09/28/2020. | 07/02/2024.
57636Q AR 5 |MASTERCARD INC......coouiriririereesinierseriessseesessssesssessssssseesssesssssssaes | eeens 114044 1 .............8,553,300 | ooocvennee. 7,500,000 | .............7,480,874 | ......... 1,799 [ s | e | e 3.300 |...... 3.345 [MS......| ..........65,313 | ........ 123,750 | 03/24/2020. | 03/26/2027.
579780 AL 1 |MCCORMICK & CO INC.....cooiirririiriieiieriesiseesssesseisessessssessssisssssaees | eeens ...103.523 2,345,000 | .............2,304,953 | ......... 23,465 | ..o | e | e 2.700 |...... 3794 |FA..| 023919 | L 63,315 | 11/02/2018. | 08/15/2022.
579780 AM 9 |MCCORMICK & CO INC . ...108.391 . 876 | ..o | ververineeneninnins | 03150 | i 3.160 ..315,000 | 08/09/2017. | 08/15/2024.
595017 AN 4 |MICROCHIP TECHNOLOGY INC.....ccovvuureumrrrerienseeseesessssessenssesesseesas | reeens ..101.420 | ............10,142,000 | ............10,000,000 | ........... 10,000,000 | .vvouermrerrrrneriens | crreeineesenineines | errveneneenenineens | cereerenennsnnenns | 00ee3.922 | e 3.922 {D..cco | 32,683 | .. 392,200 |05/23/2018. | 06/01/2021.
59523U AM 9 | MID-AMERICA APARTMENTS.......cooiimrinrinninieieierssssiensssssssenssssssssens | onnene 113193 | ..............6,791,580 | ..............6,000,000 | ............. 6,074,669 | ....ooveveiriiriras | e (14,541) [ oo | e [ e 4.000 |...... 3.705 [MN......| ..........30,667 | ........ 240,000 | 02/26/2019. | 11/15/2025.
60871R  AF 7 | MOLSON COORS BEVERAGE CO ...100.839 ....15,000,000 | ...cvoneee 14,999,304 | ......... 1,162 [ oo | e | e 2.100 |...... 2.108 | M. | v 145,250 | e 315,000 | 06/28/2016. | 07/15/2021.
609207 AT 2 |MONDELEZ INTERNTL INC ...109.778 ....10,000,000 9,909,020 |......... 5,820 | oo [ e [ e 2.750 |...... 2.862 |AO...... | ........59,583 | ... 137,500 | 04/07/2020. | 04/13/2030.
615369 AC 9 |MOODY'S CORP ..112.588 | .. R 4,773,000 | ..ocvorneee 5,047,076 | ..ooocverrercerrniinnns | e (84,593) | ..vvevuererirrines [ e [ e 4.875 ... 2778 |FA.......| eer...87,903 | ..o 201,654 | 02/27/2020. | 02/15/2024.
615369 AK 1 |MOODY'S CORP .104.330 [ oo 2,435,062 | ..oovvennen 2,334,000 | coooererni 2,377,261 | v | e (17,936) | ..vvveerenrieines [ eovererneerneniiseinens [ e 2625 |..... 1.658 [ | 28,251 | e 30,634 | 02/27/2020. | 01/15/2023.
615369  AS 4 |MOODY'S CORP.....covvriiiriiiriiieiisireirsisessssssssssssessessssesesssssssesensssssssans | cessens ..112.278 4,491,120 | oo 4,000,000 | .............3,995,947 |......... ABT | oo | e [ e 3.750 |...... 3775 [MS......| o 40,417 | 75,000 | 03/20/2020. | 03/24/2025.
631103 AG 3 |NASDAQINC L4744 2,294,880 | e 2,000,000 | .............2,229,174 | ......... (21,448) | ..o [ [ 3.850 |...... 1.567 [ID.coces | o214 | i, 77,000 | 06/24/2020. | 06/30/2026.
637639  AA 3 |NATIONAL SECS CLEARING.........cccooiiririininnisciesissessisiiesinins | s ...101.989 ...10,000,000 | .............9,992,685 |......... 2,085 | oo [ [ 1.200 |...... 1232 |AQ...... | ... 22,667 | ... 60,000 | 04/16/2020. | 04/23/2023.
641062 AS 3 |NESTLE HOLDINGS INC......covirumrieririeiriserseriessieessenssssessessssssssnsenes. | eeens ...100.176 R 5,000,000 | .............4,992,550 |......... 300 [ oo | e | e 1.000 |...... 1.023 [MS...o. | e 14,722 | i, 09/08/2020. | 09/15/2027.
64952W DK 6 | NEW YORK LIFE GL....ooouiiriieirciiciieiieeiseiseesssssssssesssseessessssssssnsenes | cvseees ...100.230 | ............10,023,000 | ............ 10,000,000 | ...e0re010,000,000 [ .oocvvrverucermeieriinns | errrerireeirseesneins | eerseeenessneninee | eeverineernessssinens | eend 0.489 |...... 2233 [JAJO.. | e 9,773 | 158,715 | 10/15/2019. | 01/21/2022.
655844 BG 2 |NORFOLK SOUTHERN CORP........ccovvuriiiirniicirerinsisisesisisssesiessssssses | cennns ..101.843 | .............5)906,894 | .............. 5,800,000 ..5,803,607 |......... (5,151) 3.250 |...... 3.157 [JD.oe | e 15,708 | e 188,500 | 11/18/2015. | 12/01/2021.
655844  BJ 6 |NORFOLK SOUTHERN CORP........cccostrumirmerirrireerieissrnsesiessesssessssssses | eeens ...102.663 | .............4,876,493 | ............ 4,750,000 ATB5.2T1 | e [ e (14,871) | eververeriieines [ [ e 3.000 |...... 2672 |AO...... | .c.......35,625 | ........ 142,500 | 11/18/2016. | 04/01/2022.
666807 BG 6 | NORTHROP GRUMMAN CORP.......ccccovuiiimiiiiienirisiississiiesisesissiiens | s ..107.516 ...12,465,000 | ........... 12,930,314 | oo | s (140,514) | ..ovvevrvierins | e [ s 3250 |...... 1.757 |FA....| ... 168,797 | ........ 242,613 | 03/09/2020. | 08/01/2023.
67066G  AF 1 |NVIDIA CORP . 112434 11,243,400 .l 10,000,000 e 9,965,086 |......... 2,186 | oo [ [ 2.850 |...... 2.893 |AO...... | e 71,250 | ... 143,292 | 03/26/2020. | 04/01/2030.
67103H AJ 6 |O'REILLY AUTOMOT ...4,026,440 |..120.402 | ..............4,816,080 | .............4,000,000 | ............. 4,024,553 |........ (1,887) | oo | ceverneeiseineiieninn | s 4.200 |...... 4117 |AO...... | 82,000 | oo 85,867 | 03/25/2020. | 04/01/2030.
69353R FS 2 |PNC BANKNA... ..20,000,000 |...101.534 . .20,000,000 028 |..... 2.028 ..405,600 | 12/04/2019. | 12/09/2022.
701094 AM 6 | PARKER HANNIFIN CORP.... ..14,993,100 |...107.233 | ............16,084,950 | ............15,000,000 | .......... 14,995,021 1,326 | oo | e | e 2.700 |...... 2.710 [ Do | 19,125 | e 405,000 | 06/05/2019. | 06/14/2024.
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70450Y  AC 7 [PAYPALHOLDINGS INC....c.oviriiiiirririiersnissiensssisesesssesssssessssssssessns | avseees .9,993,900 |...106.845 ..10,684,500 .10,000,000 .9,995,205 1182 | e | v [ e 2.400 |...... 2413 .60,000 .243,333 | 09/19/2019. | 10/01/2024.
70450Y  AH 6 | PAYPAL HOLDINGS INC......covvvuirirrereerieininsesiesiseesssssssssessessssssseninns | seeeen 7,491,975 |...107.023 | .. ...8,026,725 | ... ...7,500,000 | ... 7,492,386 AT | e [ [ 2.300 |...... 2.312 14,375 | .........92,479 | 05/11/2020. | 06/01/2030.
713448 ES 3 |PEPSICO INC...c.osviirireireiierineirnseineisnsnissisnesssnssessssssssssssssssssssessssssnns | ovseens | oo | eenvveenenn2 | TE FE v | v 1,740,603 |...111.909 | ...cccovnnee 1,958,408 | .....ccooeuc 1,750,000 | ..coocvvennee 1,741,208 [ oo | 804 | s [ [ 2.750 |...... 2.812 13,635 | oo 24,063 | 03/17/2020. | 03/19/2030.
718549  AD 0 | PHILLIPS 66 PARTNERS LP.......ooviiviieririiinrierieneeeissisesiesisenesensns | eeens 8,163,588 |...109.536 ...9,619,452 ...8,782,000 8,307,426 3.550 |...... 4.630 J7,940 | ... 311,761 | 12/21/2018. | 10/01/2026.
741503 AW 6 | PRICELINE GROUP INC.......cccoviumirierirrireerssinseissssesssesssssesssssssssssssnenes | reeens 9,415,151 |...110.640 | .. ..10,118,028 | ... ...9,145,000 | .... 19,299,428 | ..o | errneenenn(36,071) | oo | e [ s 3.650 |...... 3.192 98,283 | ........ 333,793 | 09/15/2017. | 03/15/2025.
741503  AZ 9 |PRICELINE GROUP INC.......ccormriirririierniieiesiseissisiessssssesessssesesssssnes | cerens L 13.629 | 4,545,160 | ....cooue 4,000,000 | ...occouvenee 3,879,047 | oo | v 190467 [ s [ | e 3.600 |...... 4.230 12,000 | ........ 144,000 | 10/17/2018. | 06/01/2026.
74340X  BK 6 [PROLOGIS LP.......cooeiierierineereniseiseisesssesssessssissssssssssssssesssesesssssas | sessen ..112.879 ....2,783,596 ...2,466,000 2,562,794 ...(12,795) 3250 |...... 2.482 .20,036 | ..........80,145 | 03/17/2020. | 10/01/2026.
75513E CE 9 |RAYTHEON TECHNOLOGIES CORP IOV ..102.841 | .. ..10,284,100 | ... .10,000,000 | ...........10,290,246 (144,154) | s [ [ 2.800 |...... 0.209 82,444 .140,000 |06/08/2020. | 03/15/2022.
760759  AQ 3 |REPUBLIC SERVICES INC........ccoouiimirirrierierireeseeisssisessessesesseessnsenes | eeens . 109.637 | oo 2,192,740 | oo 2,000,000 | .ooocrerece 2,133,919 | ... (26,461) | ..vvvvereriirenes [ e [ e 3.200 |...... 1.452 18,844 03/06/2020. | 03/15/2025.
776743  AH 9 |ROPER TECHNOLOGIES INC.......cooiiruerirrireeieireisserissessessssisseisessnns | oseens .9,981,500 ...106.457 ..10,645,700 .10,000,000 .9,986,109 3,561 | oo [ e [ e 2.350 |...... 2.389 169,194 08/19/2019. | 09/15/2024.
T8442P  GD 2 [ SLM CORP......couiiriieirititieiesiesi st ssssesensenienens | sesie 5,061,250 |...105.625 | .. ...5,281,250 | ... ...5,000,000 | .... 5,059,071 (2,179 | oo | e | e 4.200 |...... 3.924 .36,167 10/27/2020. | 10/29/2025.
824348  BD 7 | SHERWIN-WILLIAMS CO......ovvvrirrrrirerrerierineersnissinsssesissessensssssssssnees | ovneens | oo | eevrnerenn2 | 2B FE v | v 3,451,305 |...108.409 | .............. 3,978,610 | oo 3,670,000 | ..ooocverees 3,519,322 | ......... 32,968 | ..oooveerinreienins | e | e 3.300 |...... 4.409 11/19/2018. | 02/01/2025.
85208N  AA 8 | SPRINT SPECTRUM/ SPEC L......ccooviiiriiiiirisniciissiseiesissisniissieens | v .1,504,500 |...100.940 ...1,514,100 ...1,500,000 1,501,197 (1,255) [ cvvoeverervirnnees [ e | e 3.360 |...... 3.200 02/23/2018. | 09/20/2021.
863667 BA 8 | STRYKER CORP.......cccstriiririrrircerseissrie e eessessssssnas | eeens .9,976,600 |...102.013 | .. ..10,201,300 | ... .10,000,000 | .... .9,979,200 2,600 | oo [ [ 1.150 |...... 1.198 05/26/2020. | 06/15/2025.
879369 AE 6 | TELEFLEXINC.....coooisiiireineierierincnrnssiseesssisesenssnisessssssssssssssessseess | ovneens | oo | eervvnenenn2 | 3.0 FEviviins | v 2,035,000 |...104.129 | .............. 2,082,580 | ..ooovevnnenn 2,000,000 | .ooovrenece 2,028,930 |......... [(H0Z0) ) SOOI IR DS 4.875 ... 4413 |ID.ies | v 8,125 | 97,500 | 03/12/2020. | 06/01/2026.
879369  AF 3 | TELEFLEXINC...cocoiiiiiiiiriiieiierinceienisieisssiesiensssesessssseessenssenenns. | creeens ..107.471 ...3,224,130 ...3,000,000 (8,510) | cvvvuverrverrieneien | e | s 4.625 |...... 4174 |MN...... | ... 17,729 | e, 138,750 | 03/12/2020. | 11/15/2027.
891906 AC 3 |TOTAL SYSTEM SERVICES INC.......ccoorerieririneereriserinensessseesensssssnens | veeens ...118.982 12,374,128 .10,400,000 | ...00er.. 10,487,208 | .oooevrnerririnens | v (15,181) [ oevvreererrieines [ e [ v 4.800 |...... 4610 |AO...... | .......124,800 | ....... 499,200 | 01/07/2019. | 04/01/2026.
913017 DB 2 |UNITED TECHNOLOGIES CORP........cccovrvriiimiireirinieierinsiessssissiessssieses | cevvns ...107.810 444177 412,000 1,005 | oo v [ s 3.650 |...... 3.928 45,220 | 12/06/2018. | 08/16/2023.
91324P  DW 9 |UNITEDHEALTH GRP INC ...103.033 ..10,303,300 .10,000,000 4149 | oo | e | 2001250 | 1.321 .. | 05/13/2020. | 01/15/2026.
915338 AA 8 [UPJOHN INC.....oooiiiiiiiiieiseess sttt | senian ...100.942 ..10,094,200 10,000,000 12 [ [ [ 2012125 | 1.147 .......56,250 | 06/17/2020. | 06/22/2022.
918204  BA 5 | VF CORPORATION.......otviuiirimriiieienirtiseiiessiessensssesesssssesssesssesenas. | evees ...106.649 ..10,664,900 10,000,000 2,000 | oo [ e [ 00 2.400 | 2437 .120,000 |04/21/2020. | 04/23/2025.
92047W AD 3 | VALVOLINE INC. ...106.000 ..10,778,080 .10,168,000 (2,604) | oo | e | 2004250 | e 3.367 .. | 12/16/2020. | 02/15/2030.
92826C  AD 4 | VISAINC.....iiiiiiieieriseieisisissisisiss st nsssssssensnes. | onnens 112161 .11,216,100 10,000,000 | .......... 10,687,835 | .....ceorivvirvirerriris | v (111,765) | oo [ v | 2003150 | e 1.625 14,875 .315,000 |03/11/2020. | 12/14/2025.
928668 AP 7 | VOLKSWAGEN GROUP AMERICA..........coevurieriecienieeiseeissnseseenssenes | eeens ...103.051 ..15,457,650 15,000,000 | ..o 15,077,371 | oo | e (76,763) | ..ovvovvrerevcrres [ e [ 14,000 | oo, 3.383 ..81,667 | ........ 600,000 |02/12/2020. | 11/12/2021.
01626P AJ 5 |ALIMENTATION COUCHE-TARD ...103.355 ..14,469,700 .14,000,000 (4,288) | oo | e | 2002700 e 2.668 62,750 .378,000 |08/09/2017. | 07/26/2022.
13648T  AA 5 | CANADIAN PACIFIC RAILWAY .......vvumirririnirieriererneessseesssssesseseesesensns | cveees ...105.015 ..10,501,500 10,000,000 (5,524) | cooovververrerrneis | e | 00002050 | e 1.969 .....66,056 | ....... 102,500 | 03/06/2020. | 03/05/2030.
286181 AD 4 |ELEMENT FLEET MANAGEMENT........coovmirimrierinrrineriesiseessesssssssessenes | eeens ...106.566 ..10,656,600 10,000,000 135 | covvererierinens [ v [ 000 3.850 [ 3.853 AT .206,403 | 05/28/2020. | 06/15/2025.
00774M AN 5 | AERCAP IRELAND CAP/GLOBAL..........ccvrmrierririirerinnissiesisisesessesssssenes | cevsees 119522 | . ..15,537,860 | ... 13,000,000 | ........... 8,064 [ ..ooovieeviiis [ oo [ 08500 | .. 6.636 |JJ....... . 06/04/2020. | 07/15/2025.
25243Y  BC 2 |DIAGEO CAPITAL PLC......ocrieririeieririneeiessiesssesississessesssessssensesssssenns | aeveen ..102.870 | oo 20,574,000 | ............ 20,000,000 | ........... 19,935,041 | ......... 8,641 | ooveevereveenens [ v [ 1375 [ 1446 [MS.....[ oo 70,278 | ........ 114,583 | 04/27/2020. | 09/29/2025.
714264  AH 1 [PERNOD-RICARD SA.......cooiiiiiiiiniiiiniiinniisssiissssesssssess s | aveeees ..105.576 | ..ot 7,821,070 | oo 7,408,000 | ..o 7,480,566 | ...ooooovviieniiinii | s (45,144) | ..cvvvovvvcinnicns | | 4250 | 3589 |JJc | oo 145176 | ........ 314,840 | 06/19/2018. | 07/15/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ XXX | 1,164,863,246 1,088,390,000 | ...... 1,094,568,613 | ...............(6,798) | ...... (1,654,781) 0 0 XXX XXX | ... 8,213,621 | ....25,441,865 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
35720P  JE 1 [ FHLT 20051 Mé.....cooiiiiiiiiiicieniceei s sisiessesenssisnsenas | eveens ....666,377 |...100.374 922,321 | ...... 925,360 ((1CK)  TUURRRIR ITOIRAROR PP 1.168 |...... 0.556 | MON... 04/28/2008. | 06/25/2035.
576433  UF 1 |MARM 2004-13 BAT....ooiiirrienireeseeisssiesiesseessssessssssessessessssssssssns | eeens . ....359,286 |...102.187 369,046 | ...ooooverernes 364,216 1,519 [ s [ e | e 3.176 |...... 3.492 | MON... 08/20/2007. | 02/21/2054.
61762L  BH 5 |MSRR 2013-RE 5B1.......ooiiiiiiiieiieeiseseiissiseesieessssessssssssesssesssenes | coenien | oo | eeveneeens 411D FMeoiei | e 10,466,863 |....91.747 | ............ 11453487 ............ 12,483,773 | ..ccoooee. 12,036,220 | .ooovvenrireeireiiees | i 134,517 | oo | e | e 0.710 | ...... 4592 |MON... | oo 1,724 | Lo, 151 941 | 04/21/2015. | 04/26/2053.
63862U  AB 4 | NHLT 2019-2A MT....oomiimiiriiniinerieniesinseisssieniesiesessssssssssesisesssessssnies. | sviens 19,424,986 |...100.730 ....9,493,803 ...9,425,000 19,424,664 272 2.359 |...... 2.374 {MON... | ..cccee... 3,706 | ........ 222,364 | 11/21/2019. | 11/25/2029.
63862V  AB 2 [NHLT 2019-TA M oot ssissnsensnenes | sesinn .9,499,979 |...100.376 | .. ...9,535,720 | ... ...9,500,000 19,499,991 /40 TSSO TR PO 2.664 | ... 2.679 [MON...| .ccoeeed,218 | e 253,089 | 06/13/2019. | 06/25/2029.
65535V BZ 0 [NAA2003-A3 Al....cotiorrrrerrernrinnninnnnerienessesssnsssinessensssssensssssnssnns | seveee | oo | evovenenendt [ 1D FMuciiiiins | i 26,838 |...103.452 | ...cccovvvurnn. 27,694 | oo 26,770 | ..... 26,989 |......... (5101 FUUUPOUPORIONPIORS IPPPRRPORPIPORRTORN BOOOOR 5.500 |...... 4.936 |[MON... | cocreerne123 | e 1,482 | 09/15/2003. | 08/25/2033.
81746N  AA 6 |SEMT 2016-3 Al...ceooivecicrierineeeniseenensessnenssensssessensssssssssessssssssssens | avinens | oo | evnenennnd | 1D FMuciiiiis | s 5,916,742 |...102.360 | .............. 6,029,996 | .....cconne. 5,890,969 | ..... 5,920,312 |......... 3570 | oo [ e [ e 3.500 |...... 3.292 |[MON... | ........ 17,182 | ........ 137,456 | 04/08/2020. | 11/25/2046.
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855541  AB 4 | STARM 2007-ST 2AT......oiiiiiiiieieriseiesssieisesissssssssessssssssessssssssessenes | oessens 1.DFM. ....364,339 |...100.952 .414,846 389,145 | | e [ [ | 2.950 |...... 5514 |[MON... | .. 16,602 | 09/13/2007. | 01/25/2037.
86358E UV 6 | SAIL 2005-HE1 M1 et | criens 1.D FM. ...198,239 |...101.477 217,845 | ... ....218,005 (1<) ) O (TR [ 0.855 |...... 0.162 [MON... | .. coeeen:3,032 | 11/20/2012. | 07/25/2035.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 36,923,649 XXX | e 38 483444 | ............ 39,250,570 | ........... 38,784,902 | ..o [V I 139,053 | .o () P 0 XXX XXX XXX | ........29,091 | ........ 816,031 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05526Q AE 6 |BAMLL 2015-200P B.......ccocvvovrvrierinieinnerisninsenensssessenssssssnsessssessensnes | ovenens | oo | servenenencdh | 1D FMuciiii | v 17,788,208 |...108.383 | ............ 18,506,397 | ..oovvvenee 17,075,000 | ..ooeee 17,704,234 | oo | eereeeene(83,974) | s v [ 000 3.490 | 2.563 |MON... | ..ccoonne 49,660 | ........ 330,849 | 10/15/2020. | 04/14/2033.
05538U  AA 1 |BBUBS 2012-SHOW A......ovoiieriieinrnsininsissinnssnsssssssensnsssssensssssssensens | connee | o | oevverenend | 1D FMucciii | v 7,983,806 |...104.297 | .....ccouens 8,090,318 | ...ccovvveee 7,757,000 | ..oeeeernn 7,930,868 | oo | e (d9,445) [ s [ [ 100.3.430 | 2.805 [MON... | ..ccoouee 22173 | ..o 245,599 | 04/17/2020. | 11/05/2036.
055510 AG 5 | BAMLL 2020-BOC C.....ccoouermirmreneririnesesseessnsssssessessseesssssssssssssesssnsess | oeeens ...22,405,345 |...104.895 ..23,087,390 22,010,000 | .........s.22,355,797 | .oovvvevrenerverrenins [ rneereene(A9,548) [ o [ v [ 0.3.032 | e, 2.742 | MON... 55,612 | ........ 485,373 | 06/05/2020. | 01/15/2032.
05607Q AR 9 |BXTRUST 2020-BXLP D.......ccoviiiiiiririiniissiicniesissississiiesiesisssiis | s ceeennnn 29,470,527 |.....99.068 | .. ..29,198,336 | ... 29,473,024 | .........29,438,702 | ...coocvvcvrrvcrrenns [ rereeeee(31,825) [ s [ [ 01409 | 1.531 |MON... 19,610 | ........ 432,791 | 03/02/2020. | 12/15/2029.
05608F  AJ 0 [BXTRUST 2019-CALM C.....covvvrrvrrrirrrcrienrneeienescesnenessssensenssnessnsns | seveee | oo | eooreeenedh | LG FE i | v 1,039,500 |.....98.786 | .....ccooenee 1,037,253 | .ooovvrrne 1,050,000 | ..oooovreen 1,041,847 [ oo | e, 347 [ s [ [ 01459 |, 2.386 | MON... 09/25/2020. | 11/25/2032.
08162Y  BK 7 |BMARK 2019-B14 225C........ccosiumeririreireeiseinnesisesiesssessseisesssssssssssnens | seeeee ...16,963,242 |.....96.702 ..16,859,027 17,434,000 (67,749) | ..e0resn85,183 [ oo [ [ 0.3.290 | e 3.938 | MON... 11/05/2019. | 12/15/2061.
12433Y  AG 2 | BXTRUST 2020-VKNG B.......ccoomrermrireriinresenesssissessssssssssssssssnes | aeveens rerenn 18,777,806 |...100.141 | . ..18,806,480 | ... 18,780,000 | ........... 18,778,344 | oo | D38 | s [ [0 1289 [ 1.289 |MON... 11/12/2020. | 10/15/2037.
12592T  AG 0 |COMM 2015-3BP B.......covvurrrrerireererisnrenierissenensssissssensssssssesssssesensens | evvnens | oo | evneeenend | 1D FMuciiiiis | s 3,391,288 |...107.569 | .....c....c.. 3,528,263 | ...cocvvnven 3,280,000 | ..vovereer 3,378,468 | ..o | e (12,820) [ ..ovevveercrirerres [ e [ 00.3.238 | e, 2.511 | MON... 06/25/2020. | 02/10/2035.
12592T AL 9 | COMM 2015-3BP D....coovvvnirriririieiisiseeissssssssssesssssssseisssssssssesssnnes | svseees ...20,786,453 |...104.292 ..20,879,258 20,020,000 (50,458) | ...ooovvvrinriins [ e [ 20.3.238 | 2.365 | MON... 09/18/2020. | 02/10/2035.
12598E  AD 4 | COMM 2020-SBX B.......ccoomivirrereemmerianiriserienseseseessssssessesessssssssssasessens | oeeens . . reernennnn22,669,567 |...103.168 | .. ..22,696,960 | ... 22,000,000 | ........... (359) | cvvvurerermerieens [ v [0 1.802 [ e 1.181 |MON... 12/17/2020. | 01/10/2038.
12625C  AC 7 |COMM 2013-WWP A2.......cooiirriinerierineereeiseisessesssseessessssissessssssnsssnnns | oenene | oo | aeerneseand 411D FMeoiei | e 22,827,531 |...105.795 | ............ 23,957,278 | .......c.... 22,645,000 | ........... 22,722,493 | ..o | e (41,992) [ ..veveerveineinns [ e [ 03424 | 3.244 |MON... 06/06/2018. | 03/10/2031.
12625C  AJ 2 |COMM 2013-WWP B.. ...19,386,665 |...106.366 ..19,834,068 .18,647,000 219,200,012 | oo | e (120,750) | ..vevevevrcririrines [ e [ 03726 | e, 2.295 | MON... 09/30/2020. | 03/10/2031.
12656K AJ 6 |COMM 2020-CX D ...101.268 ....6,855,844 ...6,770,000 6,606,502 2,543 | oo | e [ 02683 | 3.017 |MON... 15,137 10/23/2020. | 11/10/2046.
178772 AG 4 |CLMT 2016-CLNE C ...101.385 ..24,323,275 23,991,000 | .........23,829,815 [ .cooviiiiviiriininns [ v 48,052 | ..o [ e |l 2778 | 3.058 | MON... .55,541 10/04/2016. | 11/10/2031.
21871F  AA 6 |BCORE 2019-COREA... ...99.912 ..36,151,159 .36,183,000 595,426 | ....cooovrevrrncnns | werverneincenneinns | 00 1.039 | i 3.541 | MON... 17,753 .275,655 04/15/2020. | 12/15/2031.
23305) AE 2 |DBUBS 2017-BRBK B, ...107.399 ..10,739,900 10,000,000 | ..........10,348,735 | ...oovvvvrrierincians | cerrreinnd (88,762) [ ..eeveevvrvieins [ e [ 2000.3.530 | e, 2.600 |MON... 29417 | e 358,883 | 11/20/2019. | 10/10/2034.
23305) AG 7 |DBUBS 2017-BRBKC...... ...106.577 ..30,907,330 29,000,000 ...(69,444) 3.221 |MON... 85,308 | ........ 957,218 | 07/21/2020. | 10/10/2034.
233062 AA 6 |DBCG 2017-BBG A. ....99.931 ..43,195,175 143,225,000 (132,161) | oo [ v [ 000,859 | i 1.827 |MON... 17,526 .585,026 | 03/03/2020. | 06/15/2034.
29429M  AE 3 |CGCMT 2019-SMRT B... ...107.689 .17,230,240 16,000,000 (96,481) [ o e [0 4380 [ 3.721 |[MON... | ..........58,400 | ........ 700,800 | 01/10/2019.|01/10/2024.
36253X AL 9 |GSMS 2017-500K D ....99.585 ....2,285,476 022,295,000 A7 [ [ [ 01459 |, 1.460 | MON... oer..33,451 | 03/02/2020. | 07/15/2032.
368306 AN 6 | GB 2020-FLIXD...... ...100.581 ..25,145,250 .25,000,000 (14) [ e e [ 02,509 | oo, 2.504 | MON... 187,841 | 10/22/2020. | 08/25/2037.
444216 AA 1 [HY 2019-30HY Aot . 113.017 ..34,204,595 30,265,000 (179,377) | ovverevererrvrinnes [ [ 00.3.228 | oo 1.662 |[MON... | .......81,413 | ........ 407,064 | 07/22/2020. | 07/10/2039.
44421 AG 7 [HY 2016-10HY C ...107.420 ....6,180,965 ...5,754,017 23,482 | oo | e | 0002977 | 3.704 |MON... 14273 | e 130,836 | 03/17/2020. | 08/10/2038.
44421M  AA 8 [HY 2019-55HY A.ooiiiccce s X . 111238 ) ..28,135,427 | ... .25,293,000 | ... 27,870,975 | oo [ v (78,243) [ .o | wevveererseiivnnniiens [ 000 2,943 |, 1.750 |MON... 62,027 | ........ 183,044 | 09/29/2020. | 12/10/2041.
44421 AJ 9 |HY 2019-55HY D JSURN OO VR PR 411D FMeoici | e 16,551,641 |...103.589 | ............ 17,092,185 | ..oocvvvenee 16,500,000 | ........... 16,553,5% | ......... 1,953 [ [ e [ 02,943 | 2.952 |MON... | .ccvvnnes 40,464 | ........ 107,208 | 10/14/2020. | 12/10/2041.
45378Y AN 4 [IPT 2018-INDP C....covvverieiireiieiieeise st issssssssssssesssssissssans | seseees .8,994,824 | ...104.299 ...9,126,163 ...8,750,000 8,946,310 (BA872) | oo | e | e 4158 | 3.622 |MON... 30,319 | cooveeee 301,455 | 04/22/2020. | 07/10/2035.
48253Q  AG 0 | KIND 2020-AIP B.......ccovivurirririerieinsiieriesiesesesissssessessesssesssssssessess | eeens . 19,821,999 |...100.021 | .. 10,127,251 | ... 10,125,124 | .... 19,925,870 ] 103,87 [ e [ e [ 1494 | L 3.166 | MON... L1421 114,142 | 11/06/2020. | 03/15/2037.
55282F  AA 7 [MFTII2019-B3B4 A......ooieiereiiceiseiciiesieeisesissisessssssssssssssesssssssnns | oenene | oo | aeesseseand 41D FE oo | v 34,860,095 |...105.493 | ............ 36,579,698 | ..cccovnnen 34,675,000 | ........... 34,831,278 | ..oovvevveeercrienin | s (16,725) | ..veveerveeneinns [ e [ 03732 |, 3.747 |MON... | .cccvvunes 89,875 | ... 1,315,766 | 06/27/2019. | 06/10/2044.
55316P  AE 7 | MKT 2020-525M B.......coviuiiiiiiiieiiiiinicicneisseiceisissseeesssisssessesssensenne | eveens ...105.333 ....9,479,970 ...9,000,000 9,248,644 (20,996) [ ...vovrrvrerrinrrens | wevrrirerineiisinniiens [ 0000 2.868 [ e 2.529 |MON... 21,495 | ... 214,950 | 02/07/2020. | 02/12/2040.
563136 AG 5 | OMW 2020-TMW C..ovvrverrireieeieeiesiseeseessssssessessseesssssssssesssesssssenas. | eeens ...103.326 | .. ..31,419,370 | ... .30,408,000 130,183,378 | ..o | s 14,956 [ ..o [ e [ 002,335 |, 2.491 |MON... 59,168 | ........ 196,835 | 12/16/2020. | 09/10/2040.
590027 AN 8 | MHP 2020-HILL E.......oovvimiiiiiniicienseescsnssieiesinies | coeees ...100.304 | ..o 5416,416 | ............. 5,400,000 5,416,416 (1,001) [ oo | e | 200003259 | e 3.081 [MON...| ..ccce...8,310 | coonee 14,584 | 11/12/2020. | 08/15/2037.
61763Q  AA 9 [ MSC 2014-CPT A....coiiiririciienieiesisesssie et sisssssessssssensenens. | erens ..25,879,629 |...100.728 ..25,666,502 25,481,000 | ..........25,633,387 | ...ccoovvrrrerrmrrnnnns | ovrr (246,242) | ...vvevvvvvrcnns [ [ 023,350 | 2.019 [MON...| e, 71,134 | ..o 654,593 | 12/02/2020. | 07/13/2029.
61763Q  AJ 0 | MSC 2014-CPT Couvoooreeeeieeieiseeeesissssess s ssesssesssessssisssssaees | seens . . rennnn 32,564,688 |...100.761 | .. ..32,445,042 | ... 32,200,000 | ..orern.32,373,218 | oo [ i (181,351) | vvrrererrrrinee [ e [ 23446 | o 2.259 |MON...| .........92,468 | ........ 715,228 | 11/13/2020. | 07/13/2029.
617640  AF 3 | MSC 2014-MP D....ccovvvrrirnririerieriecieissiisesiesisesseissssesisesssesssssssnnnes | eonenee | oo | veverenens 411D FMeccei | e 23,127,194 |...101.105 | ............. 23,254,150 | ............ 23,000,000 | ........... 22,991,242 | ......... (23,852) [ ..o [ e [ 003,693 | o 3.664 |MON... | ...co..... 70,783 | ........ 863,617 | 11/19/2014. | 08/11/2029.
90205F  AJ 9 |PRK2017-280P C...oovvvreriersnississsnssenessesssnissssssenssesssenssssssssnssensssssssensnnes | onseene | oo | svesssneend 4]1.D FM........ ...18,920,919 |.....99.913 22,095,760 22,115,000 121,922,902 | .o | s 3,001,983 | .o [eonnrnnrinniinneinenes [ 1409 | 2.656 [MON...| ..o 14,711 | .o 262,614 | 06/29/2020. | 09/15/2034.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. .........vuuiviririiriiiniisissisersssi s .678,668,555 XXX ....694,538,171 .680,440,322 | .............(68,051) | ....... 2,269,619 | ..cooovvrennnnd (] P 0 XXX XXX | ... 1,399,245 |....12,926,117 XXX XXX
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Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02007T  AB 1 [ALLYA 2019-4 A2.......ovvovenireriereneeeniseessenssssnensenssssssssssssssnensensnsens | senveee | oo | evonseneedt | TAFE i | v 3,246,475 |...100.259 | .....c........ 3,255,169 | ..ovvvvrnes 3,246,760 | ...ocvvvees 3,246,711 | ......... 290 | oveveerieeeenis | e | e 1.930 |...... 1.947 [MON... | ..c000eae.2,785 | e 63,359 | 12/04/2019. | 10/17/2022.
03067D  AB 1 |AMCAR 2020-1 A2A........oivrireinerinienereeseisnseisssinessessssesssssssssssssenses. | soveens | oo | evneevseed | TAFE i | v 14,528,588 |...100.283 | ............ 14,569,888 | ............ 14,528,771 | oo 14,528,390 | ......... (198) | cvvvuvevmeererienes | e | s 1.100 |...... 1110 [MON... | oo 5,771 | e 123,858 | 03/04/2020. | 03/20/2023.
04033)  AB 7 |ARIFL 2019-A A2A ...ttt ssisssssens | eeens 6,153,153 |...101.366 ....6,237,438 ...6,153,383 16,153,307 £ T STUTURINTONN ISR BORON 2410 |..... 2.424 |MON... .148,297 | 06/12/2019. | 11/15/2027.
05586C  AC 8 | BMWLT 2018-1 AB......oooeieierierieereesssisensessssssensssisesssssssssensssnenns | svseees .1,126,669 |...100.156 ...1,128,584 ..1,126,826 | .... 11,126,820 L51C 1 SOOI IR DO 3.260 |...... 3.290 |MON... ...36,735 | 10/10/2018. | 07/20/2021.
065606  AB 1 |BWSTA 2019-1 A2....coovvivviirrerinieiersrineiessssississssnensnsseeenssssssssssssesssnssnes | oveniee | oo | cervneenend | TAFE s | v 1,852,899 |..100.312 | ..ccvvvnvee ,858,853 | ..o ,853,071 | oo 1,853,050 |......... T0 | v | e | e 2.400 |...... 2.421 |MON... 06/17/2019. | 10/17/2022.
12510H  AA 8 [ CAUTO 2020-TA Al.cooiiiieireieierisesiessesiseesssssssssessessssessssssssesssenes | sessens ...32,485,116 |...103.002 ..33,469,043 .32,493,586 | ........... 32,495,785 | ..oovovrrerierieeins | e 10,669 [ ..ovveveeerrerins [ e | e 2,690 |...... 2.756 | MON... 01/15/2020. | 02/15/2050.
12596T  AB 7 |CNH 2019-B A2......ciiiiiiiicicerciissssissnssissienes | s ...100.156 | .. ...2,504,539 | ... ...2,500,638 | . 2,500,630 47 2550 |...... 2.567 |MON... 05/14/2019. | 09/15/2022.
12597P  AC 2 |CNH 2020-A A3.......oooiviiriericrinneeeienissnssesissssensenssssssssssssssssnensessns | ovevee | oo | eevveeeenidh | TAFE s | v 13,297,389 |...101.373 | ...cccoonue. 13,482,609 | ............ 13,300,000 | .....coeeee 13,298,011 | ......... (5722720 RTINS ISR IO 1.160 |...... 1.171 |MON... 05/19/2020. | 06/16/2025.
14042W  AB 6 | COPAR 2019-1 A2......iiomiriiniineiieeieeisseessssse s ssisssssessesssennas | eeens ....250,691 |...100.086 250,928 250,712 ....250,711 9 | e [ s [ e 2.580 |...... 2.602 | MON... 05/21/2019. | 04/15/2022.
14315F  AB 3 | CARMX 2020-3 A2A........ocvoriieiiiierieriesesseisssesssiesiesesssssssisssssenienes | cveens .9,999,635 |...100.153 | .. ..10,015,300 | ... .10,000,000 | ... 19,999,782 4T | s [ e | e 0490 |...... 0.494 | MON... 07/14/2020. | 06/15/2023.
165183 AL 8 | CFII 2017-2A Al..cooieiciceirenerisninenieeissesensssssssnsensessssesssssssssssssssenens | annees | o0 | ovseennennd | TAFE i | s 519,261 |...100.087 | ..cccvvevrrnecn 523,496 | ..coovvvrnnenn 523,041 | ovvvririns 526,600 |......... 5,196 | v [ e [ 1.990 |..... 2.930 |MON... 04/01/2019. | 07/15/2029.
165183  AQ 7 |CFI 2017-2A A2....oioiiiieieiieeieeesese st ssesienens. | ceseees ....201,567 |...100.000 201,630 | .ccoovvrirnne 201,630 | .cccoverinnne 201,898 LT ORI DNRRTRON BN 0.609 |...... 2.055 |MON... | .. 06/21/2019. | 05/15/2029.
165183  CD 4 | CFII 2019-2A Al..cooiiiieiciciieiieeiiesieseseessssssssess e ssesssesens. | svieens wrennnn22,295,405 |...101.610 | .. ..22,658,303 | ...... 22,299,285 | .. 22,265,803 | ....cvovrrrerierirenins | s (31,983) | .ovvrvereriieinnes [ [ 1.950 |...... 1.883 |MON... 08/07/2019. | 09/15/2031.
20267U  AB 5 |CBSLT 2016-B A2.......cccovvrerrinrrrcrieeineersneissnsenienesseessssisenssensssssessansens | evinene | oo | evneneennnd | TAFE i | i, 1,881,657 |...100.484 | .............. 1,890,764 | ..o 1,881,657 | covocvrrnnee 1,817,586 [ ..overeeeerinerrcnins [ e (75,103) | .vvveereerreirnes [ e [ e 1.598 |..... 2.584 | MON... 10/13/2016. | 10/25/2040.
23291G  AC 8 | DLL 2019-DAT A3. ..ottt enesesssssesessessenes | enens .8,608,376 |...101.315 8,635,224 ...8,5623,144 8,564,210 | ..o | e (44,166) | ..o [ e [ e 2.890 |...... 1.958 | MON... 05/05/2020. | 04/20/2023.
233046 AF 8 | DNKN 2017-TA A2ll....coivirierierieieiseiieseieesssiseesessssssssessesssssssessssssnens | reeens ...106.192 141,013 492 | e [ [ 4.030 |...... 4.802 | FMAN. 04/13/2020. | 11/20/2047.
233046 AK 7 |DNKN 2019-1A A2l ...105.328 . 12,581,738 2 (40,365) [ oo [ [ 4.021 |..... 2.878 | FMAN. 08/25/2020. | 05/20/2049.
23342K  AC 8 [DRB2017-AA2B ...101.538 1,847,312 1,819,331 T84 | e [ [ 2.850 |...... 2.374 |MON... 01/21/2020. | 05/27/2042.
23342N  AB 4 |DLL2019-MA2 A2................. ...100.242 ....5,080,963 ...5,068,697 373 2.270 2.294 |MON... 07/18/2019. | 05/20/2022.
233864 AD 9 |DTRT 2018-1 A4 ...100.081 ..10,669,493 10,660,858 | ......c.... 10,673,540 | .oooververirivrinnns | v (72,272) | v [ e 003,030 | oo 2.193 | MON... 01/02/2020. | 11/15/2024.
24704B AC 8 |DEFT 2019-1 A2. ...100.153 1,896,066 P47 [ s e [ 02,780 | e, 2.813 |MON... 04/09/2019. | 08/23/2021.
25755T  AJ 9 [DPABS 2018-1A A2L.....oviiviiiieiniieierissisiesisissssiensssseesssisssesssssnns | avseses ...105.008 529,805 (TO1) [ v | e [ e 116 [, 3.060 |JAJO.. 11/13/2020. | 07/25/2048.
25755T  AK 6 |DPABS 2018-1A A21.....oomvirierriiierieeiecesseessssesesiessessseesssisssnsenienes | sevien ...108.692 609,960 B08 | oo | verrerineerneninninns | e 4328 | i 4.557 | JAJO.. 04/16/2020. | 07/25/2048.
26208Q AB 3 |DRIVE 2020-1 A2 ...100.215 5,272,182 (A4) [ v [ e [ 201,990 | 2.025 | MON... 01/13/2020. | 12/15/2022.
26208V AE 6 |DRIVE 2020-2B........ 19,249,271 |...101.321 ...9,372,193 ...9,250,000 19,249,433 162 | covevevrerverinens [ v [ 1420 [ 1.428 |MON... 06/10/2020. | 03/17/2025.
26857L  AA 0 |ELF12020-A Aottt enssnenns | eeens 12,304,426 |...101.572 ..12,501,752 12,308,266 | ......... 12,315,494 | oo | v 11,089 [ .o [ e [ 1730 |, 1.916 |MON... 06/18/2020. | 08/25/2045.
27034M  AA 2 [EARN 2016-D Al ..ot nsseisnienne | soenees ....609,629 |...100.225 | .. 611,000 | ... 609,629 | .... ....612,764 (1,180) | cvvovveererrrvirenns [ evvervriverrsnrneienns | w1548 | i 1.346 | MON... 10/25/2016. | 01/25/2041.
27035B  AB 3 |EARN 2017-A A2.....oiiiriiceieinerinssinenneninssissnssssssensenssssssessssssssssnens | sevsene | oo | evonseenndt | TAFE i | v 1,985,798 |...101.390 | ....cccovrnee 2,013,902 | .o 1,986,292 | ...ocvvvenee 1,987,144 | ......... (99) [ -oovermrrreeerins [ e [ 202,650 | oo 2.648 | MON... 05/18/2017.| 01/25/2041.
29373L  AB 7 |EFF 20181 A2. ..ottt | s 1,537,953 |...100.413 ....1,549,875 ...1,543,500 1,543,085 1,634 [ oo [ [ 202870 | 3.122 |MON... ..1,354 07/27/2018. | 10/20/2023.
29374D  AB 4 |EFF 2019-2 A2.....oiviieiieiinerieeieeeeesssiss st | ariens renennn 28,327,470 |...101.664 | .. ..28,801,181 | ... 28,329,774 | ...0.es.28,296,539 | ..oooververrrierinnns | v (31,395) 2.239 |MON... .19,823 07/23/2019. | 02/20/2025.
30166N  AD 8 |EART 2020-3A B.......oovvrrrerrrcrinrencernseineeserissssnssssssseesssssssssssssssessssssnns | svnees | oo | evseevsenedh | .G FEuvviiins | v 17,497,170 |...100.214 | ............ 17,537,450 | ....ccooeee. 17,500,000 | ........... 17,497,607 |......... A37 [ e [ [ 200790 | e 0.801 | MON... 09/16/2020. | 09/16/2024.
345280  AB 9 |FORDL 2019-B A2A........ooviiiiiieinriseensissssise s esssssseesessssisssesssnns | onnens ...100.167 ....3,268,281 ..3,262,832 | . 3,262,831 3 2.291 | MON... 07/23/2019. | 02/15/2022.
34530U  AA 9 [FORDR 2016-1 A...oocoorrircermrierseriesiseesseesssssessessesssessssssssssesssessssennns | sveees ..100.233 | .. 11,526,795 | ... .11,500,000 | ..ovvvneee 11,499,180 A15 [ e [ 202,310 | 2.326 | MON... 02/23/2016. | 08/15/2027.
34531K  AB 8 |FORDO 2019-C A2A......ooiiiiiiiieieiieeiie i ssessissisnss | aesien ..100.376 | oo 4,965,254 | .....ovvvenn 4,946,654 | ............. 4,946,547 | ......... 299 | oo | e | 000 1.880 | i 1.897 |MON... 11/19/2019. | 07/15/2022.
380137  AB 7 | GMALT 2019-3 A2A......coiiiiiiinniieienissniesiessiessesissesssssssssessenssssenas. | sevee ...100.107 ...1,349,474 ...1,348,031 1,348,028 23 | e e [ 200 2.090 [ 2.102 |MON... 08/06/2019. | 10/20/2021.
39154T AW 8 | GALC 2019-1 A3....coiiiieeieeieiseeissie s ssns | sesian . reernnnnn 20,155,178 | ...101.489 | .. ..20,463,318 | ... .20,163,089 | ...........20,160,091 4,019 | i | e | 20000 3.050 | i 3.097 |MON... 04/06/2020. | 09/15/2022.
41284W  AB 6 |HDMOT 2019-A A2......couvimiriirieriiieieninisssiiesiessiessesssssssssssssssssssesesnne | weneee | oo | vevererens A1 1AFE s | s 104,083 |...100.077 | ..ccovvvrvrenne 104,164 | ..covvvvrranee 104,084 | ...cooovvrrnnee 104,084 |......... T [ | e | 2002370 | e 2.383 | MON... 06/19/2019. | 05/15/2022.
43813V AB 4 [HAROT 20194 A2....cooomiierieiriniseineiiessseesessseessessessssenssssssssssssssssns | avnnee | oo | svosernnens 41 AFE. s | v 16,474,293 |...100.514 | ............ 16,559,994 | ............ 16,475,311 | coovvvenee 16,475,042 | ......... B68 | ..oorererercerienins | verrerineerneniinnins | eeennn 1.860 | i 1.873 |MON... 11/19/2019. | 06/20/2022.
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SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 7 Fair Value 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
Designation,

F NAIC

[} Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive 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
43814U  AG 4 |HAROT 2018-2 A3.....cooiiiiiiiriierinnieisesississsssss s sessssssessessssssensssssssens | sersns - .3,689,992 |...100.834 ....3,720,847 ...3,690,072 .3,690,059 19 [ [ | e 3.010 |...... 3,030 |MON... 111,071 | 05/22/2018. | 05/18/2022.
448910 AB 4 |HART 2019-B A2.....coooiirriiieiierieeicessiss e sieseseesssissssessensessssenns. | eeens - . 4,066,778 |...100.350 | .. ...4,081,265 | ... ...4,067,030 | ... 4,066,978 |......... 725 ISR IR P 1.930 |...... 1.944 |MON... v 18,494 | 10/29/2019. | 07/15/2022.
46591TH AN 0 | CACLN 2020-1 B...o.cooviirniriieiienieeiee st issssesssessssnnns | eeens [ A[1.CFE s | v 15,777,699 |...100.272 | ............ 15,818,742 | ....cc...ec. 15,775,832 | .ooovvenee 15,777,364 | ......... (K1) ) [SURTUUTORN IVIARORRORN DOV 0.991 |..... 0.985 |MON... | .cccccee0.. 2,606 | .ooooen 48,204 |09/09/2020. | 01/25/2028.
477870  AB 5 [JDOT 2019-B A2.....civmuiririreieeieiseriesiesissessesssnsesiessssesssssssssessenes | seveen 5,195,248 |...100.203 ....5,205,815 ..5,195,269 | ... 5,195,266 5 2.280 2.291 | MON... .118,452 | 07/16/2019. | 05/16/2022.
50117P  AC 3 |KCOT 2018-1A A3.. e | aenias . .3,019,827 |...101.077 | .. ...3,018,510 | ... ...2,986,347 | . 2,996,589 | ...oocvrrrirriririnnns | e (16,087) | ..vvveerrerrrieinnes [ errererneereninseinens [ v 3.100 |...... 2.215 |MON... ceeenn92,577 1| 09/17/2019. | 08/15/2022.
518887  AC 8 |DRB 2017-B BFX....coviiiiieiiiiiriisisie s ssssssssensnes | oessns oA ABFE |l 609,353 |...102.131 | .covvvrrirrrnnd 622,339 | oo 609,354 | ......ccc....d 609,355 | ..o | e [ [ | 3.020 |...... 3,039 [MON... | ccovrrreeen307 | e 18,403 | 07/26/2017.| 08/25/2042.
55316E  AB 8 [MMAF 2019-B A2.......iiumiiriineineiieeieeiseesseisesse s nsenssnesnas | sesien .9,302,288 |...100.877 ...9,384,911 ...9,303,321 19,302,390 (LX) [T IO I 2.070 |...... 2.097 |MON... .192,579 |09/10/2019. | 10/12/2022.
63941L  AA 1 [NAVSL 2019-BA Al ... | e . . 2,427,673 |....99.957 | .. ..2,426,629 | ... L2,427673 | ... 2,421,185 | ......... (244) | oo | e [ e 0.559 |...... 2.151 |MON... 03/12/2019. | 12/15/2059.
69335P DT 9 [PFSFC 2020-E A.......ovoiiiriceieiieississrie st ssesssssessnies | sevie [ 41 AFE. s | v 19,998,186 |...100.717 | ............ 20,143,400 | ............ 20,000,000 | ........... 19,998,402 | ......... 216 [ oo | e | e 1.000 |...... 1.005 | MON... 08/04/2020. | 10/15/2025.
TBATON  AA 4 [ SOFI 2015-D Al.oocioiiieeeieeieieesssissise s ssisssssaens | sesees - .2,702,376 |...100.538 ....2,716,915 ...2,702,376 2,734,736 [(:725) ) U IPRTINN P 1.648 |..... 1.228 |MON... 11/13/2015. | 10/25/2036.
80285R  AD 0 |SDART 2020-2 A3.....cooivirririeiinirinieeriesiisssesissessesesssssssessesessssssssnns | sveens - . 16,999,194 |...100.327 | .. ..7,022,890 | ... ...7,000,000 | .... 6,999,434 | ......... 240 | o | e | s 0.670 |...... 0.679 | MON... 07/14/2020. | 04/15/2024.
80286W  AB 2 | SDART 2020-4 A2A.......ocoomieerierieeineessesissssesiesisseessssssssssessessssesssssinns | svseees [ 41 AFE. s | v 12,999,572 |...100.097 | ....ccoouue. 13,012,610 | .coovvvennee 13,000,000 | .....cceeee 12,999,632 | ......... (5101 SUUPUTORIORIONS IUOORTORRRRTONN DOV 0420 |...... 0.425 | MON... 11/17/2020. | 09/15/2023.
80287A  AD 5 | SDART 2020-1 A3.......cooiiiiiieiiniiiiniiissiiesiesisesiessssssssssssisssessisines | sriiens - 5,749,519 |...101.375 ....5,829,063 ...5,750,000 5,749,724 205 | e | e [ s 2.030 |...... 2.044 |MON... 04/16/2020. | 02/15/2024.
83149E  AE 7 [SLMA 2006-5 AB........courvmmrirrireereeisissesiesseeessesssssssessessessssessssssssssnens | seesen - 11,290,669 |.....99.973 | .. ..1,292,998 | ... ..1,293,347 | .... 1,287,709 | ......... 1,800 [ | e | e 0.325 |...... 2421 |JAJO.. 01/03/2019. | 01/25/2027.
83192C  AA 5 [SMB2019-B AT ...ttt ssissnsens | seiees e e | TAFE i | i 1,156,951 |....99.991 | ....cccoeees 1,156,847 | oo 1,156,951 | oovoevrvnnee 1,155,060 |......... (1G1210) ) UURTUIRURTOR VST DOV 0.509 |...... 1.871 |MON... 06/04/2019. | 07/15/2026.
87342R  AB 0 [BELL 2016-TA A2l ..coomieeiirireireieisssiesiiessssesssssssssssssesssssssesssssssnns | svsnes 9,177,134 | ...100.566 ...9,091,287 ...9,040,120 19,126,050 (33,010) [ oovvveerreririrines [ [ e 4.377 |..... 3.939 | FMAN. 05/30/2019. | 05/25/2046.
89233M  AB 9 | TAOT 2019-D A2A.......oiiiiiierriseeiseiiessiessesisse st ssssssens | eeens 5,149,899 |...100.417 ...5,171,757 ...5,150,280 236 [ oo | e | e 1.920 |...... 1.934 |MON... 11/05/2019. | 07/15/2022.
92348A AD 7 |VZOT 2019-CC.. ...14,497,654 |...102.726 ..14,895,270 14,500,000 669 | .o [ e [ 202,160 [ 2.175 | MON... 10/01/2019. | 04/22/2024.
92348C AC 5 |VZOT 2020-CC.. 12,998,889 |...100.237 ..13,030,810 .13,000,000 B0 | oo | e | 2000770 | i 0.774 | MON... 10/27/2020. | 12/20/2025.
92348R AD 0 |VZOT 2017-3A Couvooereieireirecieeieisesies s ssesssesss s issssssssenss | seseees ...100.104 ..20,020,800 20,000,000 T4 [ v [ 02530 | e 2.549 |MON... 10/11/2017. | 04/20/2022.
92867X  AB 2 | VWALT 2019-A A2A. ..ottt esssnens ...100.488 ...6,076,415 ...6,046,906 273 | e | e | 20002000 e 2.015 |MON... 10/01/2019. | 03/21/2022.
92888D AC 9 |VFET 2019-1A A3... . - ...101.488 ..21,312,480 .21,000,000 | .. 20,999,964 35 | oo | e [ 20000:3.000 | i 3.019 |MON... 02/05/2019. | 03/15/2023.
974153 AB 4 |WSTOP 2020-TA A2......covviiiriieiiieissisesiissiesssesissesesssssssesssesssssssasssnns | oneens o ...102.027 .11,222,970 11,000,000 | ........... 11,000,000 | .vooueeriinnineiiens | e | e | e | e 2841 | 2.850 |MJSD. | .. . 10/09/2020. | 12/05/2050.
98162X  AB 1 [WOLS 2019-A A2A......oiiiririiiiieissiseriesieseseesssssssssesiessiesssssssssinns | sevies - ...100.101 147,336 147,187 3 | s [ 202,890 | 2.911 |MON... | .. 2189 [ 03/05/2019. | 11/15/2021.
13645Y AE 9 |CPART 2020-1A A4.... . ...102.948 14,412,720 .14,000,000 e A7,288 | s e [ 201890 | L 2.100 | MON... 176,400 | 05/05/2020. | 03/19/2025.
380881  EK 4 |GCCT 2018-TA A. oot sssssssessesssesens | reeens Al. ...100.086 ..11,009,460 11,000,000 (137,395) | oo [ v [ 0000 2.620 [ i 1.035 [MON... | ..........12,809 | ........ 233,617 | 05/20/2020. | 01/15/2023.
576339  CC 7 |MCCT 2019-2A Aottt | reeens Al. ...100.156 .11,017,160 11,000,000 (28,785) | ..vvevreerrirernes [ eerneerierinseineiinns [ 20.0.542 | o, 1125 [MON... | ............1,820 | ........ 115,550 | 08/13/2019. | 07/21/2021.
89621A AP 4 | TCCT 2019-2A A...oviiiiiiiiieiissiississi s sessssssisansssssnsasssenssnssssensansas | svsenes Al. . ..100.178 | .. ..20,035,600 | ... 20,000,000 | .... cnieenennneens | e [ | | 00e3.038 [ s 3.057 [MON... [ .ccc.....8,434 | ...l 607,600 | 01/31/2019. | 01/26/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..........c..ccouaninnnns s | s 538,735,196 XXX | s 543,605,651 | ......... 537,631,681 | .........538,311,749 0 | s (448,398) 0 0 XXX XXX | s 524,597 | ..... 9,293,697 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... e | s 2,351,120,518 XXX [ 2,441490512 | ....... 2,336,873,416 | ...... 2,352,105,586 | ........... (74,849) | ... 305,493 | ..o (V] I 0 XXX XXX [...10,166,554 |...48,477,710 XXX XXX
Totals
7699999.  TOtal - ISSUET OBlGAHONS. .. ..v.ressrisereseressessesesees s serssens stk | senias 2,524,545,691 XXX | 2,621,244,148 | ....... 2,510,570,000 | ...... 2,521,056,035 | ...ooooens (6,798)] ...... (2,196,536) | .oocvererercnens (V)] 0| XXX XXX XXX |....11,412,579 |....37,126,859 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHIES. . .......vrivreriiiiiiisiisisi s 36,955,134 XXX 38,513,589 39,280,529 | .. 38,814,750 [V I 139,541 0 0 XXX XXX XXX | e 29,228 | ........ 817,697 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMHIES. ... vt | cenesnnes 741,420,935 XXX v 123,980,216 | ..........671,601,165 | ......... 708,317,670 | ..ccoovnnnad (68,051)| ...... (4,326,879) 0 0| XXX XXX XXX | oo 1,998,486 |....21,492,451 XXX XXX
7999999. Total - Other Loan-Backed and StruCtUred SECUMHES...............c.evveereereiieeiieieiesisieieiseiesiese s enseseseenseseesssensesessnsenss | eoierenes 538,735,196 XXX | 543,605,651 | .......... 537,631,681 | ......... 538,311,749 | ..ocoovrernnenn 0. (448,398) | ....ocvovrriinens () P 0 XXX XXX XXX | ... 524597 | ... 9,293,697 XXX XXX
8399999, Grand TOtal - BONGS..........vuuurverrirrerieiaiieiie ittt | ereies 3,841,656,956 XXX ] 3,927,343,604 | ....... 3,759,083,375 | ...... 3,806,500,204 | ............. (74,849) | ...... (6,832,272) 0 0] XXX XXX XXX |....13,964,890 | ....68,730,704 XXX XXX

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A ... 1,789,524,889 1B s 35,767,316 1C 47,520,269 1D ...694,742,531 1E .....68,654,044 1F 150,331,614 1G ..208,185,899
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Annual Statement for the year 2020 of the U N ITE D FINAN C IAL CASUALTY COM PANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive 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
2A . 198,782,900 2B . .327,834,931 2C 207,998,084
3A . 3B . 3C 33,064,125
4B . 4C .. .0
5B .. 5C .




Annual Statement for the year 2020 of the U N ITE D FINAN C IAL CASUALTY COM PANY

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange SVo
g| Number of Par Value | Rate per | Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Administra- Date
CUSIP Identification Description Code| n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) I Accretion | Recognized (15+16-17) B./AC.V. tive Symbol | Acquired
Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
92978A AA 0 |WACHOVIA CAPITAL TRUST L.oooiiviiersiisssssssssssssessssssssssssssssesssssees | coveenes | |25,000,000.000 1.00 25,315,750 | ... 1.013 | s 25,315,750 | .covvveenne 10,500,000 | ........... 65,754 | ... TATTT | i | i 128,250 128,250 2BFE..... 12/01/2007.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 25,315,750 XXX e 25,315,750 | ..oooveenn. 10,500,000 | ........... 65,754 |..... TANTTT | 0 | 128,250 0 0 128,250 0 XXX XXX
8999999. Total - Preferred Stocks. 25,315,750 XXX ] 25,315,750 | ........... 10,500,000 | .......... 65,754 | ..... TATTT | 0 ... 128,250 0 0 128,250 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1= 0 1C e 0 1D e 0 1E i 0 TF i 0 LT 0
2A 0 i 25,315,750 2C 0
3A 0 3B i 0 3C i 0
AA e 0 AB s 0 AC 0
BA e 0 1= 0 5C i 0
[CE 0

L3
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Annual Statement for the year 2020 of the U NITED FINANCIAL CASUALTY COM PANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code [gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00287Y 10 9 [ABBVIE INC.....coouieerierirrecesseiesiesiesseessssse st ssssssesssenssssssssssnsssnens | sovnens | oee | venees 34,457.000 | ...............3,692,068 |.....107.150 | ...............3,692,068 | ..............1,193,208 | ....ocrvvorirrrrrrrrrrnnes 153,065 659,821 05/11/2020. | .oovvvnriririnee
004225 10 8 | ACADIA PHARMACEUTICALS INC......coovivriiimrieirniiseiieeiesisseesssessssessessssesssssesessns | coneene | eon | cvveees 5,900.000 | ccoovvreerrnnn 315,414 | L.53.460 | i 315,414 | 309,388 | e | s | e | e 6,046 | ...ooovrrrins 06/23/2020.
00434H 10 8 |ACCELERON PHARMA INC........ccoomtviuiriiirerirriiieissieesiesiesesssssssssssssssssenssesessssssnses | eevnnee | ver | eoneeens 2,500.000 47,116 06/23/2020.
00773T 10 1 | ADVANSIX INC.....oiiiiririreeieriseeserissssessesieesesssssssessessssesssssssssesssessssssssssssssssessns | consnne | eon | avvvenes 1,140.000 34 10/03/2016. | ..ovvoerrcrirnes
009158 10 6 |AIR PRODUCTS & CHEMICALS INC.......cvvirriieriiirerriinsinnisisisssssessesssseesssssssenssssenns | eoverins | oee | ovvenes 7,900.000 | ...............2,158,438 |..... 273.220 40,922 302,017 ® .| 02/05/2010.
015351 10 9 | ALEXION PHARMACEUTICALS INC......coouivirrirrererinerieriesirneessssssssssessesssssesssssssssnes | voveeene oo | evv 18,000.000 | ...............2,812,320 |..... 156.240 865,620 ..865,620 .| 03/15/2011.
02043Q 10 7 |ALNYLAM PHARMACEUTICALS INC......cooriirrriiireiieeieiseeiseissessssssessssssssessssssssens | eevneens | eer | ceeenns 5,400.000 | ..................701,838 |..... 129.970 | covvvvvrcis 701,838 | oo 636,866 | .....ocverrirciiriinnns ..79,920 79,920 |........ 12126/2019. | oo
023135 10 6 |AMAZON.COM INC......ovvimriiirrririeireriesrinessensssesesssssssessesssesessesssssssssssesssesssssssnssns | voveeene [ oo | evvene 11,200.000 ..3,256.930 .36,477,616 21,935,772 | oo | v | e | s 15,781,808 | ....oovereerrirens | e 15,781,808 | .....overrercrrririrines 06/08/2011.
036752 10 3 |ANTHEMINC SSOUTUOPROTSTUOTIURPIRRUSTRTORTRURPIIR IRVOTRPRN OO VPN 13,800.000 | ...............4,431,042 |..... 321.090 ...4,431,042 848,735 52,440 263,028 | ..o | e 263,028 02/05/2010.
038336 10 3 |APTARGROUP INC......cocoviiiiiiiirisieineieissiseiessssssssessssssssssesssssssssesssssssssesssesssssnens | wevenene [ ee | evene 13,400.000 | ...............1,834,326 |..... 136.890 | .ovovvvinne 1,834,326 | ..oovvines 468,171 19,296 285,018 | oo [ e 285,018 |........ 02/05/2010. | ©.ovocveernires
04010L 10 3 | ARES CAPITAL CORP........ccoomrirriririniineriesiesesessssssssssssssesssessssssssssssssssssnesssssssssns | vovesene [ oo | evvene 23,425.000 ...395,648 | ...... 16.890 395,648 ..384,639 37,480 (41,228) ..(41,228) .. | 01/04/2017.
045487 10 5 | ASSOCIATED BANC-CORP........ccooiriririiniiciiiesisinsissiissiesiesesessssississssissssnnss | consens [ o | evvee 74,000.000 | .. 1,261,700 | ...... 17.050 ...1,261,700 ..798,378 53,280 | .oovvvrerierieririeiis | e (369,260) | ....oovvvuierianns . .(369,260) .| 1212172011,
053484 10 1 | AVALONBAY COMMUNITIES INC.......cooouirirriirienirriseeissiesssiessesessssssssssessensesesssess. | coveeen | e 5,700.000 | .ooovrerrrrne 914,451 |.....160.430 | ....cccerer.. 914,451 | Lo 426,774 35,853 (280,839) | vvvoverrrirrirens | e (280,839) | ..vvvvverrererriiienes 02/05/2010. | eoovvveririrines
060505 10 4 | BANK OF AMERICA CORP.......ccoomiiurirrireeinnisiiesiesesessssissessssssesssessssissssssssssssens | eneens e 106,400.000 .3,224,984 996,096 76,608 | ..ooovvenreerercirienis | v (522,424) | ..o (522,424) .. | 03/26/2012.
064058 10 0 | THE BANK OF NEW YORK MELLON.......c.civirierriiiineiierinriiceienieneisessssssensenessnssnes | conveens oo | cvvene 75,719.000 | .. 3,213,514 X ..1,474,766 93,892 (597,423) . (597,423) .| 12/2172011.
084670 70 2 |BERKSHIRE HATHAWAY INC.....coorvvirieririnirierienineeseesssssensensssesssessssssssnsesssssssenss | voveeene oo | cevened 40,600.000 | .....cccovrne 9,413,922 |..... 231.870 | oo 9,413,922 | c.ovvrvvrrnnes 3,344,662 | ...oovvirieririirnns 218,022 | ..o | e 218,022 | ..ovorrerereens [0 TA TR0 T O
09215C 10 5 | BLACKKNIGHT INC....cvouiiiiiiiciieiieiseicisisisssie et sssssssenssssssnes | vevsses 11.000 972 263 263 10/02/2017.
09857L 10 8 |BOOKING HOLDINGS INC........oevvvevieireriiesiresiisesssssessissssesssssssssssssssssssssssssssssssssssns | cosvsees | oon | crvveens 1,000.000 | ...covorernee 2,227,270 ..456,582 173,540 | oo | e 173,540 | oo 03/15/2011.
110122 10 8 |BRISTOL-MYERS SQUIBB CO.......cecorriirmrirrireerseiseissisesissessssssssessessssssssssessssenns | seveens | ee | voees 54,000.000 | ..oovernnenes 3,349,620 | ......62.030 | ...............3,349,620 | .......c....... 1,597,248 26,460 97,200 | oo | e (RRLCCZ0) 1 O U [QRLCCZ0) ) 1172172019, | oo
11135F 10 1 | BROADCOM INC......ooiviriiriiiiiiiicnirinsiiesiesssiessesesssesssssssssiessessssssssssssssssessesssesess | vvenens | eer | oovees 12,300.000 5,385,555 |....437.850 | ...............5,385,555 | .............. 1,620,029 | ..oovvriiiiriririns 164,205 | ...oooveoernniiens | s 1,498,509 | ...covviveririininne ...1,498,509 .. | 04/05/2018.
115637 20 9 |BROWN FORMAN CORP CLASS B.......coviuuriririerenineiseesessseesessssissessssssssssensssens. | sevnens | oee | voeee 78,750.000 6,255,113 14,136 54,905 931,613 931,613 .| 03/16/2011.
12504L 10 9 [CBRE GROUP INC.....cooiiiriiiicircriisiesiserssssie e sssssssssssssessesssssessesssssssssessnns | ossnee | ver | ovves 30,800.000 1,931,776 121,672 .44,044 44,044 |........ 12/23/2008.
126408 10 3 | CSX CORPORATION.......vimremuremiieerireriseeseessessssssenssessssessssssenssesssessssessssssssssensens. | eovnens | ee | verens 51,900.000 4,709,925 ..655,843 53,976 954,441 | oo | v 954,441 10/26/2006.
13765N 10 7 | CANNAE HOLDINGS INC . 12.000 531 85 | o | e 85 | s 11/20/2017.
156700 10 6 |CENTURYLINKINC.....c.oiiiiiiieiiiiiciinitiieiiessiesi st esssssessssessssessenssenens | sevinens e 112,000.000 11,092,000 | ........9.750 | .c.oce0errna,092,000 | .o 1,060,696 | oo 84,000 ..31,304 31,304 03/25/2020.
156782 10 4 |CERNER CORP. 54,800.000 4,300,704 12,056 39,456 278,932 ..278,932 .1 03/15/2011.
172967 42 4 [CITIGROUP INC......covviiinrirriirinisissieissiseiesssssssssssssssssssessssssssessssssssssssesssssssssesnns | oenene | ver | 200e41,000,000 | ..oe....2,528,060 | ......61.660 | ....co00ernn2,528,080 | .oovvorrnnnn 2,173,574 | i 41,820 354,486 ..354,486 . | 06/23/2020.
189054 10 9 |CLOROX COMPANY 46,872 522,504 | .oovoererienries | v 522,504 |....... 02/05/2010.
18915M 10 7 |CLOUDFLARE INC A, (5,760) (5,760) 12/11/2020.
200340 10 7 |COMERICA INC . . 260,002 9,656 38,482 (225,638) (225,638) | ...vovverrererriniines 06/24/2008.
20825C 10 4 | CONOCOPHILLIPS.........coooirieierierinseieeiseisersssssssiessessssssssssssssssssessssssssssssssssnnns. | wovene | ene | 000n:45,921.000 | ovoeecee. 1,836,381 | . 39.990 ...2,006,085 TT,806 | ooooverrercereeineins | e (1,149,862) | ....covnvvvrrerennne ). .1 03/15/2011.
209115 10 4 | CONSOLIDATED EDISON INC.....ccovvvirririireriiisienisisesssierssssssessssssssessssssssessesansne | vovsneee [ er | oevene 18,700.000 57,222 (340,340) (340,340) .1 02/05/2010.
21036P 10 8 | CONSTELLATION BRANDS INC.......coooiermrimrimerierisesesenssssisensesssessssenssenssssssssssssssssenss | sevinens | one | cevenerens 100.000 300 | oo | e 2,930 | oo [ i 2,930 |........ 03/28/2007.
22052L 10 4 |CORTEVAINC....cooiiiiiieiciseieeeiee it ssssssesssesssssssesssnsssessss | sevviens [ oo | evenne 12,307.000 6,400 112,732 | oo | v 112,732 | o 06/01/2019.
22266L 10 6 | COUPA SOFTWARE INC......cooiiirrirnriesiieiiseississsssessssssssssssssssssesssssssssssssssssssssesssons | vonvsies | oon | ovvveens 1,230.000 236,972 | .ooverivcririns | v 236,972 07/26/2019.
225310 10 1 | CREDIT ACCEPTANCE CORP........ccostuiriuerierirerirneesseissssessessssessssssssssssssssesssnesss | nevssens [ oo | veverneenns 700.000 (720723 ) O SV (72723 ) | 06/23/2020.
22788C 10 5 |CROWDSTRIKE HOLDINGS INC A.....covimririiriinniierierisesesseisssiessenssesssssssssssessns | eevnnee | ver | eoveeens 4,300.000 | .................910,826 |..... 211.820 | ooooeerrern 910,826 | oo 753,482 | s 157,344 157,344 .. [ 12111/2020.
244199 10 5 |DEERE & CO..ovvireriieicrieniesieesseisessesiesssessssssssssesssesssessssssssssessssssesssenssssss | vovesens | oo | vevens 36,000.000 | ...............9,685,800 |..... 269.050 ...1,5691,499 27,360 109,440 3,448,440 ...3,448,440 .| 02/05/2010.
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252131 10 7 [DEXCOM INC...ooiiiiiiiiieiseieierisisies st enssssessesssssssssessenns. | nervenes | oo | eonreenns 700.000 | ...ocovvverinnee 258,804 |..... 369.720 | .oovvicrnne 258,804 | ....ccoovvnnee 284474 | ..o (VAT 7(0) 1 N I (25,670) | ........ 10/19/2020. | oo
254687 10 6 | DISNEY WALT CO...oovivrrrerimreinerineeiesisseisessssssessessssesssssssssessesssssssssssssssssssssesssessss | vonvsene | oo | eevene 24,000.000 21,120 877,200 .| 03/15/2011.
25470F 30 2 |DISCOVERY COMMUNICATIONSC.... 5,500.000 (23,650) 08/07/2014.
256746 10 8 |DOLLAR TREE INC.....cvvivirririiirineiieniesissiisssiesiesisssessssssssesssenssesssssssssssnessessene | conenne | eon | cevvees 3,055.000 .42,739 07/07/2015.
260557 10 3 | DOW INC....ooiiiiineireimeiieesiessesisseesessssssssssessssssssssssssssssesssesssssssssssssssssssessssessnssnns | vovssene | oo | evvee 12,307.000 34,460 | oo | e 9476 | oo 04/02/2019.
30040W 10 8 [EVERSOURCE ENERGY......ccovvmiiiiiieinrineiresiiisiesssssssssesssssssssessssssssessessssssssessens. | onnene | ver | avves 44,500.000 101,015 ..64,080 03/15/2011.
30303M 10 2 |FACEBOOK INC A.....oovirirririeinrineriesiesiseesssissssessesssessssssssssssssssssssssessssssssssnns | sovesens | oo | evven 24,300.000 | ...............6,637,788 |.....273.160 | ..............8,637,788 | ..ovrirrnini 2,652,113 | oo | e | evrisenienienenennnns | s 1,650,213 [ ..o | e 1,650,213 06/22/2016.
311900 10 4 | FASTENAL COuoiiioiiiieeiiciicieitssieessesssssissessssssssssessses s ssssssssssssssessssesssssissssens | vonsiene [ oo | evenne 22,400.000 31,360 266,112 | oo | v 266,112 03/28/2007.
31620R 30 3 |FIDELITY NATIONAL TITLE. .....coiiiirierireerieinrieseriesiesesesssssssessesssesssessssssssssenssnns | ceneeens 38.000 51 | o | e (238) (238)] ........ 07/01/2014.
375558 10 3 | GILEAD SCIENCES INC.......oeooeeiricrieriieesseiseisessesssessssissesssssssssessssssssssssssssssens | coneene | eon | cvvvones 1,500.000 4,080 (10,080) (10,080)| ... ... | 09/25/2014.
416515 10 4 |HARTFORD FINANCIAL SVCS GRP.......covotiirieriiriiernsiseiessnsisesssssesssssssessssssssesssnss | wovnnene [ er | evene 22,100.000 ....508,377 28,178 (260,559) ....(260,559) | ... .1 02/05/2010.
438516 10 6 |HONEYWELL INTERNATIONAL INC.....ccotiimiririrrereeisninersersessssessssissessessssssssssssenens | seveeen 28,500.000 6,061,950 |.....212.700 | ...............6,061,950 | ....cccovunnce 1,097,491 | .o 103,455 | oo | e 1,017,450 | ..o | e 1,017,450 09/27/2006.
446150 10 4 |HUNTINGTON BANCSHARES INC......cccostvimiimiiieriiiiniisnisciiesenissssssissiisssssssenes | conviens [ | oo 31,500.000 | .oooovriciinnnn 397,845 | ......12.630 | ....cccc0.......397,845 | ..o 323,360 4,725 4,725 ..74,485 74,485 06/23/2020.
448579 10 2 |HYATT HOTELS CORP = CL A....covviriiiriiierierieseicnississesiesssessessssesssssssssssssensnnes | overne | eon | cvvvees 1,300.000 260 (20,098) | ..voovvvvrercriens [ e (20,098) | ..vvovvereererrriirines 03/23/2010.
45337C 10 2 [INCYTE GENOMICS INC.....ovvouriririeiiineireeineinessssisssssensesissessssssesssssssessssessssssssssnens | soveeens | aee | oeeens 14,900.000 (5,068) [ ..oovvrnerrrereine | s (5,066) | ........ 09/25/2014.
45688C 10 7 [INGEVITY CORP.....vtviiriiricriritiierisstiesiesissessssessssessensesessssssssssssssensessssssssnsenes | svenes | enn | sovevienas 433.000 (5,044) | ..o | s (5,044) | ........ 05/16/2016.
460146 10 3 | INTERNATIONAL PAPER CO......coorvireerrriirnerieriseeseessessessessseessssssssssssssssssssnenss | vovvene oo | vovee 19,700.000 . . 40,385 .72,299 72,299 |....... 02/05/2010.
460690 10 0 |INTERPUBLIC GROUP COS INC........coooiiiiiiciiriiiiniissiiesiesiseiensissiiesiessssssnsies | oneiens I 38,400.000 903,168 | ...... 23.520 .903,168 39,168 .16,128 16,128 | ....... 06/24/2010.
46625H 10 0 |JP MORGAN CHASE & CO e 133,800.000 17,001,966 |..... 127.070 .17,001,966 481,680 (1,649,754) | ..oooovvreririvins | v (1,649,754) | ... .| 06/23/2011.
478160 10 4 |JOHNSON & JOHNSON ...100.000 | ...coovvvvnnennen 15,738 | .o 157.380 15,738 398 ..1,151 12/26/2019.
501044 10 1 |KROGER CO...ouuvirrirriicririiieiiesiiseiesississsisssiessesssssessssssssssesssessessssssssssssssens | coneeens [ oo | covens 49,800.000 | ...............1,581,648 | ...... 31.760 ,581,648 33,864 137,946 . .| 02/05/2010.
502431 10 9 |L3HARRIS TECH INC....c.oovviiirirrireireiieeiiesiesieessssssssessesssssssssssssssssssesssssssessssssnes | nevesene [ oo | veverneeens 912.000 172,386 3,101 [ H0TA N R 8,071) | ........ 05/29/2015.
52603B 10 7 [LENDINGTREE INC.....ccooiiiiiiiiiniiniiseiiesi s sesssissisesssssssssssssssissssons | ceviiens | ee | cvienes 1,100.000 301,169 |..... 273.790 (9,062) | ..oooverrrirrrins | e (9,062) | ........ 06/23/2020.
53223X 10 7 |LIFE STORAGE INC.....ovviiverierieiirieriesiesisesissisesiessesssenssssessssssessssessenssssssssssnsses | sevenene | on | cvevenes 5,600.000 | ..................5668,584 |..... 119.390 23,968 ..62,216 62,216 06/19/2017.
548661 10 7 |LOWE'S COMPANIES 3,648.000 | ...............7,005,940 |..... 160.510 98,208 1,778,656 ..1,778,656 02/05/2010.
55261F 10 4 | M&T BANK CORPORATION........cooviumirimrirriirinniienirenesssesssesssssesssensssssssssessssessesssnens | consnne [ eon | cervo 9,773.000 43,001 (414,864) ..(414,864) | ... ... | 11/02/2015.
552953 10 1 |MGM RESORTS INTERNATIONAL.......coouiimrinrrmerierireeseessssssessessssssssessssssssssessenss | vovesene [ oo | cvvend 49,300.000 7,765 (86,768) (86,768)| ... ... | 12/21/2011.
574599 10 6 |MASCO CORP....cvviiteiriierissieiesis st ssansenes | sesenens I 16,200.000 8,829 112,428 112,428 ... | 06/08/2011.
594918 10 4 |MICROSOFT CORP.......coorivirririeririniiieriesieseseesssssse st ssssessenssesssssssns | oveies e 138,300.000 289,047 8,950,776 ..8,950,776 .| 06/25/2013.
60871R 20 9 |MOLSON COORS BEVERAGE CO 7,300.000 120,853 .120,853 06/23/2020.
620076 30 7 |MOTOROLA SOLUTIONS INC.......vvuuirierirereriereinsiiereresessesenssssssessssssesssensssessensns | voveeene oo | eovene 20,900.000 . 53,504 186,428 186,428 .1 03/15/2011.
626755 10 2 |MURPHY USA INC.....oiviiriiimeiiniineeieniseissessesssessssisssesssssssssesssessssesssssssssssssssesssnens | consene | eon | avvvnn 2,250.000 294,458 563 ..31,208 31,208 09/03/2013.
64110L 10 6 [NETFLIXINC...o.ciiiiriieiieicieicise sttt nssssssesssssssssensssssssessenssnssnes | aovenene | ee | evene 19,000.000 10,273,870 3,597,414 | oo | e 3,597,414 03/25/2020.
68389X 10 5 | ORACLE CORPORATION......ccvtmririerrrimiimerireriseeesenssssssesssesssesssessssssssssssssessssensenens | sevnens | oee | veees 33,000.000 ...2,134,770 31,680 386,430 | oo | e 386,430 | ... 03/15/2011.
688239 20 1 |OSHKOSH TRUCK CORP.......cooviiiriiriirniineiissieeisseissssisesssssesssssssssssssssssssesssessssnnsns | vevsens [ oo | evene 13,900.000 . 17,007 | oo | s (119,262) | ovvvevererinrieeis | ceneriniins (119,262) | ... 12/23/2008.
690742 10 1 |OWENS CORNING INC......covvuuiieiiinriiiriininrieiiesiessesississessessssssessssssssssssessesssene | conenne | eon | cevvees 3,200.000 | .ooovrerrirnee 242,432 3,072 ..34,048 34,048 |...... 03/26/2008.
693718 10 8 |PACCAR INC.....oooieeeeveecrierteeeeeee et ssssssss s s s sssssssssesssssesssesssssssns | covvens [ o | evvs 10,200.000 880,056 36,516 ..73,236 73,236 02/05/2010.
717081 10 3 |PFIZER INC....oooiiiiieiiriicieniseeierisesiessiessensssesssssssssessesssesessssssssssssssesssessssnsses | conseens | oo | evvens 39,734,000 | ...............1,462,609 | ......36.810 | ...............1,462,609 | .................688,908 | .....cccoorvrrrrrrrrrs 60,396 (13,139) 12/15/2009.
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718546 10 4 |PHILLIPS BB.........cvuiecereriiiririiersnicierissiesesie s ssssisssesssssssssssessssssessessns | aevenene | er | evene 26,500.000 | ..covvrennee 1,853,410 95,400 | ..o [ e (1,098,955) | ...oovvvvrvrerinnes | e (1,098,955) | ...oovvuererirrrerrirnes 05/01/2012. | oo

741447 10 8 | T ROWE PRICE GROUP INC.......ccorvimrrmirirrireireeissisesisssesesesssssssessssssssssensssssssessns | vonenne | eon | cvvvened 6,000.000 908,340 21,600 177,300 177,300 .| 02/05/2010.

742718 10 9 |PROCTER & GAMBLE CO.... 5,500.000 ,548,070 79,509 363,120 .363,120 10/30/2019.

747525 10 3 |QUALCOMM INC.....oviieirireririiiiriniiesiesiiesiesissesessesssessensssssssssssssssessensssssssssnssens | connnne | eon | cevven 2,000.000 5,140 128,220 128,220 .| 07/26/2019.

754730 10 9 | RAYMOND JAMES FINANCIAL INC.......coomvirerrrinerieriesesseesssisessessesssseesssssssssssssenes | svvesene [ oo | veverneenns 100.000 148 621 621 06/24/2008.

759351 60 4 |REINSURANCE GROUP OF AMERICA..........cccoviiimrieiniinriernsiseiessssissssssssssssssenssnes | vevenne [ er | oevene 16,800.000 ,947,120 47,040 (792,288) 06/08/2011.

76133Q 10 2 |RETAIL VALUE INC....ootiiiiiiiieniecreeiseriesiesssesssssssssessesssssssssssssssssssssssesssensnssns | eonnrens | aer | seessssseessesssnsssnns | aevssessesssnssssessnsssnessns | eosnmssnsssnnssns | semmssesssnsssessasssssssns | soessnsesesssssssssesssnns | onesssessssssssssnssses 173 ... | 01/08/2020.

816851 10 9 |SEMPRAENERGY.....ccooiiiiiiiirisiiiciiesiciniississiessnsississsiesisessssssssisssssssenss | consiens [ o | eovens 13,800.000 | .....ccoo.cce. 1,758,258 |..... 127.410 | oo 1,758,258 | ...ccoovvvvnnns 681,852 14,421 56,615 | .ovoouevereriieniiiens | e (332,166) | ....oovvvvieirinns ....(332,166) | ... .| 02/05/2010.

855244 10 9 | STARBUCKS CORP........ccoorimriirierirenirsissinssiessesssessssessssssessesssesssssssssssssssessenss | voveeene [ oo | covensd 48,800.000 | .....coovvrnee 5,220,624 |..... 106.980 | coovverevne 5,220,624 | ...covvvviris 526,608 | .....ocvorrerrririiines 81,984 930,128 | ..o | v 930,128 |........ 02/05/2010.

863667 10 1 | STRYKER CORP.......coouiiiiiieiieinciissiseise st eseesssiss st sssssssssssssnssns | voneiene [ oo | eeen 14,800.000 ...3,626,592 245.040 34,040 519,480 ... | 02/05/2010.

867652 40 6 | SUNPOWER CORP.......ccoiiiirimrieirnieierisiesisisisssssssssssssesessssssesssssssssssessssssssensensns | sovenene | en | evene 29,700.000 761,508 609,832 . .| 12121/2011.

87165B 10 3 | SYNCHRONY FINANCIAL [ 11,635.000 403,851 10,239 (15,126) (15,126) | ... ... | 11/17/2015.

87612G 10 1 | TARGA RESOURCES CORP e 132,700.000 | .... ...3,500,626 39,810 2,373,963 ..2,373,963 .| 03/25/2020.

89055F 10 3 | TOPBUILD CORP......couurieriiieicrieisseiessieniensesesessessssensenssesssssssssssssssesssesssssssssnss | conenene | eon | cevvenes 1,800.000 | ..oovvervcvrrnnns 331,344 145,800 | ..oooveenrierinnens | e 145,800 | .ooouvvnreerrierierirnes 07/01/2015.

89417E 10 9 | TRAVELERS COS INC......osiiurirrireirerieiseeisesesnessesisseesesssssssssesssssessssssssssssesssasess. | aevnens | oee | veeeee 18,000.000 60,660 ..61,560 61,560 02/05/2010.

90184L 10 2 | TWITTER INC...ooiiieiriirieiiceiniteiiesiiesiesisssssssssssessensssssssssessssesssesssessssssssnssnes | covveens [ oo | covend 42,600.000 941,460 | ...ooovvvvrrrenns | i 941,460 01/07/2019.

907818 10 8 | UNION PACIFIC CORP.......ovvrmremmrinirierierirseeseesssssessesssesssssesssssssssssssessssesssssssssssnes | vovveene | oo | covene 23,200.000 90,016 636,376 | ... | e 636,376 | ... 02/05/2010.

910047 10 9 |UNITED AIRLINES HLDGS INC.......coovriurrimriiiirinrissiissiissiienisssissssisssisssisesissesensies | convens [ | evvene 26,800.000 | ..............1,159,100 | .....43.250 | ...cccocccc.. 1,159,100 | i 593,189 | i [ | e | e (1,201,712) [ oo | v (1,201,712) | ... 06/08/2011.

91324P 10 2 |UNITEDHEALTH GRP INC.......cotviiiiriiieiiierineeisniseessssssssessesesssessssssssessessssessssssns | sevnens | oee | veees 31,300.000 151,179 | oo | e LTTATI0 [ o | s 1,774,710 03/15/2011.

92242T 10 1 |VECTRUSINC . . 494.000 | .o 24,562 | 10049720 | e 28,562 | i 1,098 | s | s | s (761) (761) 09/29/2014.

92343V 10 4 |VERIZON COMMUNICATIONS INC e 165,700.000 409,693 (439,105) | vvovvvrrirrirens | e (439,105) | ... 03/15/2011.

92532F 10 0 | VERTEX PHARMACEUTICALS INC......ccotvimiverrerireersrisssiesiessssessssssssssesssessssssssenses | voveeene oo | evvne 11,400.000 198,246 198,246 ... | 03/15/2011.

92556V 10 B [VIATRIS INC ..ottt sssesssssssssssensensssssenss | osnnee | ver | evvne 29,130.000 545,896 . 129,105 129,105 .| 11/17/2020.

92826C 83 9 [VISAINC ...ttt | s .|.....220,000.000 48,120,600 |..... 218.730 148,120,600 268,400 6,782,600 | ...oovvrrereriinns | cerrreerind 6,782,600 06/08/2011.

92939U 10 6 |WEC ENERGY GROUP INC 8,600.000 JI758 | 92.030 711,758 47,057 (3,720) (3,720) 09/26/2016.

931427 10 8 |WALGREENS BOOTS ALLIANGCE..........covviirirririiinnierierieresseissisessesisesessensssisssisnes | covveens [ oo | covend 40,500.000 ...1,615,140 74,925 (T72,740) | covoovveriiriieis | v (772,740)| ... 03/15/2011.

95040Q 10 4 [WELLTOWER INC....coriitrririiieeeeientesiseessessssssessssssssessssssssssssssesssssssssssssssesssesssnees | eevneen | aee | eoneenes 5,200.000 336,024 14,040 (17 72 O VN (89,232)| ... 06/08/2011.

969457 10 0 |WILLIAMS COS INC......oooiiriririeirrisisiisisissssesessssiessesssesssssssssssssssessesssssessssssssesssens | sevenene | ee | evene 37,000.000 741,850 44,400 250,568 | ..o | e 250,568 03/25/2020.

98419M 10 0 | XYLEM INC...ooiiiiiiiiieicnieiseriessiestenissesesssessessessssssssesssssssensesssesssssssssssesssesssenes | consvene | eon | cevvee 8,900.000 905,931 9,256 204,700 | ..ovoevecriinins | e 204,700 11/01/2011.

98954M 10 1 |ZILLOW GROUP INC A. 0,800.000 ,827,552 .1,876,160 .101/08/2019.

98978V 10 3 [ZOETISINC............. [0 956.000 158,218 765 ..31,691 . 06/21/2013.

GO0450A 10 5 | ARCH CAPITAL GROUP LTD....coviurmrirrererniserssesisseseesssissesssssssssssesssssssssssssssesssenes | sossenns Cl e 44,100.000 | ..............1,590,687 | ......36.070 | .coovrrrneen 1,590,687 | 1ovvriinerrnnn 340,522 | i [ | cevineeseeinsinenienes | s (300,762) | ..vvvvvrrirnrinnn ..(300,762) | ... ... | 02/05/2010.

G46188 10 1 |HORIZON THERAPEUTICS PLC......oiiieiieiiirerisisiesieissssiesssiessessssissssssssssssssenes | nevsses Cl . 15,600.000 (87,115) .1 10/19/2020.

G6700G 10 7 |NVENT ELECTRIC PLC......coomieiieimeirerieriesiiesiesissessessssssesssessssssssssssssensesssssssssssans | seveens [oF I 4,558.000 3,191 (10,438) 05/01/2018.

G7S00T 10 4 [PENTAIR PLC......iiiiiiiiciienicii it | sevinens Cl 4,558.000 3,464 ..32,909 10/01/2012.

Y58473 10 2 | MAXEON SOLAR TECHNO.......iiiiiiiiiiririiiiinississeisenissnssenesssssssnssssssensenesssssssssessssnns | soneeens Cl 3,712.000 | ..o 105,309 | ... 28.370 | oo 105,309 [ i 55,917 [ ..49,393 08/27/2020. | ...vvovviniiines
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...........cooooviienns ... 349,839,696 166,945 | .......... 4,684,410 | ..cocoveveee 0| 53,530,393 | .......c..c........ 0 XXX XXX
9799999. Total - ComMON StOCK........ivvurieeniriiriirisrissirisniisenienes 349,839,696 XXX . ...94,746,055 166,945 | .......... 4,684,410 53,530,393 0 XXX XXX
9899999. Total Common and Preferred Stock.............cuevererceeriniinn 375,155,446 XXX | ...........375,155,446 | ........... 105,246,055 232,699 6,096,187 53,658,643 0 XXX XXX
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SCHEDULE D - PART 3

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

2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. t
912828 YW 4 |US TREASURY NOTE 1.625% 12/15/22... 01/09/2020........ JP Morgan Secunities INC...........erreiimiveinrieierissiesesisessnsenns 29,536,660 .29,500,000 33,854
912828  YY 0 |US TREASURY NOTE 1.750% 12/31/24 01/22/2020.. Bank of America Corp 5,041,797 5,000,000 5,529
912828 ZD 5 |US TREASURY NOTE 0.500% 03/15/23... 03/16/2020. Morgan Stanley..........ccccocuriiiinriniiniisseas 7,012,852 ...7,000,000
912828  ZF 0 |US TREASURY NOTE 0.500% 03/31/25... 04/28/2020. Various 45,257,227 45,000,000
912828  ZL 7 |US TREASURY NOTE 0.375% 04/30/25 05/26/2020.. Various 28,534,727 .28,500,000
912828  ZT 0 |US TREASURY NOTE 0.250% 05/31/25... 06/03/2020........ Various 34,814,063 35,000,000
912828 ZU 7 |US TREASURY NOTE 0.250% 06/15/23... 06/19/2020. Goldman Sachs... 4,403,953 ...4,400,000
912828 ZW 3 |US TREASURY NOTE 0.250% 06/30/25... 07/20/2020........ VaTIOUS. ..o 98,664,867 .98,900,000
91282C  AB 7 |US TREASURY N/B NOTE  0.250% 07/31/25..........covevverene. 08/26/2020........ Bank of America Corp 24,926,758 | ..ovvoererreeee 25,000,000
91282C  AE 1 |US TREASURY N/B NOTE 0.625% 08/15/30.... 11/09/2020........ Barclays Capital...........coceirreerniineierneiciseirererineenes 9,711,719 10,000,000
91282C  AF 8 |US TREASURY N/B NOTE 0.125% 08/15/23.... 09/02/2020........ Goldman Sachs... 39,973,438 | ... 40,000,000 2,582
91282C AG 6 |US TREASURY N/B NOTE  0.125% 08/31/22.........ccovevvreverenn 08/31/2020. Citigroup........ 14,997,656 | ..coovvveverrierreeeis 15,000,000 | wooervererererierreiseee e 52
91282C  AJ 0 |US TREASURY N/B NOTE  0.250% 08/31/25.... 09/08/2020........ Various 44,959,570 45,000,000 | ..o 1,968
91282C  AK 7 |US TREASURY N/B NOTE  0.125% 09/15/23.... 09/17/2020........ Barclays Capital 34,971,289 | .... 35,000,000 363
91282C AP 6 |US TREASURY N/BNOTE  0.125% 10/15/23........ccovvvevrrrenen 11/03/2020........ Credit SUISSE. ... 14,964,258 | ....oovveieierces 15,000,000 | ooouverrmriirerieriseerereieeenis 1,030
91282C AR 2 |US TREASURY N/B NOTE 0.125% 10/31/22.... 11/10/2020........ JP Morgan Securities Inc. 89,909,766 90,000,000 3,315
91282C AT 8 |US TREASURY N/B NOTE 0.250% 10/31/25.... 1112412020 Various 54,570,898 | .... 55,000,000 | ..o 7,320
91282C AU 5 |US TREASURY N/B NOTE  0.500% 10/31/27.......vvovvvrvirrennns 11/09/2020........ Bank of America Corp 19,741,406 | ..o 20,000,000 2,762
91282C AV 3 |US TREASURY N/B NOTE 0.875% 11/15/30.... 12/03/2020........ Citigroup........ 19,893,750 20,000,000 | ..oooveiirrines 10,635
91282C AW 1 |US TREASURY N/B NOTE 0.250% 11/15/23.... 12/08/2020........ VAHOUS. ... 60,097,461 | ... 60,000,000 8,564
91282C  AX 9 |US TREASURY N/B NOTE  0.125% 11/30/22........ccccovvrrerirnc 12/07/2020........ VaMIOUS. ..o 34,984,180 | oo 35,000,000 859
91282C  AY 7 |US TREASURY N/B NOTE 0.625% 11/30/27.... 12/10/2020........ Various 54,832,813 55,000,000 6,611
91282C  AZ 4 |US TREASURY N/BNOTE 0.375% 11/30/25.... 12/07/2020........ Various 84,904,297 | ... 85,000,000 3,760
91282C  BA 8 |US TREASURY N/BNOTE  0.125% 12/15/23........cccovevvrrenen. 12/24/2020........ Goldman Sachs... 32,258,363 | .......... 232,300,000 | ..o 1,442
91282C  BC 4 |US TREASURY N/BNOTE  0.375% 12/31/25.......ccovvvnviinrinnns 12/30/2020........ Goldman Sachs... 899,965 900,000
0599999, Total - BONAS = U.S. GOVEIMIMENL. .....veuiueiiesiitseresstesstissssissess e es st oeHE 0818 L0 f bbbttt ...889,863,733 ...891,500,000 | ..o 140,008
Bonds - U.S. Special R e and Special A
13048R  AG 2 |CALIFORNIAST 2.400% 10/01/44 05/14/2020........ Bank of America Corp 1,513,485 | oo 1,500,000 [ o 4,700
167593 QH 8 | CHICAGO IL O'HARE INTERNATIONA 05/05/2020. MOrgan StanIEY..........c.oveviiiieieisrieese s 3,314,700 52,500
235036 6N 5 | DALLAS-FORT WORTH TX 1.649% 11/01/26... 07/31/2020. Morgan Stanley 1,380,000
235036 6P 0 |DALLAS-FORT WORTH TX 1.749% 11/01/2 07/31/2020.. Morgan Stanley 1,000,000 ,000,000
235036 6Q 8 |DALLAS-FORT WORTH TX 1.946% 11/01/28... 07/31/2020. Morgan Stanley. 1,000,000 ...1,000,000
235036 6R 6 | DALLAS-FORT WORTH TX 2.046% 11/01/29... 07/31/2020........ Morgan Stanley 1,500,000 ...1,500,000
235036  6S 4 |DALLAS-FORT WORTH TX 2.096% 11/01/3 07/31/2020. Morgan Stanley. 1,000,000 ,000,000
249182 LG 9 |DENVERCITY & CNTY CO ARPT REV. 03/18/2020........ Morgan Stanley. 5,690,500 25,000,000 | oo 75,694
249182  PS 9 |DENVERCITY & CNTY CO ARPT REV......coeiviiiinisrieinesiseivesiiseins 10/23/2020 Barclays Capital 18,584,811 8,575,000
59333P  5H 7 |MIAMI-DADE CNTY FL  2.599% 10/01/31 11/02/2020.. Various 22,508,950 ..22,500,000
59333P  6A 1 |MIAMI-DADE CNTY FL  1.229% 10/01/25. 12/03/2020........ Morgan Stanley 2,200,000 | ooovoeeriireieieecaee 2,200,000
64971M  4Q 2 |[NEW YORKN Y CITY TRANSITIONAL.......coorerrererrirerinrrcirenirnne 07/06/2020. Morgan Stanley. 9,410,940 ...7,700,000
64971X EA 2 [NEW YORK CITY NY TRANSITIONALF 06/03/2020........ JP Morgan Securities Inc. 5,610,650 . ...5,000,000
64971X PN 2 [NEW YORK CITY NY TRANSITIONALF 08/21/2020........ VAMIOUS. ..o 23,312,650 | ooovvieeeee 22,775,000 56,139
64971X  PQ 5 |[NEW YORKCITY NY TRANSITIONALF 06/24/2020........ JP Morgan Securities Inc 6,254,340 ...6,000,000
71883M MR 2 | PHOENIX AZ CIVIC IMPT CORP ARP 05/06/2020........ First Tennessee. 7,666,571 . ...6,675,000
3199999. Total - Bonds - U.S. Special REVENUE A SPECIAI ASSESSMENES. ... . reiuueerteriereretsereeeesesaseeeseessesesassaeans | eeesessesseeassseseesseseseeseeseeeeseseeseeseEseseeteEeEseEeeseEeEseEeeteeseEseEeesee et ses et en et et ensensesntanes LCAT1,947.597 | 106,805,000
Bonds - Industrial and Miscell:
00287Y  CS 6 |ABBVIEINC  3.450% 03/15/22.........cocovuvvirereineirererneirereeieeeeniennes | 05/14/2020........ Citigroup........ 10,394,400 | ..o 10,000,000 | . 56,542
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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
00914A  AJ 1 |AIRLEASE CORP 2.875% 01/15/26.........cocevvrvvenec. 11/17/2020........ Bank of America Corp 10,135,700 | wevovverrrereneeeeieis 10,000,000 | ovoerrererereirirereeiseerenieinen 77,465
01400E  AD 5 |ALCON FINANCE CORP  2.600% 05/27/30 05/18/2020........ JP Morgan Securities Inc. 9,984,300 .10,000,000

015271 AL 3 | ALEXANDRIA REAL ESTATE EQUIT 03/12/2020.. Wells Fargo Bank 5,309,750 5,000,000 65,167
015271 AU 3 | ALEXANDRIA REAL ESTATE EQUIT... 03/23/2020. CHIGIOUD. ..o 7,494,975 ...7,500,000

025816  BU 2 | AMERICAN EXPRESS CO  3.375% 05/17/21. 03/03/2020. WEllS Fargo BanK...........cccuvrieminiiicineeesessesesesssessesenesenes 12,265,680 12,000,000 | coooveerererierreeereeeeis 121,500
03067D  AB 1 |AMCAR 2020-1 A2A  1.100% 03/20/23... 03/04/2020.. CHIGIOUD. ...ttt 14,528,588 14,528,771

053332 AZ 5 |AUTOZONE INC 4.000% 04/15/30 03/26/2020........ JP Morgan SecUrties INC.........c.evreerivenrieierssiesssisessesenns 9,993,300 10,000,000

05369A  AH 4 |AVIATION CAPITAL GROUP 07/07/2020. JP Morgan Securities INC...........cvvveevirereeirereiseereerseseeeenes 9,903,900 10,000,000

05526Q AE 6 |BAMLL 2015-200P B 3.490% 04/14/33.......cccovvvivevrvrrnnn. 10/15/2020........ Bank of America Corp 17,788,208 | .... 17,075,000 | covoverrririirerenseerini 13,803
05531F  BF 9 |BB&T CORPORATION 3.750% 12/06/23.................. 02/11/2020........ WEellS Fargo BanK...........ccocuvrieiriniiiiicieeieeiseeseseseessessssssneenes 10,594,673 | oo 9,915,000 69,198
05538U  AA 1 |BBUBS 2012-SHOW A  3.430% 11/05/36... 04/17/2020........ VAHOUS. ..ot 2,497,090 ...2,530,000 3,552
05551  AG 5 |BAMLL 2020-BOC C 3.032% 01/15/32 06/05/2020........ Bank of America Corp 22,405,345 22,010,000 | ..o 37,585
05607Q AR 9 |BXTRUST 2020-BXLP D 1.409% 12/15/29........cooieiiernireierieineisserssseesesieeeseiese e 03/02/2020. VAMOUS. ..ot 29,470,527 | .coovvorrerrreererceienenee 29,473,024 | oo 11,623
05608F AJ 0 [BXTRUST 2019-CALM C 1.459% 11/25/32.. 09/25/2020........ Bank of America Corp 1,039,500 ...1,050,000 593
058498 AR 7 |BALL CORP 5.000% 03/15/22 03/11/2020........ JP Morgan Securities INC...........ccvvemieineieieisseeeeeseeeines 4,170,000 4,000,000 | oo 98,889
085770  AA 3 | BERRY GLOBAL ESCROW CORP.........cocsiireiiiitiriieiieisierissiese st 09/24/2020........ VAIHOUS. ..ot 24,475,000 | .cooovorirreeeeenes 23,775,000 | .coooverrerieierieiriererenis 175,490
099724 AL 0 |BORGWARNERINC 2.650% 07/01/27. 06/16/2020........ Bank of America Corp 9,971,900 .10,000,000

10112R BA 1 |BOSTON PROPERTIES LP 4.500% 12/01/28 03/06/2020. WEllS Fargo BanK...........cc.cvreieiiieeicieeieessesssisseesisesessesenenes 5,957,550 . 25,000,000 [ oo 61,875
12433Y  AG 2 |BXTRUST 2020-VKNG B 1.289% 10/15/37......ccovvvivvrrrinee 11/12/2020........ VaMIOUS. ... 18,777,806 | ..o 18,780,000 | oo 28
1248EP  CD 3 |CCOHOLDINGS LLC 4.750% 03/01/30. 09/21/2020........ Various 8,053,410 ...8,318,000 20,307
12510H  AA 8 |CAUTO 2020-1A A1 2.690% 02/15/50... 01/15/2020........ Credit Suisse 32,485,116 .32,493,586

12592T AG 0 |COMM 2015-3BP B 3.238% 02/10/35.........cccovvrvmrricrirriririenin 06/25/2020........ VaMIOUS. ..ot 3,391,288 | .o 3,280,000 2,815
12592T AL 9 |COMM 2015-3BP D 3.238% 02/10/35 09/18/2020........ Bank of America Corp 20,786,453 20,020,000 | ..oooveererereriireeeereieens 44,026
12597P  AC 2 |CNH 2020-A A3 1.160% 06/16/25 05/19/2020........ Bank of America Corp 13,297,389 | ... 13,300,000

12598E  AD 4 |COMM 2020-SBXB  1.802% 01/10/38.........cooovveriereineirerersrirerieens 12/17/2020........ DEUISCNE BANK.........veiiirriici s 22,659,567 | ..ovvvrerrrireene 22,000,000 | ..o 31,935
12625C AJ 2 [COMM 2013-WWP B 3.726% 03/10/31 09/30/2020........ Bank of America Corp 6,732,633 ...6,300,000 652
12656K  AJ 6 |COMM 2020-CX D 2.683% T1/10/4B.........covremeriiiriiririiinnieiieesiesiesisssesessssssiessesesssssssinnns | revesssesssien 10/23/2020........ DEUSCHE BANK.........couiiiiiiiiriin s 6,603,959 ...6,770,000 2,018
126650 DJ 6 |CVSHEALTH CORP  3.750% 04/01/30......cccverrererenririereririrns 03/26/2020........ Barclays Capital...........coceeirreeeniieierncscirererineines 9,977,700 | oo 10,000,000

14315F  AB 3 | CARMX 2020-3 A2A  0.490% 06/15/23 07/14/2020........ Barclays Capital 9,999,635 .10,000,000

14448C AM 6 | CARRIER GLOBAL CORP 1.923% 02/15/23. . 02/27/2020. JP Morgan Securities Inc 5,050,500 25,000,000 [ oo 1,335
14448C AN 4 |CARRIER GLOBAL CORP = 2.242% 02/15/25..........cooevvvrenene 02/27/2020. Morgan Stanley. 5,067,800 25,000,000 | oo 1,557
191216  CT 5 |COCA-COLACO 3.450% 03/25/30..... 03/20/2020.. Wells Fargo Bank 9,966,500 .10,000,000

20030N DK 4 |COMCAST CORP = 3.300% 04/01/27......ccvvurivernrirernineeerineisersenerenns 03/24/2020. Wells Fargo Bank 19,946,600 20,000,000

21871F  AA 6 |[BCORE 2019-CORE A 1.039% 12/15/31......ccvvvrvrrrvrrnrrrnns 04/15/2020........ Bank of America Corp 34,735,680 .36,183,000 3,405
22822V AS 0 |[CROWN CASTLE INTL CORP.. . 06/04/2020. JP Morgan Securities Inc 7,480,200

23291G  AC 8 |DLL2019-DA1 A3 2.890% 04/20/23........ocoovvermiriereririirenissssissiesesiseines 05/05/2020........ Lloyds Securities 8,608,376

233046  AF 8 | DNKN 2017-1A A2Il  4.030% 11/20/47.... 04/13/2020. Guggenheim Securities LLC............ccoviiieieieiseeeieeeesienin 134,513

233046  AK 7 |DNKN 2019-1A A2l 4.021% 05/20/49 08/25/2020.. Various 13,317,942

233050 AG 7 |DBUBS 2017-BRBKC 3.530% 10/10/34 07/21/2020........ Bank of America Corp 4,209,844

233062 AA 6 |DBCG2017-BBGA 0.859% 06/15/34. 03/03/2020. DEUESCNE BANK.........cveiiirriiciii e 1,242,578

23342K  AC 8 |DRB2017-AA2B 2.850% 05/27/42.... . 01/21/2020........ Cantor FItZGErald..........c..oiiuciiiiisiici s 1,838,661

233851 DY 7 | DAIMLER FINANCE NALLC......ccoviiririreinieeensiesiereeseie s 03/05/2020........ CHIGIOUD. .. 9,036,161

233864 AD 9 |DTRT 2018-1 A4 3.030% 11/15/24........cvmviiiriniirriciiinne 01/02/2020........ Mitsubishi Securities............. 10,745,812

247126  AJ 4 |DELPHI AUTOMOTIVE SYSTEMS 03/05/2020........ VMIOUS. ...t 13,064,980

24906P  AA 7 |DENTSPLY SIRONAINC 3.250% 06/01/30 05/20/2020........ JP Morgan Securities INC...........ccuvreevmiiereriereisrieseereeeeienes 7,484,100 | oo 7,500,000

25746U  DE 6 | DOMINION ENERGY INC  3.300% 03/15/25........ccovemivevrrniererrnrineeririnnnes 03/17/2020........ Wells Fargo Bank............cocueuinieieiniiniiccinieneicsisesceseissesensens 9,984,100 | oo 10,000,000
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25755T  AJ 9 |DPABS 2018-1A A2l 4.116% 07/25/48..........ccovvvrieierirerernrrerierniins 11/13/2020........ VAHOUS. ..o 554,869 840
25755T  AK 6 |DPABS 2018-1A A2Il  4.328% 07/25/48 04/16/2020........ Bank of America Corp 602,193 6,233
26208Q AB 3 |DRIVE 2020-1 A2 1.990% 12/15/22 01/13/2020.. Royal Bank of Canada 5,272,033

26208V  AE 6 [DRIVE2020-2B 1.420% 03/17/25 06/10/2020. JP Morgan Securities INC...........ccureermiieeirieieineierseiceenienes 9,249,271

26857L  AA 0 |ELFI2020-AA 1.730% 08/25/45 06/18/2020. Bank of Montreal 12,304,426

26884A BM 4 |ERP OPERATING LP 2.500% 02/15/30. 03/09/2020.. Various 5,531,448 5,257,000 9,492
27409L  AA 1 |EAST OHIO GAS CO/THE 1.300% 06/15/25. 06/02/2020........ JP Morgan Securities Inc. 9,989,900 .10,000,000

30166N  AD 8 |EART 2020-3AB 0.790% 09/16/24. 09/16/2020. Citigroup........ 17,497,170 17,500,000

320517 AC 9 |FIRST HORIZON CORP  3.550% 05/26/23.... 05/20/2020........ Morgan Stanley...........cc.ocuiiinrinriiniisse s 9,996,600 | ... 10,000,000

337738 BC 1 |FISERVINC 2.650% 06/01/30.........cccovvmvrmreinrirernrinninas 05/11/2020........ Citigroup........ 12,478,000 | oo 12,500,000

33834D AA 2 |FIVECORNERSFND TRII 05/19/2020........ Credit SUISSE. ... 10,000,000 .10,000,000

340711 AY 6 |FLORIDA GAS TRANSMISSION.......c.covverrerrrinrierirenes 06/10/2020........ PNC BANK......eviriiiriritieiinsiiesiesisseissiens 4,988,150 . ...5,000,000

36253X AL 9 |GSMS 2017-500K D 1.459% 07/15/32.......ccovvereneirerernrirerirnnnes 03/02/2020. JP Morgan Securities INC...........cvvreevmirerneirerersreseerseseeienes 2,295,000 | ..o 2,295,000 3,395
368306 AN 6 |GB 2020-FLIXD 2.509% 08/25/37. 10/22/2020........ Various 25,007,813 .25,000,000 3,817
391547 AW 8 |GALC 2019-1 A3 3.050% 09/15/22. 04/06/2020........ Lloyds Securities 3,355,133 . ...3,360,515 6,548
40139L  AG 8 | GUARDIAN LIFE GLOB FUND.........cocmivririrerinrineirerinercessnerenes 06/16/2020........ Deutsche Bank 4,995,400 | .ooooveecieiereneeis 5,000,000

437076 CA 8 |[HOME DEPOTINC 2.500% 04/15/27. 03/26/2020........ JP Morgan Securities INC.........c..ovwerinrrierierenriieiiesienienes 11,941,560 12,000,000

44421G AA 1 |HY 2019-30HY A 3.228% 07/10/39.... 07/22/2020. Bank of America Corp 34,199,450 30,265,000 62,417
44421L  AG 7 |HY 2016-10HY C 2.977% 08/10/38 03/17/2020........ Bank of America Corp 5,545,434 | ...coooiii 5,754,017 8,849
44421M  AA 8 [HY 2019-55HY A 2.943% 12/10/41.....oovvoiciieeseescees 09/29/2020........ Various 27,949,218 25,293,000 | ..oooeveirees 10,076
44421M  AJ 9 [HY 2019-55HY D 2.943% 12/10/41 10/14/2020........ Various 16,551,641 | ... 16,500,000 20,804
446413  AS 5 |HUNTINGTON INGALLS INDUST.......cortvimrirriierinnrienienissesesisesseeninenes 03/27/2020........ Bank of America Corp 711485 | s 11,500,000

45378Y AN 4 |IPT 2018-INDP C 4.158% 07/10/35. 04/22/2020........ Piper Jaffray & Co.......ccvveirrierricieieeerreresseesiens 4,609,688 2 4.500,000 | oo 11,954
46124H  AA 4 [INTUIT INC 0.650% 07/15/23 06/25/2020........ Bank of America Corp 11,997,120 .12,000,000

46591H AN 0 |CACLN 2020-1B 0.991% 01/25/28...........cccovvene.. 09/09/2020........ JP Morgan Securities INC..........cvvveeemireereirereiseeseeseseeienes 15,777,699 | oo 15,775,832 461
48250N  AC 9 | KFC HLD/PIZZA HUT/TACO.......ciiiiemriiiirieieiissiesseissiessssssssssiesiesissenes 03/16/2020........ Barclays Capital 1,905,000 ...2,000,000 28,236
48253Q  AG 0 |KIND 2020-AIP B 1.494% 03/15/37......ovvorverrierinnrircrirerircenns 11/06/2020........ Various 9,821,999 10,125,124 518
55303X AL 9 |MGM GROWTH/MGM FINANCE 12/18/2020........ VAHOUS. ..o 9,954,790 | oo 9,728,000 28,485
55316P  AE 7 |MKT 2020-525M B 2.866% 02/12/40.. 02/07/2020........ Barclays Capital 9,269,640 ...9,000,000 17,913
563136 AG 5 |OMW 2020-1MW C  2.335% 09/10/40. 12/16/2020 Various 30,168,422 .30,408,000 ....48,509
573284 AN 6 |MARTIN MARIETTA MATERIALS 09/28/2020. Suntrust Robinson HUMPAEY..........c.vvemiveirieeiseierinens 4,770,334 44,672
57636Q AR 5 |MASTERCARD INC 3.300% 03/26/27 03/24/2020.. Citigroup........ 7,479,075

590027 AN 8 |MHP 2020-HILLE 3.259% 08/15/37 11/12/2020 JP Morgan Securities INC.........c.cureevmiceneiereincierneiceenienes 5,417,719 487
609207 AT 2 |MONDELEZ INTERNTL INC  2.750% 04/13/30........evtererrrieireirnriiirenisieissnsssssssssessssssssessessns | seressnessessns 04/07/2020........ Wells Fargo Bank 9,903,200

615369 AC 9 |MOODY'S CORP 4.875% 02/15/24 02/27/2020. JP Morgan Securities Inc.. 1,411,859 2,931
615369 AK 1 |MOODY'S CORP 2.625% 01/15/23 02/27/2020........ US Bank 2,395,197 12,334,000 | oo 7,999
615369 AS 4 |MOODY'S CORP 3.750% 03/24/25 03/20/2020. Bank of America Corp 3,995,480 ...4,000,000

61763Q AA 9 |MSC 2014-CPTA 3.350% 07/13/29... 12/02/2020.. Various 25,879,629 .25,481,000 52,351
61763Q AJ 0 |MSC 2014-CPTC 3.446% 07/13/29... 11/13/2020........ Various 22,549,063 22,200,000 32,018
631103  AG 3 |NASDAQINC 3.850% 06/30/26..........ccoovererererrererirnnnns 06/24/2020. Susquehanna FiNANCIal GrOUD...........c..rureiriereeiie e 2,250,620 22,000,000 [ oo 37,644
637639  AA 3 |NATIONAL SECS CLEARING 04/16/2020........ Wells Fargo Bank..........ccccccvririmiriinnicsessscssssees 9,990,600 .10,000,000

641062 AS 3 |NESTLE HOLDINGS INC  1.000% 09/15/27........ccovvvvvvrerirrane 09/08/2020........ Citigroup........ 4,992,250 | oo 5,000,000

666807 BG 6 |NORTHROP GRUMMAN CORP  3.250% 08/01/23.......... 03/09/2020........ Barclays Capital...........cocevrreerniieiiricseererneenes 10,639,200 10,000,000 | coveverrrrrrirrirersrsee e 36,111
67066G  AF 1 |NVIDIACORP 2.850% 04/01/30. 03/26/2020........ Goldman Sachs... 9,962,900 10,000,000

67103H AJ 6 |O'REILLY AUTOMOT 4.200% 04/01/30 03/25/2020........ US BanK......couvereeieieeiicneeieess e 4,026,440 | ..ooovvecie 4,000,000

69335P DT 9 |PFSFC 2020-EA 1.000% 10/15/25.........covvvvrvnrenee 08/04/2020........ JP Morgan Securities INC...........creieiieiieieriseiesseiseseienes 19,998,186 | ..vovveerreieririeiieis 20,000,000
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70450Y  AH 6 |PAYPAL HOLDINGS INC  2.300% 06/01/30........ccvverereerererernrinnines 05/11/2020........ Bank of America Corp . 7,491,975
713448  ES 3 |PEPSICO INC 2.750% 03/19/30.... 03/17/2020........ Bank of America Corp . 1,740,603
74340X BK 6 |[PROLOGISLP 3.250% 10/01/26.... 03/17/2020.. Wells Fargo Bank . 2,575,589
75513E  CE 9 |RAYTHEON TECHNOLOGIES CORP. 06/08/2020. CHIGIOUD. ..o . 10,434,400
760759 AQ 3 |REPUBLIC SERVICES INC 3.200% 03/15/25, 03/06/2020. DEULSCNE BANK.......eeeeieiri s 2,160,380
78442P  GD 2 |SLM CORP 4.200% 10/29/25 10/27/2020.. MarketAxess.. 5,061,250
80285R  AD 0 |SDART 2020-2 A3 0.670% 04/15/24 07/14/2020........ Wells Fargo Bank...........ceuuiiniiieiiiiiecnisseesisseneesesssesenses 6,999,194 ...7,000,000
80286W  AB 2 | SDART 2020-4 A2A  0.420% 09/15/23.... 11/17/2020 Barclays Capital 12,999,572 .13,000,000
80287A  AD 5 |SDART 2020-1 A3 2.030% 02/15/24 04/16/2020........ JP Morgan Securities Inc 5,749,519 . ...5,750,000
81746N  AA 6 | SEMT 2016-3 A1 3.500% 11/25/46.........ccoovvvrirrririreririrnns 04/08/2020........ WEellS Fargo BanK...........ccocuvrieiriniiiiicieeieeiseeseseseessessssssneenes 5,916,742 | oo 5,890,969 6,873
863667 BA 8 |STRYKER CORP 1.150% 06/15/25. 05/26/2020........ Wells Fargo Bank 9,976,600 .10,000,000
879369 AE 6 |TELEFLEXINC 4.875% 06/01/26... . 03/12/2020........ JP Morgan Securities Inc. . 2,035,000 . ...2,000,000 |. 28,438
879369  AF 3 |TELEFLEXINC 4.625% 11/15/27.....ovvevieieicrnireeeineeesereeenienee 03/12/2020. Bank of America Corp . 3,067,500 | ..o 3,000,000 | cooocerererreriereieerinena 46,635
90205F  AJ 9 |PRK2017-280P C  1.409% 09/15/34 06/29/2020........ Various 18,920,919 22,115,000 | .vvoverieeriireeees 14,708
91324P  DW 9 |UNITEDHEALTH GRP INC  1.250% 01/15/26 05/13/2020........ Barclays Capital . 9,961,300 | .... 10,000,000
91533B  AA 8 [UPJOHN INC  1.125% 06/22/22........coovoieerneierireicreeireresiseienineneces 06/17/2020........ Goldman Sachs..... . 9,995,700 | ..oooverrierrieiererieeenes 10,000,000
918204  BA 5 |VF CORPORATION 2.400% 04/23/25. 04/21/2020........ Bank of America Corp . 9,982,700 10,000,000
92047W  AD 3 | VALVOLINE INC 4.250% 02/15/30. 12/16/2020 VAIHOUS. ..ot . 10,701,820 | .... 10,168,000 | ovoevvererereirirereniseirerieeieen 75,625
92348C  AC 5 |VZOT 2020-CC 0.770% 12/20/25........cooovrvevnrirerrnrinrinns 10/27/2020........ Bank of America Corp . . 12,998,889 | ..o 13,000,000
92826C  AD 4 |VISAINC  3.150% 12/14/25.........oviiveiieiiieisereiees s 03/11/2020........ 10,799,600 .10,000,000
928668 AP 7 | VOLKSWAGEN GROUP AMERICA 02/12/2020........ Barclays Capital . 5,178,850 . ...5,000,000
974153  AB 4 |WSTOP 2020-1A A2 2.841% 12/05/50.........comurvemrviririririeecrieniiserienereeans 10/09/2020........ Barclays Capital............ccuueiniinerieriniienienienes . 11,000,000 | .ovovvriieiinies 11,000,000
13645Y  AE 9 | CPART 2020-1A A4 1.890% 03/19/25.... A 05/05/2020........ Wells Fargo Bank 13,914,141 14,000,000
13648T  AA 5 | CANADIAN PACIFIC RAILWAY A 03/06/2020........ Various . 10,070,800 10,000,000
286181  AD 4 |ELEMENT FLEET MANAGEMENT.......ccovviimminiernnieeeeiereeiesienenineenes A 05/28/2020........ JP Morgan Securities INC..........cvvveeemireereirereiseeseeseseeienes 9,998,500 10,000,000
380881 EK 4 |GCCT 2018-1AA  2.620% 01/15/23.........ocvveririninricciieciens A 05/20/2020........ Various 11,144,180 11,000,000 | covoerrerreeireree e 17,976
00774M AN 5 | AERCAP IRELAND CAP/GLOBA D 06/04/2020........ Various . 12,922,300 | ... 13,000,000
25243Y  BC 2 |DIAGEO CAPITALPLC  1.375% 09/29/25........cccoviinririrniinnins D 04/27/2020........ Bank of America Corp . . 19,926,400 | ..o 20,000,000
3899999. Total - Bonds - Industrial and Miscellaneous.. . . . 1,267,966,416 . 1,253,190,135 [ o 2,144,581
8399997. Total - BONS - Part 3. 2,269,777,746 ....2,251,495,135 2,830,499
8399998. Total - Bonds - Summary Item from Part 5 1,339,730,776 ....1,313,696,204
8399999. Total - Bonds, 3,609,508,522 ....3,565,191,339
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
00287Y 10 9 [ABBVIEINC.......cccevvvrrnec. 05/11/2020........ State Street Bank.. 4,056.000 340,542 XXX
004225 10 8 |ACADIA PHARMACEUTICALS INC.. 06/23/2020. State Street Bank.. 5,900.000 309,368 XXX
00434H 10 8 | ACCELERON PHARMA INC......cceiuuiiiiiiiiininieiesissiesesisiesisss st essssssssessennssns | nevsssnssnsens 06/23/2020........ State Street Bank.. 2,500.000 272,734 XXX
156700 10 6 | CENTURYLINK INC.......oiiiiiiiciniiiese et nssessensssssnens. | nsissenessnns 03/25/2020. State SrEt BANK........c...ovieiiice | e 112,000.000 | ..ooovvrreriereirieeies 1,060,696 XXX
172967 42 4 |CITIGROUP INC.... . 06/23/2020.. State Street Bank.. 41,000.000 2,173,574 XXX
18915M 10 7 | CLOUDFLARE INC A. 12/11/2020........ State Street Bank.. 1,000.000 81,750 XXX
225310 10 1 |CREDIT ACCEPTANCE CORP 06/23/2020 State Street Bank.. 700.000 304,549 XXX
22788C 10 5 |CROWDSTRIKE HOLDINGS INC A.. 12/11/2020........ State Street Bank.. 4,300.000 753,482 XXX
252131 10 7 |DEXCOMINC......coovrviiernirireriirs 10/19/2020........ State Street Bank. 700.000 284,474 XXX
446150 10 4 |HUNTINGTON BANCSHARES INC.......ccooviiiiiireiiniiiiiniiciieisesssissiessssissesesissssssssessesissssesssssns | soesincenessnnes 06/23/2020........ State Street Bank.. 31,500.000 323,360 XXX
52603B 10 7 [LENDINGTREE INC.......cccoevrirrvrrniinee 06/23/2020........ State Street Bank.. 1,100.000 310,231 XXX
60871R 20 9 |MOLSON COORS BEVERAGE CO 06/23/2020........ State Street Bank...........ccocevvveiirrenineeeeeene . 17,300.000 660,934 XXX
64110L 10 6 [NETFLIXINC ..o s 03/25/2020........ State Street Bank. ..o . 19,000.000 6,676,456 XXX
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87612G 10 1 | TARGA RESOURCES CORP.... 03/25/2020........ State Street Bank ..132,700.000 ...1,126,663 XXX

92556V 10 6 |VIATRIS INC 11/17/2020........ State Street Bank: 24,200.000 378,972 XXX

92556V 10 6 |VIATRISINC 11/117/2020........ Spin Off..coecvcvis 4,930.000 37,819 XXX

969457 10 0 |WILLIAMS COS INC 03/25/2020........ State Street Bank...........ccocveeeieieiieieenseessieees 37,000.000 491,282 XXX

G46188 10 1 |HORIZON THERAPEUTICS PLC....... 10/19/2020........ SHAtE SIEEE BANK.........veurirriiiiiiiiesie et | et 15,600.000 | oooovvenrerrirerenieieiinn 1,228,255 XXX

Y58473 10 2 | MAXEON SOLAR TECHNO 08/27/2020........ Spin Off....vvvviries 3,712.000 55,917 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAAEA. ........evuiiriiririiiiiiiiiiiis ot iess st 16,871,058 XXX | 0
9799997. Total - Common Stocks - Part 3. 16,871,058 XXX e 0
9799998. Total - Common Stocks - Summary Item from Part 5.........ccccooiiiiininniiniinnins 486,574 XXX

9799999. Total - Common Stocks.......occvvvvienennns 17,357,632 XXX e 0
9899999. Total - Preferred and Common Stocks.......... . 17,357,632 XXX ] 0
9999999. Total - Bonds, Preferred @Nd COMMON SOCKS...............cuuiiueiiiriiireieiieiieistiiesiese et esi s aresee | eebisesseees et es st b et s e e o8k E bt b bbbttt etisatsseteseee s ees s stes s sienesnnnis | oenisseons 3,626,866,154 XXX s 4,253,497
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Bonds - U.S. Government

vi3

912828 4P 2 |US TREASURY NOTE 2.625% 05/15/21..
912828 4V

| 08/04/2020. | GIGIOUD. .ovv oo | 818,125
. | 03/26/2020. | Barclays Capital

.......... 800,000 | ........811,375 | cocce0ee 811,352 | s | e (1,445) (1,445) cevrerenn809,907 [ [ 18,218 | 8,218 | LL...6,404 | 05/15/2021.

9 | US TREASURY NOTE  2.875% 08/15/28.. : 11,686,328 | .....10,000,000 | ....... 9,924,609 9,933,215 | ccvvvvrrsens | e 1,658 1,658 [ covveerrrceres [ erereen 9,934,872 1,751,456 |....1,751,456 | .....178,503 | 08/15/2028.
912828 5T 3 |USTREASURY NOTE = 2.625% 12/31/25.. | 09/15/2020. | Goldman Sachs.... 11,216,406 | ..... 10,000,000 | ...... 9,966,797 9,971,015 |....... 2,983 2,983 | covooeeeeeens | e 9,973,997 | ... | 1,242,409 | ....1,242,409 | ....186,889 | 12/31/2025.
912828 52 9 |USTREASURY NOTE 2.500% 01/31/24.. v | 0BM8/2020. | VIIOUS ..vsvvcvsvvsvvsvsvssvnsvssessns | 43,268,945 | .....40,000,000 | .....40,091,602 (AT [ 40,087,562 | .vcvvcvrrren 3,201,384 |....3,201,384 | .....847,527 | 01/31/2024.
912828 6A 3 |USTREASURY NOTE = 2.625% 01/31/26.. | 04/27/2020. | Goldman Sachs 22,418,750 | .....20,000,000 | .....20,112,500 (5,120) 20,094,541 .| .2,324,209 |....2,324,209 | .....389,423 | 01/31/2026.
912828 6F 2 |US TREASURY NOTE  2.500% 02/28/26.. | 09/11/2020. | JP Morgan Securities INC......oooccvvvvesee | 5,591,406 | ... 5,000,000 | ....... 4,962,500 3591 | oo | e 4,970,130 | ooovvvecceen | oo 621,276 | ....... 621,276 | ....129,834 | 02/28/2026.
912828 6L 9 |US TREASURY NOTE = 2.250% 03/31/26.. o [ 0712212020, | VAIIOUS...cocoerverssivvnssssssnesssne | 21,829,297 | .....20,000,000 | ..... 19,711,328 19,752,468 .2,076,829 |.....2,076,829 | .....287,705 | 03/31/2026.
912828 6S 4 |USTREASURY NOTE = 2.375% 04/30/26.. - | 10/22/2020. | Various .| .....44,140,039 | ....40,000,000 | .....40,224,023 . 40,182,908 | ... | 3,957,131 |....3,957,131 | ....860,157 | 04/30/2026.
912828 6T 2 |US TREASURY NOTE  2.375% 05/15/29.. .| 03/20/2020. | JP Morgan Securities INC...........ccccwwwece | | 12,299,375 | .....11,000,000 | .....11,332,500 | .........11,319,005 |..oovccrceccicrc | vorreiens(6.998) | oo | covreeeecn(6,994) | oo | e 11,312,011 [ o | o 987,364 | ....... 987,364 | ... 92,586 | 05/15/2029.
912828 6Z 8 |USTREASURYNOTE 1.750% 06/30/24.. | 04/15/2020. | Barclays Capital 13,770,859 | .....13,000,000 | .....12,967,500 | ....... 12,970,596 | ..ovvevvccerrerice | wovvrrneen T2 [ | oo LT12 | | e 12,972,308 | .coovvvrvrrrrs | o 798,551 | ....... 798,551 | ... 66,875 | 06/30/2024.
912828 7B 0 |US TREASURY NOTE 1.875% 06/30/26.. .| 07/22/2020. | Various 68,250,547 | .....63,000,000 | .....62,824,219 62,846,523 .| 5,404,024 |....5404,024 | .....494,621 | 06/30/2026.
912828 TY 6 |USTREASURY NOTE 1.625% 11/15/22.. -1 01/15/2020. | Morgan Stanley. e 5,007,422 | ...... 5,000,000 | ....... 5,003,125 | ...0rrrrr5,003,001 | i | eoorerirc(d8) oo | e (8) e | i 5,002,953 B — 4,469 | ... 4,469 | ....... 13,839 | 11/15/2022.
912828 X7 0 |US TREASURY NOTE 2.000% 04/30/24 .. | 09/24/2020. | Morgan Stanley..........cocvvevervrrrervirnrenenns . . 21,208,438 | ... 20,000,000 | ..... 19,142,188 | ... 19,344,836 | covvvvvcerereveeens | 105,304 [ oo | errreeenn 105,304 | o | e 19,450,141 1,848,297 |.... 1,848,297 | ..... 360,870 | 04/30/2024.
912828 X9 6 |US TREASURY NOTE 1.500% 05/15/20.. .| 05/15/2020. | Maturity 4,000,000 | ...... 4,000,000 | ...... 4,002,344 (268) | oo | e 4,000,000 | ..oovvrccceeee [ oo | e 0| 30,000 | 05/15/2020.
912828 Y6 1 |US TREASURY NOTE 2.750% 07/31/23.. .. | 04/16/2020. | JP Morgan Securities Inc.. 10,810,547 | ... 10,000,000 | ..... 10,000,781 (150) . 0,000,355 10,192 | ..... 195,673 | 07/31/2023.
912828 Y7 9 |USTREASURY NOTE 2.875% 07/31/25.. | 08/13/2020. | JP Morgan Securities Inc.. 11,266,406 | .....10,000,000 | .....10,060,547 (5,078) | oo | v 10,044,460 | .... | 1221946 | ... 1,221,946 | ....298,438 | 07/31/2025.
912828 Y8 7 |US TREASURY NOTE 1.750% 07/31/24.. . | 04/22/2020. | Morgan Stanley. . 33,903,750 | ..... 32,000,000 | ..... 32,385,000 | ......... 32,356,598 ..(23,459) 32,333,139 .1..1,570,611 |....1,570,611 | ..... 407,692 | 07/31/2024.
912828 Y9 5 |US TREASURY NOTE 1.875% 07/31/26 .. [ 10/22/2020. | VaMOUS........cvvvoveerrircrviissesisseerionns . . 69,954,727 | ... 65,000,000 | ..... 66,120,703 | ........ 66,063,624 ...(87,955) 65,975,669 .|..3,979,058 |..... 3,979,058 | ..1,093,961 | 07/31/2026.
912828 YA 2 |US TREASURY NOTE  1.500% 08/15/22.. -1 03/11/2020. | JP Morgan Securities Inc.. .| .....44,050,500 | .....43,200,000 | .....43,233,492 | ......... 43,230,049 (X V24 [N I 43,227,922 | covvvovcccns | 822,578 | ... 822,578 | ....370,286 | 08/15/2022.
912828 YB 0 |US TREASURY NOTE 1.625% 08/15/29.. .. [ 03/19/2020. | Various............cccccourrrvnnns 35,076,055 | ..... 33,500,000 | ..... 33,246,855 | .. 3,253,463 5,010 33,258,473 .|..1,817,582 |....1,817,582 | ..... 321,696 |08/15/2029.
912828 YD 6 |US TREASURY NOTE 1.375% 08/31/26.. | 04/27/2020. | Barclays Capital 23,071,250 | ....22,000,000 | .....21,688,516 | ........ 21,701,087 | oo | 012,886 [ s | e 12,486 [ oovoerecccoens | o 21,713,533 | covvccccen, 1,357,717 |....1,357,717 | ....188,913 | 08/31/2026.
912828 YG 9 |USTREASURYNOTE 1.625% 09/30/26.. - | 04/07/2020. | Bank of America Cor, 10,633,203 | .....10,000,000 | ... 9,961,719 | ........ L1470 LIV DO B 9,964,137 | .....669,066 | ... 669,066 | ....... 84,802 | 09/30/2026.
912828 YM 6 |US TREASURY NOTE  1.500% 10/31/24.. -~ | 03/26/2020. | Various 46,871,094 | .....45,000,000 | .....44,680,664 | ......... o | oo 12491 | e [ e 12891 [ oo | e 44,701,857 | ... r| 2,169,236 |....2,169,236 | ....251,374 | 10/31/2024.
912828 YQ 7 |USTREASURY NOTE 1.625% 10/31/26.. - | 04/03/2020. | Various..... 42,619,238 | .....40,000,000 | ....39,763,477 | ........ RISI (X0 2 O IO 8,045 8,045 39,776,122 .| .2,843,117 |....2,843,117 | .....269,866 | 10/31/2026.
912828 YS 3 |USTREASURY NOTE  1.750% 11/15/29.. | 02/05/2020. | Goldman SachS........cccevvvverssvesssvenss | 15,141,797 | ..... 15,000,000 | ... 14,942,578 | ........14,943,088 488 488 14,943,576 |.... 198221 | . 198,221 9,856 | 11/15/2029.
912828 YU 8 |US TREASURY NOTE 1.625% 11/30/26.. - | 03/25/2020. | Various. .| .....68,160,156 | .....65,000,000 | .....64,400,000 | ........ 64,402,391 | oo | o 17,808 | oo | oo 17,808 [ oo | o 64,420,199 | ... .| 3,730,958 |....3,739,958 | ....305,686 | 11/30/2026.
0599999. Total - Bonds - U.S. Government ....697,154,660 |....652,500,000 |....651,560,942 | ....... 651,693,035 | oooovvvrrnan 0 36,728 0 36,728 0]... 651,729,763 | ................ 0 | 45,424,899 |..45,424,899 | ..7,793,476 XXX
Bonds - U.S. Special Revenue and Special Assessment
20775B N8 5 | CONN ST FINAUTH HSG MTG. . [12/15/2020. [Redemption ~ 100.0000..rrccrvc | | 1.975,000 | ... 1,975,000 | .. 2102,368 | ........2,009.400 | oo | (34,400) 11/15/2032.
20775C EM 2 |CONN ST FIN AUTH HSG MTG .| 12/15/2020. | Redemption ~ 100.0000.. o . 875,000 | ......... 875,000 | oo 036,338 | oo 008,881 | oo | o (33,881) 05/15/2039.
20775F CG 0 |CONN ST HSG FIN AUTH SPL OBLG .| 12/01/2020. | Redemption ~ 100.0000....................... 280,000 280,000 | ......... 294,918 | oo 283,169 | oo | e (3,169) 06/01/2026.
3137AA  4X 8 |FHMS 2011-KO13 X110 0.752% 01/25/21....c... | . | 1200172020, | PAYAOWN. coorvvecvvsvesensvssesnsieen | f 8189971 | oo 777697 | (777,697) 01/25/2021.
3137AD TK 3 |FHMS 2011-K014 X110 1.193% 04/25/21 [ 12/01/2020. | PaYdOWN...ccccvevvvsvvvnnsssvvnnssssennnsssse | b e | o 3,680,986 | .ovvrorooc AT5,701 | oo | o (475,701) 04/25/2021.
3137B1 BT 8 |FHMS 2013-K026 X110  0.956% 11/25/22 o [ 12001/2020. | PAYAOWN. oo || 225501 | oo 73212 | L (13,212) 11/25/2022.
3137B6  ZN 4 |FHMS 2014-K714 X110 1.059% 10/25/20. [ 10/01/2020. | PRYJOWN...cccvvsvvrsveressvvnsssennssensss | || 10,972,056 | .oovrrrs 895,478 | oo | o (695,178) 10/25/2020.
3137B7 N2 1 |FHMS 2014-K036 X110  0.721% 10/25/23 [ 1210112020, | PaYdOWN...cccccvoveesvvvvesssssssenssssssensssi | o i | 266,360 | vvovorrrr 105,351 | oo | oo (105,351) 10/25/2023.
3137FC UM 7 |FHMS 2017-K070 X110 0.325% 11/25/27 < [ 12001/2020. | PRYJOWN...cccovvvvsvvrnsivnsscrnsssrnss || o 18289 | o 1319 | | (11,319) 11/25/2027.
3137FG R5 6 |FHMS2018-K078 X110 0.086% 06/25/28 [ 12/01/2020. | Paydown........ccovvevvvnssssvvvnssssennesssse | b i 20728 o 18,558 | e | (18,558) 06/25/2028.
3137FH 2B 8 |FHMS 2018-K156 X110 0.067% 07/25/36.......... | .. | 12/01/2020. | Paydown 07/25/2036.
3137F) EK 1 |FHMS 2018-K081 X110 0.068% 08/25/28.......... .| 12/01/2020. | Paydown 08/25/2028.
3137FL YX 6 |FHMS 2019-K092 X110  0.708% 04/25/29.......... .| 12/01/2020. | Paydown

04/25/2029.
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31392C MS 0 |FNW2002-W12A 5501% 02/25/42............. ~ [12/01/2020. | Paydown 3714 | 3714 3,903 3639 | 74 74 3718 118 | 02125/2042.
452227 FK 2 |ILLINOIS ST SALES TAX REVENUE.. | 0B/15/2020. | MUY ..o | 4,220,000 | ....... 4,220,000 | ....... 4,220,000 | .......... 4,220,000 | coooevoerrs | oo 0 06/15/2020.
45506A EK 3 |INDIANA ST HSG & CMNTY DEV... . | 12/01/2020. | Redemption 100.0000.. 590,000 590.000 | vovivin 634,575 12599,369 | v | e (9,369) (9,369) 12/01/2027.
S7587A  HY 7 |MASSACHUSETTS STHSG  4.000% 06/01/39.. |.. | 10/19/2020. | Redemption  100.0000......cvoovsvvswe | 965,000 | ........ 965,000 | ...... 1,034,287 | 1rrrrr 993,563 [ oo | v P2 YTk | P— (LX) | —— 06/01/2039.
60416Q FS 8 |MINNESOTA ST HSG FIN AGY. . | 12/01/2020. | Redemption  100.0000.. 200,000 200,000 | ......... 213,574 | oo 201,872 | o | oo (1,872) (1,872) 07/01/2035.
60637B DV 9 | MISSOURI ST HSG DEV COMMN.. - | 11/01/2020. | Redemption 100.0000.. 495,000 | ......... 495,000 | ........ 544,431 | oo 517189 | s | e (22,189) | oo | o (22,189) | oo 11/01/2041.
60637B NS 5 |MISSOURI ST HSG DEV COMMN . [ 12/01/2020. { Redemption  100.0000.. 440,000 | .o...... 440,000 | ooo..... 476,621 | oo 465,089 | oo | e (25,089) (25,089) 05/01/2042.
649883 H6 5 |NEW YORK ST MTGE AGY HOMEOWNER - 10/01/2020. | Redemption - 100.0000....o..ocsooesvccscc | 1,330,000 | ...... 1,330,000 | ....... 1,405,770 | crccorre1,365,824 | coccvrvccrrrcs | oo (35,824) | ovveverrecrinns | vvrenn (35,824) [ ovverrrcinns 10/01/2035.
658909 BF 2 |NORTH DAKOTA ST HSG FIN AGY......cccooomvvrnec .| 07/01/2020. | Redemption ~ 100.0000.. 130,000 | v.oo...... 130,000 | vooooo.... 137,600 | ..............130,909 |....... (909) (909) | 07/01/2041.
658909 Kz 8 |NORTH DAKOTA STHSG FINAGY... | 07/01/2020. | Redemption - 100.0000.. 985,000 | ...... 985,000 | ...... 1,073,374 | .00 1,039,083 | oo | v (54,083) | cooovoeoes | e (54,083) | oomoereron | 985,000 | oo | oo | e 0 33,600 | 01/01/2047.
83756C AM 7 | SOUTH DAKOTA HSG DEV AUTH | 08/1212020. | Redemption 100.0000.. - 370,000 | ..o 370,000 | ... 395,874 | vvorrene BTBTTT | e | v (8,777) BITT) | e | crrirricen 310,000 | | v | crrsirsirrinn0 | o 8,721 | 05/01/2031.
93978T VD 8 |WASHINGTON STHSG  3.500% 12/01/46......... - | 12/01/2020. | Redemption  100.0000......ovsvvsvvee . 935,000 | ......... 935,000 | oo 988,809 o [GZA:EX)) [ P [RPA:X)) — R 22,356 | 12/01/2046.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENS ... woovssvssssinssnssssissns s | 13,793,714 | ....13,793,714 | ....37,865,510 | ........ 16,262,657 | ..oooooc 0] ..2,468,944)| ............ 0]...(2468,944) | ............ 0] 13,793714 | [ [ 0].2949737 | XXX
Bonds - Industrial and Miscellaneous
00206R HS 4 |AT&TINC 3.600% 07/15/25 | 07131/2020. | CHGIOUD...vvvvesvevvevevesesnmvnveceeesesns | | 5,662,050 | ...... 5,000,000 | ...... 5,285,450 5,270,691 | ....... (28,684) [ cooceveeerrerrere | e (28,684) | covvveverererereeess | v 5,242,007 | ....ccooorerrrrrrr. | ....420,043 | ... 420,043 | ..... 190,000 | 07/15/2025.
02007T AB 1 |ALLYA2019-4 A2 1.930% 10/17/22.. - 12115/2020. | Paydown 5,253,240 5,253,240 | ... 5,252,778 5,252,690 550 550 5,253,240 8,176 | 10/17/2022.
03063N AR 8 |ACRE 2010-ARTAD  7.443% 01/14/29 <[ O7TM112020. | PAYAOWN...ooeoroesvessvnsess | 18,438,000 | .....18,438,000 | .....19,433,414 18,969,936 | ........ 93,912 | ... (625,848) | ...oooveeres | o (531,936) | oo | o 18,438,000 | ..ovvvvceeees [ oo | 0 | o 800,532 | 01/14/2029.
03066M AB 2 |AMCAR 2018-3A2A  3.110% 01/18/22 -1 07/18/2020. | Paydown 2,254,188 2,254,188 | ... 2,254,097 | ... 2,254,163 | ....... 24 2 I 2,254,188 | ..vovvrescccrcis | ovvrveeenessesii | vrrnreeninnesn0 [ e 20,187 | 01/18/2022.
032095 AF 8 | AMPHENOL CORP  2.200% 04/01/20................ < [ 0410172020, | MBHUIY.....oeseeesvesscnsens | 2,690,000 | ...... 2,690,000 | ...... 2,707,889 | ..o 2,691,724 | oo | oo (1,724) (728) [ oo | o 2,690,000 0| 29,590 | 04/01/2020.
032654 AQ 8 | ANALOG DEVICES INC  2.850% 03/12/20... - 03/12/2020. | Maturity 8,033,000 | ...... 8,033,000 | ... 7,990,746 | ....vr00..8,027,355 | oo | o 5,645 5645 | oo | oo 8,033,000 | ovooevrscer [ v | o 0 |...114,470 | 03/12/2020.
032654 AR 6 |ANALOGDEVICES INC  2.950% 01/12/21... | 09/25/2020. | Call -~ 100.000 22,865,000 | ....22,865,000 | .....22,658,686 65,931 65,931 22,835,816 | v | oo 29,184 29,184 | ....997,187 | 01/12/2021.
035242 AL 0 |ANHEUSER-BUSCH INBEV FIN. | 07/01/2020. | Citigroup . 19,144,440 | .....17,976,000 | .....18,285,318 | ........ 18,127,392 | ccocovcrrvcces | o (26,867) T2 org ) I B 18,100,525 | ..oovoccerce .1,043915 |...1,043,915 | ....553,661 | 02/01/2023.
037389 AW 3 |AON CORP  5.000% 09/30/20... - 06/30/2020. | Call  100.0000-.....000cvmssvvrsvrrsisees . 14,252,000 | .....14,252,000 | .....15,974,247 | ........ 14,480,101 | .covorocereres | v (152,032) | s | e (152,032) oo | oo 14,328,070 | e (76,070) (76,070) | .....694,056 | 09/30/2020.
04033)  AB 7 |ARIFL2019-AA2A  2.410% 11/15/27.... | 1211512020, | PaYAOWN. .o | 3846617 | ....... 3846617 | ...... 3,846,473 | .........3,846521 | ... 96 I3 I B 3,846,617 [ oo | coerserscensns | ccersensiess0 [ o 63,280 | 11/15/2027.
052769 AE 6 |AUTODESKINC 3.500% 06/15/27... . 101/07/2020. | JP Morgan Securities Inc. 7,375,690 | ....... 7,000,000 | ...... 6,956,040 51 X D 6,965,846 | ...ovvvovovorrenen, | 1...409,844 | ......409,844 | ....... 16,333 | 06/15/2027.
05357H AA 8 |AVMT 2013-AVM A 3.867% 12/05/32... - 06/01/2020. | Paydown 38,534,000 | .....38,534,000 | .....39,170,774 | .........38,765,898 | ..oovvocrrerers | v (231,898) (231,898) 38,534,000 ...733,119 | 12/05/2032.
05357H AG 5 |AVMT2013-AVMB  3.867% 12/05/32... | 06/01/2020. | Paydown 17,170,000 | .....17,170,000 | .....17,729,819 | ......... 17,205,641 | oo | e (125,641) | s | e (125,641) | oo | e 770,000 | evvvcereeces e | cresicenirii | o 326,663 | 12/05/2032.
05586C AC 8 |BMWLT 2018-1A3 3.260% 07/20/21.... o[ [ 1212012020, | PAYAOWN...cooceeeesvneessneense | 8,873,174 | ....... 8,873,174 | ....... 8,871,941 8,872,689 |....... 485 7. TN N 8,873,174 | .ovvvvvvvvvvvvvenns | orvvenssssnnnnnns | o0 [ s 215,798 | 07/20/2021.
05607A AG 8 |BXTRUST 2018-MCSFB 2.546% 04/15/35....... | .| 01/15/2020. | PaYOWN..cocvvvvsvvmssovssvsssnssvnssssne | 5,000,000 | ..... 5,000,000 | ... 4,987,500 | ......... 4,993,020 | oo | v 6,980 (X< [ B 5,000,000 - 10,960 | 04/15/2035.
065606 AB 1 |BWSTA2019-1A2 2.400% 10/17/22 - 12/15/2020. | Paydown (R I 7,893,120 | ....... 7,893,120 | ...... 7,892,387 | .........7,892,732 | ... 388 151 VTN IO 7,893,120 O L I 0 ... 99,334 | 10/17/2022.
07274N. AJ 2 |BAYER US FINANCEIILLC - 01/09/2020. | Morgan Staniey..........cccvvvvvsvversvvens . 15,972,012 | .....14,800,000 | .....14,767,616 | ......... 14,771,694 |...... (31) [0 T B 14,771,663 ..1,200,349 |.....1,200,349 | ... 48,922 | 12/15/2025.
07388L AM 2 |BSCMS 2006-PW13C  5.680% 09/11/41........... . | 05/26/2020. | Barclays Capital............ccccovvssvvveemsesccnc | 11,536,393 | ..... 11,558,065 | ... 11,890,810 | 10000 11,594,619 | ovvvvvverrirrccc | o (45,584) | coovcccvveres | v (45,584) | cooooceevvererns | v 11,549,035 | .ooovvvvverrercs [ o (12,642) | ........ (12,642) | .....322,778 | 09/11/2041.
07388L AM 2 |BSCMS 2006-PW13C  5.680% 09/11/41........... .| 05/01/2020. | Paydown 821374 821374 | o 845,021 ) (2,598) ..821374 i 0 | 11,610 | 09/11/2041.
075887 BT 5 |BECTONDICKINSON & CO  2.894% 06/06/22... | .. | 12/18/2020. | Call  100.0000........cssvvsvmsivmsivmssns | | 1,603,000 | ....... 1,603,000 | ....... 1,543,048 e 16451 [ | e 16,451 | oo 1,576,720 i] 26,280 | .......26,280 | ...... 56,833 | 06/06/2022.
125282 AA 1 |CGDBB 2017-BIOC A 0.931% 07/15/28... | 12/09/2020. | Various. 22,383,169 | ....22,381,813 | ....22,379,244 | ........22,360,417 | oocccrocvrrrrc | oo (163,103) | oo | oo (163,103) 22,197,315 .| ....185,854 | ......185,854 | ... 295,416 | 07/15/2028.
12528R  AE 8 | CGBAM 2015-SMRT B 3.213% 04/10/28. | 010172020, | PAYAOWN. .o | 2,545,000 | ....... 2,545,000 | ....... 2,548,188 | .........2,544792 | ... 208 P11 I B 2,545,000 [ oo | e | e 0| 6,814 | 04/10/2028.
12596T AB 7 |CNH2019-BA2 2.550% 09/15/22 [ 1211812020, | PRYAOWN...covvesvvrsvvvessssssssnssssssn | 17,499,362 | .....17,499,362 | .....17,498,689 | .......17,498,977 |...... 385 1.7 I B 17,899,362 | oo | oo | oo 0 |...191,344 | 09/15/2022.
126650 CW 8 |CVSHEALTH CORP  4.100% 03/25/25.... - 12/22/2020. | Citigroup . 17,190,799 | .... 15,000,000 | ... 14,853,150 | .........14,886,275 | ...ccoeeerrrcc | oo 14,837 | coveeeeeeeececec | coveiins 14,837 | coveeeeeeeeeeeis | v 14,900,912 .| ..2,289,887 |.....2,289,887 | .....614,356 | 03/25/2025.
126650 CX 6 |CVSHEALTHCORP 4.300% 03/25/28.... | 01/16/2020. | Credit SUISSE.....ovcvvvsvvrsvrssrsrsire [ B 5,493,700 | ....... 5,000,000 | ... 4,929,700 | ........4,939,981 | ....... 358 153 I D 4,940,338 | .. 553,362 | ...... 553,362 | ...... 69,278 | 03/25/2028.
14041N FK 2 | COMET 2017-A1 A1 2.000% 01/17/23 | 03/15/2020. | PAYOWN....ccooeeeeeseeessveeessne | 24,460,000 | .....24,460,000 | .....24,409,360 | ........24,445550 | ....oococcccccrrrs | oo 14,450 | covveeeeecececece | e LT LCIVN DO I 24,460,000 | .oovooooccccccces | oo | rrrereriinssn0 | e 122,300 | 01/17/2023.
14042W AB 6 [COPAR 2019-1 A2 2.580% 04/15/22.................. .. | 12/15/2020. | Paydown 5,537,299 5,537,299 | ....... 5,536,830 | ..........5,537,071 | ....... 228 228 | 5,537,299 0l 75,705 | 04/15/2022.
14314E AC 5 |CARMX2016-3A3 1.390% 05/17/21..coccvrv o | 0311812020, | PRYAOWN..ovvvevosvvvesvssssssnssssssn | ] 1,972,207 | ...... 1,972,207 | ... 1,948,556 | ..o 1,969,469 | coocoorever | e 2,739 2,739 | oo | oo 1,972,207 | oo | eoeeeesseesne | eoeveessieen 0 | 4,231 | 05/17/2021.
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161175 AX 2 |CCO SAFARIIILLC 3.579% 07/23/20................ .. 06/23/2020. | Call ~ 100.0000.........ccocemrverirrirriiiens I 10,000,000 | ..... 10,000,000 | ..... 10,000,000 110,000,000 0 Lo | 000000010,000,000 [ oo L eoeeeeeeeceeee | eveveeerienienns0 | oo 328,075 | 07/23/2020.
165183 AL 8 |CFIl2017-2A A1 1.990% 07/15/29....ccccccccrvvrns . | 12/15/2020. | Paydown RSSO 4,684,426 | ....... 4,684,426 | ...... 4,650,574 | .ovvvrrre 8,669,772 | oo | vorerenn 14854 [ | e 14,654 [ oovvresccveees | cerrreen 884,826 | o | o | coereriiireesnn0 | e 48,617 | 07/15/2029.
165183 AQ 7 |CFIl2017-2A A2 0.609% 05/15/29... [ 12/15/2020. | PaYdOWN...cccceovovrscrnssnessrnssines || 1,805,822 | ...... 1,805,822 | ... 1,805,258 | oo 1,806,678 (855) | oo | eereeeet,805,822 | oo e | s [ e 13,517 | 05/15/2029.
165183 CD 4 |CFII2019-2A A1 1.950% 09/15/31... e |+ | 1211512020, | PaYAOWN.....ooorveeesvensenssesses | 10,606,062 | ... 10,606,062 | .....10,604,216 110,605,349 713 | oo | 20r0eee 10,608,082 | oo [ v [ v | e 106,923 | 09/15/2031.
20267U AB 5 |CBSLT2016-BA2 1.598% 10/25/40................... .. | 12/28/2020. | Paydown 822497 | . 822,497 | oo 822,497 (7)) K I .27 A0 DONITN DO VNN ) I B 9,685 | 10/25/2040.
205887 BX 9 |CONAGRAFOODS INC 1.848% 10/22120......... |.. | 05/29/2020. | Call  100.0000.......c.coowerrsrmssrsiimsice | | 7,000,000 | ...... 7,000,000 | .. 7,000,000 (B.OM) e | orreresn 8,978,594 | oo | c00rn 20,406 | s 29,406 | oo 86,061 | 10/22/2020.
21871F AG 3 |BCORE 2019-COREB 2.776% 12/15/31........... .| 01/21/2020. | Barclays Capital . R 20,000,000 | ....20,000,000 | .....19,996,953 19,069,257 803 | oo | 00000019,970,080 | oo | 10000.29,940 | ...0.....29,040 | ... 61,250 | 12/15/2031.
23342 AB 4 |DLL2019-MA2 A2 2.270% 05/20/22.............o..... .. | 12/20/2020. | Paydown . 24,831,303 | ...24.831,303 | ....24.829.304 24,829,083 b2 N O IO Y. < I i< 3 DVNOITN DO VNN ) B B 319,873 | 05/20/2022.
24704B  AC 8 |DEFT2019-1A2 2.780% 08/23/21 o [ 1202212020, | PRYAOWN...oooeoronsvensenssrees | 30,103,934 | .....30,103,934 | .....30,100,165 30,102,281 1,653 | covvcereeerrsins | 00e0e30,108,934 [ oo oo | o0 [ 464,681 | 08/23/2021.
26867L AE 0 |EMD FINANCE LLC 2.400% 03/19/20. .1 03/19/2020. | Maturity o 10,000,000 | .... 10,000,000 999,500 375 [ | 2000 10,000,000 [ oo | oo | eeeesecieesnsncO | e 120,000 | 03/19/2020.
27034M  AA 2 |EARN2016-D A1 1.548% 01/25/41. .. | 12/28/2020. | Paydown 388 459 388,459 | ........388,459 [ 70 ORI . T: ':' I DSORITN DO I ) I DO 4,078 | 01/25/2041.
270358 AB 3 |EARN2017-AA2 2.650% 01/25/41.. | 12125/2020. | Paydown.........ccccocccvvvveersssssssivivvvenesensss | L 1,942,682 | ....... 1,942,682 | ....... 1,942,198 (930) | oo | cereeen 1,942,682 | oo [ e | s [ o 26,195 | 01/25/2041.
28108P AA 4 |ESLFT2012-AAP  4.950% 10/01/25.... .107/01/2020. | Paydown 744,449 744,449 | .....2,793,006 (144) 0 71,535 | 10/01/2025.
29373L  AB 7 |EFF2018-1A2 2.870% 10/20/23 +| 12/20/2020. | Paydown 8,201,541 8,201,541 | ...... 8,172,066 | ...........8,190,648 | ...oovvcervccers | 00000010,892 | oo | v L[0X:C:7 2 DO— 0 ....127,232 | 10/20/2023.
29374D AB 4 |EFF2019-2A2 2.290% 02/20/25. | 12120/2020. | Paydown T B 10,670,226 | ..... 10,670,226 | ..... 10,669,359 693 0 |....176,027 | 02/20/2025.
294440 AQ 9 |[EQUINIXINC 5.875% 01/15/26... .| 07/08/2020. | Call ~ 100.0000.........ccocrvreererrirrririene ...13,279,000 | .....13,279,000 | .....14,096,488 14,020,541 (174,271)] ... (567,271) (567,271)| ..1,511,970 | 01/15/2026.
3026IN AE 0 |FREMF 2013-K25B 3.744% 11/25/45 | 05122/2020. | Societe Generale..........cowwsvswcsivsnc | 9,918,664 | ...... 9,651,000 | ..... 9,695,862 9,672,666 (6,273) 252,272 | ... 252,272 | ....173,638 | 11/25/2045.
30290W AE 5 |FREMF2012-K23B 3.782% 10/25/45. | 05/20/2020. | Societe Generale..............cccwweevsvccveeesecc | 17,529,531 | ..... 17,050,000 | ..... 17,644,498 17,558,050 ) .. 50,325 | ......... 50,325 | ....300,901 | 10/25/2045.
30291V AE 6 |FREMF 2013-K35B 4.073% 08/25/23 .| 05/12/2020. | Societe Generale.. 5,011,388 | ... 4760,000 | ......4,920 947 (14,328) 124,431 124431 | ... 86,192 | 08/25/2023.
30293A AN 0 |FREMF 2015-K47B  3.587% 06/25/48 .| 01/23/2020. | JP Morgan Securities INC......................... . 2,081,875 | ... 2,000,000 | ...... 1,949,844 522 123,675 | ...... 123,675 | ...... 11,364 | 06/25/2048.
34528D AB 9 |FORDL2019-B A2A 2.280% 02/15/22 cee | | 12/15/2020. | Paydown.......ccccccccevrssvvensesmsiseisiinens | 14,737,168 | .. 14,737,168 | ....14.737.153 20 0 |.....226,420 | 02/15/2022.
34531K AB 8 |FORDO2019-C A2A 1.880% 07/15/22............... .. | 12/15/2020. | Paydown T 7553346 | ... 7,553,346 | ...... 7.552,654 619 | oo | o Ty553,386 | oo | eeeeeeesssene | crnneeennnsn0 | o 104,214 | 07/15/2022.
34964C  AB 2 | FORTUNE BRANDS HOME & SECURI.. e [+ | 08/15/2020. | MEHUIIEY....ooovvsoovvrrssoennnssssiinnssssiinnssss | 3,890,000 | ... 3,890,000 | ... 3,891,906 (367) | coovvvvrrssivins | er000000:3,890,000 | v [ s v [ s 58,350 | 06/15/2020.
35729P  JE 1 |FHLT 2005-1 M4 1.168% 06/25/35 < | -+ | 12128/2020. | Paydown RSSO I 844,167 | ......... 844,167 | ......... 609,911 (3,545) S——. R 74 K 8,583 | 06/25/2035.
35802X AH 6 |FRESENIUS MED CAREIl  4.125% 10/15/20..... | . | 07/17/2020. | Call - 100.0000.....0.cccmssvvrssvvrrsisesne [ 10,000,000 | .....10,000,000 | .....10,362,500 | .........10,067,751 I - (CIA3)) S S (CIAL1)] —— +.vrr10,000,000 0| ....311,667 | 10/15/2020.
36255) AC 8 |GMCAR2018-3A2B 0.815% 07/16/21.... | OAMB/2020. | PaydOWN...ccocsvevesvsssssvessssssssss | 1,981,516 | ....... 1,981,516 | ....... 1,981,593 | ........... 1,980,402 | covvvovssevons | o 1,114 ETRE T30 SOOI VORI ¢ .3 -3 ENRROORUOION SURRRRIOTN INRRION B BV 6,786 | 07/16/2021.
36256U AB 4 |GMALT 2019-1A2A 2.910% 04/20/21 | .| 08/20/2020. | Paydown R 14,016,659 | ..... 14,016,659 | .....14,015,927 14,016,412 ... 247 247 | oo | oeenee 14,016,659 | oo [ e | s | 158,239 | 04/20/2021.
36257X AG 6 |GSMS2019-SOHOB 2.826% 06/15/36.............. .. [ 01/23/2020. | Morgan Stanley................ccoeevvvvinsrrivernnn. I 35,000,000 | ..... 35,000,000 | ..... 35,000,000 134,954,301 |....... (180) (180) [ vovovrervvereeenens | eeeennrn 34,954,121 | v | ... 45,879 | ........ 45,879 | ..... 120,074 | 06/15/2036.
370334 CF 9 |GENERALMILLS INC  4.000% 04/17/25.............| .. | 01/21/2020. | Wells Fargo Ban..........c.cooveevsvwer | | 10,845,000 | ... 10,000,000 | .....10,035,050 | .........10,026,782 | ....... (303) (303) | covvvvvrrererens | wrrrerrn 10,026,479 | v | 818,521 | ......818,521 | ... 106,667 | 04/17/2025.
3733IN AB 7 |GEORGIA-PACIFICLLC 5.400% 11/01/20........ o | 1012020, | MUY oo | 3,128,000 | ...... 3,128,000 | ...... 3,444,866 | ....0..... 3,213,757 | oo | o (85,757) | cvvevrcvns | o (CENETo ] I— errreen 3,128,000 | covvverrsn [ o0 | 168,912 | 11/01/2020.
38013T AB 7 |GMALT 2019-3A2A 2.090% 10/20/21................ .| 12/20/2020. | Paydown [ 8,901,969 | ....... 8,901,969 | ...... 8,901,708 | ..........8,901,801 |..... 167 167 8,901,969 | ... - 0. 125,329 | 10/20/2021.
38406H AA 0 |GRCE2014-GRCEA 3.369% 06/10/28, .| 11/06/2020. | Morgan Stanley................ewewevevevevevevevevn | 57,944,647 | ... 57,690,000 | ..... 58,667,764 | .......58,479,507 | ...cocoommrrrrrrr | vrones (495,556) | ...oovoverrrrres | e (495,556) | eererrrvreenns | v 57,983,950 | ..ovvveeeerriians | e (39,303) | ........ (39,303) | ..1,830,038 | 06/10/2028.
391547 AM 0 |GALC2017-1C 2.890% 01/22/24 <o | - | 12120/2020. | Paydown ..2,840,000 | .......2,840,000 2,805,720 2,826,100 | .ovvveveeeeeeeccc | e 13,900 | covveeeeeeeceiec | e 13,900 | vooveereseecinnns crrrrnesss 2,880,000 | oo | v [ i 0 [ s 82,076 | 01/22/2024.
39154T AW 8 [GALC 2019-1 A3 3.050% 09/15/22.........c0000cco. .. | 12/15/2020. | Paydown 697,426 697,426 | ........697.321 | . 697,358 | ...... 68 68 e 89T 426 | .. e 0 21,271 | 09/15/2022.
41284W  AB 6 |HDMOT 2019-AA2  2.370% 05/15/22.. [ 12/15/2020. | PAYOWN. oo | 17,895,916 | ..... 17,895,916 | ..... 17,895,692 | ......... 17,895,800 |....... 116 LR LT I 17,895,916 | .ooovvveeeeseseee | v | o 0 |.....224,502 | 05/15/2022.
43813V AB 4 |HAROT 2019-4 A2 1.860% 06/20/22... wor | [ 12/1812020. | PaydOwn.......coevvvvsenivisssensissssnins | 11,524,689 | ... 11,524,689 | ... 11,523,977 11,524,033 | ....... 655 655 e 11,524,689 | oo e | e [ 180,661 | 06/20/2022.
43814U AG 4 |HAROT 2018-2A3 3.010% 05/18/22................. - | 12/18/2020. | Paydown [T B 6,309,928 | ....... 6,309,928 | ... 6,309,790 | ...........6,309,872 |...... 56 56 rereer8,309,928 [ oo | oo | o0 [ 118,174 | 05/18/2022.
44891E  AC 3 |HART2016-BA3  1.200% 04/15/21.. | 03/15/2020. | PaYAOWN. .o | 1,933,218 | ... 1,933.218 | ...... 1,925,515 | oo 1,930,937 | ..... - P30 NG (O 1,933,218 | oo | v | cevsvirerniinn0) | v 3,610 | 04/15/2021.
44891)  AB 4 |HART 2019-BA2 1.930% 07/15/22.. . | 12/15/2020. | Paydown RSSO 5,932,970 | ... 5,932,970 | ... 5,932,603 5,932,660 |....... 310 310 5,932,970 0 85,375 | 07/15/2022.
448969 AB 1 |HALST2019-AA2  2.920% 07/15/21.... | 10/15/2020. | PaYAOWN. oo | 14,227,348 | ....14,227,348 | .....14,227,156 14,227,259 |....... 89 89 14,227,348 e 0 |....211,348 | 07/15/2021.
45378Y AN 4 |IPT2018-INDP C 4.158% 07/10/35. | 121712020, | CHIGIOUP...-vevsvvvsvssvssvssssssessses | 10,400,000 | ... 10,000,000 | ... 9,858,504 9,878,161 [ oo | e 17,671 [ oo | coveiine 17,671 [ oo eernnn9,895,832 504,168 | ....... 504,168 | ....438,900 | 07/10/2035.
46630E  AK 7 |JPMCC2012-LC9B 3.812% 12/15/47. - | 05/27/2020. | JP Morgan Securities Inc 747,188 500,000 462,188 5,470,179 |....... e 2,046 2,946 5,473,125 ..(725,938) | .....(725,938) | ....103,663 | 12/15/2047.
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46651M AG 1 |JPMCC 2019-MFP B 2.900% 07/15/36............. . [01/07/2020. | JP Morgan Securities INC........................ I 7503516 | ... 7,500,000 | ... 7,500,000 7493101 | ... (59) (59) 7,493,043 10473 | ...... 15,103 | 07/15/2036.
477870 AB 5 |JDOT2019-BA2 2.280% 05/16/22.................... .| 12/15/2020. | Paydown R 17,304,731 | ..... 17,304,731 | ..... 17,304,662 | ........17,304,703 | ...... 28 28 e 1T304,731 | e | e | erneeneesesn0 | 242,120 | 05/16/2022.
50117P  AC 3 |KCOT 2018-1AA3  3.100% 08/15/22.... < [ 1201512020, | PAYAOWN...oocceeeesveesssveens | 3,223,653 | ...... 3,223,653 | ....... 3,259,793 | ........... 3,252,054 |...... T2 21010) ) OO DO T2 700]0) Y N IR 3,223,653 | covvvvveveveveveees | ereemenmmmnnnnnnes | o0 [ i 66,719 | 08/15/2022.
50185V AJ 2 |LCCM2014-909C 4.028% 05/15/31... v |-+ | 09125/2020. | Credit SUISSE.......ovvvvvvevesissriviiiniiens I 11,000,000 | ..... 11,000,000 | ..... 11,390,000 11,084,087 (55,050) | .ooovvererrreres [ v (LI — rireee 11,029,037 | i | 1000(29,037) | ........(29,037) | ..... 361,991 | 05/15/2031.
518887 AC 8 |DRB2017-BBFX 3.020% 08/25/42.................... | 05/25/2020. | Paydown [T 147492 | ... 147492 | ... 147,491 | . 147,492 0 SSUURRRRRRNNS V- 2 X SOSOOROION DOOOOOOOOOROOOooool ISSRRORRROOOON o B IO 1,160 | 08/25/2042.
539830 BF 5 |LOCKHEED MARTIN CORPORATION.. | 10/23/2020. | Call 100.0000.wecesvvsvsvesvvsvssvssns | 15,000,000 | ....15,000,000 | .....14,946,150 | ........ 14,989,654 | .ooocrervrs | v 6,671 B.671 | o | e 14,996,325 | ..oooocreres | s 3,675 | 3675 | .o 333,364 | 11/23/2020.
55316E  AB 8 |MMAF 2019-BA2 2.070% 10/12/22 wor | - | 12112/2020. | Paydown o8, 196,679 4,196,679 4,196,213 | ........... 4,196,301 |....... 378 378 A196,679 | oo | e | o0 | 68,380 | 10/12/2022.
576433 UF 1 |MARM2004-133A1 3.176% 02/21/54................ | 12101/2020. | Paydown 99,046 | ...........99,046 | .......96,427 | ... 97,343 [ oo | e 1,704 1,704 02/21/2054.
582839 AJ 5 |MEAD JOHNSON NUTRITION CO. . [ 11/15/2020. | MatUrity..........ovvvvernnevvesseessisssscssiissnns | 10,000,000 | ..... 10,000,000 | ....... 9,990,200 ..9,997,995 | ....... . 2,005 2,005 11/15/2020.
608568 AA 2 |MOLEX ELECTRONICS TECH - | 03/15/2020. | Call  100.000 12,500,000 | .....12,500,000 | .....12,538,550 12,501,631 ceen(1,631) (1,631) 04/15/2020.
61762L BH 5 |MSRR2013-R6 581 0.710% 04/26/53. o [ 1212512020, | PAYAOWN....ccccooeeveesvnesssvneess | 7,245,394 | ... 7,245,394 | ... 6,074,810 | ..........,907,570 | .ooovovrvrcccrcri | oo 337,824 337,824 04/26/2053.
637417 AG 1 |NATIONAL RETAIL 3.900% 06/15/24.. .| 06104/2020. | Wells Fargo Bank...........cooeovrsvcsns || 1465,030 | ... 1400,000 | ... 1479576 | oo A AT5108 | oo | o (7.412) (7.412) 06/15/2024.
63862T AA 9 |NHLT2018-2AA 3.188% 07/25/28 .| 09/25/2020. | Paydown 200rn3,667,780 | .......3,667,780 | .......3,667,778 262 262 07/25/2028.
63875B AC 9 |NCMS2019-1776 B 2.707% 10/15/36. . | 06/29/2020. | Bank of America COrp..........ccvuvervvvnrinne T 6,490,605 | ... 6,500,000 | ... 6,499,994 (652) (652) 10/15/2036.
63940) AA 7 |NAVSL2017-3A A1 1.927% 07/26/66.. .| 03/25/2020. | Paydown I 507,666 | ......... 507,666 | ......... 507,845 | ............ 507,074 | ... 592 592 07/26/2066.
63941L AA 1 |NAVSL2019-BAAT 0.559% 12/15/59. .| 12/15/2020. | Paydown ..11,856,945 | ...11.856.945 | ...11,856.945 11,826,449 30,496 30,496 12/15/2059.
64110L AT 3 |NETFLIXINC 5.875% 11/15/28 .. 101/13/2020. | Morgan Stanley................cccccuiurriiiareiinnnee reeereen3,500,000 | oo [ oo 0 11/15/2028.
65479B  AD 2 |NALT 2017-BA3 2.050% 09/15/20.. .. [ 02/15/2020. | Paydown..............coovvveemervemerissnicvsnnceans | | 9330890 | 9339890 | 9330905 | . 2332733 | .. 69 69 09/15/2020.
65535V BZ 0 |NAA2003-A3 A1 5.500% 08/25/33 ... | .. | 12/01/2020. | Paydown 6,014 . (36) (36) 08/25/2033.
655844 BJ 6 |NORFOLKSOUTHERN CORP 3.000% 04/01/22| .. | 10/07/2020. | Wells Fargo Bank..............c...coocccoeerere. 2770047 | 7595000 | . 7628302 | . 7567475 | oo | o (15,898) | oo | o (15,898) | oo 04/01/2022.
68389F KP 8 |OOMLT 2006-1 2A3 1.851% 01/25/36................ .. | 02/25/2020. | Paydown 61,655 |....... 116 116 JEVTSTRURSURTONIUR ISPPRPOORPRORPON | B ISR 157 | 01/25/2036.
756109 AP 9 |REALTY INCOME CORP 4.650% 08/01/23........ .. | 06/29/2020. | VAFOUS.........oovorivrieiririiriniisiieniies X . 7642689 | o 7,564,687 | .ovvvveeveeeerrs | v (34,000) | coovevvveeeerrres | e (34,090) | ovvvorrs . 195,476 | ....... 195,476 | ..... 263,466 | 08/01/2023.
760759 AU 4 |REPUBLIC SERVICES INC  2.500% 08/15/24.... | .. | 01/21/2020. | Deutsche Bank...........c.ccc.oveemvvvvivsmmmncans | 5,084,000 | ....... 5,000,000 | ....... 4,992,000 | ... 4,992,536 | ....... 127 127 | oo | 4,992,663 | oo | v 91,337 | oo 91,337 | coovens 57,639 | 08/15/2024.
78447V AD 0 [SLMA2013-BB 3.000% 05/16/44............c.ccvvene. .. [ 10/15/2020. | Paydown............ccvvvvemvemvvesnsevsivssnsniiens | 10,908,131 | ... 10,908,131 | ..... 10,609,829 10,863,722 44,409 | ... 0. 128,907 | 05/16/2044.
78470N  AA 4 |SOFI2015-D AT 1.648% 10/25/36....ccccccocovvree . | 12128/2020. | Paydown [ B 868,366 | ........ 868,366 | .......... 868,366 (12,593) | ... . ..868,366 | ... e 0 10,517 | 10/25/2036.
80285A AG 0 |SRT2017-AA3 2.220% 01/20/21.... .. | 04/20/2020. | PaydOwn...........cvvvvevsevvvsisssssiisssnnsiiisss | 8,966,261 | ....... 8,966,261 | ....... 8,047,642 1,691 | oo | s 8,966,261 | ...oovvvrveris | oo | e (V] I 37,479 | 01/20/2021.
83149E AE 7 |SLMA2006-5A5 0.325% 01/25/27.. e [+ | 10/26/2020. | PaYAOWN...covccvvvvvsvvvvnnsssvvnsnsssivnnesss | 6,158,955 | ....... 6,158,955 | ...... 6,146,204 | ..........6,123,534 35,421 6,158,955 | oo | e | eeevrerensee0 | 64,364 | 01/25/2027.
83192C AA 5 |SMB2019-BA1 0.509% 07/15/26...........ccvrercen. | 12/15/2020. | Paydown RSN 5,705,048 | ... 5,705,048 | ....... 5,705,048 | ...........5,697,629 7,419 5,705,048 N 38,913 | 07/15/2026.
85208N AA 8 [SPRINT SPECTRUM / SPEC | .. [ 12/20/2020. | Redemption ~ 100.0000...........ocormmmmreee | | 2,000,000 | ....... 2,000,000 | ....... 2,006,000 | coooo...... 2,003,269 (3,269) | v.ooevveeerreeenre | eeerreeeni 2,000,000 | oo | oo | oo 0| 42,000 |09/20/2021.
855541 AB 4 |STARM 2007-S12A1 2.950% 01/25/37... .. | 12/01/2020. | Paydown ..63,947 | ... 63.947 20,440 | oo | e BT | oo | oo | o0 | e 1,237 | 01/25/2037.
86358E UV 6 |SAIL 2005-HE1 M1 0.855% 07/25/35................. .. | 12/28/2020. | Paydown e 784799 | 863,284 (868) | ..vvveveerrerris | crrerreenren882 817 | e | e | evveeniieiieenn0 | s 7,749 | 07/25/2035.
86358E WC 6 |SAIL 2005-7 M1 0.883% 08/25/35.... .. [ 10/26/2020. | PaydOWN............ccooevvvenerissnisssisissiiiens | L goBg5D | . 895050 | . 787,752 | oo 828,056 (2,104) | v | evrreernnn825,952 | e | v | evvisenniiinsns0 [ e 7,045 | 08/25/2035.
87342R AB 0 |BELL 2016-1A A2ll 4.377% 05/25/4 v | - | 11/25/2020. | Paydown ...95,100 | ... 94,913 (1,233) 0] 2,563 | 05/25/2046.
89233M AB 9 |TAOT 2019-D A2A  1.920% 07/15/22...........c...... .. | 12/15/2020. | Paydown . X . 849,362 | ..oo...... 4,849,406 314 . | 0 [ I 73,081 | 07/15/2022.
913017 DB 2 | UNITED TECHNOLOGIES CORP.. | 02/28/2020. | CHHGIOUP. ..o | 11,709,879 | .....10,847,000 | .....10,717,000 | ......... 10,744,517 4408 | oo | rree 10,748,928 | o | 960,953 | ....... 960,953 | ....211,155 | 08/16/2023.
913017 DB 2 |UNITED TECHNOLOGIES CORP.. .o |- 05/19/2020. [ Call ~ 100.0000........cccocverreeriirriiciinnns I 1,008,000 | ....... 1,008,000 ..996,075 998,583 920 .8,498 8,498 | ... 101,745 | 08/16/2023.
92867X AB 2 |VWALT 2019-AA2A  2.000% 03/21/22............... . | 12/20/2020. | Paydown [ B 4,953,094 | ....... 4,953,094 | ......4,952,694 | . 952,774 320 [ oo | 08,953,094 | oo | e | 0| 77,526 | 03/21/2022.
92003 AA 7 |VNO2010-VNO A1 2.970% 09/13/28 | 0310/2020. | Paydown.......cc..coovvrmveovcmviiciees | | 1714350 | ... 1714350 | .. 1713335 | oo 1.713,697 853 | eovroeersecerens | creeeere ,TA,350 [ s [ | cvrensrenreen0 [ oo 11,327 | 09/13/2028.
929037 AC 3 |VNO2010-VNO A2FX  4.004% 09/13/28.. | 03110/2020. | PaydOWN....occoscsosvevesosoescnonsens | | 19,605,000 | .....19,605,000 | ....19,993,252 19,726,009 (121,009) | oo reeree 19,805,000 [ v | o | ceerrsirrinnsn0 | e 196,222 | 09/13/2028.
94988L AG 7 |WFCM2013-120BB 2.710% 03/18/28.... . 03/01/2020. | Paydown [N 8,000,000 | ...... 8,000,000 | ... 8,045,469 | ........7,991,641 8,358 rreennnn8,000,000 | ... e 0 54,794 | 03/18/2028.
94988L AJ 1 |WFCM2013-120BC 2.710% 03/18/28.... -1 03/01/2020. | Paydown.......cc.ccccovvvvvvsssvevvvvvennsesssssssn | 7,725,000 | ....... 7,725,000 | ....... 7,613,196 | oo 7,709,717 | oo | s 15,282 | coovvvvvevvcceres | e 15,282 | covvveveveveiiies | i 7,725,000 | cvcoovvrvnrnennns | covsereneenrnenenns | cenereeneneinnenns 0] 52,911 | 03/18/2028.
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94989E AK 3 |WFCM2015-LC20B 3.719% 04/15/50............... .. | 05/19/2020. | Bank of America Corp...........ccccceuuvniinnns . . 14,375,187 | ..... 14,355,000 | ..... 14,006,218 | ......... 14,062,959 18,323 14,081,284 N 293,903 | .......293,903 | ..... 252,102 | 04/15/2050.
95001P  AA 1 |WFCM2018-BXIA 0.879% 12/15/36.... | 11/15/2020. | Paydown . o] ...24,641,337 | ....24,641,337 | .....24,618,236 e | 22000 70,989 . 24,641,337 12/15/2036.
963280 AZ 7 |WHLS2017-1AA2 1.880% 04/20/26 . | 04/20/2020. | Paydown . . 154,777 | . 1,154,777 | ... 1,154,686 | ..........1,154,764 | .... L FORSSSSOOOR DOVRRNSSOOIO SO IO 1,154,777 04/20/2026.
98162X AB 1 |WOLS2019-AA2A 2.890% 11/15/21... .| 12/15/2020. | Paydown } | ..23762,705 | ...23,762.705 | ...23.761.752 | ......23.762,208 | ... 497 23,762,705 11/15/2021.
982526 AQ 8 |WRIGLEY WM.JRCO 3.375% 10/21/20. <[ 10/21/2020. | MAUIIY....oooooeervenenennnsssssessssvesisssssnss [ 13,738,000 | ... 13,738,000 | .... 14,352,517 | oo 13,826,509 | ...oocoorvvecrennns | corenean (88,509) | .vvvvvvvvererns [ errereresnn(88,509) | oo | v 13,738,000 10/21/2020.
136452 AD 1 |CPART 2017-1AA3  2.050% 03/19/21 .. | A| 05/19/2020. | Paydown . B — 2,153,486 | ....... 2,153,486 | ....... 2,153,486 2153486 | oo | o | eorviivinnneens | cvvirirennensesnQ) [ | oo 2,153,486 03/19/2021.
136452 AE 9 |CPART 2017-1A A4  2.286% 01/19/22.. - [A[ 101192020, | PYOWN.....oovovoevesssvsvnsssssnnssssne | 7,000,000 | ...... 7,000,000 | ....... 7,000,000 SOV VUSSP URROOROON | RSSO IS 7,000,000 01/19/2022.
14161G  BU 3 |CARDS2018-2AA  3.047% 04/17/23 A | 04/15/2020. | Paydown 33,000,000 | .....33,000,000 | .....33,135,586 | .........33,047,287 | ..ccooocorrirrrcers | crrrrs (47,288) 33,000,000 04/17/2023.
380881 CP 5 |GCCT2015-2AA  2.020% 04/15/22 .. | A| 04115/2020. | Paydown . .| ....10,000,000 | ..... 10,000,000 | ... 9,980,078 | ...........9,991,865 |..... 8,134 | oovrvevereee [ evienreen8,134 | | e 10,000,000 04/15/2022.
576339 BF 1 |MCCT2017-1AA  2.260% 07/21/21.................0. A | 01/2172020. | PaYdOWN.....ooveseeesvnenssveensssseenss | 8,000,000 | ....... 8,000,000 | ....... 7,995,938 | .......... 7,999,588 |..... LA T SRS USRI N DOTOOIROITY IS 8,000,000 | vovvvvresccrriiies | v | o0 [ e 15,067 | 07/21/2021.
00507U AR 2 |ALLERGAN FUNDING SCS  3.450% 03/15/22.... | D | 05/14/2020. | Citigroup. 10,394,400 | ..... 10,000,000 | ....... 9,847,850 19,898,081 N — 9,914,520 | ...ovvvvvvvvvvves | +..479,880 | ......479,880 | ... 239,042 | 03/15/2022.
65557C AR 4 |NORDEA BANKAB 2.500% 09/17/20 D 09/17/2020. | Maturity 5,996,000 | ... 5,996,000 | ....... 5,881,716 5,949,102 . . 5,996,000 SO0 USSR I | I B 149,900 | 09/17/2020.
714264 AA 6 |PERNOD-RICARD SA  5.750% 04/07/21.. D| 11/06/2020. | Call N 3,889,000 | ... 3,889,000 | ....... 4,238,271 | 8,030,856 | covoverseccs | e (75,368) ) N 3,955,489 ] (66,489) | ... (66,489) | .....322,280 | 04/07/2021.
714264 AD 0 |PERNOD-RICARD SA  4.450% 01/15/22............ D| 11/06/2020. | Call  100.0000...00.cssvvssvesorsvrsines . s 7,000,000 | ... 7,000,000 | ... 7,195,300 | ..........7,116,985 |.... e | e (47,852) e (47,852) | . . 7,069,134 |0 (69,135) | .o (69,135) | .....736,406 | 01/15/2022.
3899999. Total - Bonds - Industrial and MisCellan@ous..........ccvvvvervsicvvverssc : 1,151,488,464 | .1,141,055,908 |.1,148,204,136 | ....1,144,220,063 | ........ 93,912 | ..(2,005,036) | ......c00 [ o (1,911,124) | . .0 | ...1,142,282,079 .9,206,382 |....9,206,382 | 22,523,867 | XXX
8399997. Total - Bonds - Part 4... .1,862,436,838 |.1,807,349,622 | .1,837,630,588 | ....1,812,175,755 ..(4,437,252) | . ) 0 | ...1,807,805,556 54,631,281 |...54,631,281 | 33,267,080 | XXX
8399998. Total - Bonds - Summary Item from Part 5.. .1,363,145,976 |.1,313,696,204 |.1,339,730,776 | ....ccooovrrvceeurnrncenn. [T [P (584,495) ) ] ..1,339,146,279 |.... 23,999,695 |...23,999,695 | ..8,381,411 XXX
8399999, Total - Bonds - .3,225,582,814 |.3,121,045,826 |.3,177,361,364 | ....1,812,175,755 | ....... 93,912 | ...(5,021,747) ) 0| ...3,146,951,835 | ......ccooe 0 | 78,630,976 |...78,630,976 | 41,648,491 XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
46625H HA 1 [JP MORGAN CHASE & CO l..covrrvcverrrrrsrerrrerene [ ] 0311072020, [VAIIOUS..o.vvvvrvtnsvnsnscn ..3,008,000.000 | ...... 3,855,530 | oo | 4,513,740 4,513,740 | ... 570,568 570,568 ....(658,210) | ......(658,210) XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred . ... 3,855,530 XXX | 4,513,740 4513740 | ... 570,568 570,568 ....(658,210) | ...... (658,210) | . XXX
8999997, Total - Preferred Stocks - Part 4 s | 3,855,530 XXX | 4513740 | ......... 4,513,740 | ... 570,568 . .. 570,568 |.. o0 | ...(658,210) | ... (658,210) XXX
8999999. Total - Preferred StOCKS.............ivrivvinnriii s N IO 3,855,530 XXX | 4,513,740 | oo 4513740 | ...... 570,568 | .................. O 0 [ 570,568 | ....oocoourrenn. [ 4,513,740 | ..o 0 |...(658,210) ...... (658,210) XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R 10 2 |AT&TINC | | 03125/2020. | State Street Bank..........o.ccoesvsscss | 77,136.000 | ....... 2,184,065 XXX 1,236,561 3,014,475 | .(1,777,914) B RO PO (g LT )] — e 1,236,561 | ... o] 947,504 | ... 947,504 XXX
013872 10 6 |ALCOA CORP ... | . | 03/25/2020. | State Street Bank.. 27,865 XXX | o 76.067 | oo 78382 | (2,315)|. (2,315) ....(48,202) (48,202) |. XXX
037411 10 5 |APACHE CORP .| 03/25/2020. | State Street Bank.. XXX 7,548 o] (226,949) | .....(226,949) XXX
09609G 10 0 |BLUEBIRD BIOINC.... .| 03/25/2020. | State Street BanK...........ccvvcersmssvnec | 1,500,000 XXX | 134,831 3206 o] 10ee(63,007) | ..o (G — XXX
105368 20 3 |BRANDYWINE REALTY TRUST. .. | 06/23/2020. | State Street Bank.............ccooevuvvvevevcviiiiens | 57,500.000 | ......... 609,130 XXX |, 626,911 | ............. 905,625 | ... (278,714) (278,714) N (17,781 ........ (17,781)] ....... 21,850 XXX
20825C 10 4 |CONOCOPHILLIPS. | 06/23/2020. | State Street Bank..........ooccoocvvvvvcivceennec || 7,079.000 | ........ 312,239 XXX | 255,560 | ...........460,347 | ... (204,787) (204,787) | oo | 255,560 [ oo | e 56,679 | ........ 56,679 5946 | XXX
222070 20 3 |COTYINCA | 03/25/2020. | State Street BanK..........ccvvvvvvesvvesscnn || 54,200.000 | ......... 293,020 XXX | 400,711 | o.oooc.809,750 | ... (209,039) (209,039) XXX
23283R 10 0 |CYRUSONEINC - | 03/25/2020. | State Street Bank..........cvvvvvsvvvessvvss | 8,700.000 | ......... 466,562 XXX | e 437471 | ............. 569,241 | ..... (R0 (0)) S I PR (131,770) XXX
26614N 10 2 |DUPONT DE NEMOURS INC | 03/25/2020. | State Street Bank..........ccvvvvvvsvvcsscnn | 12,307.000 | ... 410,572 XXX | 422689 | .............790,109 | ... TGITZV AN U BN D (367.421) | .. (12217 | (12,117)|. XXX
26875P 10 1 |EOG RESOURCES INC | 03/25/2020. | State Street BanK..........cooovvvvvvcvmrccinscc | 24,600.000 | ... 942,282 XXX e 789,783 CT (N )L PN D (1,270,713) | .. 152,499 | ... 152,499 XXX
366505 10 5 |GARRETT MOTION INC. .| 03/25/2020. | State Street Bank.. 2 850.000 8 847 XXX 2784 | o 2BAT2 | (15,727) (15727) 42,788 | (3,897) | . XXX
369604 10 3 |GENERAL ELECTRIC CO... .. | 06/23/2020. | State Street Bank.............ccoocvvvveeevvvciienns | 6,018.000 | v 42,286 XXX A3T | e BT161 | (23,370) ) 43,791 | ... XXX
382550 10 1 |GOODYEAR TIRE & RUBBER CO.. - | 03/25/2020. | State Street Bank..........ocoovvvesvvvessvvenn | 22,600.000 | .......... 133,633 XXX | e 335,576 | ..............351,543 | ...... (15,967) ) SO B 335,576 [ ..oovvrrcrronen ..(201,943) XXX
423452 10 1 |HELMERICH & PAYNE | 03/25/2020. | State Street Bank........c.ccovvocsvsicins | 21,000.000 | ......... 370,310 XXX B IR PO (112,560) | eoovrrerre | oo 841,470 | oo .(471,160) XXX
46609 10 6 |JALEXANDER'S HOLDINGS.. .| 06/23/2020. | State Street Bank.. 2.000 10 XXX @) LT TN IS I ) XXX
49446R 10 9 |KIMCO REALTY CORP - | | 06/23/2020. | State Street Bank.. 21,200.000 | .......... 278,240 XXX | 273,783 | 839,052 | 1o0ri(165,269) [ oo [ oo | e (165,269) | oo | o 273,783 | oo | oo 4,456 XXX
585055 10 6 |MEDTRONIC INC .. | 04/03/2020. | Class Action Litigation...............ccoowwvvciiees | 10,116 XXX oo (0 OOROTOOTN DUSPTOR IV I 10,116 XXX
608190 10 4 |MOHAWK INDUSTRIES INC.......ccoooosvvviirrriinnens .. | 03/25/2020. | State Street Bank...........coouvvveevimnvvvvnianns | 8,600.000 | ........ 644,840 XXX | 950,027 | voovvrvenn. 1,172,868 | ..... (222,841 | coovvrvervvvrirrenen (222,841) | cooevvvvveeenirins | v 950,027 | ..oovvvvrrerri ....(305,187) XXX
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626717 10 2 |MURPHY OIL CORP....oocovrrsrrrssresssnrsisnens | 03/25/2020. | State Street Bank..........cooovvvvsvvvessvensn | 9,000.000 | ........... 55,655 XXX | s 388,042 | .............241,200 | ..... 146,842 | oo | oo | v 146,842 | oo | ..(332,387) | .....(332,387) | ........2.250 | XXX
655664 10 0 |NORDSTROMINC | 03/25/2020. | State Street BanK..........ccvvvvvvvsvvessen | 16,800.000 | .......... 298,904 XXX | e 716,841 29,217 o (817,937) | . (817,937) | ... 8,215 | XXX
674599 10 5 | OCCIDENTAL PETROLEUM CORP | 03/25/2020. | State Street Bank..........oooocovcvvevsciveenn | 14,860.000 | .......... 164,547 XXX | e 612,381 | c0ooooornn612,381 [ oo, 0 | (447,834) | .....(447,834) | ... 18,739 | XXX
69331C 10 8 |PG&ECORP | 06/23/2020. | State Street BanK..........covvvvvvesvvcsscns | 15,100.000 | ....... 144,400 XXX | e 151,000 RE74) [N D (13137) | oo , N (6,600) | ........ (CX:00)) — XXX
717081 10 3 |PFIZERINC o | TATI2020. | SPIN Off s | 37,827 XXX | e 37,827 | coooccnn81,030 | ...... (43,208) | covooceeerecs | oo | e (43,208) | covvveveeers | v, K772 40 DO DO IO (O E— XXX
744320 10 2 |PRUDENTIAL FINANCIAL INC......oovvrsrererreee .1 01/02/2020. | Class Action Litigation......................oo.... 49 XXX 0 R 4| 49 XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES INC.......ccooovervirerane .. | 03/25/2020. | State Strest Bank.............cooeevvevvvvevviiiann | 4,750.000 | coovr... 25412 XXX (20,640) | ceveveoeees | e 36,028 | oo | (10,615) | ........(10,615) XXX
76133Q 10 2 |RETAIL VALUE INC .. | 03/25/2020. | State Street Bank.. 842.000 10,356 XXX (4,704) A (15,926) | ........ (15,926) XXX
78667 10 8 | SAGE THERAPEUTICS INC.....ccovvveverrieriricirs .. | 03/25/2020. | State Street Bank.. 1,800.000 52,326 XXX | 285757 | 429942 | 455817 | oo 155,817 (233,431 | ... (233,431) XXX
82981J 10 9 |SITE CENTERS CORP... .| 03/25/2020. | State Street BanK..........co.ovvovcrvcronen | 8.200.000 | oo 47770 XXX 30,836 || o AD5.800 | oo (98,030 ... (98,030) XXX
867652 40 6 |SUNPOWER CORP o [ 0812712020, | SPIN Off oo | 55,924 XXX | 55024 | .cccor..79,984 | ...... [207:00) ) PO DO D (24,080) | vovvveeeerse | eeveeriesssn 55,928 | e | oo | oo 0 XXX
876030 10 7 |TAPESTRYINC | 03/25/2020. | State Street Bank.. 15,200.000 | ....... 217,927 XXX | 894,283 | ............400,944 | ... T <1 I D 484,339 ...(676,356) | ......(676,356) XXX
89469A 10 4 | TREEHOUSE FOODS INC.. «r| - | 03/25/2020. | State Street Bank.. o 24,700.000 | .......... 935,423 XXX | e 1,350,873 | ..........1,197,950 | ...... LT:7X:7 < ISR D B 152,923 | ...(415,450) | ......(415,450) XXX
90184L 10 2 |TWITTER INC...ovvvoieieicceieeeeee e .. | 03/25/2020. | State Street Bank.............ccooevvvvevevcviiieees | 18,600.000 | .......... 470,778 XXX | 579,431 | oo 596,130 | oo... (16,699) | covveveeerececes | oo | ceeeeren (16,699) | .. . ) | ...(108,653) | ...... (108,653) XXX
92339V 30 8 |VEREITINC. oo - | 03/25/2020. | State Street Bank...........coovvvvssvvessvvvesn | 73,800.000 XXX 614,592 | ...........681,912 | ..... (T2 720)) [T DR D (67,320) | oovveceerec | oo 614,592 | oo -(252,404) | ......(252,404) XXX
929740 10 8 |WABTEC CORP .. | 03/25/2020. | State Street Bank.. .32, XXX 1,748 (740 (740) 1,748 (258)] . (258)]. XXX
95040Q 10 4 |WELLTOWER INC .. | 06/23/2020. | State Street BanK............ccoovvvvvevevvviciinnns | 16,600.000 XXX 340,783 | ............. 539,748 | ..... (198,967) | coooveveressenns | erornreesriins | eeeesi (198,967) (254)| . (254) XXX
983134 10 7 | WYNNRESORTSLTD.... | - | 03/25/2020. | State Street Bank.. o 10,000.000 | ......... 747,954 XXX | 649,800 | ...........1,388,700 | ... (738,900) | oo | cvereeeesis | oo (738,900) o] 98,153 | o 98,153 XXX
G0177J 10 8 |ALLERGAN PLC.......cvviveveveereiceeece e C| 05/11/2020. | State Street Bank............coc.oocovmvvvevvieneen | 4,684.000 | oo 904,056 XXX | 426,121 | coooo...895,440 | ... (TL3X72) L (O I D (469,322) | .. o 477,935 | ...... 477,935 XXX
N59465 10 9 |MYLAN LABORATORIES......oovvooiioiiirrrrcines C| 11117/2020. | State Street Bank.............ooooovvcccvvcvcen | 24,200.000 | .......... 378,972 XXX | e 283,825 | ............ 486,420 | ..... (202,595) | ....oooveree (202,595) | ...oveeeeesern | erreirienn283,825 | coiveeeerin | v 95,147 | ......... LRy P— XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...............cccocovuiiimeciviiinnneisiiinsciissencsiissscsiiissnnens | 12,125,533 XXX | 14,729,482 .(5,587,974) 0 0 (5,587,974) . (2,603,947) | ...(2,603,947) | ..... 196,179 XXX
9799997. Total - COMMON StOCKS = PA 4. essrrssnsins vttt | 12,125,533 XXX | ... 14,729,482 (5,587,974) | ... 0 0|...(5587,974) | c............ 0 ... 14,729,482 (2,603,947) | ...(2,603,947) | ....196,179 | XXX
9799998 Total - Common Stocks - Summary Hem from Part S........oocvvviiesiiiess et | 487,924 XXX | VL (Y 0 486574 [ oo | e 1,352 | oo (K1 XXX
9799999 Total - COMMON SIOCKS.....vvvrsvrvessnrsessmssssssssessmssssssses s snsssssn s | 12,613,457 XXX ... 15,216,056 | ........ 20,317,453 | .(5,587,974) | cccooeerecc0 | o 0|...(5587,974) | ccoooooo...... 0].....15216,056 (2,602,595) | ...(2,602,595) | ....196,179 | XXX
9899999, Total - Preferred and COMMON SIOCKS. ..o..vssvvssvssoss st sssssssioss st | 16,468,987 XXX | 19,729,796 | ........ 24,831,193 | ..(5,017,406) | ...oovvcvrrccen U I (5,017,406) | .. 0 | s 19,729,796 (3,260,805) | ...(3,260,805) | ....273,180 | XXX
9999999. Total - Bonds, Preferred and Common Stocks 3,242,051,801 XXX 3,197,091,160 | ....1,837,006,948 | ..(4,923,494) | ..(5,021,747) | vvvevocc0occ..0 | o (9,945.241) | .. 0| ..3,166,681,631 75,370,171 |...75,370,171 | 41,921,671 XXX
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Bonds - U.S. Government
912828 YW 4 |US TREASURY NOTE Various. 04/09/2020 45,594,980 146,604,160 45,588,654 (6,327) ....192,802 | ..... 48,728
912828 YX 2 |US TREASURY NOTE Barclays Capita 03/26/2020 | Barclays Capital..............c..cccocvererres coeer...8,076,641 ...6,409,453 6,074,856 (1,785) | s [ (1,788) | s [ | ...334,697 | ....334,597 | ...... 25962 | ... 8,365
912828 YY 0 |US TREASURY NOTE Various 04/17/2020 | VariOUS..........cvvrveererereirsernsisersnrseirenes | 2eera 79,000,000 | ... 75,431,250 77,936,875 | ....... 75,419,842 ). 221,106 | ..... 41,106
912828 72 9 |US TREASURY NOTE Barclays Capita .. | 03/05/2020 | JP Morgan Securities Inc. 5,035,156 .15,372,070 5,033,888 )
912828 Z5 2 |US TREASURY NOTE Goldman Sachs... .. | 03/03/2020 cernn9,989,453 10,318,750 .9,989,551
912828 Z7 8 |US TREASURY NOTE Goldman Sachs... .| 03/09/2020 | Bank of America Corp...........cccccccoeuees | -.....20,000,000 | ...... 20,017,188 20,605,273 | ....... 20,017,014 | .
912828 79 4 |US TREASURY NOTE Goldman Sachs 04/30/2020 .......10,832,031 .10,819,531 0,829,772 | .ovvvevvvvons | eeeeread(2,259) [ o | v 2,259) [ o | e | on(10,241) | . (10,241) | ... 31,319 |..... 27,198
912828 ZC 7 |US TREASURY NOTE JP Morgan Securities Inc . | 05/14/2020 | JP Morgan Securities Inc..........ccccevvevne | +......35,000,000 | ...... 35,792,969 36,370,117 | ....... 35,772,507 | .ovvvverivrne | weeeren(20,462) | oo | evrrerrenn(20,462) [ oo o {597,610 |.....597,610 | ...... 68,173 |..... 17,120
912828 ZD 5 |US TREASURY NOTE Morgan Stanley... 05/21/2020 8,014,688 | .........8,067,188 8,013,808 | ... [ evreneeene(879) [ | e (879) [ i | e | 253,379 | 1...53,379 | ....... 7,391 | ... 217
912828 ZF 0 |US TREASURY NOTE Barclays Capital... 05/21/2020 .......10,037,891 | .......10,083,984 0,036,960 | ...ovvvvrvins | ervrerrerne(930) oo | (930 [ o | e | 47,024 | 47,024 | 7104 | .t 956
912828 ZG 8 |US TREASURY NOTE Barclays Capital............ccccocourvviiniinnne 07/15/2020 | Wells Fargo Bank..............c.cccccewieuvienns | ......15,000,000 | ...... 15,041,602 15,055,078 | ....... 15,036,940 | ....coovvvvvr | corerennn(4,661) | oo | (4,661) | s [ | 218,138 | 118,138 | 16,445 | ..... 4,303
912828 ZH 6 |US TREASURY NOTE Barclays Capital 04/30/2020 | Goldman Sachs............ccc.coevvverervvrnnenes | +..15,000,000 | ...... 15,002,930 15,012,305 | ....... 15,002,902 | ...oovvevvvnr | cerrrreencens27) [ | e 27) | s i | 209,402 | 109,402 | L 1,639 | ......... 615
912828 ZL 7 |US TREASURY NOTE Various 07/15/2020 | VaHOUS.........c.couvvenrrinreisnriisneiinnnns | 261,500,000 | ... 61,539,492 61,679,766 | ....... 61,538,653 | ....coovvvieens | ererrerennn(839) | oo [ eriiieeeena(839) | [ | 141,113 141113 | 26,805 | ... 6,827
912828 ZN 3 |US TREASURY NOTE VaOUS. ... 06/02/2020 | VaHOUS.........c.ooerveerreeereererierenienenens | 270,000,000 | ... 69,866,602 69,949,414 | ... 69,866,850 | .....covveieens | corrreennn249 i [ 249 | [ | 82,564 | ....82,564 | ...... 23,234 |.... 18,614
912828 ZQ 6 |US TREASURY NOTE Various 08/21/2020 | VarioUS..........cvvrveererinrirserneiersnrseiienes | 20e.39,000,000 | ... 34,951,172 34,907,813 | ....... 34,951,108 | ..o [ ervereeneen(84) [ s | i (B4) | s [ | 0.(43,296) | .....(43,296) | ... 31,929 |.... 22,334
912828 ZS 2 |US TREASURY NOTE Barclays Capita 07/06/2020 | Goldman Sachs.............ccccccevwvevviiinnnes | ......20,000,000 | ...... 19,817,969 19,989,844 | ....... 19,819,427 | .o | e 1458 | i 1458 | i i [0 170,417 170,417 | L 8,470 | ...... 2,732
912828 ZT 0 |US TREASURY NOTE Morgan Stanley............cccververerenecees 07/30/2020 | CHIGroUP..........cvvevurverrrrerrerienerireeniin | +.40,000,000 | ...... 39,881,250 40,053,125 | ....... 39,885,239 | oo | e 3,989 | [ 3,989 | i [ | 1...167,886 | .....167,886 | ...... 17,486 | ......... 546
912828 ZU 7 |US TREASURY NOTE Various .| 12/15/2020 ....20,615,383 | .......20,648,539 | ....... 20,613,618 | .oooovvvieens | ceereeene(1,765) | i [ (1,765) | s [ | 034,921 | 34,921 | 17,366 | ......... 643
91282C AB 7 |US TREASURY N/B NOTE Bank of America Corp. .. | 09/24/2020 | Goldman Sachs............ccc.coovvvrrreriinenes 29,970,703 ...9,991,406 9,971,167 | covvevvvvree | w84 | s | 8B4 | s e | 20020,239 [ ......20,239 | ... 3,804 | ... 1,834
91282C AD 3 |US TREASURY N/B NOTE Barclays Capital.........ccooeerniererririnns 09/25/2020 | VariOUS..........cvvvrveerererirnernsissrnnrseinenes | 249,000,000 | ... 44,985,352 44,748,047 | ....... 44,985,502 | ...coovvvvree | rrrieeneen 150 | i i 180 | i | (237,455) | ...(237,455) | ...... 20,533 | ... 2,140
91282C AE 1 |US TREASURY N/B NOTE Goldman Sachs 10/23/2020 .9,967,969 | .........9,803,906 9,968,196 | ..ooocvvcrires | wrrrveernennn228 [ e | v 228 | s | e | 2(164,290) | ...(164,290) | ...... 12,228 | ... 7,643
91282C AH 4 |US TREASURY N/B NOTE JP Morgan Securities Inc 10/01/2020 11,339,727 | 11,331,340 | 11,339,679 | oo | e (7)o | e (7) | i i | 00000(8,340) | .......(8,340) | ...... 4,99 | ... 4,526
91282C AZ 4 |US TREASURY N/B NOTE Various. .......cooarreisiiisssi s 12/21/2020 | Goldman Sachs...........cccccocesnvicianciianns | .....15,000,000 | ....... 15,009,570 15,002,344 | ....... 15,009,458 |.....oocooonee | convennne(112) | v | vvvvniceann(12) | v [ | e 7,118) | o n(7,115) | i 3,400 | ........ 155
0599999. Total - BONdS = U.S. GOVEIMMENL.........uuueiieiiie i cese et | 000:002,900,000 | ..o 604,811,968 610,760,328 | ..... 604,765,591 | ........... 0 ....811,524 |...238,237
Bonds - U.S. States, Territories and P
574193 QF 8 |MARYLAND ST 5.000% 03/15/31 Barclays Capital.............ccccocvurvereiiin 07/20/2020 | Bank of America Corp..........ccccccevvecnaes | ......10,100,000 | ....... 12,456,431 13,241,302 | ....... 12,374,889 | ..cooovvvvvc | o (81,542) | cvvvoven .. 178,153 | ..... 29,458
574193 TT 5 |MARYLAND ST 1.090% 08/01/27 . JP Morgan Securities Inc.... .. | 12/04/2020 | Barclays Capital...........cccccoourrrmerrrnnrs | 0....10,000,000 | ... 10,000,000 10,080,200 | ....... 10,000,000 | ...ovvvervrner | cerrinnrrineniiinns [ eerirerriinns | e | e | o | 20.80,200 | ......80,200 |..... 37,242 | .o,
57582R XY 7 |MASSACHESETTS-RAMS-B 5.000% 05/01/25... | .. JP Morgan Securities Inc.... .| 05/26/2020 | Bank of America Corp............ccc.cocceevees | +......10,000,000 | ...... 11,899,600 12,232,900 | ....... 11,868,757 | ..coovvvvncis | v (30,843) | ... ....287,500 |...245,833
68609T UT 3 |OREGON ST 0.795% 05/01/24 Citigroup 12/04/2020 | Wells Fargo Bank............cccccccoeeevveenies | e ,250,000 | e 1,250,000 | .........1,265,663 | ......... 1,250,000 | ..oocvveiennen | corrimemeieeniiens [ ervivereiines | eevrerrinenienenn0 | e
68609T UU 0 |OREGON ST 0.895% 05/01/25.... Citigroup 12/04/2020 .1,000,000 .1,000,000
68609T UV 8 |OREGON ST 1.185% 05/01/26.... Citigroup 12/04/2020 .1,000,000 " .1,000,000
68609T UW 6 |OREGON ST 1.315% 05/01/27.... Citigroup 12/04/2020 ,398,044 | ......... 1,370,000
68609T UX 4 |OREGON ST 1.472% 05/01/28. Citigroup 12/04/2020 ..991,524 970,000
882724 RE 9 |TEXASST 2.326% 10/01/29.... Citigroup 12/03/2020 | Raymond James Morgan Keegan . ,641,550 | ........ 7,000,000
93974E  HC 3 |WASHINGTON ST 5.000% 07/01/26 Wells Fargo Bank..........ccocvviiieininanes 06/03/2020 | JP Morgan Securities Inc.........ccccovviveeee | +......20,000,000 | ...... 24,641,800 25,255,800 | ....... 24,568,860 |.....ccccooenes | crenn (72,940) | .. ....100,000 [ ..ocovinnns
1799999. Total - Bonds - U.S. States, Territories & Possessions.. 1,587,831 74,143,743 1,402,506 | ..........0 | ..... (185,325) | .. ....734,144 |...275,291
Bonds - U.S. Special Revenue and Special A
1575T AB 4 |BROWN UNIVERSITY 1.914% 09/01/30............ [T 0910112020 Bank of America COrp...........oro... 12/09/2020 | Wells Fargo Bank..............oooe | e 7,000,000 | .. 7,204,140 7214410 | ....... 7218099 [ oo | o 604N [ [ 6,040 ] o [ [ (3,689)] .....(3,689) ] .... 3727 | ..o 44|
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25459 AF 8 |DIRECTOR OF THE ST OF NEVADAD. 05/29/2020 | Bank of America Corp............ccccccuuuence 12/01/2020 | Call  100.0000.. ...3,000,000 .3,000,000 3,000,000 (V1 SUUSRSURURUURN PRSPPSO DUOPRSRRURRUORN RO 0. 13,125
25477G  TJ 4 |DIST OF COLUMBIA INCOME TAX SE. 07/10/2020 | Citigroup 11/27/2020 | Wells Fargo Bank. 4,925,000 14,925,000 (V1 SVUURORRITORN EPPORIRRTOPEN IO 12,017 | ... 12,017 | .......7,898
414009 PP 9 |HARRIS CNTY TX CULTURAL EDU FA.... 07/27/2020 | JP Morgan Securities Inc................... 12/08/2020 | JP Morgan Securities Inc. 19,394,055 0000e9,292,632 | v | e (101,423) | ovvvecv [ e (101,423) | . i 130,968 | ... 130,968 | ....130,208
477854 AA 1 |MACARTHUR FOUNDATION 1.299% 12/01/30... | .. | 08/20/2020 | Morgan Stanley.............cccccuvvererenrrens 12/10/2020 | Morgan Stanley. 8,950,000 8,950,000 ...8,788,840 8,950,000 0 ...(161,161) | ...(161,161) | ...... 34,555
576000 ZF 3 |MASSACHUSETTS ST SCH BLDG AUTH. 07/01/2020 | Citigroup 12/02/2020 | Citigroup... .50,000,000 | .......50,000,000 .50,452,600 | ...... 50,000,000 (VI PRI IRVRPRPIRPPRRN DO 452,600 | ..... 452,600 |....218,295
605155 BQ 2 |MISSION TX ECON DEV CORP 05/22/2020 | Bank of America Corp............cccccevuuenee 08/03/2020 | Call ~ 100.0000.. 5,000,000 | .........5,000,000 | .........5,000,000 5,000,000 | ..oovveciiies | e [ | e | i | [ | 0 13,730 |.... .
677660 UZ 3 |OHIO ST WTR DEV AUTH POLL CONT.... 03/16/2020 | Barclays Capital 07/28/2020 | Bank of America COMp..........cccuvurvecrens | covernes 8,650,000 | ....... 1,027,712 | ....... 11,754,485 | ....... 10,937,184 | ..o | v (90,528) | ...ccvoonven ....287,132 |...128,549
708692 BG 2 |PENNSYLVANIA ST ECON DEV FING.. 07/31/2020 | Bank of America Corp. 11/02/2020 | Call ~ 100.0000.. .12,000,000 2,000,000 .12,000,000 | . 2,000,000 | ..ocveieriins [ v v | 0 e | e | e [0 e 13,426 | ....
709235 S8 9 |PENNSYLVANIA ST UNIV  2.215% 09/01/2 05/06/2020 | Barclays Capital 12/08/2020 | Barclays Capital.............cccccoomrveivniiiins | covveenae 5,000,000 | .........5,000,000 ...5,238,550 5,000,000 | ..coovveerires | verirerenrieniens [ evnriveninne | e | v e [ 22..238,550 | .....238,550 | ...... 63,989 |....
71884R  AA 0 |PHOENIX AZ INDL DEV AUTH SOL W.. 08/03/2020 | Royal Bank of Canada. 11/02/2020 | Call ~ 100.0000...........ccoeoerverecrirarens | e 64,000,000 | .......64,000,000 | .......64,000,000 64,000,000 (V1 SUUSRSURURRURN PRSURURUPOUURN DUOPRSPRURRUUORN IO 0 |...210,780
786089 JJ 2 | SACRAMENTO CA WTR REVENUE . 06/24/2020 | Goldman Sachs .. | 12/07/2020 | Barclays Capital...........ccccoevemrvvrrecies | covis 2,600,000 | .........2,693,210 | ........2,706,938 | .........2,688,923 | .......ccccceee | verrrrenns (4,287) [ oo | vvreeneee( 28] | s [ v [ v 18,015 | ...... 18,015 |...... 33,797
786089 JK 9 | SACRAMENTO CAWTRREVENUE.................... .. | 06/24/2020 | Goldman Sachs............cccc.courvvririeinns 12/07/2020 | Barclays Capital.............ccccoweemvvicisicins | corveenae 1,600,000 | ......... 1,662,736 | ......... 1,672,384 | ......... 1,660,168 (2,568) | ..oovvverrs | cerrrireens(2,568) [ oo | e | i 12,216 | ...... 12,216 |...... 21,745
797412 DR 1 |SANDIEGO CNTY CA WTR AUTH 07/09/2020 | Bank of America Corp. 12/03/2020 | Barclays Capital.............ccccovvereemrieiins | crveene 12,865,000 | .......12,865,000 .12,968,821 12,865,000 | ....ocvverenner | corvimenrineniiinns [ ervirnneiinns | eevvnreineneineen0 | e | e [ 103,821 |..... 103,821 |...... 69,037 | ..coovrrrinnnes
79766D SJ 9 |SAN FRANCISCO CALIF  5.000% 05/01/25. 03/24/2020 | Wells Fargo Bank .. | 12/02/2020 | Barclays Capital..............ccccourreimirrinnns | covens 7,500,000 | .........8,086,125 | .........8,922,675 | ........8,012,670 |...cccccccoewrs | cuvrnnes (73,455) | ...covovnves [EPSUR PO 910,005 |..... 910,005 |....462,500 |...204,167
85440K AC 8 |STANFORD UNIVERSITY 1.289% 06/01/27........ .. | 05/28/2020 | Goldman Sachs............cccccoervererieanes 12/10/2020 | Barclays Capital.............cccocweereemriecres | coveene 10,000,000 | ....... 10,000,000 | ....... 10,233,950 | ....... 10,000,000 (VN [OUUPRUPOON IUPRURPOOROPORN DO 233,950 |..... 233,950 |...... 65,882 | ..o
864784 GQ 0 |SUFFOLKCNTY NY WTR AUTH 06/10/2020 | JP Morgan Securities Inc.... 11/27/2020 | Wells Fargo Bank.............cccueeurvervenes | veeens 13,675,000 | ....... 13,675,000 | ....... 13,737,085 | ....... 13,675,000 0 [ v [ e | e 62,085 | ... 62,085 |...... 34,210
91412H FM 0 |[UNIV OF CALIFORNIA CA REVENUES. . 07/10/2020 | JP Morgan Securities Inc.... ..| 11/27/2020 | Morgan Stanley.... . 10,000,000 | ....... 10,000,000 | ....... 10,060,200 | ....... 10,000,000 0. . IO [ 60,200 | ...... 60,200 |...... 34,988 |.... .
91412H GF 4 |UNIV OF CALIFORNIA CAREVENUES.................. .. | 07/10/2020 | JP Morgan Securities Inc...................... 11/30/2020 | Morgan Stanley.............ccc.eeevevevvrneens | cvveene 38,000,000 | ....... 38,000,000 | ...... 38,351,370 | ....... 38,000,000 (VN [OURUPOUPOONR IUPRURPOOROPORN DO 351,370 |..... 351,370 | ... 185,117 | oo
91514A  JW 6 |UNIV OF TEXAS TX UNIV REVENUES. 04/20/2020 | Barclays Capital... 06/02/2020 | Barclays Capital..............c.cccocwcvurrianns | wovnee 24,025,000 | ....... 32,495,975 | ...... 33,318,831 | ....... 32,406,242 | ..cocoovvrieans | e (89,733) | ovvvveei [ s (89,733) | oo [ e | 912,589 |..... 912,589 |....166,840 |..... 26,694
98459L  AB 9 |YALE UNIVERSITY 1.482% 04/15/30.. 06/02/2020 | Barclays Capital... .. | 12/08/2020 | Morgan Stanley...........cccccooeerevenrivncnes | coveees 25,000,000 | ....... 25,000,000 | ....... 25,335,250 | ....... 25,000,000 0. [ESTRTR P 335,250 |..... 335,250 |....186,279 |.....occoceenn.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. ........cci. ittt iesestessssisssis sttt st nnssnnieni | enes 321,290,000 | ..... 334,998,953 | ... 339,117,006 | ..... 334,630,918 | ........... 0 ... (368,035)] ........... 0] (368,035) | ... 0 ] s 0 |..4,486,087 |..4,486,087 |.2,290,750 |...378,700
Bonds - Industrial and Miscellaneous
03063N AR 8 |ACRE2010-ARTAD 7.443% 01/14/29................. .. | 03/02/2020 | Bank of America COrp............cccoocuuuunee 07/11/2020 | Paydown...........ccovvuerinnicisniiciiens | o 4,500,000 | ......... 4,593,164 | ......... 4,500,000 | ......... 4,500,000 |..cccoovorienns | woeeens (93,164) | oo [ i (93,164) [ ..o [ [ e [ i 0]...139,556 |..... 21,399
03067D AB AMCAR 2020-1 A2A  1.100% 03/20/23................. .. | 03/04/2020 | Citigroup. 12/18/2020 | Paydown.............coccoumvevnmiiinnniisniiians | cevvienne 7471229 | ... 7471135 | ... 7471229 | ... 7,471,229 94 | s [ | | s 0 ... 54,144 | ...............
037833 DP APPLE COMPUTER INC  2.200% 09/11/29. 03/18/2020 | JP Morgan Securities Inc...................... 07/21/2020 | JP Morgan Securities Inc. ...9,919,000 .9,405,196 | .......10,800,502 19,421,332 16,136 | e [ e | 21,379,170 11,379,170 | ... 80,013 | ..... 5,455
055298 AC BBCMS 2013-TYSN A2 3.756% 09/05/32... 04/21/2020 | Citigroup 07/08/2020 | Citigroup ...8,364,000 8,343,090 ...8,366,614 .8,353,216 10,126 | s | e | 213,398 [ 113,398 ... 86,396 |..... 19,199

BX TRUST 2019-XL A 1.061% 10/15/36............... .. | 04/14/2020 | VariOUS.........ccoooervvriererirrisiiniiniies 12/04/2020 | VarIOUS............cvourierienrieriieciscinniins | v 34,366,479 | ....... 32,833,589 | ...... 34,387,365 | ....... 33,368,237 | ..ccoviniienns | e 534,648 |..............

056054 AA

056054 AA BX TRUST 2019-XL A 1.061% 10/15/36. 04/14/2020 | Various. 1171512020 [ PaYOWN........ocverirririernieeinnieieninns | cvevrneines 220,931 | oo 211,076 | .. 220,931 220,931 9,854

05607Q AR BX TRUST 2020-BXLP D 1.409% 12/15/29.......... 03/02/2020 | Various. .| 12/15/2020 | Paydown 26,976 | ... 26,973 | . 26,976 26,976 2 2 ST IO .

06406R AN BANK OF NY MELLON CORP........ccocoomervmrerrrrrnens .. | 04/17/2020 | Goldman Sachs...........ccccererverernrerenns 07/13/2020 | VariOUS..........cvvrvrereririserenierissisesenes | corenes 12,500,000 | ....... 12,495,250 | ....... 12,981,300 | ....... 12,495,349 99 99 | i | e | e 485,951
04/27/2020 | JP Morgan Securities Inc. .| 07/21/2020 | Jefferies & CO INC.......ovvvvvevriverrereriannn 4,998,650 | ........5,213,900 | ......... 4,998,600 (50) [ vvvvvrvrveeen | wrvrrrrirrnrneene(B0) [ eoveieiieiien [ [ 215,300

12510H  AA CAUTO 2020-1A A1 2.690% 02/15/50. 01/15/2020 | Credit Suisse 12/15/2020 | Paydown v 2,506,414 2,505,761 | .........2,506,414 2,506,414 653 | covvveereers | eererinrenreen053 [ e e

125282 AA CGDBB 2017-BIOC A 0.931% 07/15/28.. .. | 02/12/2020 | Various 12/09/2020 | Morgan Stanley 10,830,057 | ....... 10,836,586 | ....... 10,831,749 | ....... 10,818,371 | .o | eeeeene(18,215) | s | e (18,215) | s [ | e 13,379 | ... 13,379 |...132,809 | ...... 5,798

(18215)] ..

17320Q  AG CGCMT 2013-375P B 3.635% 05/10/35.. 05/06/2020 | Morgan Stanley 07/13/2020 | JP Morgan Securities Inc. .16,000,000 6,225,000 .16,435,000 | . 6,210,316 | ... ceeenn(14,685) | oo | e (14,685) | s | e [ 224,685 |..... 224,685 |...117,982 |..... 11,308
22160K AP COSTCO WHOLESALE CORP  1.600% 04/20/30. | .. | 04/16/2020 | Credit Suisse... 11/24/2020 | Barclays Capital...........cc.ccocuvevinrinrins | v 10,000,000 | ........9,982,500 | ....... 10,220,500 | .........9,983,424 924 [ i | e 924 | s i [ 237,076 |..... 237,076 |...... 96,444 |.......cc...cc..
23291G  AC DLL 2019-DA1 A3 2.890% 04/20/23.... .| .. | 05/05/2020 | Lloyds Securities 12/20/2020 | Paydown............ccoceemvenmvisneiisneiinns | cervieeas 1,476,856 | ......... 1491624 | ... 1,476,856 | ......... 1,476,856 | ....ccoovvres | corrines (14,769)
233046  AF DNKN 2017-1A A2l 4.030% 11/20/47. 04/13/2020 | Guggenheim Securities LLC 11/20/2020 | Paydown 725 692 725 725 33
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09062X AH 6 |BIOGEN INC 2.250% 05/01/30
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233046 AK DNKN 2019-1A A2l 4.021% 05/20/49 08/25/2020 | Various 11/20/2020 | Paydown............ccvvvvmviemiiinnriisnniinns | s 32,418 | o 34,268 | . 32,418 32418 | oo | e (1,850)
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23342K AC 8 |DRB2017-AA2B  2.850% 05/27/42.. 01/21/2020 | Cantor Fitzgerald..............cccccocvverinnes 12/25/2020 | Paydown............ccoveririeniniinniiniins | cvviens 1,963,592 .1,984,455 ...1,963,592 1,963,592 | oo | i (20,863) | ..ooovvvenis [ ereerieeenn(20,863) [ oo | v | e | i 0. 30,601 | .....4,353
233851 DY 7 |DAIMLER FINANCE NALLC.. 03/05/2020 | Citigroup 09/01/2020 | Various .10,947,000 | .......10,926,639 .11,058,994 | . 0,928,652 2,013 22,013 [ | e | e 130,343 |..... 130,343 |...... 60,950 .
233864 AD 9 |DTRT2018-1A4 3.030% 11/15/24.. 01/02/2020 | Mitsubishi Securities................ccc..ccce.... 12/15/2020 | PaydOwn............cvveeerveereirereirereirens | e 14,339,142 | ....... 14,453,407 | ...... 14,339,142 | ...... 14,339,142 | ..cooovviccc | (114,265) | .............. 114,265) | oo [ v [ e | e 01...382,750 |..... 25,344
254687 FQ 4 |DISNEY WALT CO 3.800% 03/22/30. 03/19/2020 | Citigroup 09/15/2020 | Various .18,000,000 | ....... 17,949,600 | ....... 21,536,130 | ....... 17,950,863 | ...ovvvrervis | v 1,263 | .o ..3,585,267 |..3,585,267 |....279,142
25755T AK 6 |DPABS 2018-1A A2l 4.328% 07/25/48 04/16/2020 | Bank of America Corp. 10/25/2020 | Paydown ..4,680 4,620 4,680 4,680 60 101
26208Q AB 3 |DRIVE 2020-1 A2 1.990% 12/15/22 01/13/2020 | Royal Bank of Canada.... 12/15/2020 | Paydown 14727818 | 14,727,403 | ....... 14,727,818 | ....... 14,727,818 415 ....185,970
26857L AA 0 |ELFI2020-AA  1.730% 08/25/45............cccooeecveen. 06/18/2020 | Bank of Montreal.............cccccccovvvnnnnen. 12/25/2020 | Paydown.............cocwrveeneireneireneiiens | ceveeenas 2,691,734 2,690,894 ...2,691,734 2,691,734 840 | oo [ e840 | s [ | e | s 0 ... 14,992
291011 BN 3 |EMERSON ELECTRIC CO 1.950% 10/15/30.. 04/27/2020 | Citigroup 12/03/2020 | Variou .10,000,000 .9,944,600 .10,507,389 19,947,264 2,664 22,664 | | e | e 560,125 |..... 560,125 |....113,411 .
29444U AQ 9 [EQUINIXINC 5.875% 01/15/26 01/29/2020 [ VaMIOUS.........oooorrverrrienriereiisniinees 07/08/2020 [ Call ~ 100.0000..........coommveremrieirriers | o 7,362,000 7,710,908 | [ (M1.217) | o (111,217) | ...(348,908) | ...(348,908) | ....621,992 | ..... 17,337
33834D AA 2 [FIVECORNERSFND TRII 05/19/2020 | Credit Suisse. 05/21/2020 | Credit Suisse. 5,000,000 5,000,000
39154T AW 8 |GALC 2019-1 A3 3.050% 09/15/22.. . 04/06/2020 | Lloyds Securities. 12/15/2020 | Paydown v 139,485 | ... 139,262 | ... 139,485 | ............ 139,485 223
46591TH AN 0 |CACLN 2020-1B 0.991% 01/25/28...........ccccooeeuue 09/09/2020 | JP Morgan Securities Inc...................... 12/25/2020 | PaydOWN............cvvvereireiieniiieneiians | e 724168 | ...........724254 | .........7T24,168 | .......... 724,168 (86)
46652B  AY 5 |JPMCC 2020-NNN AFX 2.812% 01/16/37... 02/13/2020 | JP Morgan Securities Inc .| 07/06/2020 | Bank of America Corp .......38,000,000 | .......39,141,530 | .......38,958,906 | ....... 39,063,991 |...coovvvie
48253Q AG 0 |KIND 2020-AIP B 1.494% 03/15/37 . 11/06/2020 | Various 12/15/2020 | Paydown............ccovvervimiiieniiisneiians | o 366,006 | ............354,790 366,006
552953 CG 4 |MGM RESORTS INTERNATIONAL.........cccoommvvennae 08/11/2020 | VaMIOUS........covooeeeercrverceiieneiieeeeienenes 12/09/2020 | Royal Bank of Canada.............ccccceoueees | covveenae 7,856,000 | ......... 8,363,270 | .........8,510,370 | ......... 8,316,204 |................
55358P AG 1 |MSCG2018-SELFB 1.232% 10/15/37.... 07/28/2020 | Goldman Sachs. .| 09/18/2020 | Morgan Stanley...........c.coeevevrvrerrrirnnnne 11,187,302 1,199,687 |....ocvvenne
58013M FM 1 |MCDONALD'S CORP  2.125% 03/01/30.. . 03/03/2020 | JP Morgan Securities Inc 12/01/2020 | Various ceernen,996,760 <vvrn..5,996,876
615369 AG 0 |MOODY'SCORP 2.750% 12/15/21........cccccoomrnven. .. | 02/05/2020 | Goldman Sachs.............ccc.verveererrennns 09/03/2020 [ Call  100.0000..........cocorreermreerrrrins | cevereees 3,108,000 | ......... 3,159,966 | .........3,108,000 | ........ 3,143,354 | oo [ (16,612) | v [ evereneed(16,612) | oo [ e | e (35,354) | ... (35,354) | ....159,534 |..... 2,346
641062 AS 3 |NESTLE HOLDINGS INC 1.000% 09/15/27 09/08/2020 | Citigroup 09/16/2020 [ VAIIOUS.........ouveerererereereeireeseriesninens | eeens 15,000,000 | ....... 14,976,750 | ....... 15,007,600 | ....... 14,976,766 16 IO [ 30,834 | ... 30,834 | .......... 833
713448 ES 3 |PEPSICO INC 2.750% 03/19/30 . 03/17/2020 | Bank of America COMp...........c..couvevernnee 1211712020 | VaMIOUS........vouvreeieereerieeeieessniseeies | eereees 18,250,000 | ....... 18,151,998 | ....... 20,321,495 | ....... 18,158,014 6,017 . |..2,163,481 |..2,163,481 377,304
74460D AD 1 [PUBLIC STORAGE 3.385% 05/01/29................... .. | 03/12/2020 | Credit SUISSE.......ovvrerrrerrireierisriseires 07/13/2020 | US Bank B [ 1,725,000 | ......... 1,866,260 | ......... 2,001,949 | ........ 1,861,500 | ..o [ eereene(4,761) [ e e 761) | s [ i e 140,449 | ..... 140,449 | ...... 41,198 |..... 21,897
774341 AH 4 |ROCKWELL COLLINS INC. 2.800% 03/15/22...... .. | 03/03/2020 | Jefferies & Co Inc.... 06/08/2020 | CHIGrOUD..........vveveeverreverreeereeeicnnenas | o 10,000,000 | .......10,274,700 | .......10,444,400 10,237,756 | ...ooovvvvenn | weeennn(36,944) | oo | oieene(36,944) | o [ [ 206,644 |..... 206,644 |...206,111 |...132,222
81746N AA 6 |SEMT 2016-3A1 3.500% 11/25/46................c...... .. | 04/08/2020 | Wells Fargo Bank.... 12/01/2020 | Paydown............ccovevinriieninrinniiniies | v 2,276,493 | ........2,286,453 | .......2,276,493 | ........2,276,493 | ....cccccceves | vereeerne(9,960) [ cooriviciiies | eriieneans9,980) | oo | v [ | e 0. 30,997 | ...... 2,656
882508 BH 6 | TEXAS INSTRUMENTS INC 1.375% 03/12/25.....| .. | 03/03/2020 | Bank of America Corp...........c.c...ccuueeve. 09/11/2020 [ US BaNK.......vvvmurerrrrererernneeseeesneees | crveeeees 5,000,000 | ........ 4,992,550 | ......... 5,198,300 | ......... 4,993,282 | .oocovviieens | e 732 i [ 732 [ [ | 205,018 |..... 205,018 |...... 34,948 |...ccocceeenn.
90117P_ AC 9 |AOTA 2015-1211 A1A2  3.901% 08/10/35............. .. | 06/15/2020 | Citigroup. 07/10/2020 | Bank of America COM..........ccoumuriecnene | coveeees 8,915,000 | ......... 9,757,882 | ......... 9,854,209 | ......... 9,744,635 e 109,574 | ..... 109,574 | ...... 41,534 |.... 12,204
3899999, Total - Bonds - INUSHrial @NA MISCEIIANEOUS............iuieriiiiitieiit ittt iis ettt h e seb st h bbbt en e nnbenses | snia 326,816,204 | ..... 328,332,024 | ..... 339,124,899 | ..... 328,347,264 .0 ...........15,236 . .0 [10,777,638 [10,777,638 |.4,544,993 |...530,770
8399998. TORAL = BOMAS. ...t eEes e eEEE R R R R R LR E LR ...1,313,696,204 |...1,339,730,776 |...1,363,145,976 |...1,339,146,279 | ........... 0. (584,495) | ........... (V) (584,495) | ............. 0 s 0 123,999,695 | 23,999,695 |.8,381,411 | 1,422,998
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00287Y 10 9 |ABBVIEINC.......ccooooumriiimriirniiinrisnesscinnii .. | 05/11/2020 | State Street Bank.............ccccooverriens 05/29/2020 | State Street Bank.............ccococvurvcvieris | covvvviineienas 0.340 29 0
76133Q 10 2 |RETAIL VALUE INC....cooooovvivririrriicnieeneerens .. | 01/08/2020 | State Street Bank..............cccccvrerrrennens 03/25/2020 | State Street Bank.............ccccoovervcvereis | corvvereneeens 33.110 264 0
896945 20 1 | TRIPADVISOR INC 03/25/2020 | State Street Bank............cccccvevirerernc. 06/23/2020 | State Street Bank. .....25,900.000 | ............486,265 | .......... 487,471 | ........... 486,265 0
92556V 10 6 |VIATRIS INC 11/17/2020 | Spin Off 12/01/2020 | State Street Bank. B 0.990 8 0
Y58473 10 2 | MAXEON SOLAR TECHNO......ccooooovviiiiiiiiniiniinns D| 08/27/2020 | Spin Off. 09/24/2020 | State Street Bank...........ccooccviicniiniies | vrisriiiniianad 0.500 8 0
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded... .487,924 0 0 0 0
9799998. TOAl = COMMON SEOCKS...........ceiveiiiiectetcectetei ettt ettt et et et etetets eaetetessaesesessesesessesesessssetesessesesesssetesansesesessesetesasssses e sesebesseseses s setetesasseses e sesesessesetessnseset s assetessesesesesastesansssetessnsetesans ..487,924 0 0 0 0
9899999, Total - Preferred and Common StoCKS...............coccveveveveicriieiniereininns o 486,574 | ... 487,924
9999999. Total - Bonds, Preferred and Common Stocks ...1,340,217,350 |...1,363,633,900 |...1,339,632,853 24,001,047 | 24,001,047 |.8,381,411 | 1,422,998
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
SPRINT SPECTRUM / SPEC L....uvuiiiiiirieniissiseissnsssssssnssssesssesssnssnseens | ........... ‘ . | 09/29/2020. | Various..... 09/20/2021. | ..ovvvene 1,139,954 [ .o | i [C12200) ] RN [OOSR 1,127,813 | e 1,143173 | oo LIS R 3.36 | ...... 1.06 |MJSD. | .......... 9474 | oo 1,158
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OBlIGAHONS. ........vvuivriieiiiriiiriiisiitiieis oottt ettt | eressnssans 1,139,954 | .......c........... (V) [CR220)] (L] [ [\ 1,127,813 | ........... 1,143173 | ............ 1,158 | o 0 XXX XXX XXX | .. 9474 | ... 1,158
3899999. Total - Industrial & MiSCEIANEOUS (UNBFFIIBEA). .. ... everressirsiirsseis ettt | erbsnsniens 1,139,954 | .o (V)] (3,220) | oo 0 | [ I 1,127,813 | .o 1,143173 | oo 1,158 | oo 0] XXX XXX XXX | e 9474 | oo 1,158
Total Bonds
7699999. Subtotals - Issuer Obligations........ OO OO OO OO PO PSP SO PP PP PP PRPPOPRURPOPR) IRTPTORPO 1,139,954 XXX XXX XXX
8399999. Subtotals - Bonds 1,139,954 XXX XXX XXX
9199999. Total - Short-Term Investment; 1,139,954 XXX XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1B s 0 1C e 0 1D e 0 1E 0 TF 0 1G e 0
2B o 0 2C s 0
3B . 3C .
4B 4C . .
BB i 0 5C s 0
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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

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

1 3 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. XXX
STATE STREET BANK KANSAS CITY, MO. XXX
0199999. Total - Open Depositorie: 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 12| 7. July 10. October.
2. February. 5. May. 31 |8. August 11. November.
3. March 9,370 | 6. June 34,636 | 9. September. 9,370 | 12. December.

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8¢3

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
TREASURY BILL 12/28/2020.......c0vvve | o 0.06 |01/07/2021.. ...4,499,955 23
TREASURY BILL 121612020, | v 0.07 | 01/14/2021.. 17,999,577 502
0199999. U.S. Government Bonds - Issuer Obligations..............cvveeeriureinreeneerieseeeeiscineseeeeneens 122,499,532 525
0599999, Tl - U.S. GOVEIMMENE BOMMS......veces e84 81188 R L1 BhBE R | 22,499,532 | .oovvvvviviiniinninnnsn 0 525
Total Bonds
7699999. Subtotals - Issuer Obligations... 122,499,532
8399999, SUBLOLAIS - BONAS.........c.vieuriiiieiice R 22,499,532
Exempt Money Market Mutual Funds as Identified by the SVO
857492 88 8 | STATE STREET TREASURY MMF TRIXX......ciiiiiiiiiiiiiriiiiisiiis it bbb | esbiiess s 12/31/2020. 0.010 .441,096
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO...........ccccoinnririneiininererinennne 441,096
8899999. Total-Cash Equivalents e e | 22,940,628
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1= SR 0 1C s 0 1D e 0
1F .. 1G .. .0
2B .. 2C . ...0
3B . 3C . .0
4B .. 4C .. .0
BA e 0 BB e 0 BC e 0
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska....
3. Arizona... .
4. Akansas........c.ccnmecrneiennen AR [ B.... | INSUR UNDERWRITING COLLATERAL........ccmtvimirmmrinnermnerirneesenisseessssssessseseses | eerseenns 236,270 | ...... 249,431
5. California...
6. Colorado.... .
7. ConNECCUL......cvvvvererervrirririias CT | crtiriiee | et | antesreni et | erseninins
8.  Delaware
9. District of Columbia
10.  Florida....
1. Georgia.. .63,685
12. Hawaii....
13.  Idaho..
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21.
22.  Massachusetts.. 532,864 562,547
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28.  Nebraska........ccoocovevivrveveneene NE ot [
29.  Nevada. .
30.  New Hampshire..........cccccoeuvvnanee NH [ o | s | s | s | s
310 NBW JBISEY oot [ e ettt ettt saennes | fessessessetantessennesetanaentes | setsetentessensnententensennnnns | eeresseeneanan
32, New Mexico... 336,810 355,572
33, NEW YOTK.ooveiececrriciernrreeedNY i et | etites sttt | deeneeni et nes | eebensena st | erieees
34, North Carolina... 351,891 371,494
35. ST SRRIORY VRN
36, Ohi0..cocverevrnrrervrireeineisernneneOH [ B | INSUR UNDERWRITING COLLATERAL. ..oocviirviiiisiseriissssssssesssssenins | srensesssenenes 2,754,805 | ...coovrrirane 2,908,263 | ...vvvirieirrierenieienes | s
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.........ccoorererniinnd PA | s | ettt nen | 4nsetsetentess st et entenanes | chestetseneeenast s s ntetenes | seesesesentenne st ensensenas | renenes
40, RhOGE ISIANG. ... R i bbbt | enbeis sttt | sttt nes | aetesben et | eriaees
41, South Carolina... . 221,189 233,510
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
48, VEIMONE....ouivriecieriirrrreee VT i | ettt | etbets st ents | dottess ettt nes | eeteeb et | eriaees
47.  Virginia... . 326,756 344,958
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns s | e seniens | et enennns | e | e
58.  Aggregate Alien and Other.... XXX XXX 0 0 0
59.  Total XXX XXX 3,157,694 1,829,834 | oo 1,931,766
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1N IR (V1N IR 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 [ 0 [ 0

E29
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