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Annual Statement for the year 2020 ofthe IMlid=-Continent Casualty company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEMMENLS.......oouiieirieieieeieseie e ssessessesses | seesseeneesneens 997,371 | v 0.2 [ s 997,371 | oo [ e 997,371 | v 0.2
1.02 All Other GOVEIMMENTS..........cuuiiieeiierierierisreesiesiensesssssessens | coneesseessesessssnsssneens | oeeesseesseenees 0.0 [ [ e | e (1N [P 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. [ e [ cevvnenninnnn 0.0 [ [ e | e (1N [P 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0ssessions, GUAranteed..........ccvueeneeneeneernceneeeeseesneiseessssssesssnees | ceeereeneinnes 1,297,545 | ..o 0.2 | 1,297,545 [ .o | e 1,297,545 | ..o 0.2
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ooeuueureirrieisesseissisessssiessens [ eeiveenns 113,374,040 | ............... 18.8 [ 113,374,040 | oo [ v 113,374,040 | ..ovvvennee 18.8
1.06 Industrial and MiSCEIANEOUS.............ovuervvrirnrirnrieineiseieeiesiieeiiees | e 243,993,175 | ...coovuneee. 406 |.......... 243,993,175 .o | e 243,993,175 | ..o 40.6
1.07 Hybrid Securities............. ..2,000,000
1.08 Parent, Subsidiaries and Affiliates.............cccreereerenrinencneenenees [ e
1.09 SVO Identified FUNGAS..........cooverieriiirececcessssiseiseiseis | e
1.10 Unaffiliated Bank LOANS..........ccuoeuuiuiuriiiniineireieiineineieeseeseiseesessenes [ersesssessesnsssesseseessnenas
1.11 Total Long-Term Bonds..........ccoeuviveieiiereireieeeisisieeissiessessssessesens | coveeienns 361,662,132

. Total Invested Assets

Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccoerrurrnrineneneiineneneies
2.03 Total Preferred StOCK.........ocvierrerriinincieeeseiseseieeesese e

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

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated)
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 MUtUI FUNGS......ociiiiicieccce ettt
3.06 Unit INVESIMENE TIUSES. ......ooveeieirececereie e
3.07 CloSed-ENd FUNGS........ccovurriinineireiriscneiseess et seseeenns
3.08 Total COMMON SOCKS. .......crerrerirrireieieesneeneeseeseieeseseseseessssessseenees

Mortgage Loans Schedule B):
4.01 Farm MOMGAGES. .....ovuvererrerererereieeseesneeseeseesssssesseesessesssessessssessseseees

4.02 Residential MOMGages.......ccvvuvrmrrrruremerneessesisesessessssessssessssesssssenenns
4.03 Commercial MOrGages........cccuverurrrnrereueeneeneiseeseseessseesessesssseesseesnes
4.04 Mezzanine Real Estate Loans.........cccocoevevevveeeeveeseeceeeesce e
4.05 Total Valuation AllOWANCE...........coveeveevivierereiseresee e
4.06 Total MOrgage LOoanS..........cervererenrcnrinniseesnsseeesssssssesssssssesssessees
Real Estate (Schedule A):

5.01 Properties Occupied by COMPaNY.......c.coeveevivsiereereeseeeeiese e
5.02 Properties Held for Production of INCOME..........cccocvvvvreverrereriernnnn.
5.03 Properties Held for Sale..........ourimrerrerninensreieessenseseesssssseseesesenes
5.04 Total Real EState.......cccovuriverrerrricieiceissssesese s ssessssseenes
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1)........cccouvveeveeieieeece s
6.02 Cash Equivalents (Schedule E, Part 2)........c..ccooeevveveevecereenerciiernnnns
6.03 Short-Term Investments (Schedule DA)..........ccccceevevveveereerrererennnns
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............
CONTACE LOBNS......covirircvicirisie sttt ensnes
Derivatives (SChedule DB).........cc.couveuerernrieisiesiesssssesesssses s

Other Invested Assets (Schedule BA)...........ccoeeeveeeiceeeeeesere e

. Receivables for SECUMLIES...........vrerieiiniireessessessesese s
. Securities Lending (Schedule DL, Part 1).......cccocveverveneverssssseresssnes
. Other Invested Assets (Page 2, Line 11).....ccccvveeerernereieisnsesenssieninns

................................................ 0.0 | oo | e | ceverveesesensniienn0 o .0.0
................................................ 0.0 | oo | veerrereiseenresneenees | o0 [ o .0.0
................................................ 0.0 | oo | | ceveveenesinssienn0 e .0.0
................................................ 0.0 | oo | v | o0 o .0.0
................................................ 0.0 | | L0 [ .00
............................ 0 [ 0.0 | e 0 0 | 0.0
................................................ 0.0 [ [ | 0 0.0
................................................ 0.0 [ [ | 0 0.0
................................................ 0.0 | | L0 [ .00
............................ 0 0.0 | 0 |0 | 0 | 0.0
............ 16,827,508 | ...ccoovveiennn28 | 016,827,508 | o | 10000 16,827,508 | ... 2.8
.......... 141,246 447 | ...ccevve00n23.5 [ NA1,246 447 | [ 141,246,447 235
.............. 1999998 | ..o 03 [0 1,999998 [ [ ... 1,999,998 | 0.3
.......... 160,073,953 | ..............26.6 |.........160,073,953 | .............ccc0000....l0 [ ... 160,073,953 | ..............26.6
................................................ 0.0 [ [ |0 | 0.0
................................................ 0.0 [ [ | 0 0.0
................... 43,931 | 0.0 [ 43,931 [ | 43,931 | 0.0
........................ 367 |00 | 0367 [ [ 0367 | 0.0
................................................ (U0} ISR IIND 0,0 GRS IRID, 0.0, RN (RNY, 0,0, SIS
................................................ 00 | fevnviisicsniissiessiiinns f e o .0.0

Sio1




Annual Statement for the year 2020 ofthe IMlid=-Continent Casualty Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas
4. Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18........ouivieiiiieeieictece ettt a st s s bbbt s b ae st a bbb bbb e b s sa et s st en e
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.ccvvveeee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt

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

74 Totals, Part 1, COIUMN 12. ... sss st n s

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st
8. Deduct current year's depreciation:

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

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c..uruuuriimiimriieiiieeiesiieresisesessessse s sssse sttt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt
2. Cost of acquired:

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

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

3.1 Totals, Part 1, COIUMN 12.........iiii bbb

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s
4. ACCTUAL OF GISCOUNL.......couieeieieeite ettt bbb e £
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes

52 Totals, Part 3, COIUMN 8. NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccvvvvnrncrnrrrcncencn . N - IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb seen s
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen
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Annual Statement for the year 2020 ofthe IMlid=-Continent Casualty company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........c. ittt sttt s s s E ettt 46,175
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0

4. ACCIUAI OF QISCOUN.......ovoeieceeececicteee ettt b s bbb bt s et s s s s s A bbb s s s b s bbb s s e s s s st et s s st s b et e s e ss et et s sttt s s baes

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...ttt bbb st a et s sttt a e s s saes e
5.2 Totals, Part 3, COIUMN O.........vuieieiieecteee ettt ettt e sttt st en e bes s sse s s sneenas 0

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas

Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes

Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes 2,245

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt bbbt bbb
9.2 Totals, Part 3, COIUMN T4.......oiiiieie ettt ettt bbbt 0

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15.......ociiices sttt bbb r s
10.2 Totals, Part 3, COIUMN T1.. ..ottt bbb b bbbt r s 0

11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees 43,931

12, Deduct total NONAAMIEEA AMOUNES..........cveiiiriieieieiece ettt s bR s R £t s R sttt s s s

13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt 43,931

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA. ...t isessssssesssessssssessee s st ss st sse st s s s st es s s E e s st es sttt 469,732,387

Cost of bonds and Stocks aCQUIFE, Pt 3, COIUMN ..ottt sttt bbb s sttt et bbbt e st s et et en s s baen 91,434,695

ACCIUAL OF QISCOUNL......vecvvveirieiscisesies sttt s8££ 8848 R e b s en 1,435,529

> wDn

Unrealized valuation increase (decrease):

A1 PAM T, COIUMN 2.ttt st a et a bbb sttt bbb bbb s s sttt n st nee (109,844)

4.2 Part2, SECtion 1, COIUMN 5.ttt 716,875

4.3 Part2, SECON 2, COIUMN 13ttt ettt sa ettt s b en bt ss st en s (3,501,961)

44 Partd, COIUMN T eeeieeietseesssseesseeess st (237,115) (3,132,045)

Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st 518,034

Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes 115,009,429

Deduct aMOTHZAtION Of PIEMIUML.........cciieiciiieee ettt et s e bbbttt b e b e s b st s st et e e b b e s s be s s st et n bttt s s et s st s s st ettt enen 874,320

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 5.ttt
8.2 Part 2, SECHON 1, COIUMN 19. ...ttt bbb
8.3 Part 2, SECHON 2, COIUMN 16..........eiuuuirirreimirieeiiseeisress st bbb bbb
8.4 Part 4, COIUMN 15, .ot s bR 0

9. Deduct current year's other-than-temporary impairment recognized:
9.1 P 1, COIUMN T4ttt bR 569,418
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb 1,795,409
94  Part4, Column 13 342,691 2,707,518

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2..........ccvueirieciiieeiciie s 87,400
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 441,484,734
12.  Deduct total nonadmitted amounts...... 100,000
13. Statement value at end of current period (LIN 11 MINUS LINE 12).........cccieieiiieieecieie ettt sttt s a bbb s bbb bbbt 441,384,734
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Annual Statement for the year 2020 ofthe IMlid=-Continent 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... 997,371 .995,738
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. Other COUNTIES.......cvrvreiieis [ errrieieresisiesesessissssssssinies | eeresesisssssessssssssssssesssssssesins | esessessesssssessnssssessessnsessessnsens | ooe
4. Totals...............
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ...t | ereiisieseiisiesesssississenersnies | erresiesissessesssssssssesserssseniesins | eriesessessessessssassesessstesessntens | srossessesisssstes st st ens st enaenaens
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS. ... | e 1,297,545 | oo 1,420,163 | oo 1,321,660 | .cooovvevvvcrn 1,240,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals. ..o | v 113,374,040 | ..o, 118,969,906 | ...oooovvvrenens 114,542,847 | ..oovvvvvven, 111,106,220
Industrial and Miscellaneous, 8. United States..........cccovcuvercees | covvirvirnnies 182,556,808 | ......ccocvvennnee 189,295,845 | .....ccooovivunn. 181,930,964 | .....cccoevveveneee 193,557,702
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada........cocceveeueeeereieiens | e 1,000,056 | ...oovvvveeririrnns 1,020,000 | ..ovocvecrieina 999,950 | .ooeverereierinee 1,000,000
and Hybrid Securities (Unaffiliated) 10. Other COUNHES......ccvrvmereenes | rerrersrrersrieencnsd 62,436,311 | .ovvvernnrninienand 62,858,523 | ...ccovverrinerinnn: 62,502,831 | ...ooovirrniriis 63,423,984
11, TOtalS. oo | i 245,993,175 | oooooovvericiinna 253,174,368 | ..oooovvrerenennn. 245,433,746 | .oooovvrers 257,981,686
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds.... | [ 361,662,132 | ..oooovrericirnnns 374,625,343 | oo, 362,293,991 | oo 371,327,905
PREFERRED STOCKS 14. United States... ....23,159,710 ....23,159,710
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......cocvcvererereecieieis [ et stenes | ertese sttt
16. Other COUNHIES.....cccrverrenes | onrrrersrerssresssieenns 640,000 | ...oovrireeireiciins 860,000
17. Totals... 23,799,710 24,019,710
Parent, Subsidiaries and Affiliates 18, TOtalS.....cooveeieiieissiieiieiies | | e | oo
19. Total Preferred Stocks.. ....23,799,710 ....24,019,710
COMMON STOCKS 20. United States..........couveeverirnees [ covreeeenerinecinnenns 1,747,400 | oo, 1,747,400
Industrial and Miscellaneous (Unaffiliated) 21, CaANAA.......coeveeieerercrereiens | e | e aniens | oon
22. Other Countries........couurnnrees | connnrrneriisirnsseenns 799,000 | ..ovveererniresciis 799,000 | ..oceeriiiinincninna 501,000
23, TotalS...cooovvererrersrissriensciiesines | o 2,546,400 | ..o, 2,546,400 | oo 1,498,916
Parent, Subsidiaries and Affiliates 24, Totals.....ccovininincinciniini | o 53,476,492 | ....cccovvvnrrenn. 53,476,492 | ....ccccovvvrrinnn. 23,500,000
25. Total Common Stocks.....c | coeevviririencneen. 56,022,892 | ....coovrrrniriinans 56,022,892 | ...ccooverrinerinnn: 24,998,916
26. Total STOCKS....ucummsrrrssssnssasss | coveeeriiiiscniienns 79,822,602 | ...ooovviericinnan 80,042,602 | ....cooovvvrerrcrennns 47,171,946
27. Total Bonds and Stocks...... | ....ccccouvvennces 441,484,734 | oo 454,667,945 | .....covverinnn 409,465,937
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Annual Statement for the year 2020 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

......................... 0.3
......................... 0.0

2.1

2.2
2.3
24
25
2.6
2.7

3.1

3.2
3.3
3.4
3.5
3.6
3.7

Totals..

1,736,451

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Totals

1,135,335

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed




90IS

Annual Statement for the year 2020 ofthe IMlid=-Continent Casualty Company

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

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

10.7

TOtAIS. ..ot

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 Column 7 as a 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)
....31,245,431 3,998,919 204,197,059 35,465,140 176,406,493
814,855 29,738,680 11,484,908 20,429,940
415,193 1,284,764
719,245
202,683
7.
8.
9.
10. Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3...
10.4 NAIC4
10.5 NAIC5
10.6 NAIC6
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a 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
1121 NAIC Tttt (d)........ 52,802,195 |........... 148,893,038 |......cceene 88,485,487 |............. 21,739,757 | ..ocovvenee. 15,620,113 | oo (V1N 327,540,590 | ..coovveririinns 90.1 | e XXX e [ e XXX e | s 151,134,097 |.......... 176,406,493
11.2 NAIC 2 4,142,095 |............ 22,723,051 | .o 3,378,330 | cvvvrerrin 856,517 |..ccvvvrrnn. 2,814,855 | ..o (0] I 33,914,848 | ..o 9.3 | e XXX [ e XXX [ 13,484,908 |............. 20,429,940
11.3 NAIC 3... 57,178 |.... 1,077,761 17,395 ... 196 132,233 ..1,284,764 ..1,284,764
114 NAICA.....iienecneeenesesnssssnssnsensenssnensesees | (@)evririeinnenn 1968 | eiiiiiiii8,272 | e 1,840 | e 703,566 | ..o (0 [STRRRRRRRRORN 0 I ISR 719,245 | o022 | e XXX e e XXX s [ e 0
11.5 NAIC 5..ncrcrneneeesenenesenseseeneesssssssessssenssesses | (@)oreneeneinnen 1,839 | i 162,541 | 1,081 | 37,221 | oo (U [PURSURTRRRRRRRIN 0 I  (¢) NSRS 202,683 | ..veeeenerneirenenen 0T [t XXX s [ e XXX s | e 0
11.6 NAIC B..veecreereeceneseenesessseneessseseessssensesses | (Qereenrieisinninnenn0 |0 |0 | i (O LV P o I I (o) O (O [FSO o X0 [ FUSTOOROND .0, GRS RSN o o GO [T 0
117 TOtAIS. oo essieenssiseineseesssssissenenns | seneeeenennnD 1,004,875 | i, 172,862,662 |............. 91,890,134 |......cc..c.. 23,337,258 |............. 18,567,201 363,662,129 | ..ovvvvvrereeen100.0 | XXX i | e e XXX | e 165,903,769
11.8 Line 11.7.:a52 % Of COL 7.oviviieeieiereiisse s sssnsississenns | ceevseseisissennennes 15.7 | oo LY 253 | v [ [ P o X | I IS (L KOIN D .0/ RS DSRND 0 ¢, CRUNUNTNTE IR o ¢ RS [FSRR 45.6
12. Total Bonds Prior Year
12,1 NAIC 1ottt stensns | enesessenens 47,662,775 |........... 142,874,011 | ........... 111,112,147 | ... 19,994,773 |..oovenvne 23,192,771 | ovoeeveeereeereineines | eereeneens ) 0.9 GO PR XXX oeovvvrene e 344,836,476 | o914 | 189,296,580 | ........... 155,539,896
12.2 NAIC 2.t iseieesiesssssensnss | ceenensnnensen 3531 3,300 | eveevnenes 23,407,221 | ..o 1,634,179 | 676,056 |.....cooonc.n. 2,647,887 | ..o | e ) 0.9 SO I XXXeovovevrenee [ ernenenenn 31,738,680 | o84 | 18,335,085 ... 13,403,595
12.3 NAIC3 147,405 139,368 [ [ | s ) .0 SO IS ) 0.0 S
124 NAICA4...
12.5 NAIC5
12.6 NAIC6
12,7 TOAIS ... eneesenssssseneeneenns | e D 1,113,461 0.0, 166,601,424 | .......... 112,797,397 | .............20,810,198 |............. 25,840,658 | ....ooovvrrrrrrrirnennn0 e e XXX e [ e XXX e
12.8 Line 12.7.35@ % 0f Col. 9....covvirniniinininisensnsnssnsnssnninns | evsrnnssinsnsennnnes 190 | covnnnninnineineneenedd42 | viiiiiiinnnn29.9 | DB | i 6.9 | s 0.0 | XXX | aeveenes XXX
13. Total Publicly Traded Bonds
13,1 NAIC 1ot | resseneneans 18,608,152 |....coouvnes 45,529,201 |.....cco..... 63,524,636 |............. 10,067,176 | .....coovenee 13,404,932 | ..o | e 151,134,097 | oo 416 | .o 189,296,580 | ....cvvvvverririrnnns 50.2 | .o 151,134,097 |........... XXX
13.2 NAIC 2u. ettt | ceneea 3495778 | .o 5,501,370 |.cocvrveenee 2,487,760 | ..o [ cereereineiene 2,000,000 ..o [ v 13,484,908 | ..o 37 | 18,335,085 | ..ooovveeeeereiinn 49 | 13,484,908 |........... ) 0.9 G
13.3 57,178 | .o 1,077,761 | oo 17,395 | o196 | i 132,233 | oo [ e 1,284,764
134 ...0
135 0
13.6 0
137 TOtAIS...oeee | e 22,161,109 |[..cccovennee 52,108,332 |......c...... 66,029,791 |....ccconee. 10,067,373 | .covvvrenee 15,537,165 | oo
13.8 Line 13.7asa % of Col. 7..... . ..314 . 6.1 .94
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.......c.cccccvcvivieis | oererereiirereecn 81 | v, A3 il 182 | 28 | o 4.3
14. Total Privately Placed Bonds
141 NAIC Tt | rersesienans 34,194,043 |........... 103,363,838 |.......co.u.. 24,960,851 |......c...... 11,672,581 |..coovvene. 2,215,181
14.2 NAIC 2.ttt sssentnens | eessessnnenen 646,316 17,221,680 890,571 ....856,517 814,855 | e | e
T4.3 NAIC 3.ttt | rebess ettt esinees | etbeteni ettt | sestennne sttt | et | e
14.4 6,272 .703,566 | ...
145 ...162,541 .37,221
1418 NAIC Bttt es e stenss | nneenssnssnsssssensnsanssnes | nessesssnsenssessessensansnnes | feesssssesssnsonssessensansanes | anssesssssenssnssnssnssansanes
147 TOAIS.....eecc s | e 34,843,766 |........... 120,754,330 |.......co.... 25,860,343 |............. 13,269,885 |.......ccconee. 3,030,036 | ...ovvverrrerereinend0 e 197,758,360 | oo 544 1 169,116,279 | 448 | b XXX i e 197,758,360
14.8 Line 14.7 as a % of Col. 7..... . 176 ..61.1 131 BT .15 ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........cccvvrninne | cornrererrernninninnenas 9.6 | e 332 [ e TA | s 36 | s 0.8 | oo 0.0 | i 544 | XX [ XK e XK e XK [ v 54.4
(@) Includes $.....196,763,278 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....987,761 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 $.....160,095 current year of bonds with 5GI designations, $.....172,788 prior year of bonds with 5GI designations and §......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....1,999,998; NAIC2§.......... 0; NAIC3S.......... 0; NAIC4S......... 0; NAIC5S.......... 0; NAIC6S.......... 0.
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All Bonds Owned December 31

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of
1

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

1.03
1.04

Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities.

.00 ...
.00 ...

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type 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 Issuer Obligations .997,371 ...997,371 03 .. ...996,539 ...997,371
1.02 Residential Mortgage-Backed SECUMHIES. ..........cvvireiriiieieiriieriieeis et | eeniesesssssesssssesssness | essesesessssssssssssesnsnnns | cernsesessssesesssssssensens | esseesssssseessssesssnsnss | ereeenss X Kurtrinnieens | voverersnssesneniensnnnns 0.0 [ | evrirriieinnne0.0 [

301

3.02

Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

U.S. States, Territories and Possessions, Guaranteed

4.01
4.02
4.03
4.04
4.05

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.

5.01
5.02
5.03
5.04
5.05

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

Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..

9,982,864 |.

22,142,154 | ...

..53,778,088 |. ..11,620,926

103,806,821

118,540,270

103,806,821

........... 55,942,510

............ 11,621,193

113,374,040

136,771,092

113,374,040

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..

..21,819,898 |. 14,470,686 | ...

............ 22,103,705
............ 21,136,050

4,995,058 |.

........... 34,650,078

......... 17,032,159

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..

8.01

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..

Affiliated Bank Loans - Issued
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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

Distribution by Type

1
1 Year
orLess

2
Over 1 Year
Through 5 Years

3
Over 5 Years

Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

9
Total from Column
7 Prior Year

10

% from Col. 8
Prior Year

1
Total

Publicly Traded

12
Total

Privately Placed

9.
9.01

9.02
9.03

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

10.
10.01

10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - ISSUE............ccoeveverereiiecreicee s
Unaffiliated Bank Loans - Acquired..

1.
11.01

11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year

ISSUET OblIGAtIoNS.........cvucveieciirie e

Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities..
SVO Identified Funds...........cccovrierinenne

Affiliated Bank LOANS..........ccveireviierieieiriiciiesieseesss e ssessssnens

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

40,144,726
18,374,275 | ..

.............. 2,000,000
..2,270,963

33,373,201
23,728,689 |..

12.
12.01

12.02
12.03
12.04
12.05
12.06 Affiliated Bank Loans...
12.07
12.08
12.09

Total Bonds Prior Year

ISSUET OBlIGAtIONS........vececrieciiriresee s

Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.
SVO Identified Funds.........ccocevrvvvrrnnnnes

Unaffiliated Bank Loans...

Line 12.08 as a % of Col. 9

.............. 6,192,680

10,757,139 | ...

............ 47,555,029

22,945,202 | ..

.............. 6,200,441
..12,688,874

.............. 2,000,000
..2,071,248

............ 61,948,150
..53,770,577

.......... 260,444,410

39,454,537
.38,070,930 |..

............ 22,493,613
..15,699,647

13.
13.01

13.02
13.03

13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

ISSUET OBIIGAtioNS.......cvevieeeriiecieieieee e

Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds.........ccoccevrieerninnes

Affiliated Bank Loans...

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

.5,623,522 |...

............ 18,163,547

10,174,252 |..

4,595,496

............ 39,454,537
38,070,930

33,373,201
23,728,689 |..

............ 10,067,373
...6.1

14.
14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
ISSUET OBlIGAtIONS.....vvveeiireieiie s
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds...........ccoevvviverenrnes

Affiliated Bank Loans...
Unaffiliated Bank LOANS............cccovvvieveiiieiiieeeeeesssvs e
Totals
Line 14.08 as a % of Col. 7..
Line 14.08 as a % of Line 11.08, Col. 7, Section 11

............ 21,981,179

...8,200,023 |..

............ 13,269,885
8.7
........ 3.6
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

2. Cost of short-term investments acquired

9. Deduct current year's other-than-temporary impairment recognized

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

11. Deduct total nonadmitted amounts

1. Book/adjusted carrying value, December 31 Of PriOr YEa...........cocuviericricieriniereene e

3. ACCIUAL OF QISCOUNL........vuvuiviiitctcit e bbb bbbt bbb

4. Unrealized valuation iNCrease (ECTEASE).........ccuuevivrirerreiiisiieiseissieiseiseiese sttt nsnne

5. Total gain (10SS) ON AISPOSAIS...........cvuurirriiiiiiirieeieeiee i

6. Deduct consideration received On diSPOSAS...........cvviueuriiriiniiieiniieiesesisee s

7. Deduct amortization Of PIEMIUM............euiiirriririeer ettt

8. Total foreign exchange change in book/adjusted carrying ValUe...........ccceviueieiiniinieineee s
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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, SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PriOr YEAI..........cvvrieiiirieieiseei et saes

2. Cost of cash equivalents acquired

3. ACCIUAI OF QISCOUNT........cviiiiciiciici ettt bbb ns et

4. Unrealized valuation iNCrease (ECIEASE).........uuieiruieieiiieieieissiesieis ettt nans

5. Total gain (I0SS) ON AISPOSAIS..........cccerireriiiicteiiie et e bbb st s s st nas

6. Deduct consideration received 0N dISPOSAIS............cccvcuiveiiereiiiecieeeie et bbb s

7. Deduct amortization Of PrEMIUM.........c.ccieiiceeieeee ettt a et a e

8. Total foreign exchange change in book/adjusted Carrying ValUE............c..cceveuriveieireeieiieesce e

9. Deduct current year's other-than-temporary impairment reCognIzed.............cooeveeiieiiicreeeieeseee e

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

11. Deduct total nonadmitted @MOUNLS............ccciiiuiieiiieice e s e bnne

........................................................ 25,329,516

191,696,225
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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

EO1, E02, EO3, E04, E05, E06
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Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

SCHEDULE BA - PART 1

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase | (Amortization) | Impairment | Interestand | Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./AC.V. Income Investment | Ownership
Surplus Debentures - Unaffiliated
023138 AA 8 |AMBAC Assurance Surplus Note 5.1 06/07/20............ [ ......... [ New York.........cc..c.... | NY.... | Dissolution 4B 02/12/2018 ............ 56,232 60,625 43,931 977
2799999. Total - Surplus Debentures - Unaffiliated...........cocovivrniianiinns 56,232 60,625 43,931 0 977 0 XXX
4899999. Subtotal - Unaffiliated 56,232 60,625 43,931 0 977 0 XXX
5099999. Totals 56,232 60,625 43,931 0 977 0 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A 0 1B 0 1C s 0 D s 0 1B i 0 TF 0 16 s 0
2A 0 2B 0 20 0
3A 0 3B 0 3C 0
4A 0 4B 43,931 AC s 0
BA 0 5B 0 5C 0
B 0
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Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

E08, E09
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SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

oL3

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
0 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 4S 6 |UNITED STATES TREASURY. 1A. ...106.250 | .. 265,625 250,000 249,650 139 6,875 | 06/06/2018. | 05/31/2023.
912828 Y6 1 |UNITED STATES TREASURY. 1A. ...106.688 48,009 | ..o 45,000 wB4.893 | i | s 39 11,238 | 07/26/2018. | 07/31/2023.
912828 Y6 1 |UNITED STATES TREASURY. 1A. ...106.688 ......325,397 305,000 304,277 266 .8,388 | 07/26/2018. | 07/31/2023.
912828 Y8 7 |UNITED STATES TREASURY. 1A. ...105.469 ..421875 400,000 398,550 388 7,000 | 07/26/2019. | 07/31/2024.
0199999. U.S. Government - Issuer Obligations . . XXX . 1,060,906 | ...ocovvvnnes 1,000,000 997,371 0 832 coeeenn23,500 XXX XXX
0599999.  Total - U.S. GOVEIMMENE. ... bbb XXX | 1,060,906 | ...ocoovvennes 1,000,000 997,371 0 832 | o0 |0 | XXX | XXX | XXX [ e 7,562 [ e 23,500 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc
68609T DM 7 [OREGON ST....coosvirriinrircrierineeneniseinsssessessssessssssssssssssessssssessanssnnses. | sveens |0 | veeereenn2 | TB FE i | v 619,074 |..111.998 | ..ccovvvvncn. 643,989 575,000 602,199 (7,856) | oo | e w4000 ... 3118 | D | s 1917 | 23,437 | 12/14/2017. | 12/01/2048.
68609T  HV 3 [OREGON ST.....ccoiiiiiumiriiemeiamessinsssssssesssesssens s snsssssssens s esesssnssssssnssens ...7102,586 |...116.718 ..776,175 665,000 695,347 (5972)] .. ..4.250 |...... 3.570 |JD....... 11/01/2018. | 06/01/2049.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations . 1,321,660 XXX . 1,420,163 | ............ 1,240,000 1,297,545 (V) I (13,627) [ oo 0].. XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession s | e 1,321,660 XXX s 1,420,163 | ...ocovvnnnes 1,240,000 1,297,545 () (13,627) | oo (V] [ 0 XXX XXX XXX [ i 4,272 | oo 52,073 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligations
130536 QR 9 | CALIFORNIA POLLUTN CTL FING AUTH SOLID W.......ovverrirrieniinerirenes [ s [ 1.GFE i | e 1,500,000 |...106.740 | ......cco..... 1,601,100 | ..coovvrienee 1,500,000 1,500,000 | ..veeeveerierirnrirnes | v | e | e | 03379 [ s 3375 | W | i 25313 | .o 56,953 | 06/19/2015. | 07/01/2025.
130536 QR 9 | CALIFORNIA POLLUTN CTL FING AUTH SOLID W....c..ovvumrirrinirrciines 1510008 I O CT o S IO 500,000 |...106.740 | ..o 533,700 500,000 500,000 ceerneeneeensinnns [ e [0 3.378 [ 3374 | e | s 8,438 | ocvenne 10,547 | 06/19/2015. | 07/01/2025.
346668 DK 9 |FORSYTH MONT POLLUTION CTL REV.....civiviierriiirinerirerieresenieneiiens | cevvene .2,000,000 |...103.433 ....2,068,660 ...2,000,000 2,000,006 (2) | covrerernernrrinnns | e | 200 2.000 | e 2.000 |FA....... 08/05/2016. | 08/01/2023.
59465H UA 2 |MICHIGAN ST HOSP FIN AUTH REV v [ e B .1,000,000 |...104.446 ....1,044,460 | ... ...1,000,000 1,000,000 (7) ] oo | e | 0002400 | e 2.400 |MN...... 02/23/2017. | 11/15/2047.
896221 AD 0 | TRIMBLE CNTY KY ENVIRONMENTAL FACS REV........ccoovvvmrrverirnrirens SD.. [ [ 2|1 FFE i | o 1,000,000 |...113.725 | ...cccevuuuee 1,137,250 | oo 1,000,000 1,000,000 | ..veeerveerierirnrernes | e | e | e | 03790 [ 3.749 | JD....... 05/18/2017. | 06/01/2033.
97712D  E2 8 |WISCONSIN ST HEALTH & EDL FACS AUTH REV.......ccccisiviniinsiiinsinninns SD.. [ [ 2|1.DFE.... ...970,730 |...110.887 ....1,108,870 ...1,000,000 974,574 1,301 [ [ [ 203375 | 3.600 |FA....... 11/30/2017. | 08/15/2035.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation .6,970,730 XXX 7,494,040 7,000,000 6,974,580 0 1,292 | e 0 XXX XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3133N3 U9 3 |FHREBD08 - RMBS.........coeiiiiirriiiiinieissisiesssssssesssissssesssesssssesssnss | sense - 1A. ..103.743 ...430,766 415,227 420,464 (1,338) | oo | e | 0003500 | e 2.945 | MON... 10/16/2019. | 11/01/2049.
3133N3 VG 6 |[FHREBD15 - RMBS........oioouieiierieiieeieiseiiesiessessensssissessessessssnnns | eeens - ...103.731 ..713,122 687,473 695,157 (1,918) | oo | e | 20023500 | e 2.995 |MON... 10/18/2019. | 09/01/2049.
3140QB N5 3 |FN CA4011 - RMBS......coiiiiiiiniiniiiiniinisssiienssssssenssessssssssensensesesensssnsenes | svneens . ..103.843 | .o 1,515,898 | ..cooovrienns 1,459,796 1,477,017 (447T4) | oo | e | 2003500 oo 2.628 |MON... | oo 4,258 | .......... 51,093 | 10/11/2019. | 08/01/2049.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMEIES. ... sssessnensens | oenes 2 602,172 XXX s 2,659,786 | ..o 2,562,496 2,592,639 0 (7731 ] s 0 XXX XXX [ e TAT4 | .. 89,687 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
041083 VB 9 | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M.....ccoovverirririnerinerirens | ceveene [ 2| 1BFE. i | i 288,363 |...101.348 | .....cocoonn. 292,250 288,363 288,363 ceevneeeseennsinnns [ e 03100 [ 3.100 |MON... 06/12/2013. | 07/01/2043.
196479 2D 0 |COLORADO HSG & FIN AUTH......covviiiriiniiieinsissssinsieisssesessssssensenes | ceveee . 2[1AFE..... .. 117.209 1,494,415 | .............. 1,275,000 1,332,849 | oo | v (11,817) | o cevvneeennn [0 4.250 ] 3.499 |MN...... 11/28/2018. | 05/01/2049.
19647P  BA 0 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG........ccconuverrerrervnarrrenes | cervene [ 4|1.BFE......... ..125.595 | .. ...669,261 532,872 532,872 1 [ | e | 200.3.200 | e 3.200 |MON... 06/20/2013. | 02/01/2044.
20775C  B6 0 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN........cvevvverrnreieriniirens | e . 2[1AFE..... 107325 | e 1,749,398 | ..o 1,630,000 1,689,581 | oo [ e (15,959) [ .vvovererrrrenines | ervvrerernnisrirsnnnns | 000,000 |, 3.358 |MN...... 04/25/2018. | 11/15/2039.
20775C RY 2 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......coovverrerrieirerienns [ s . 2|1AFE.... ....570,000 ...110.692 ...630,944 570,000 570,031 (9) | cvvrrererrrernenn | verererineernerisninns | 000n3.650 | e 3.648 |MN...... 02/16/2017. | 11/15/2032.
20775C TV 6 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN.......covverrrirrirnriiians | cevvene . 2|1AFE...... .1,000,000 |...109.743 | .. 1,097,430 | ..cccovvvueee 1,000,000 999,997 (B) [ ooeerererrerennrirs | cervereneireeeiinnens [ 200 3.650 | v 3.649 [MN...... 04/26/2017. | 11/15/2037.
246395 WY 9 | DELAWARE ST HSG AUTH REV......ccoomiiiriiineiisrinseneesssnissisessesineens | aeee . 2 2100577 | e 150,866 150,000 150,394 (1,085) [ coovverrereercnins | eevrrerirseisernnrinns | 004900 | e 4.363 | JJ....... 09/29/2011. | 07/01/2029.
296122 US 1 |ESCAMBIA CNTY FLAHSG FIN AUTH SINGLE FA........covvvmriimnrrirnnnis [ .2 ..107.147 21,378,980 | .o 1,286,999 1,286,999 0 [ o | 000032125 |, 3.125 |MON... 08/20/2014. | 08/01/2044.
31350A AU 2 |FEDERAL HOME LN MTG CORP MULTIFAMILY VAR [T I . 4 . 104.775 | .. ...1,016,318 970,000 970,000 ceevrereneennsines [ e [0 2.304 [ 2.289 |MON... 07/11/2019. | 05/15/2027.
31350A BR 8 [FEDMFH 15M034 A - CMBS.......oviiiiiirriiniisesiieeieesessessisesssessssssssssns | cvvens . .100.341 | 441,500 440,000 440,000 (592) | .ocverrirriiniiinns [ [ 4150 [ 4.040 |MON... 09/11/2015. | 04/15/2025.
31397P PP 9 [FHM MO012 AA3 - CMBS........coooirimririeeienissississssieessessssesssssesssesssnenes. | cveees - .2,865,823 ...102.885 948,502 2,865,823 | ..oocveerierinceenes [ e 24 | s | e | 20002650 | 2.578 |MON... 11/06/2014. | 08/15/2051.
31397P PV 6 [FHMMO12 A31 - CMBS.......cooiieniirriieeiseineisesiesisessssiseesssssessssesssssnns | cvsees .- 2,149,367 |...102.670 206,755 2,148,103 (547)| .. cevrnenneennsnnnens | 0002500 | e 2.473 |MON... 05/11/2015. | 08/15/2051.
34074M  SJ 1 |FLORIDA HSG FIN CORP REV ...109.879 2,007,790 | covooevererercerininens | e (14,558) | ..vovovernrirrirnnes revrerenseenesennnns | e 8250 | s 3.507 |U....... 11/15/2018. | 01/01/2050.
373539 4G 7 |GEORGIA ST HSG & FIN AUTH REV... ...107.235 2,499,982 8)] . 05/17/2016. | 12/01/2031.
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373539 4H 5 |GEORGIA ST HSG & FIN AUTHREV.... ...107.153 .2,009,119 ..1,875,000 1,874,985 7 O 3.300 |...... 3.300 | Do | v 5,156 | e 61,875 |05/17/2016. | 12/01/2034.
373539 6Q 3 |GEORGIA ST HSG & FIN AUTH REV.... .2 ...110.815 11,108,150 | ... ..1,000,000 999,966 (0) B 3.650 |...... 3.650 |JD..ooes | v 3,042 | 36,500 |02/16/2017. | 12/01/2032.
373539  7TW 9 |GEORGIA STHSG & FIN AUTH REV.......cooooviiiiiiiinnicciisnicsienisnicniies | eevne [ on | ervieniians 2 ...109.112 1,636,680 | ............. 1,500,000 1,499,955 (O) | covrrerrerieni | e | 0003400 | e 3.400 | Do | oviieennd,250 | e 51,000 |08/09/2017. | 12/01/2037.
45129Y  S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTGR........ 2 ...115.280 490,000 540,359 (4,224) | ..o | v | 00040000 3.024 13,611 | 10/04/2019. | 01/01/2050.
45201Y 6B 8 |ILLINOISHSG DEV AUTH REV.......omiiviiriiiriieriiseriieseieseiseseiieneianns | ceevens 2 LABAT | 2,197 476 | 1,970,000 2,186,115 (21,460) | ..o | cervireniineneirenns [ 2003750 | i 2.283 03/06/2020. | 04/01/2050.
45201Y M8 7 |ILLINOIS HSG DEV AUTH REV.......osiiviieiineiinneisnneeeseesesesiesesienesiens | ceevens 2 ...105.654 815,000 855,910 [ ..o | veerreinnd (10,769) | ...vveveeverrcries | cererreneirenrirenens [ 2002.3.500 | ecce 2444 03/11/2020. | 08/01/2046.
45201Y  R3 3 |ILLINOIS HSG DEV AUTH REV.......omiiiiriieriieniiserieeseeeseiseseissseiinns | ceevens 2 ...107.576 A 592 125 | 1,480,000 1,546,032 (22,192) | vvovveernnienns [ s [ 204,000 | 3.206 12/01/2017. | 10/01/2048.
45201Y S5 7 |ILLINOIS HSG DEV AUTH REV 2 ...113.964 11,709,460 ..1,500,000 1,555,527 | ..o | v (12,056) | ...covoovvvenciies | cerviveriicisniiiennns [ 204000 | i 3.368 06/01/2018. | 08/01/2048.
45201Y YK 7 |ILLINOIS HSG DEV AUTH REV - MBS..........coooimiriiririiinniciissiesins .2 ...100.767 11,378,921 ..1,368,425 1,323,786 2,395 | oo [ e | 2450 [ 3.369 08/06/2014. | 06/01/2043.
45203L CD 3 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. 2 ...100.057 466,762 466,336 (161) | oo [ e | 2002850 | 2.876 06/10/2016. | 07/01/2032.
45505T GP 0 |INDIANA ST HSG & CMNTY DEV AUTH SINGLE F.......ooooivviriieriienis | e 2 ...106.823 420,000 419,997 (2) | corererneerneriineis | e | 2002850 | e 2.850 06/09/2016. | 07/01/2031.
49130T PR 1 |KENTUCKY HSG CORP HSG REV.........coovviiiiriiiriiiinisceseneisseiiesenins | e 2 ...101.307 100,000 100,293 (946) | ovveovvverriienns [ e | 4250 | 3.652 06/11/2012. | 07/01/2033.
54627D BV 2 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV.......ccccovemmrvimeriirecines | cevvens 2 ..102.323 | ............ 1,308,215 | ... 1,278,516 1,278,516 (0) | e | eerevreneirereiienins [ 2000.3.050 | v 3.050 07/22/2015. | 12/01/2038.
56052F BR 5 | MAINE ST HSG AUTH MTG PUR .2 ...104.925 360,000 372,430 (BAT) [ oo | v | 000040000 | 3.047 06/17/2015. | 11/15/2045.
56052F GP 4 |MAINE ST HSG AUTH MTG PUR 2 ...106.972 740,000 TT2441 | s | e (13,845) | ..o | cervireniiiecrineenns [ 204000 | i 3.107 02/23/2017.| 11/15/2047.
57419R  GH 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C.......ccooovvvmriiiriiiannes | e 2 ...102.108 760,157 760,157 0 | oo [ everernesenninens [ 004,000 | 4.000 08/14/2013. | 07/01/2043.
57419R  H7 3 | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C.......ccoovveoervirarvirannes | ceveene 2 ...102.587 979,710 979,726 (2) | oo | e | 200:3.950 | e 3.950 03/30/2017. | 11/01/2058.
57419R L8 6 | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C.......cooovvvvrriiriiiinnes | e 2 ...103.397 530,000 529,999 (1) ] oo | e |00 3.242 | i 3.242 04/07/2017.| 09/01/2048.
57587A A8 1 |MASSACHUSETTS ST HSG FIN AGY HSG REV.......ooevieiriimeriireriirenieas | cverene [ o | cervirens 2 LT05 1,876,644 | 1,680,000 1,744,403 | ..o | e (12,887) | ..ecvveervverrines | cerverereireceinenens [ 204000 | i 3.331 05/31/2018. | 12/01/2048.
57587A  HY 7 |MASSACHUSETTS ST HSG FIN AGY HSG REV.......cooveerervrirveinincirsnnens [ covvne [ [reriiinns 2 ..105.249 | ............2,057,618 | .o 1,955,000 1,976,189 | oo | v (11,283) [ v [ [ 004,000 |, 3.700 03/12/2015. | 06/01/2039.
594654 CM 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.......ccooooiirvimeniiraniinas [ o 2 ...108.906 | ..............1,682,598 | .............. 1,545,000 1,609,977 | ..o | e (14,153) | v | e [ 204000 | i 3.268 03/09/2018. | 12/01/2048.
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ..103.191 606,558 606,558 0 [ oo e [0 2.875 [ 2.875 10/15/2014. | 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. 101624 | 1,712,693 | 1,685,323 1,685,323 0 | oeveererreenenines [ erverrrseiserinninens [ 20002.800 [ 2.800 01/13/2015. | 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. ...103.831 , 756,225 756,225 3 | s [ [203.000 [ 2.999 03/11/2015. | 04/01/2045.
60416S BU 3 |MINNESOTA ST HSG FIN AGY.....covooieriiririinciierivereiecenes 2101145 | 247,805 245,000 247,827 (2,814) [ oo | v | 20023.000 | 2.406 05/15/2013.| 07/01/2031.
60416S WD 8 |MINNESOTA ST HSG FIN AGY............ ...107.453 680,000 149 | s | e (10,563) | ...vovovvrrrierinns [ eererrriveiinniinens 104,000 |, 3.147 12/05/2017. | 01/01/2048.
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.......coccoovvvrmmmeimmnirinins [ corene [ oo | rveeiinn 2 ...100.029 527,326 527,326 0 | oererereenenines [ [0 2.750 [ 2.750 06/20/2013. | 12/01/2032.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.......ccocomvivmrirerirniiriines | crvveae ...102.879 243,156 244,206 (T18) | v [ e [00.3.050 |, 3.012 03/31/2016. | 12/01/2034.
60637B  GC 8 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.........coocoomvrimimriirnrrans | e ...105.124 755,000 782,855 | ..o | e (14,674) | ..o | e [0 3.750 | i 2.729 04/24/2015. | 05/01/2038.
60637B  GM 6 | MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ccocrvvrvmrrrrnnereriniinns [ wovvre [ oo [rrerinnans 2 ...104.992 375,000 383,807 (4,004) | oo e [0 4000 | 3.412 03/31/2016. | 11/01/2045.
60637B  SP 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ccoooiivriimmriimnirans | cvereee [ oo | cervires 2 ...111.589 860,000 899,446 (9,249) | ..o | e | 04250 | 3.490 11/01/2018. | 05/01/2049.
61212R X7 6 |MONTANA STBRD HSG........c.ccouvvurrunee ...103.032 150,000 152,257 (1,321) [ oo v | 00040000 | 3.537 07/11/2012. | 12/01/2038.
61212W EL 5 | MONTANA ST BRD HSG SINGLE FAMILY MTG ...108.961 . 1,155,029 (9) | e | oo [ 2032375 | 3.374 09/08/2017. | 12/01/2037.
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.. ...108.518 .1,654,900 1,594,528 | ....ooovvererincians | e (17,435) | ..cvooveericnninns [ 104,000 |, 3.335 03/07/2018. | 09/01/2048.
641272 FX 2 [NEVADAHSGDIV.....cocooivvcrirririrerrecnianas ...114.397 11,893,270 1,655,000 FSSSOTUURRPRURPRURTR VOPRURRPOURRPRURRORRN VORRRT. o | N IO 4.749 12/13/2011. | 04/01/2039.
64613A AC 6 |NEW JERSEY ST HSG & MTG FIN AGY REV ...112.008 1,713,722 . 1,616,014 (20,674) | vvvoevviereiies | e [ 1008500 | i 3.785 06/15/2018. | 10/01/2048.
647200 2H 6 |NEW MEXICO MTG FIN AUTH - MBS.........ccovuieriieeiirerieneriesenienesienes [ coiene [ oo | oeeevinn 2 ...101.423 ...408,779 403,044 403,044 3 | e | e | 02,750 | 2.749 02/19/2015. | 12/01/2035.
647200 3H 5 |NEW MEXICO MTG FIN AUTH.....coovuriiiriinriiereisereiseeeiseseissssineniins. | v 2 ...103.221 392,240 380,000 389,577 (4,831) [ oo | e | 00003.250 | e 2.653 02/20/2015. | 03/01/2045.
647200 3M 4 |NEW MEXICO MTG FIN AUTH......ooooiriiireiimeiiineiiesesscessesesssseissneens. [ v 2 ...102.056 | .................923,607 905,000 903,077 [ oo | cerrrieneiienensd B6 | ..o | e [ 200.3.000 | i 3.014 02/26/2015. | 09/01/2041.
647200 3N 2 |NEW MEXICO MTG FIN AUTH - MBS.........oovvvmrrirrrineenieseeiseeeissesinnes | cvvene | e | oveevio 2 .102.244 | . 1,260,048 | ......oocouce 1,232,393 1,232,393 | ..o | e 10 | oo | e | 0:3.125 | 3.124 07/15/2015. | 02/01/2037.




[AVNE

Annual Statement for the year 2020 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 1

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

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

0 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
647200 P5 7 |NEW MEXICO MTG FIN AUTH......coiviiiniiiciinnicinnssesesesisiinnins | v ...100.621 450,000 450,536 (3,440) | .. O I 5.000 |...... 4.254 |MS......| ccccoeee... 7,500 | e 23,010 |07/13/2011. | 03/01/2028.
647200 X3 3 |NEW MEXICO MTG FIN AUTH - MBS.........ccooooimmiiniriineiinniieneiisseiiinns [ v ...102.938 320,594 313,739 213 B 2.600 |...... 2.729 [MON... | ..cccocc...895 | oo 8,335 | 08/08/2014. | 02/01/2043.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS.......oomvvvimrrirrrinreriseseiesesiesssieens | v ...102.007 A 481 811 | s 1,452,656 1,446,711 276 | oo | e [ 0000 2.850 | e 2.875 [MON... | ...ccc...3,450 | ..oec 41,397 | 08/29/2014. | 07/01/2043.
647201 DM 1 |NEW MEXICO MTG FIN AUTH ...110.395 988,035 895,000 936,081 (9,625) [ ..ooovverreriennies | e | 04250 | 3.504 11/05/2018. | 07/01/2049.
647201  HC 9 |NEW MEXICO MTG FIN AUTH.....ccoovirririimnriireneineseiseesisessiesseineneins. | v ...109.586 11,052,026 960,000 1,031,366 | ..oovveorrieriiieens | e (10,993) | ..o | cervirenriincrirenens [ 203750 | i 2.710 07/10/2019. | 01/01/2050.
647201 JJ 2 [NEW MEXICO MTG FIN AUTH......cooomirriiriinreireneeieseseceiseseessseiseneens. [ v ...105.293 .2,079,537 ..1,975,000 2,111,907 | oo [ s (15,114) | ovveevvverciies | e [ 202.3.500 | oo 2.640 10/03/2019. | 07/01/2050.
64987B  NQ 7 [NEW YORK ST HSG FIN AGY REV......cccoviiiriiniiiciiiinisnicsicssiiesenins | s ...105.917 .1,059,170 ..1,000,000 999,991 (1) ] e | e [ 202,750 | e 2.750 06/22/2016. | 11/01/2031.
649883 F2 6 |NEW YORK ST MTG AGY HOMEOWNER MTG REV........cccoovommmviiiriiivanins [ o ...103.194 ...190,909 185,000 186,691 (1,165) [ oo | e | 20003.500 | e 3.201 02/11/2015. | 10/01/2034.
649883 H6 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV ...103.470 11,391,672 ..1,345,000 1,362,742 L(11,603) | s [ [2003.500 | 3.124 07/22/2015. | 10/01/2035.
649883 VZ 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV........ccccooimmmiiiinriiiianins [ e ...102.580 210,000 211,855 (T8T) | oo [ e | 03500 | 3.090 07/11/2013.| 10/01/2043.
64988R  GY 2 |NEW YORK ST MTG AGY REV......coomiriiiriiimriiireeiinneiiiecesisessissssseesesins | cevvens ...103.289 220,000 224,152 (2A11) [ o e | 200003.500 e 2.964 03/31/2016. | 10/01/2030.
64988Y CS 4 |[NEW YORK ST MTG AGY HOMEOWNER MTG REV.......cccoovuvviinriiianiins | e ...110.268 970,000 1,035,240 (9,096) [ ...oovvevrvriinnis | v | 20003.500 | 2.589 [AO...... 09/12/2019. | 10/01/2032.
658207 TX 3 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..........ccoocoovvivmaris [ o ...110.410 960,000 960,008 (8) [ oeevereererrerirs | cerevireneirereiienens [ 2000, 3.850 | v 3.850 [JJ....... 05/17/2017.| 07/01/2037.
658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP ...107.322 635,000 666,045 2(10,364) | ..o | e [ 204000 | L 3.101 | W....... 05/17/2017.| 07/01/2047.
658207 WG 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..........ccooovvvviimanis [ v ...110.200 875,000 914,007 (8,219) [ oo | e | 04250 | 3.526 |JJ....... 11/01/2018. | 07/01/2047.
658877 DZ 5 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R........ccovvviinriiinnns [ ...100.000 265,000 265,000 (B10) [ oo | e | 045000 | 3.656 | JJ....... 07/14/2011.| 01/01/2028.
658909 EV 4 |NORTH DAKOTA ST HSG FIN AGY.......ccooiiriiiereeiereeiereeieneeeeeeieeseseenens [ cviens ...102.186 225,000 227,438 (2,230) [ oo | e | 20003.500 | e 2.938 [JJ...... 07/25/2013.| 07/01/2043.
658909 HW 9 |NORTH DAKOTA ST HSG FIN AGY......cccooiimviimriiineiineiisneisnsiesnsiennns [ o ...104.583 | .............1,166,100 | ............. 1,115,000 1,137,890 [ oo | v (10,135) | .o | cemviieneiisnriiennns [ 204000 | i 3.373 | U....... 05/22/2015. | 01/01/2036.
677377 Q3 0 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV........cccoovummmririreirarirrinens [ o 2 ...100.236 170,000 166,967 1,654 | oo | e [ 204000 | L 4414 |MN...... 12/07/2010. | 11/01/2025.
67756Q NP 8 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV......cocvvveriiniinirircririii | crvveae 2 103465 | oo 716,700 692,698 692,698 5 | o [ [0 2,700 [ 2.699 04/21/2015. | 03/01/2036.
67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.......coocvuieiviiririririiniiienies [ o 2 ...101.860 ...989,192 971,129 971,129 0 [ | evererreneiseneninns | 0000 2.800 | e 2.800 02/17/2016. | 03/01/2046.
67756Q NR 4 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.... [T PR 2 ...101.985 A,374251 | 1,347,503 1,347,503 0 | oo [evererinnienninnns [003.250 [ 3.250 02/17/2016. | 03/01/2046.
67756Q WE 3 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.......coocovmmieiiniririiriirecies [ o 2 ...109.286 1,579,183 | .ccovve 1,445,000 1,444,992 (2) | covrerernerrneriineis | e | 2003400 | e 3.400 |MS...... 09/07/2017.| 09/01/2037.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.......cccocoouvviivnriiiinii [ v 2 ..101.025 | .................252,563 250,000 250,000 v [ e [ 202,500 [ 2.500 [ | i 3125 | . 6,607 |05/31/2013.| 07/01/2034.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.......cccocoovvveimmriiveniis [ v 2 LA04.673 | 465,795 445,000 451,307 (2,932) [ oo | e | 20003.500 | e 3.120 | U....... 08/05/2015. | 07/01/2036.
686087 VV 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV......cccovevimriviriririns | crrieae 2 . 109.745 | ............. 1,229,144 | ... 1,120,000 1,119,961 2 | s | s | 03450 | 3450 [JJ...... 08/30/2017.| 01/01/2038.
686087 WW 3 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.......cccocoovvviimnriiveniis [ v 2 ...108.666 655,000 685,758 | ..o | e (10,385) | ..o | cervrreneireciirenens [ 204000 | i 3.135 | J....... 12/07/2017. | 01/01/2040.
708796 7D 3 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.....covvvriverirnrirersnieenns | o 2 ...109.314 3,000,092 (14) | v [ vvrenisersinnens [0 3.500 [ 3499 |AO...... 08/25/2017. | 10/01/2037.
76221T KB 4 |RHODE ISLAND HSG & MTG FIN CORP REV........cococmirieaniiiriiieniirenens [ o 2 .. 111.482 1,000,002 (0) | e | eerereneireneiienens [ 200, 3.800 | eece 3.800 |AO...... 11/30/2017. | 10/01/2037.
83712D G4 2 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG......c.ovvvvirerniirirnnirens | e 2 116449 | 2224176 | e 1,910,000 2,081,711 (22,202) [ .vovverevrniiens [ v [0 3750 |, 2.764 | JJ....... 10/24/2019. | 01/01/2050.
83712D UH 7 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG........ccooooimmvrvrrciriicnns | ceveens 2 ...104.503 400,000 404,868 (1977) [ oo | v | 00040000 | 3.885 | JJ....... 06/25/2015. | 07/01/2037.
83712D WK 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG.........coooovirvciireriniins [ e 2 ...106.960 260,000 270,816 (4,742) | oo | v | 00040000 3.096 | JJ....... 06/29/2016. | 07/01/2043.
83712D YN 0 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG........ccocovrmmvrrmrrrrencins | ceveens 2 ...109.099 | ............1,783,769 | ............. 1,635,000 1,634,992 ()] e | eerevveneireciisenens [ 200.3.400 | Lo 3.400 | J....... 08/09/2017.| 07/01/2038.
83755N EU 2 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY........cccoovvviverimriininns [ s 2 100492 | 35,172 | 35,000 ....35,055 (406) | covvvorrverriienns [ e | 24250 | 3.766 |MN...... 09/29/2011. | 05/01/2032.
83756C TX 3 |SOUTH DAKOTA HSG DEV AUTH........ciiviriiiireiieneeeneeieceniseeeeseciens | ceeeens 2 ...103.919 620,000 643,138 (8,983) | ..o | e | 00040000 | 3.291 |MN...... 12/12/2017. | 05/01/2039.
88045R  B7 6 | TENNESSEE HSG DEV AGY. 2 ...105.346 685,000 696,176 (3,870) | oo | e | 00003500 | oo 3.294 | JJ....... 04/30/2015. | 07/01/2045.
880461 G9 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.........cooiivieiniireniinns [ cvvene [ oo | e 2 ..110.370 | .............2,097,030 | .............. 1,900,000 2,050,666 | .......cooverrrinriin | s (17,251) | v | e [ 20.3.500 | v 2.658 [JJ....... 11/07/2019. | 01/01/2050.
880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........ccooviviiiinninriinns | e ...105.883 610,000 633,749 (B,113) [ oo | e | 0004000 | 3.222 | Jd....... 02/23/2017.| 07/01/2042.
880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........ccoovvvviiniireniirns [ o ...107.840 635,000 665,469 (9,469) | ...oovvevvrenris | v | 0004000 | 3.291 | U....... 05/18/2017.| 01/01/2042.
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880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... ...110.915 ....909,503 820,000 819,994 4] .. 3700 | 3.700 | Jdevoces | e 15,170 | e 30,887 |05/18/2017. | 07/01/2036.
880461 Q3 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... ...107.134 1,339,175 | 1,250,000 1,351,162 (6,301) 3750 . 2.846 02/26/2020. | 07/01/2050.
88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ...107.530 11,032,288 960,000 960,000 [ ...cooovirririiniins | e | e | e | 003125 [ 3.125 03/31/2016. | 03/01/2046.
88275F PA 1 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ...103.995 ..1,589,276 1,589,276 | ...ocvevvrvnciinnns | e 11,925 | e | 202232100 | 3.114 06/08/2017. | 09/01/2047.
88275F RD 3 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ..113.833 970,000 1,088,331 | .o | erieneene(10,661) | i e 0004000 [ 2.910 07/17/2019. | 03/01/2050.
88275L AC 0 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF. ...103.867 496,965 496,965 | ... [ e | e | e [ 200022300 | 2.333 06/12/2020. | 07/01/2037.
88275L AD 8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF. ...103.867 496,965 496,965 | ..o [ e [ | |20 2,300 | 2.333 06/12/2020. | 07/01/2037.
91743P  AK 1 |UTAHHSG CORP - MBS ...107.817 212,994 226,834 [ ..oovverrrerneinenns | vnrrrinnnnenns(T96) [ o | ovveeensnrinsneinnns | 0000 3.500 | oo 3.100 08/13/2014. | 08/21/2044.
924190 EL 1 |VERMONT HSG FIN AGY...... ...103.226 5,048 | oo [ e (124) [ | e | 04125 | 2.940 04/11/2012. | 11/01/2042.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS ...104.222 1,086,682 | .....cooovvenriinnns | vererieneeeene(T9) i e |20 32125 | 3.112 05/24/2017. | 11/25/2039.
93978T XF 1 |WASHINGTON ST HSG FIN COMMN ...105.628 | .............2,160,093 | .............. 2,045,000 2,120,183 | oovvovverieeni [ e (22,181) | s | e [ 204000 | i 3.310 03/23/2017.| 12/01/2047.
97689Q BZ 8 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O 1.CFE........ . ...752,658 |...105.063 ....740,694 705,000 735,081 [ ..oovvecnveeeniienns | eereeeeen(17,068) [ o | v | 004,000 | 2.905 09/04/2015. | 09/01/2045.
98322Q  MJ 3 | WYOMING CMNTY DEV AUTH HSG REV..........c.....cc. 1BFE. .o | o, 1,000,000 |...110.411 1,104,110 1,000,004 | ...coooovvniinnniinnnns | cvvnnniisnnieennn(6) [ [ | 200.3.450 | 3450 [JD...co.. | oo 2,875 | o 34,500 | 04/26/2017. | 12/01/2032.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES..........cvrriiiriiriirisisisseseieisssesensnines . 104,969,945 XXX . .108,816,080 103,806,821 XXX .....3,449,444 XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: N 114,542,847 XXX | 118,969,906 113,374,040 XXX | XXX | .......966,877 | ..... 3,741,882 XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
02315Q AA 6 |AMBAC LSNILLC 5BGlI 161,302 |..... 99.500 | ..ocoovvvirs 160,095 160,005 | ...cvveereerene(805) | o | e [ e | 2.6.000 | 6.770 [MJSD. | oo | i 10,211 | 02/12/2018. | 02/12/2023.
03027W  AJ 1 |AMTT 2013-2A 2A - RMBS ...101.843 .2,036,855 1,975,228 | ... | e 11,032 | i | 20023.070 | 3.683 |MON... | ...........2,729 | .........d 61,400 | 06/11/2018. | 03/15/2048.
03666H AA 9 | ANTARES HOLDINGS LP ...102.000 | . .1,020,000 1,000,056 | ...ocvveorrereriiienns | eevererireneeerene(19) [ e | 2000.6.000 | e 5.998 [FA.....| 22,667 | .......... 60,000 |07/19/2018. | 08/15/2023.
038923 AD 0 |ARBOR REALTY TRUST INC.......... 104246 | ... 1,042,457 1,000,048 | ... | e (19) | e | e | 00005.625 [ i 5.623 |MN......| coe00eee9,375 | i 56,250 | 03/08/2018. | 05/01/2023.
05568Y AA 6 |BNSF 2007-1 PTC - ABS. ...108.734 832,926 833,458 | ..o | eervireenrenenn 300 [ | e | 20005.996 | 5.952 06/11/2007. | 04/01/2024.
05579H AE 2 |BNZ INTERNATIONAL FUNDING LTD (LONDON BR ..102.846 | ..............2,056,920 | ...ccoouueen. 2,000,000 1,999,169 | ..o | ervvrriinnieeen 708 | e e | 0000 2.900 [ e 2.937 02/13/2017. | 02/21/2022.
09261L AB 4 |BLACKSTONE SECURED LENDING FUND ...102.571 1,025,709 | ... 1,000,000 1,015,291 [ oo | verrrreeeeene(229) [ o e | 2000.3.625 | 3.286 11/23/2020. | 01/15/2026.
11042A  AA 2 | BRITISH AIRWAYS PASS THROUGH TRUST 2013-.... . ...624,848 |...100.000 | .. ....624,848 624,848 624,936 | ...ooovrerriirins | e8| i s | 4625 [ 4.645 06/25/2013. | 12/20/2025.
111021 AM 3 | BRITISH TELECOMMUNICATIONS PLC........ccccovvmmrvrmmmriimmneireneireneinenens | envvees | Gl 1,2{ 2B FE it | e 2,002,480 |..110.277 | ..ccccouueen. 2,205,530 | .eovvrrrnenne 2,000,000 2,001,555 | ..o [ e (488) | s | e [ 204500 | L 4472 11/30/2018. | 12/04/2023.
12673P  AH 8 |CAINC....ccccovvrriris ...102.965 500,000 499,859 | ..o | 83 [ | | 200.3.600 | 3.618 03/15/2017. | 08/15/2022.
15201P  AA 7 | SOUTH STATE CORP.......coooiiiiieiiieiieceiieseeiesesiereesiesesieceseenesienesis ...105.766 | ..............1,057,660 | ............. 1,000,000 1,000,000 [ ..oooveemrririniiienes | eevriereeienneiiennnes [ e | verersenessenennnns | 0087500 | i 5.751 05/21/2020. | 06/01/2030.
22822R  BF 6 |CROCAS 181 C-RMBS..............cc0c... ...104.269 ..1,500,000 1,500,027 | ..o | e 18 | | | 0000 3.720 [ 3.719 06/26/2018. | 07/15/2043.
24422 VF 3 |JOHN DEERE CAPITAL CORP.......ccooooieiiierineiinneiieceeieseseeseseseneneenens 105,117 | . . ..1,000,000 999,413 | oo | e T3 [ | e | e 17500 | 1.760 03/04/2020. | 03/09/2027.
24906P  AA 7 |DENTSPLY SIRONAINC.......ccccourmuu L3 T3 | s 1,000,000 997,992 | ..o | e 112 | e | 0000 3.250 [ i 3.275 05/20/2020. | 06/01/2030.
278642 AW 3 |EBAYINC ...107.431 .1,074,306 998,542 | ..o | cvrrvernenenen 112 | e | | 0000 2.700 [ e 2.718 03/04/2020. | 03/11/2030.
337930 AC 5 |FLAGSTAR BANCORP INC.......coooiiimiiieririnnisissiiiesissisiiesissies ...102.206 11,022,062 1,000,008 | .....covveerierierinns | v (13) | e | e |00 8125 [ 6.124 06/29/2016. | 07/15/2021.
37254B  AB 6 | GENPACT LUXEMBOURG SARL ...102.133 11,021,326 999,957 [ ..oovvierrieeniiienns | o33 [ | e | 000 3.7000 | i 3.700 03/21/2017. | 04/01/2022.
41283L  AY 1 |HARLEY-DAVIDSON FINANCIAL SERVICES INC........ccccoeumiiririnriiniin ...107.550 .1,075,504 998,774 | ..cvocvevnvevniens | v 1 | i i 0000 3.350 [ 3.380 06/03/2020. | 06/08/2025.
438516 BM 7 |[HONEYWELL INTERNATIONAL INC ...101.195 12,023,894 1,999,971 [ oo | o3 [ | v | 00018500 | i 1.852 10/24/2016. | 11/01/2021.
44891A  AM 9 |HYUNDAI CAPITAL AMERICA ..102.914 .2,058,274 1,999,460 | ...ooovvveriverinriins | e 16 | | |20 3100 [ 3.122 03/29/2017. | 04/05/2022.
46647P BH 8 | JPMORGAN CHASE & CO................. ...104.829 11,048,285 | ... . 1,000,000 [ ..o | e [ e | e | 0000 2.008 | i 2.005 , 03/10/2020. | 03/13/2026.
46849L  SS 1 | JACKSON NATIONAL LIFE GLOBAL FUNDING ..107.227 2,144,534 | ........... 2,000,000 1,999,321 | oo | eririenneeen207 i e 0000 3.250 [ i 3.262 |Jdciis | 027,264 | 65,000 |01/24/2017. | 01/30/2024.
57629W CD 0 | MASSMUTUAL GLOBAL FUNDING I ...102.858 | .. ....596,578 580,000 579,312 [ v | cvrrrerinennnD23 | s e | 0000 2.500 [ 2595 [AO...... | 3,142 | 14,500 | 04/10/2017. | 04/13/2022.
57629W CD 0 |MASSMUTUAL GLOBAL FUNDING Il 102858 | ... 432,005 420,000 419,500 | oo | 380 | s | e | 2002500 | 2.595 |AO...... | ccoeeeenn2275 | e 10,500 | 04/10/2017. | 04/13/2022.
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59217G CD 9 |METROPOLITAN LIFE GLOBAL FUNDING | SD.. ...102.855 320,500 320,471 O 2.650 |...... 2.657 |AO...... | oo 1,958 | o 8,493 | 04/03/2017. | 04/08/2022.
59217G  CD 9 |METROPOLITAN LIFE GLOBAL FUNDING L.......cocovviimrinriincinciniisniinns [ s ...102.855 679,500 679,439 B 2650 |...... 2.657 [AO...... | oo 4152 | 18,007 | 04/03/2017. | 04/08/2022.
62947Q AZ 1 |NXPBV ..112.643 2 ..2,000,000 1,999,558 | ....ovveeriverinrinns | ervirrieeneee 127 | e | 875 [ 4883 |MS..... | ........32,500 | ......... 97,500 |12/03/2018. | 03/01/2024.
649604 AD 7 |NEW YORK MORTGAGE TRUST INC........cocovvmmmiimniiinnnrennirssniisnneiinns [ evvene [ oo | veneiiveens | 3B Zoiiiiiiis | eri..998,910 | ... 97.895 987,761 (17,624) 3,261 | oo | v | 00008250 [ 6.613 | JJ....... 63,063 | 12/18/2018. | 01/15/2022.
654740 BL 2 |NISSAN MOTOR ACCEPTANCE CORP. ...106.491 2,999,470 182 | oo e |00 3.875 [ 3.882 09/18/2018. | 09/21/2023.
686330 AL 5 |ORIXCORP.. ...109.462 . 999,463 163 | oo | e | 04050 | 4.069 01/08/2019. | 01/16/2024.
713448 DT 2 |PEPSICOINC......ccooooiorrrrierienns . ...102.451 .2,049,016 1,998,889 812 | s [ e [ 2002250 | 2.293 04/27/2017. | 05/02/2022.
82620K AS 2 |SIEMENS FINANCIERINGSMAATSCHAPPIJ NV.......ccovviriiriiareieneiis | e C ...107.953 .1,079,532 999,505 145 | i e | 2030125 | 3.141 03/07/2017. | 03/16/2024.
87227R QE 7 | TCF NATIONAL BANK... ..105.915 .1,059,147 1,000,000 | ..o | e | e | e | 205,500 [ 5.501 05/01/2020. | 05/06/2030.
883556 BN 1 | THERMO FISHER SCIENTIFIC INC........cooovriiinieiinniieceieseissnicniiiens [ v ...105.495 . 2,495,771 1,762 | v | e [ 20.3.000 | oo 3.077 04/04/2016. | 04/15/2023.
89236T GL 3 | TOYOTAMOTOR CREDIT CORP.......coorivemerireriereeieceeieseeiesesiesesienes | e ...105.330 300,000 299,794 | ..o | e 52 | oo | e [ 20002000 | e 2.019 10/02/2019. | 10/07/2024.
92343V ER 1 |VERIZON COMMUNICATIONS INC.........ccvvveiirriimiieriisneieneiisseiisnenins | e ...120.131 496,000 491,226 508 | cooerererereeerieeins | eerverienineennnens | cennid329 | s 4.478 06/21/2018. | 09/21/2028.
95763P  AJ 0 |WESTERN ALLIANCE BANK........ccooiiiriiimiiiereiieneiieneiseseisesseieseioeseions | e ...100.448 500,000 500,000 (B) | oo | cerevireneirereiienens [0 3.437 | 3.435 06/24/2015. | 07/15/2025.
96524V A* 7 |WHITEHORSE FINANCE, INC.......ccooocooimiiinmiiinmiiisniissnicsssiisssiisssiinsnies | conneee | oo | conveennneee | 2APLocciiins | . 1,000,000 ... 99.950 1,000,000 [ ..oovienmieisnriinnns | o | e | | 00n0.000 | 5.998 08/07/2018. | 08/07/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation e nees XXX | ..........46,672,808 | .......... 44,423,673 | .......... 44,373,317 | oo (18,429) | ............ 20,532 | oo 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00443P  AA 7 |ACE 2007-HE2 A1 - RMBS.......ccoooovirvimnriirerrirsneiieneiseneiseneisensinsseisnneens | cveeene | oo | cenveveeen [ 1D FMccicii | 485,007 .. 89.110 | oo 566,446 635,672 499,526 | ..o [ e 3,498 | s | e [ 20.0.288 | 5.469 02/23/2015. | 12/25/2036.
04544N  AD 6 | ABSHE 2006-HEB A4 - RMBS..........cccooonmviiimniinnriisnniisnnssnsiisnsissnsnnns | evvves | o [ e | LD FMucci | n.426,930 .. 98.822 ...502,262 508,249 486,590 | ..ovvovviinniiinni [ e 12,498 | i | 200,308 | L 5.986 01/16/2014. | 11/25/2036.
05530M  AA 7 |BCAP 2006-AA2 A1 - RMBS.........cooovvimrimemeireneireneeneneenssessssessssenenens | evoveee | oo | coneeeeed | LD FMuciiiii | cii..802,842 | ... 97.675 1,024,474 | 1,048,855 857,964 | ....ovoerrreeeniiienns | B340 [ i | i | 22.0.318 | 8.510 09/18/2014. | 01/25/2037.
059522  AA 0 |BAFC 2007-C 6AT - RMBS.......ccoviiiiirieiinireieieississsseisnssssssssnsssssssnsnes | avseees 203,294 185,196 | ..o | cerieenene 3,767 | s v [20000.572 [ 8.439 02/25/2016. | 05/20/2047.
07386Y AE 4 |BSARM 2007-5 3A1 - CMO/RMBS..........cooiriiriiiireiieceieneieseiiseseieeseies | e 943,599 927,547 | v | cvrrnnireeceen 297 | e e | e 3446 [ i 3.521 01/11/2019. | 08/25/2047.
12529F  AA 1 |CFMT 20HB3 A - RMBS.......coiiiieriiieienisisisessssssssssesssssessessssesssessnes. | ooseee 904,497 904,499 4 | s | e [ 002812 | 2.828 05/08/2020. | 05/25/2030.
125290 AA 8 |CFMT 20HB4 A - RMBS.......ccoooiviiieinceeineeisceeisesessesessenessenessssesnnnes | eevvns | oo [ evevennnd | TAFE i | ei..4,999,998 {.....99.900 | .............4,995,000 | .............. 5,000,000 4,999,997 (0) | oo | cerevireneireceirenens [ 20.0.946 | L 0.946 12/11/2020. | 05/25/2030.
12641Q  AA 0 |CSMC 2009-7R 3A3 - CMO/RMBS...........ooovmviinmviinmniinnniisniissnissniinnnnns | onneee | oo | cevveeenen [ 1D M | 18,426 [....82.529 | 036,828 | i 44,624 ....28,969 1,749 ....10.459 05/31/2009. | 09/26/2037.
12641Q  AF 9 [CSMC 2009-7R 4A2 - CMO/RMBS........ccoveemirmerrmmeriermenisseessesssssssenssnens | creens 167,996 127,056 | oo | e 12,616 | .o ...18.475 05/31/2009. | 07/26/2037.
12641Q  AG 7 [CSMC 2009-7R 4A3 - CMO/RMBS........cccovriiiimiimirienieninsiseiiesisseisnies | v 150,000 ...41,545 (1,453) | .. ....18.653 05/31/2009. | 07/26/2037.
12641Q  AH 5 [CSMC 2009-7R 4A4 - CMO/RMBS........ccoivumirierieriennnisseissessesssessennns | cveiens 150,000 ....15,247 (1,345) | .. ...571.577 05/31/2009. | 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS.........ccooomirinnrernrrirnnnersnrissnrisnnnsennnnes | vneene | oo | eevvreenndt [ BB FMucciiiiis [0 [10048.039 | i 42,587 | s 88,652 ....42,587 (6,603) (1,186) | cvvvververrirrnis | cevirerirerisriiiniiens | 000.8.000 | oo 7.880 05/31/2009. | 07/26/2037.
12641Q  BQ 4 |CSMC 2009-7R 8AB - CMO/RMBS.............ooorveirreinieieneeieneeienesisenesnenens | coeeees 374,388 120,280 | .cooooveierieniins | e 15,030 | .o ...21.099 05/31/2009. | 05/26/2036.
12641Q  CR 1 [CSMC 2009-7R 124 - CMO/RMBS.........cocovvirervnnirernnineerensssisnissnssssssnsnsnes [ vnvene [ [evvvennend | 1D FMuciii | e 13,334 1.105.287 | oo 14,039 | s 13,334 13270 | e | e 52 | v [ | 05780 | 5.857 . 05/31/2009. | 01/26/2036.
12641Q  CS 9 |CSMC 2009-7R 125 - CMO/RMBS............cieveierirevineiiseesieeesiesesiesenins | coeeeee 117,479 ....57,690 496 |.. ...13.550 |MON... | .cccccc..n. 563 | oo 6,729 | 05/31/2009. | 01/26/2036.
12641Q  CX 8 [CSMC 2009-7R 132 - CMO/RMBS............coovmirieririnriiniinsiiesienissisniinns | v 269,245 234,613 8,680 (5,260) [ ..ooovvvirriiennies | e | 2002.8.000 | 4.497 |MON.. 05/31/2009. | 06/26/2037.
12641Q  CY 6 |CSMC 2009-7R 133 - CMO/RMBS............comiieiriieiiieieiesesiecesieseeiesesens | coeeeee 167,713 ....63,751 (2,587) | .. ....12.091 | MON.. 05/31/2009. | 06/26/2037.
12641Q  CZ 3 |CSMC 2009-7R 134 - CMO/RMBS...........covvmirieriiiniiniinsiiesienisssissniinns | v 231,085 ...41,864 (1,096) | .. ....35.187 | MON.. 05/31/2009. | 06/26/2037.
12641Q  DH 2 |CSMC 2009-7R 146 - CMO/RMBS............ooovvereveirnreeneerenneeenenireneneenenens | cveeeee | oo | cevveveeen [ 1D M | i 717,565 [....62.939 | ... . T0B,572 | e 1,122,637 700,334 31,074 | | v | 2005750 | 7.874 | MON.. 05/31/2009. | 04/26/2037.
126670 NY 0 | CWL 2005-16 2A3 - RMBS 706,002 292,657 ..129,416 ....66.024 | MON.. 12/08/2005. | 07/25/2034.
126694 HN 1 | CWHL 2005-25 A9 - CMO/RMBS...........coooimviireimeiiceiiecesiesesesenesienenens | ceevens 312 | 29,084 | 37,593 ....26,075 w5500 [ 7.532 | MON.. 11/10/2005. | 11/25/2035.
12669G R4 5 [CWHL 2005-15 A8 - CMO/RMBS...........ccovvvirinriicrinniciisnisnisniissienins | eeeene | [ vereennd | 3B FMuciiii | 1. 308,770 | ... 81.709 309,031 378,209 297,003 (1,098) | ......... 13,617 | oo 20005500 [ 6.453 |MON... | ........... 1,733 | ..o 20,796 |07/19/2013. | 08/25/2035.
17307G  4H 8 [CMLTI 2006-WF1 A2C - RMBS........ccooovunriiniinniiniincinnisnisssisnissnssinnnnns [ wveeene | [ vnreennd | TD FMucii [0 [ 62.432 98,323 157,487 ...46,731 6,408 ...25430 |[MON... | ...............800 | oo 4,423 | 03/22/2006. | 03/25/2036.
17307G VN 5 |CMLTI 2005-WF2 AF7 - RMBS........covvvimrrimnrrimenrinnneinnceinssesissnsnssnnsnns | coeeene | oo | eenvevnenndt | 1D FMuccicii |0 [ 97.671 | oo 72,237 | oo 73,960 L2377 5,645 ... 44901 [MON... | o354 | Lo 4,149 | 08/11/2005. | 08/25/2035.
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31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A.......cc.ovvvmirieririinnie ...100.676 2,316,833 ..2,301,281 2,283,700 754 MON... | oo 3,279 | e 16,615 | 07/20/2020. | 07/25/2030.
32051G  EZ 4 |FHAMS 2004-AA7 1A1 = CMO/RMBS........ovvevvvererereeeeseeeeseesererereresrseeineseenee | cvevers | oo | eevcereienb | 1D FMuvoviis | vvvrernn.933,586 | ... 94.331 11,036,071 | ... ..1,098,337 930,497 9,531 MON...| ... 02/19/2016. | 02/25/2035.
32052K AB 1 [FHASI 2006-AR2 2A1 - CMO/RMBS..........cocoomiemriiniinnivcirenisnisniessiennies | wvvvene | [ veveennd | 1D FMucciiiin | 21,091,796 | .. 21,092,990 | oo 1,413,605 982,687 6,446 .70,616 MON...| ... 05/20/2015. | 07/25/2036.
361856 DX 2 | GMACM 2004-HE5 A5 - RMBS.. 107,785 ....76,850 MON... 11/18/2004. | 09/25/2034.
362341  4F 3 | GSR 2006-AR1 3A1 - CMO/RMBS 197,974 196,245 MON...| ... 08/26/2014. | 01/25/2036.
362341 FN 4 | GSR 2005-AR4 3A5 - CMO/RMBS 360,239 298,221 MON...| ... 03/16/2016. | 07/25/2035.
362341  XC 8 | GSR 2005-AR7 4A1 - CMO/RMBS 420,756 321,441 MON...| ... 02/26/2016. | 11/25/2035.
362341 XG 9 | GSR2005-AR7 6A1 - CMO/RMBS 272,915 258,274 (1,143) ] .. MON... | ... 02/25/2016. | 11/25/2035.
39678W AA 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TR........ccccoovrvenvicnni [ cvevns | oo | cvreenecd [ LD FMuci | 115,620 116,862 118,673 (26,826) | .. MON... 07/18/2005. | 09/01/2034.
41161P TN 3 |HVMLT 2005-10 2AA - CMO/RMBS...........ocovvvvinrriiireiisniissniissneissnissnens | cvvves | oo e | LD FMuc ] iiennn..385,630 ... . 529,517 620,901 418,066 35,534 |.. MON... | ... 07/09/2008. | 11/19/2035.
41161 UK 7 |HVMLT 2005-11 2A - CMO/RMBS..........oooovvveerrirenvireneiseneisenesenenenens | eevves | oo et | LD FMuccii| . 256,429 ... 95.385 348,176 365,023 289,060 (1,092) | .. MON... | ... 07/09/2008. | 08/19/2045.
46627M  CU 9 [JPALT 2006-A1 2A1 - CMO/RMBS..........cocoovvviienniinninnciisnniisnniissenisnens | venene | oo | cevverennn [ 1D M ] 28,983 | 97.419 325,962 334,599 243,331 MON... | ... 02/07/2006. | 03/25/2036.
46637U AA 5 | JPTEP 2012-3 A - CMO/RMBS ...101.000 484,458 469,375 MON... | ... 12/10/2013. | 10/27/2042.
46637V AA 3 | JPTEP A- CMO/RMBS ...105.523 724,987 722,052 MON... 11/25/2013. | 09/17/2042.
46639A AA 7 |JPTEP A- CMO/RMBS ...103.213 526,089 507,236 MON... | ... 08/11/2014. | 12/27/2042.
47232D  AY 8 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. ...100.407 120,645 121,137 (4,918) MON... | ... 03/31/2009. | 01/01/2036.
47232D AZ 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5.........coocvememvecmmmnicrennis [ evovene | oo | o | LD FMuciiiics | cnee...240,000 ... 93.520 240,000 230,203 MON... | ... 03/31/2009. | 01/01/2036.
47232D  BA 9 | JEFFERIES RESECURITIZATION TRUST 2009-R5.........cccovvvumviiannivannis [ evciene oo [ covneceend [ LD FMucii | 218,540 | 73.188 240,000 167,359 MON... | ... 03/31/2009. | 01/01/2036.
47232D BB 7 | JEFFERIES RESECURITIZATION TRUST 2009-R5.........coovvvmemvemenrirenns [ evivene [ oo o | LD FMuciiiitt | i 107,408 | e 19.309 880,000 MON... | ... 03/31/2009. | 01/01/2036.
47232D BQ 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5 ...100.000 0 69 MON... 03/31/2009. | 07/01/2037.
47232D BR 2 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. ...107.335 400,203 363,257 MON... | ... 03/31/2009. | 07/01/2037.
47232D BS 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5.. .. 113.611 407,915 192,502 MON...| ... 03/31/2009. | 07/01/2037.
47232D BT 8 | JEFFERIES RESECURITIZATION TRUST 2009-R5.........coovvevemvrvemvirenns [ evovene [ oo | oveeceed | LD FMuciiiii | i 81,759 | L 58.521 563,771 160,933 MON... | ... 03/31/2009. | 07/01/2037.
47232Q  AA 1 | JMAC 2009-R2 1A - CMO/RMBS ...100.311 184,956 176,240 MON... | ... 04/12/2012. | 11/26/2037.
47232V AL 6 | JEFFERIES RESECURITIZATION TRUST 2009-R4..........ccoovvvmrrrierriis 2101424 | 38,152 | 37,617 ..37,272 MON... 03/31/2009. | 07/01/2037.
47232V AM 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. ...109.804 295,569 241,976 MON...| ... 03/31/2009. | 07/01/2037.
47232V AN 2 | JEFFERIES RESECURITIZATION TRUST 2009-R4..........ccoovvcmmrvcvmnncrinns | cvvveee | oo e | LD FMucci | i 40,817 | 84.881 134,349 9,241 MON... | ... 03/31/2009. | 07/01/2037.
47232V AP 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. 9378 | i 1,364 | 14,544 MON...| ... 03/31/2009. | 07/01/2037.
47232V GF 3 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. 107.257 106,360 ....90,609 MON... | ... 03/31/2009. | 02/01/2036.
47232V GG 1 | JEFFERIES RESECURITIZATION TRUST 2009-R4........cccoecrvrrmrvvrmnveinns [ vrcene | oo | vererennedd [4.B FMeciiiiii | il [ 75592 | coviiieierrnnnn23,650 | i 31,286 ....23,650 (3,717) . MON... 03/31/2009. | 02/01/2036.
525221 EM 5 |LXS 2005-7N ATA - RMBS........cccooooimmrrimrmrrnnnrrnnnrerscnnsnnessnessenenssnessnnes | eveveee | oo | coenereeencd | TD FMuciiiiis | i 887,725 | L 95.283 938,874 740,935 (944)] .. MON... | ... 07/09/2008. | 12/25/2035.
590200 ZE 8 |MLMI2005-A6 1A1 - RMBS.........cccovvvmrinirvciieriniiinicsnisnivesenisnissiinnns | cveve | oo | cvveeneecd | LD FMuciiii | . 715,639 | L0 99.039 767,698 750,099 [ ..o | v 10,983 [ .o MON...| ... 02/25/2016. | 08/25/2035.
61751D  AE 4 | MSM 2006-17XS A3A - RMBS.........cooovvimirrmrerreneernceessnesisssessssnssssneninns | eenvns | oo e | LD FMuccii | ii..531,891 | 48.000 | ................641,447 | ... 1,336,349 477,050 21,478 MON... | ... 12/12/2006. | 10/25/2046.
64352V MN 8 [NCHET 2005-A A4W - RMBS 101.917 302,771 302,771 MON...| ... 06/16/2005. | 08/25/2035.
65535A  AA 2 [NHELI2006-AF1 A1 - RMBS.........coccoovviemriinnnrnreerennersnenrsnesssnenssnnninne | cveeene | oo | cenvereenn [ 1D FMecccc | i 118,782 | 35.581 400,943 022,836 [ s | s 10,021 | oo MON... | ... 11/03/2006. | 10/25/2036.
69374X AA 8 [PSMC 2019-2 A1 - CMO/RMBS ..102.797 897,754 916,412 (5,565) | .. MON... 10/08/2019. | 10/25/2049.
693758  AA 5 |PSMC 2019-3 A1 - CMO/RMBS ...102.863 2,968,796 | .............. 2,886,157 2,924,837 | oo | e (12,752) | ovvveereverenenns MON... | ... 10/28/2019. | 11/26/2049.
743874  AC 3 | PFMT 2020-1 A2 - CMO/RMBS ..101.415 528,499 521,125 528,260 (275)] .. MON...| ... 02/14/2020. | 02/25/2050.
749357  AA 7 |RCKT 191 A1 - CMO/RMBS ...103.731 528,214 509,216 517,635 (1,110 .. MON... | ... 10/11/2019. | 09/27/2049.
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74968Q AA 5 |RBIT 2020-1 A- ABS ...100.208 577,069 577,070 IV I 2.158 |...... 2.158 |MON... | .cccccceereenn208 | oo 11,313 | 01/22/2020. | 02/25/2030.
75156W  AD 5 | RAMP 2006-RS4 A4 - RMBS..........ccooonrviiimiiimninnnisniissnsssnesissnsissnins | evvins | oo e | LD FMuci | innnn...848,655 | ... 99.395 | ....ccee.....994,208 | .o 1,000,256 963,302 B 0.708 |...... 3.917 |MON... | ... 09/18/2014. | 07/25/2036.
76110V QL 5 [RFMS22004-HS2 Al6 - RMBS..........coeovviinrirciiininninsiienissiensissnisninnns. | wveeene | [ evneevennd | 1D FMucciiis e [ 96.544 8 8 8 | oooeeereeereeerceens | ereeerreresneeensieens | eeeerereresneieniies | ereeerirereessiessiens | 5470 | s 8.310 |[MON... | ... 06/22/2004. | 06/25/2034.
761118  FM 5 |RALI 2005-QA9 N41 - CMO/RMBS..........oocovmvviemrinriirenniisneissneissnniisnnns [ evvene [ oo | coeneeeed | LD FMuciiiii | 384,052 | L. 94.644 454,382 398,462 | ... | e 1,867 [ 13,089 | s |0 3743 | 6.808 |MON... 02/24/2016. | 08/25/2035.
761118 UQ 9 |RALI2006-QS2 1A9 - CMO/RMBS..........ccococvieririinicnninniienisnissieniennns | evvens [ oo [ e [ LD FMucci | 02,933 ] L 94.372 202,155 162,693 ...12.266 |[MON...| ... 02/13/2006. | 02/25/2036.
81748) AA 3 | SEMT 2019-4 A1 - CMO/RMBS ...104.423 ...628,157 601,549 615,704 | ..o | vreeereenn(1,825) | v v | 0000 3.500 [ e 2.058 [MON...| ... 10/08/2019. | 11/25/2049.
81748K AA 0 [SEMT 202 A1 - CMO/RMBS ...103.490 2,259,029 | ..o 2,182,848 2,237,417 | oo | eoreeeeen(10,621) [ o | e | 20023500 | oo 1.895 [MON... | ... 02/13/2020. | 03/25/2050.
863579 UL 0 | SARM 2005-15 1A1 - CMO/RMBS..........ccovvverinrrnenierincenenisennsnneninenens | cevvene oo | e | D FMeciiins| v 935,677 |.....74.404 | ................871,923 | ....ccco.oee 1,171,885 763,253 | ..ovocveerncevvninns | errerereen 30,756 | e e | 0003173 [ 9.029 [MON...| ... 02/16/2016. | 07/25/2035.
863579 VH 8 | SARM 2005-17 1A1 - CMO/RMBS 159,525 147,296 ...11.543 | MON... 02/26/2016. | 08/25/2035.
863587 AE 1 | SAIL 2006-3 A5 - RMBS 429,671 394,825 | ... | e 1,023 | e e | 0 0,448 [ 6.439 |MON... | ... 11/06/2015. | 06/25/2036.
86358R DX 2 | SASC 2001-SB1 A5 - RMBS........cooeriiireiiriiiecesieseeiesesiesesiessseesenis 130,541 121,790 | oo | e (119) | i [ 03375 | 3.500 [MON... | ... 05/16/2002. | 08/25/2031.
86363B AA 3 |SASC 2007-RM1 A1 - CMO/RMBS . 1,927,766 | ..o 2,000,276 1,892,232 1971 [ v [ 000428 | 4.389 [MON... | ... 07/10/2020. | 05/25/2047.
872225 AD 9 | TBW 2006-5 A3 - RMBS..........ccoooeoerveierriierniirnneeiseneisnesisnenissnesssnesienenns | evovene | oo | coeneenend | LD FMuciiiiis | 11000000...2,230,908 | ... 94.552 .2,453,448 2,222,727 (8,150) | cvvvvvrvereererins | eevrrerreeirseriserinns | 2005950 | e 5.692 |MON... 02/18/2014. | 11/25/2036.
872227  AK 9 | TBW 2007-2 ABA - RMBS........ccoooiimviiirriinniisneiisnnisnnisnsissnsissnsiisnnes | wvvene | oo | conneeeencd | LD FMuciiii | 2,679,444 | .. 58.333 .2,056,587 1,815,985 50,809 | .evevrvverierirenes | e | 08014 | 7.750 |MON... 03/06/2014. | 07/25/2037.
88156E AB 2 | TMTS 2006-17HE AB1 - RMBS, ...103.041 11,078,874 . 1,036,317 [ ..o | 81,259 [ e | 000.0.348 | 6.011 [MON... 03/04/2016. | 01/25/2038.
89175) AB 6 | TPMT 176 A2 - CMO/RMBS ...107.188 535,941 500,000 475,816 | oo | 3,154 | s | e | 200.3.000 | e 3.842 |MON... | ... 03/04/2019. | 10/25/2057.
89176E AB 6 | TPMT 2018-1 A2 - RMBS ...107.260 536,298 500,000 483,534 | oo [ 2,088 | i | e [0 3.250 | i 3.821 [MON...| ... 03/04/2019. | 01/25/2058.
929227 4T 0 |WAMU 2003-S4 2A1 - CMO/RMBS ...105.761 ...297,540 281,332 281,705 | .o | e8| | | 00005500 [ i 5.316 |MON...| ... 03/03/2016. | 06/25/2033.
92990G AG 8 |WAMU 2007-HY5 2A5 - CMO/RMBS..........cccnvvueierrnerineineninseinseisesnnnens | weevene oo [ evverinend [ D FMuiiiins | 11,350,302 ... 91.840 |. 11,600,969 | ......cc.c.... 1,743,208 1,469,774 | ..o | e TTAB8 | e | 2022.3.586 | e 9.813 [MON...| ... 02/17/2016. | 05/25/2037.
94984D AC 8 |WFMBS 2006-AR13 A3 - CMO/RMBS..........cccovvvvvermrrnerinnneirerisnserenssninnenes | evnene | oo | veereenedd | D FMuciiiic | i 159,942 | 92.599 | .o 159,103 171,819 159,103 w20 3.079 | 4.210 |MON... 02/24/2016. | 09/25/2036.
95002K AA 1 |WFMBS 201 A1 - CMO/RMBS 104.053 | ...ccccveene. 1,360,899 1,324,171 (3,067) | cvovvererencinnnins | eernernsninsensnninns | 2000:3.000 [ oo 2.049 |MON... 02/14/2020. | 12/27/2049.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. XXX ..49,897,435 | ...........55,640,339 | .......... 45,688,940 | ............. (13437) [ oo 666,793 XXX XXX | .....143,332 | ... 1,421,486 XXX
Industrial & Miscell (Unaffiliated) - C
05608B  AA 8 | BX 2019-IMC A - CMBS 4 | 1.DFM........ | ..c.......... 1,000,000 |..... 97492 | .o, 974,919 | oo, 1,000,000 1,000,000 [ ..o | covvsnniissniinnnies | e | | o 1.159 ... 1.161 [MON... | ..o 547 | i, 16,704 | 05/02/2019. | 04/17/2034.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMLIES. ... ...ovruruiiririeiieiisis e XXX | 974,919 | ..cooee. 1,000,000 1,000,000 (O [ 0 XXX XXX XXX | oeeeeen BAT | 16,704 XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
000823 AA 2 |ABPCI Il A1-CDO 1AFE....... | 1,000,000 |.....99.935 | ................999,351 | oo 1,000,000 999,513 305 | v | ereeenneniiennennnees [0 1.998 | 2.033 06/02/2017. | 07/20/2029.
000844 AC 4 |ABPCI8A1B-CDO 500,000 500,000 [ ..oovermrrererrirenns | cervreenrinenniennes | e | e | o0 2462 | . 2.470 03/10/2020. | 04/20/2032.
00085U AA 9 |ABPCI4A1A-CDO 251 | 2,000,000 1,998,941 496 | oo [ e | 1748 [ 1.779 12/20/2017. | 01/20/2030.
00180A AB 5 |AMSR 2020-SFR1 B - CMBS ..101.645 | .o 1,016,452 | ..coovonvee. 1,000,000 1,001,284 1,286 | oo [ e | 002,120 | 2.098 03/04/2020. | 04/17/2037.
03330P AA 7 [ANCHF5A-CDO........ ..101.963 | ............1,019,628 | ............. 1,000,000 1,000,000 [ ..o | cevriereeieeneiennnes [ e | e | e 41000 i 4.099 01/26/2018. | 04/25/2036.
038413  AA 8 |AQFIT 2020-A A - ABS ...100.499 918,003 917,838 A | e | e | 001900 | 1.901 08/19/2020. | 07/17/2046.
03880V AA 8 |ARCLO 2019-FL2 A= CDO........covvveerrererrerereireneissneeseneesenesssnesissnesnnes | cveeene | G| e | LA FE L | 122,000,000 ... 99.414 . 2,000,000 | .ovourererereerininens [ e [ | e | 201,359 | 1.349 11/01/2019. | 09/15/2034.
03880W  AA 6 |ARCLO 2020-FL1 A - CDO......cccoeevvmriririinrisriscicnniscissnissiseiessiissiiessens | cvevers | G evvceened | LAFE i | eeennen 1,500,000 | ... 98.530 1,477,950 1,500,000 | ..o | e | e | e | e 1289 [ 1.263 02/21/2020. | 02/15/2035.
05377R CQ 5 |AESOP 2017-1 A- ABS.. ...103.276 11,032,757 999,983 | ... | e 36 [ e | e |0 3.070 | 3.092 03/08/2017. | 09/20/2023.
05377R  CY 8 |AESOP 2018-1 A- ABS.. ...105.388 2,107,762 1,999,783 115 | e e |00 3,700 [ 3.733 04/24/2018. | 09/20/2024.
05377R DY 7 |AESOP 2020-2 A - ABS.. ...101.876 1,018,757 | .... . 999,313 (213) | oevereeerrerrenines [ [0002.020 | 2.045 08/05/2020. | 02/22/2027.
05492Q AA 4 |BDS 2020-FL5 A - CDO.......cccoovvrinriccrinricciienississiississisesisssississsennis | seviene | G v [ TAFE i | 1,467,188 ] .. 99.318 1,489,773 | 1,500,000 1,472,362 BATA | oo [ e 0. 1.308 [ 2.329 08/27/2020. | 02/18/2037.
05587T AA 4 |BSPRT 2019-FL5 A - CDO 100.000 | .. ...500,000 500,000 500,000 ceevrereneenensinnes [ [0 1.309 [ 1.314 05/20/2019. | 05/15/2029.
05616M  AG 1 |BABSN 2015-Il CN - CDO......c.oeevcrvinriccrccrieriscieniicssissiiesississiiensiennies | seveene | D | i | LG FELiii | .ii.2,286,663 ... 77.322 | v 2,319,649 | ........cco... 3,000,000 2,276,621 | covvooeeeeriieenin | s (40,135)| ........ 161,370 | oo | 202820 | 2.820 07/23/2015. | 10/21/2030.
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12326R AA 0 [BJETS 182 A= ABS.....ooiiiiiriiiniiesiiessissssis s essssesssssssssnns | eeens ...101.804 .1,200,980 | ...ovvveuve. 1,179,702 1,179,720 B O 4.447 |...... 4.447 |MON... | c00ee0i2,332 | 52,453 | 06/21/2018. | 06/15/2033.
12510H  AC 4 |CAUTO 2020-1 A3 - ABS......oiviiiriineiiseiiessiisssssiesssesssssessssssssssnenens | s ...104.211 ...7125,608 696,291 695,816 B 3.250 |...... 3.254 |MON... | ... 01/15/2020. | 02/15/2050.
14310Q  AA 6 [CGFM 2015-1 ATR - CDO......ccvumriiiiririnniccissiseeisnsissisesiesissesssienns | wvevens | [ vnreenn | TAFE i | 1000002..2,000,000 ... 99.321 .1,986,415 ..2,000,000 1,999,660 | ...oovveerierieriins | v 313) | e e | 1787 [ 1.774 |JAJO.. 08/02/2018. | 10/15/2031.
143100 AE 8 |CGFM 2015-1 A3R - CDO.......coovveiriiiriiinissneissnsissniisssssssnessssessnsiss | cvenene | oo | cenievennn | TAFE i | 11,000,000 ... 99.812 ..1,000,000 1,000,032 [ ..o | v 100 i e | 00 4560 | 4.586 |JAJO.. 08/02/2018. | 10/15/2031.
14576A  AA 0 |CARM 201 AT - RMBS.......cooiiiiriiriieriieseieseiisessisesessssssssssissssins | v ...100.200 ..1,000,000 999,586 | ....cvvorrieriiienns | onrrrerrrrennens0 [ | |00 2.010 | 2.012 [MON...| ... 11/18/2020. | 12/15/2050.
156137E  BL 6 |CECLO 21 ARB - CDO......cooivieceireeiceieceieseiesesiesessessssesssssssssneees. | v ...100.133 1,000,000 1,000,042 | ..o | e85 [ e | 04050 | 4.068 [JAJO.. 07/12/2018. | 07/29/2030.
15672A  AA 0 |CERB XVIII A- CDO.....cooccviiiiiiiricsrinciccisniscisssicssissiessssssssssensinnss | svvens [ oo | eveeenend | TAFE i | v 481,119 L 99.934 481,119 480,961 | oo [ e (162) [ s | e | 20 1.987 | 2.044 | JAJO.. 03/30/2017. | 04/15/2027.
15672R AA 3 [CERB 24 A1-CDO......cccoooiiiriiirciincisnniisneissseiisneissnnsssnssssssssssssssnesens | conneee | O | e | TAFE L ] 1iiii2,000,000 ... 99.269 . ..2,000,000 1,999,473 | i | 09 [ e |20 1637 | 1.655 | JAJO.. 06/29/2018. | 07/15/2030.
15673G  AA 6 [CERB 19 AT -CDO.....ooorvrvrcveceeeceneieeesneisnsssnnssnsssssnsssnnnens | conneee | oo | cevveeennnd | TAFE ] iil.2,000,000 ... 99.602 11,992,037 ..2,000,000 2,000,206 | ...coooeveenrienriin [ e 130 | s | e [0 1987 1.991 [JAJO.. 05/17/2017. | 07/16/2029.
15673N  AA 1 [CERB 22 A-CDO.......coooviirriireiireisreissneissnessnsissnssssnssssnsssssesssnes | connene | C | cevcvend | TAFE L | iiiin2,000,000 ... 98.998 11,979,960 ..2,000,000 2,000,913 | oo [ e (154) | s | e [0 1637 | 1.619 |JAJO.. 02/08/2018. | 04/15/2030.
15673Q  AA 4 |CERB XXIII A= CDO.....ccoovveerrierriierieinreiseneiseneisenesseseisssssssseessssinnnns | coneene | O | cevvcveend | TAFE i | 1,038,140 ... 99.649 11,050,245 ..1,053,949 1,039,594 | ..o | oo (1,513) s e |00 1237 | 3.276 [JAJO.. | ... 12/14/2018. | 04/15/2028.
21872F  AA 5 [CAFL 2019-T A= CMBS.....omoveoeeeeeeeeeeeeeeeee oo | coeeeee 106.505 2,072,214 | ... ..1,945,651 1,944,646 | ... | cvvrriienneens(TB) [ o v | 2000.3.324 | 3.297 |MON... | ... 04/03/2019. | 03/15/2052.
22549N  AA 9 | CREDIT SUISSE ABS REPACKAGING TRUST 2018.........ccccocevvvmnevvmrnerns | covees | D[ 45| 1D FE.cocciit | ... 3,867,733 | ... 94.624 3772974 | 3,987,354 3,887,756 | ..o [ 8,389 | s | e [ 1544 L 1.757 |JAJO.. 07/25/2018. | 01/01/2037.
233046 AJ 0 | DNKN 2019-1 A2l - RMBS, ...102.474 987,500 987,500 [ ....ovvvurienniiinnns | e [ e | s | 030787 | i 3.805 | FMAN. 03/20/2019. | 05/20/2049.
25755T AG 5 |DPABS2017-1 A22 - RMBS ...100.534 | ..............1,950,360 | .............. 1,940,000 1,940,086 | ..o | o3 [ e | 0000.3.082 | e 3.091 [JAJO.. 06/12/2017.| 07/25/2047.
26827TE  AC 9 [ECAF I A2-ABS.....ccoovivirrirsrinerrnninssnesinsnissisesiessessensssssesssessenss | eeeene | D [ vvvinnnd | A FE i | i 784,689 | ... 88.646 784,689 695,595 (T7,979) | oovreceee2,075) | e [ | 4947 [ 3.781 |MON... | ... 06/15/2015. | 06/15/2040.
26829C  AZ 0 |GLGU 2015-7 AX = CDO......cooomrrrerriiiereeieneeeenesienesienessenesssssessssesnsnens | eenvne | oo [ evvveenendt | TAFE i | i 8T4,453 | ... 99.168 875,000 874,071 [ oo | vvrrrreeneeene(286) [ o | e | 0220.918 | i 1.007 |JAJO.. | ... 02/15/2018. | 04/22/2030.
26857E  AA 6 [ELFIT9A A= ABS. ...ttt ssssssssssssssssnsnns | eeens ...102.812 571,543 STUA3T [ | v [ v | 2000 2.540 | 2.558 [MON...| ... 10/16/2019. | 03/25/2044.
28852L  AE 3 |ECLO 11 A2 - CDO......cooiviieriieeisesieseeiesesiese s | i ...100.918 . 781,399 781,299 [ ..o | eevervenniinenee87 [ | v | 4545 | L 4.583 [JAJO.. 06/06/2018. | 07/22/2030.
30070R  AA 0 | XAN 20RSO8 A - CDO.....oevvvrrrrrrrercrirnneisnsressnssnsssssssssssssssssssnsssnns | wenvne | C [ eiveecndh | TAFE s | coviiireen...839,870 | ... 98.750 | ..ovrvenee 829,373 839,870 839,870 [ ..ouverrrerenririenns | cevrieenrinenninennes [ | e | e 1,251 e 1.304 |MON... 03/02/2020. | 03/16/2035.
302637  AG 8 |FSKMM TR ATR = CDO......oieiiieiiceiieceiieseiiecesiesessesesseseseesssseseseeness | o ...100.000 .1,500,000 1,500,000 [ ..ooverrierriiienns | cevrierenieeniiienenes [ e | e | 0000 2.086 | e 2.095 [JAJO.. 12/14/2020. | 01/15/2031.
32010L AN 4 [NWSTR 161R 1BR = CDO......evrerieriircierisieirenisissrsssssisssssenssnssssenss | avseees ...100.554 2,499,485 | ..o [ e (A84) | s i [0 3353 [ 3.376 |JAJO.. 12/17/2019. | 01/25/2032.
34956N  AA 0 [FCBSL 7 AT = CDO.....ciiiiiieiieiieceeieseeiesesisesiesesessesseseseseseseeseseenes | ceeeens 3,000,000 | .ovourererereernninens [ e [ | e | e 1.659 | 1.661 | JAJO.. 06/21/2019. | 07/23/2032.
34960 AU 9 [FCOBRRAZR - CDO........coomvirriireineiccississsisssisssisssisssssesnines | anveees . 999,644 | ... | vrrriiennens(238) [ i | 1.824 | 1.834 | JAJO.. 06/29/2018. | 07/10/2030.
34960) AW 5 |FCOBRRBTR - CDO........ocoorvureeiireieciiiereniecesisenesisenssesenessssssssnesinnnens | eveveee | oo | coeeeeeed | LOFEuiiiiis | 10000000....1,000,000 |.....99.357 | .................993,567 | ......ccc..... 1,000,000 999,584 | ... | verrrreeneene(285) [ | e |0 2.274 | 2.286 |JAJO.. 06/29/2018. | 07/10/2030.
34960N AN 6 |FCBSL 3R BIR - CDO......cvoriiriiciieiiiienisriiiesisssiessesisisessesssnees | enens ..1,000,000 998,579 | ... | rvreerreenne(183) | o e | e 1.948 [ 1.980 [JAJO.. 06/07/2018. | 04/18/2031.
361837  AA 5 |GARR 15T AT = CDO......ooieieeiieiicceieseiiecesiesesisesiesessesesiesesiesesis | v .1,775,000 1,760,534 | ..o | 8,287 [ e | 20015200 | 1.869 | FMAN. 12/12/2018. | 09/21/2029.
36655Y AB 3 [GARR 2018-1 A1T - CDO....cccovuurieiiriiirinsiseiienicesesissisesiesissessnies. | v 1,536,504 | ....ooovvververierinns | (879 | e | e |00 1689 [ 1.689 |MJSD. 02/16/2018. | 03/22/2027.
38175B  AA 2 [GOCAP 36 A - CDO......oovoeeiciicericeeisseeiseseessssssssessssseseesnsesenenes | s . . 1,000,140 [ .o | evererreneeeene37) [ v | 001525 | 1.524 | FMAN. 02/23/2018. | 02/05/2031.
38175D  AC 4 |GOCAP 38 B - CDO.......cocvvereririnrirnrierisinsinersnsseesensssssssenssssssssssssessessesses | coneene | G| vvoverinnndd | 1.C FEvivirins | 1viinen. 1,000,000 | ... 97.680 | .o 976,805 | ......ccc.... 1,000,000 999,876 | ....oovverciiniirens | e [ [ [ 2118 [ 2.128 | JAJO.. 07/17/2018. | 07/20/2030.
38176V AA 7 |GOCAP 47TM A1 - CDO......cooorveereeecerreneesenessenesssnesssnesssnesssnesssnennnne | cveeeee | G | cevcveend | TAFE L | 122,000,000 ... 99.399 .1,987,978 ..2,000,000 2,000,000 | ..ovooereieniiieniins [ e | e | e |2 1.929 | 2.531 [FMAN. 02/27/2020. | 05/05/2032.
38177K  AA 0 [GOCAP 49 A1 - CDO.....ooiviiiriiniieiisiieeississiiesississssssississssiesiesens | cviens ...100.075 .1,000,748 ..1,000,000 1,000,000 | ..o | e | e | e | 2o 779 [ 2.808 |JAJO.. | oo 13,104 06/30/2020. | 07/20/2032.
38522H AA 9 | GACM 2020-FL2 A - CDO........oorieceeiceiieceiieceiiesesieceiiesesssesesesesesesenes | ceeeens ...100.881 .1,008,713 999,904 999,904 | ... | e [ e | e | 00 2.603 | e 2.640 [MON... | ............ 1,301 05/29/2020. | 03/16/2035.
39809L  AA 2 |GSTNE 19FL2 A- CDO.....cooocvvvrcriirsricciiceniscevenississivesiississssssniossinnss. | svveene | C v [ TAFE s | 12,001,250 ... 99.004 .1,980,088 | .............. 2,000,000 2,001,241 | oo [ (9) | e | e [ 1321 | 1.328 [MON...| ... 12/16/2020. | 09/15/2037.
42806D AH 2 |HERTZ 2015-3 A= ABS......oiiieiieeeeeeeresseesseessseseesesesseeesssesssessessesssnes | evvens ...100.097 216,185 216,185 | ..o | v D24 [ | e | 00 2.670 | 3.027 |MON... | ... 03/15/2017.| 09/27/2021.
42806D CH 0 |HERTZ 192 A-ABS ...100.314 228,283 228,235 [ .oovvvinreerenniinnnes | eevviinnriineenn 13 [ | | 00003420 | e, 3.450 |MON... 05/22/2019. | 05/25/2025.
43133 AA 6 |HITR 2019-2 A1 - CDO.......oooervrerrrraceereneereneissceissnesssnessssnesssnesssnennnns | wveveee | G v | LOFEiiii | ci.962,408 | ... 97.469 ...941,573 966,025 961,831 [ ..o | vvrrrireeeeeena(288) [ o | v | 1973 | 2.036 [FMAN. | ... .2,064 04/16/2019. | 05/23/2039.
43133W  AA 7 [HITRA - CDO..cciiiicicisess s | s ...100.250 .2,005,000 | ..ooovvennee 2,000,000 2,000,000 | ..o [ e | e | e |37 14 | 3.835 |JAJO.. | .o 13,000 06/30/2020. | 02/01/2038.
43283A  AA 3 [HGVT 2017-AA -RMBS.......corvooceoeeceeeeseeeneceeeseeseseesesissesssssissesisnnss | avvvenn ...102.266 ...618,398 604,697 604,646 | .....ocvvererceririns | v 1T | | | 0000 2.660 [ 2.679 [MON... | ..o 268 02/22/2017. | 12/26/2028.
44931B  AE 7 |ICG 2015-1 CN = CDO......osrvverreiirrieeneiieneeisnesienesissssssesesssnssssnsssnnness. | eenvens | oo | evvvennendt | LE FEuiiiiiiis | 1i00000....2,006,881 | ... 79244 | .o 1,981,007 | ..coovvev 2,500,000 2,008,368 | ....ooovvvererrneniis | crrrennrne(5,626) | 210,414 | i [ 7610 7.610 |JAJO.. | ... 48,620 06/11/2015. | 07/19/2027.
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44932B AN 6 |[ICG 183 A2-CDO......ccoooirmrisrriisrriisnsisnsiisnsisnsisnsisssssisssssssssssssnnsinns | avvves | o [ covennnedb | TAFE i | 22,000,000 ... 99.996 .1,999,920 2,000,015 (205)| .. B O 4.440 |...... 4.466 | JAJO.. | .......... 16,033 | ......... 88,800 | 11/06/2018. | 01/26/2032.
46185)  AA 6 |IHSFR 2018-SFRT A= RMBS.......cccomvrerirrinrissrenssessesisssssssssensssessensss | avveens oo | evevnrirendt | TAFE s | 1,745,900 ... 99.168 1,731,372 1,745,900 (134)] .. B 0.859 |..... 0.843 [MON... 01/26/2018. | 03/19/2037.
46187X AA 3 |IHSFR2018-SFR4 A - RMBS ...100.745 11,394,488 1,374,954 | ..o | i 122,272 ...16.969 |MON...| ... 03/19/2020. | 01/19/2038.
46617Y AT 0 |JFIN 2015R B2R - CDO ...100.162 11,502,435 1,499,667 197 | | e | 2003.591 | 3.617 | MJSD. 12/01/2017. | 03/16/2026.
466365 AA 1 [JACK2019-1 A2l - RMBS ...102.462 .2,033,871 1,985,000 | ..o | e | e | |00 3.982 [ 3.982 | FMAN. | ... 06/28/2019. | 08/25/2049.
50188N  AA 6 |LCM COMBO - CDO........cocosvvrrerinrnricnneenneeiscerissenessesissesesnnsssesssnssnens | eevvens | oo [ eovvennendb | LD FEiiiiii | v 1,518,457 | . 76.341 1,526,818 1,521,485 | ..o | e 3,208 | 075,809 | s | 2.3.040 | 3.040 | MON... 06/30/2015. | 07/15/2027.
50209T AA 8 |LMREC 2019-CRE3 A- CMBS........ccoceviricerivciiciriniinsicnicsnissinecissnins | vvvens oo [ e | TAFEL i ] iiein.1,000,000 ... 99.095 ...990,946 1,000,000 | ..o | e | e | e | e 1.543 1.736 |MON... 03/26/2019. | 12/24/2035.
543190 AA 0 |LTRANIIIA1-RMBS ...102.326 .1,054,707 1,029,051 [ ..o | v 288 | s | 2000.2.980 | 3.088 |MON... | ... 01/23/2015. | 01/17/2045.
543190 AB 8 |LTRANIIIA2-ABS.... ...102.263 .1,503,552 1,465,173 | oo | e 1,208 | e e | 04060 [ 4.190 |MON... 06/12/2018. | 01/17/2045.
55281F  AA 8 |[MCFCL7A-CDO e | s | oo | coneeend | TAFE i | .. 1,600,000 99.664 1,499,913 | s | e 38 [ e | 1.818 | 1.826 | JAJO.. 08/09/2017. | 10/22/2029.
55819T  AQ 4 |MDPK20R A2R - CDO........ccoomvemerrirareireneimeneineneesenesssseisesesnssessssennns | wvoveee | G| cvvvecved | TAFE i | i 972,813 | L 98.523 979,765 | ..o | ervreeneeen3832 [ v |00 1516 | 1.919 |JAJO.. 12/20/2018. | 07/29/2030.
56577G  AA 7 |MRNON 201 A-CDO ...100.000 1,000,000 [ ..o | e [ e | e | 02,185 | 2.186 [JAJO.. | ... 11/20/2020. | 01/15/2034.
58003U AA 6 |MF12020-FL4 A-CDO ...100.162 1,500,000 [ ..ooveorieririiienns | cevviereeieeniienenes [ e | evereesenesnenennnns | e 1.859 | i 1.885 [MON...| ... 10/28/2020. | 12/17/2035.
58551V AA 0 |[MWST 202 A - CMO/RMBS ...100.125 1,000,000 [ ..o | e [ e | e | 000.953 | 0.953 |MON... . | 12/14/2020. | 11/25/2053.
59319W AA 9 |MF12020-FL3A-CDO ...100.868 2,000,000 | cvooereenrienninns [ e | e | e [ 20002209 | 2.227 |MON... | ... 06/12/2020. | 07/16/2035.
62947A  AA 1 |NPRL2019-2 A1 - ABS ...101.275 2,359,888 | .....oovvvinriiinniis [ e 20 | s | [ 202,864 | L 2.864 [MON...| ... 11/01/2019. | 11/19/2049.
62960N  AA 5 |NXTC 201 A= CDO....cosrieireiirceiireneiieceiieseiienessssessessssssesssssssssssnssenes | cnnvns | oo [ eevennndt | TAFE i | 1i000002...1,000,000 | ... 99.919 . . 1,000,000 [ ..ooveonrieriniiienns | eeveiererieeniienenes [ e | vereesenesneneinns | 000 2.076 | i 2.084 [JAJO.. | ... 12/04/2020. | 01/20/2031.
64829T AA 9 [NZES 18FNT1A - CMO/RMBS 101.541 ...531,272 523,209 523,157 [ ovvvveirvnrenerrinnnns | revernneriineenn28 [ | |00 3.610 | e 3.614 |MON...| ... 05/14/2018. | 05/25/2023.
64829T  AB 7 [NZES 18FNT1B - CMO/RMBS.........coocomrvvririererieneeieneiirecenirenesirsssennenens | cveeene | oo | cenvereeen | 20 FEciiiiis | 1,046,333 | .. 99.987 1,046,283 | .............. 1,046,417 1,046,386 | ..o | o2 [ | e | 20003.910 | 3.911 [MON...| ... 05/14/2018. | 05/25/2023.
64829T  AH 4 [NZES 18FNT2 A= ABS....coiiiiiiiiieieriseiesisisssssse e esssssssnens ..100.115 543,083 542,889 | ..o | o8 [ [ [02003.790 [ 3.792 | MON... 07/24/2018. | 07/25/2054.
65130P AW 0 |NEWFL2016-1 A2R - CDO ...100.085 831,767 831,717 [ e | eererrennienene B8 [ i | 2002.3.868 | e 3.891 [JAJO.. 05/21/2018. | 04/20/2028.
65252D AC 3 [NWSTR IR BR - CDO.....ccovtivrrierirerieriirinnivsinnisesisenississesiesssssssennns | cvevens | oo | covcesneecd | TAFE s | v 1,200,000 | ... 99.276 | .o 1,191,309 | s 1,200,000 1,199,656 | ..o | e300 1.868 | 1.893 [JAJO.. 07/17/2018. | 01/20/2027.
67573C  AC 3 |OCT3232A2- CDO........osivvivrireeiecerieceiienesssnesisenessnnessssnesssnssssneninns | evnvens | oo [ eveveenendt | TAFE i | ii.978,600 | ... 99.706 ...997,057 | oo 1,000,000 985,030 [ ..oocvevereeniiienns | errreeneen 3138 [ e | 1587 | 1.925 | JAJO.. 12/20/2018. | 07/16/2029.
67590A BB 7 |OCT14 14R ABR - CDO......ccocoimmrriiiriinniinrisnniisnissnissnsisssssssnssssnnnes | conneee | oo | cenveeened | TAFE i | ..890,000 | ... 99.698 | .. ...887,316 890,000 890,139 [ ..o | e 10 i i | 1612 | 1.604 |JAJO.. | ... 05/09/2017. | 07/16/2029.
68267B  AA 8 |OMFIT 2018-1 A - ABS ...100.985 | ......ccccoo.. 3,029,537 | oo 3,000,000 2,999,970 | oo [ eerreriireneenn87 | i | e [ 200.3.300 | i 3.324 | MON... 02/21/2018. | 03/14/2029.
68268L AA 5 |OMFIT 2015-3 A - ABS ...100.132 ..2,033,951 2,029,084 | ...ooovvvirerrieri | e 365 | s | e [ 20000 3.630 | i 4.115 |MON... | ... 03/15/2016. | 11/18/2028.
691204  AA 9 |ORIINATIL - CDO....coocvverreierieererreneiieneresnesisnssissesesssssissessssssssssssssnns | evevene | G| v | TAFE i | 1i..221,000,000 ... 99.179 ..1,000,000 1,000,000 [ ..ooveomrririniiienes | eenriereeienniieeeees [ e | e | 00 2.018 | i 2.021 [JAJO.. 03/06/2020. | 04/20/2032.
69120 AA 1 |ORTFA-CDO 100.032 ..1,000,000 995,058 | ..o | e8| |00 370 ] 3.322 | JAJO.. ... | 11/24/2020. | 01/15/2031.
70163Q  AA 6 [PARLIITA-CDO......coooviirrrnrriinreseceseneseneissneessnssssnesssnssssssssssnssnnns | aenvees | C | i | TAFE il | irenrr..1,000,000 | ... 99.998 | .. ..1,000,000 1,000,000 [ ..o | eevriereeieennienenes [ e | venernsnessnnennnns | 002107 | e 2.694 [JAJO.. . | 07/16/2020. | 08/12/2030.
72353P  AA 4 | PIONEER AIRCRAFT FINANCE LTD - ABS.......ccccovvvervvenererinnsernnisensnins | vvvene [ Cliviiiinin2 | 2ZAFE i | v 462,322 | ... 94.997 | v 439,196 462,325 462,312 | o | e 1T i | [ 000 3.967 | 4.000 | MON... 05/23/2019. | 06/15/2044.
74331C  AA 6 |PROG 2020-SFR1 A - RMBS ...101.718 5,085,919 ..5,000,000 4,999,368 | .....vverrrrrrnrins | crernrreened(488) | oo [ |0 1732 [ 1.724 |MON...| ... 03/04/2020. | 04/17/2037.
74331C  AB 4 |PROG 2020-SFR1 B - RMBS ...102.924 11,029,244 ..1,000,000 999,929 [ ... | e (59) | e e 0000 2.080 [ 2.023 |MON... | ... 03/04/2020. | 04/17/2037.
74333B  AA 6 |PROG 2019-SFR1 A-RMBS ...102.698 11,025,962 999,013 998,644 | ... | rerrrreeneene(351) [ i | 20003422 | 3.407 |MON... | ... 02/14/2019. | 03/17/2036.
74334A  AA 7 |PROG 2018-SFR1 A - RMBS ...100.103 1,999,624 | .............. 1,997,569 1,996,316 | ..oovvvvcrveneriins | verirerirennees(880) | oo e 0000 3.285 [ 3.187 |MON... | ... 02/08/2018. | 03/19/2035.
74983D AQ 0 |RACEP 10R A2R - CDO, ...100.003 | ..............1,000,025 | ............. 1,000,000 999,429 | ... | e 284) [ | s | 20001665 | 1.681 | JAJO.. 07/12/2018. | 07/25/2031.
75574W  AC 1 |RCMT 18FL2B - CDO... ...100.035 289,408 289,408 | ....oocvvrnriinnins | e 11 | e | 1448 [ 1.452 |MON... 06/15/2018. | 06/25/2035.
75575)  AA 3 |RCMT 2020-FL4 A - CMBS ...100.962 999,989 999,989 [ ... | cerrerernnenennies [ e | e | 00 2.298 | e 2.331 [MON...| ... 06/19/2020. | 02/26/2035.
78397A  AB 0 [SCFET 2019-1 A2 - ABS ...100.315 595,035 594,939 | ..o | i3 | e 2000 3.230 [ 3.285 |MON... | ... 04/03/2019. | 10/21/2024.
78403D AM 2 | SBATOW 2018-11C - RMBS... ...105.366 | ............2,107,312 | .......ccc.... 2,000,000 2,000,028 | ..o [ e 16 | s | s [ 203,448 | L 3.472 |MON... | ... 02/16/2018. | 03/16/2048.
784054 AB 4 |SCFET 201 A2- ABS ...100.089 | .............1,501,340 | .............. 1,500,000 1,499,951 | ..o | cervnriienicennn2 | e | 00000.680 | i 0.685 | MON... 08/11/2020. | 10/20/2025.




Annual Statement for the year 2020 ofthe IMlid=-Continent Casualty Company

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

SCHEDULE D - PART 1

6013

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
4 5 8 9 12 13 17 18 19 20 22
NAIC
Designation,
F NAIC
0 Designation
r Modifier and Unrealized Stated
ei SVO Rate Used Valuation Current Year's Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) / Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description n| CHAR | tive Symbol Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Rate of | Paid Accrued During Year | Acquired Date
78448Q AB 4 |SMB2015-B A2A - ABS ..101.724 123,678 123,533 | oo | e 48 | s | e |00 2.980 | i 3.117 [MON...| ... 07/23/2015. | 07/15/2027.
784710  AA 5 [SCLP 161 A -ABS.....ccoooveieveeereeereseiese s ...100.182 | oo 96,399 | 96,225 ....96,221 2 | s e [003.260 [ 3.261 |MON...| ... 06/21/2016. | 08/25/2025.
80349B AP 2 [SARAT 2013-1 A2R - CDO.......cccuvriccrinrierinrisriseiississisesissississsinnes | wveens | | veveennd | TAFE i | 121,000,000 ... 99.751 | 1o 997,513 | i 1,000,000 1,000,088 | ....cvvomrrirrriinnns | e 13 | s [ | 0 1.968 [ 1.974 |JAJO.. | ... 12/03/2018. | 01/22/2030.
82652K  AA 2 [SRFC 171 A=RMBS.......cooiorocreseerieseseesessesesessssessss s ..101.772 307,302 307,291 A | e | v | 002,910 [ 2.929 |MON... 03/13/2017. | 03/20/2034.
83404) AA 4 |SCLP 2017-3 A- ABS. ..100.293 | .oiiiieren85,753 | 65,561 ....65,561 0 [ o | v | ceenn2.770 | 2.784 [MON...| ... 05/11/2017. | 05/26/2026.
85022W AP 9 |SCFT 2020-A A - ABS........ooiieiiieeiiciisseiiesesiesesisesisseseesesiesese s ...100.533 916,113 916,068 0 [ | vererreneiseneneens | 0001970 | 1.980 [MON...| ... 09/16/2020. | 09/26/2037.
85816B CQ 1 [STCR2015-1BR - CDO.......cccovvrmrricrieriiisniicnsiseivesiesisssiessicssisssinnins | aesens | | cvsevenndt | LC FEciiii | ni02.2,000,000 ... 99.638 | ...........1,992,761 | ............ 2,000,000 2,000,043 (289) | covverereeeiienes [ e |20 2.083 [ 2.059 |FMAN. 05/12/2017. | 05/21/2029.
87267)  AA 1 |TFINS 2018-2 A1 - CDO.......cccovviciriinrrinrissnissnissnissneissnesssnsissniinns | wvevene | G| i | 1B FEciiiii | iinne. 1,689,558 | ... 97.188 | .............1,642,048 | ............. 1,689,558 1,688,258 (3,222) | oo | e | 200 2.040 | i 2.064 |MJSD. 11/20/2018. | 09/30/2039.
87342R  AB 0 |BELL 2016-1 A22 - RMBS ...100.566 965,000 965,000 | ..o | e | e | e | 37T [ 4.400 | FMAN. 05/04/2016. | 05/25/2046.
89656C AA 1 |TRL 2010-1 NTS - RMBS ...105.655 | ...........1,349,868 | ............. 1,277,621 1,334,730 (4,570) | oo | e | 5194 | L 4.264 [MON...| ... 01/17/2019. | 10/16/2040.
89656F AA 4 |TRL2012-1 A1-ABS ...100.380 ..1,246,865 1,233,030 5,79 | oo | e | 000 2,268 [ e 3.445 [MON...| ... 02/22/2018. | 01/15/2043.
89656F AC 0 |TRL2013-1A1-ABS ...103.672 ..1,506,034 1,495,238 A27 | oo [ e | 03898 [ 4.059 [MON...| ... 09/19/2018. | 07/15/2043.
89690E  AF 4 |TRMF 2017-1 AT-ABS.....cooooiiiiriiireieceeeseeieeeeieeenins ...100.126 199,941 199,942 1| s [ e | 02709 [ 2.723 [MON...| ... 07/21/2017.| 08/15/2047.
89821J  AA 6 | TFINS 2019-1 A1 - CDO.......ccovvviiiriinriinnicssnissnissnissniissnissnsissnninns | wvcvene | G| i | LCFE | 11,683,695 | ... 98.456 1,683,695 | ..o | e [ | e | 02,264 | 2.290 |FMAN. 02/08/2019. | 02/02/2039.
89822P  AA 1 | TRUPS FINANCIALS NOTE SECURITIZATION 202..........ccoovveommrreoariiinens ...100.000 2,000,000 | evorereenrienninns [ | e | v [ 20003321 | 3.369 | JAJO.. 07/15/2020. | 04/15/2040.
92257L  AB 6 |VCC 171 AFX - CMBS........ ...100.159 ....53,553 256 | v | e [ 20000 3.000 | e 4.198 |MON... | ... 05/08/2017. | 05/25/2047.
95058X AG 3 |WEN 2019-1 A21 - RMBS ...105.953 1,022,446 965,000 965,000 [ ..o | cerviernniernniennies [ eeereeieneninnenes | s | e 3. 183 | e 3.783 [MJSD. | ... 06/13/2019. | 06/15/2049.
96033D AA 8 |WESTR 171 A-RMBS ...100.350 226,973 226,181 225,858 (B) | oo | e [ 2000 3.050 | i 3.048 |MON...| ... 03/30/2017. | 12/20/2030.
97988P AN 6 |WDMNT 171R A1R - CDO ...100.230 | . 1,002,300 | ..coovvvennnee 1,000,000 1,000,000 conrevrnnernnneees | e [ 2.218 2.224 |JAJO.. 09/30/2020. | 10/19/2020.
97988Q AC 8 |WDMNT 2017-2 B - CDO....c.vvvvivercieriereirerneisserenississensssenssnsssssenssssesies | avvnens | oo | weenrennd | LC FEuiiiiins | 11,000,000 | ... 99.606 | ..o 996,061 | ..coovvvvnee 1,000,000 999,309 (335) [ v | e [ 000 2568 [ 2.597 | JAJO.. 05/25/2017. | 07/18/2028.
97988W AA 9 |WDMNT 207 A1A - CDO ...100.000 .1,000,000 1,000,000 [ ..ooveomrieiriiienns | eevrierenieeeiienenes [ e | e | 002,129 | 2.159 [JAJO.. 11/20/2020. | 01/15/2032.
98875N  AJ 4 |ZAIS99B2-CDO.....ocvvrvvrirrrrririrrrinns ...100.788 .2,015,757 2,000,059 214 | s | e [ 00.3.540 [ 4862 | JAJO.. | .......... 19,067 | .......... 96,680 |06/19/2018. | 07/21/2031.
98886Y AR 9 |ZAIS22ABR-CDO....... ...100.087 ....38,838 3 | s [ [20002.920 [ 2797 [JAJO.. | oo 208 | oo 1,134 | 04/10/2017. | 07/27/2026.
98886Y AS 7 |ZAIS2 2 A2R - CDO....cocooiimviismiiisniiisniissssissssissssssssssssssssssssssssssssens | conneee | oo | ceneenned | TAFE i | 4,300,000 ... 99.635 | . 4,284,313 | o 4,300,000 4,298,776 (824) | ..cvereveiiiviiinns [ [0 2.085 | 2103 [JAJO.. | .o 16,524 135,809 | 04/10/2017. | 07/27/2026.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.. XXX | e 153,669,206 | .......... 154,917,674 | ........ 152,930,919 | ..cccoovennad (77,979)| oo 102,662 XXX XXX 525,944 4,066,902 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).........covirrirrirririernnisseerierssesnsnines XXX ] s 251,214,368 | .......... 255,981,686 | ......... 243,993175 | v (109,844) | .......... 789,988 XXX XXX | . 1,085,452 | ... 7,010,667 XXX
Hybrid Securities - Issuer Obligati
585517 AA 5 |MELLON CAPITAL IV [ ].] 2[2AFE v | 2,000,000 ... 98.000 1,960,000 ..2,000,000 I T e - 4,058 |MJSD. [ oo 2444 | o 81,556 | 06/12/2007. | 06/20/2049.
4299999. Hybrid Securities - Issuer Obligation: XXX | .1,960,000 | ... ..2,000,000 2,000,000 0 XXX XXX | o 2444 | ... 81,556 XXX
4899999. Total - Hybrid Securities XXX ] s 1,960,000 | ..ccocornnee. 2,000,000 2,000,000 0 XXX XXX ] e 2444 | ... 81,556 XXX
Totals
7699999. Total - Issuer Obligations............ccocvwisrvvisnviisniiisnnens XXX | s 58,607,918 55,642,813 (18,429) 9,029 0 XXX XXX 499,265 1,865,454 XXX
7799999. Total - Residential Mortgage-Backed Securities XXX 52,557,221 | ............58,202,834 | ........... 48,281,579 (13,437) | . 659,062 .0 XXX XXX 150,806 1,511,173 XXX
7899999. Total - Commercial Mortgage-Backed Securities XXX | ...974,919 1,000,000 0 .0 XXX XXX | i 547 | e 16,704 XXX
7999999. Total - Other Loan-Backed and Structured SECURLIES. ..........ouuurrieiriiiiriiosrii s XXX | e 262,485,286 256,737,740 (77,979) (387,328) .0 XXX XXX | . 1,415,988 | ..... 7,516,346 XXX
8399999. Grand Total - Bonds. XXX | s 374,625,343 | .........371,327,905 | ......... 361,662,132 ..(109,844) 280,764 .0 XXX XXX 2,066,607 |....10,909,677 XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 1C s 30,645,498 44,008,194 1G 7,776,090
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Annual Statement for the year 2020 ofthe IMlid=-Continent Casualty Company

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

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
0 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
28 . .9,900,821 2C . .11,626,623
3A 3B . 3C ..
4A . 4B . 4C ..
5A .. 5B .. 5C ..




L3

Annual Statement for the year 2020 ofthe IMlid=-Continent Casualty Company

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 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Total Designation
or Rate per Unrealized Other-Than- Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in | Exchange iYe}
g| Number of Par Value Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/A.C.V. Change in | Administra- Date
CUSIP Identification Description Code | n Shares per Share | Rate per Share | Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B.J/A.C.V. | tive Symbol | Acquired
Industrial and Miscell (Unaffiliated) Perpetual Preferred
064058 AH 3 |BANK OF NEW YORK MELLON CORP. .1,000,000.000 |...... 1,000.00 1,106,250 | ..... 110.625 11,106,250 1,000,000 106,250 2AFE. 05/12/2020.
19075Q AC 6 |COBANKACB .1,500,000.000 | ...... 1,000.00 ceee | veereiennnnn 1,638,750 | ... 109.250 |. 1,638,750 | .o 1,500,000 9,000 2AFE. 04/05/2016.
369604 BQ 5 |GENERAL ELECTRIC CO .1,363,000.000 | ...... 1,000.00 ..92.750 | ... 1,264,183 | ....... 92.750 | oovverre 1,264,183 | ...coovveenes 1,376,630 3,029 (68,557) (3,000) (71,558) 3AFE. 01/20/2016.
459745 70 9 |AERCAP GLOBAL AVIATION TRUST. . 20.000 |..100,000.00 .43,000.000 43,000.000 860,000 640,000 0 3BFE. 04/20/2006.
46625H JQ 4 | JPMORGAN CHASE & CO .1,000,000.000 |...... 1,000.00 | ..ooovvveererrriireenns | cereieneenn 1,122,500 | ..o 112250 | .coovvveernnee 1,122,500 | ..o 1,000,000 | ............ 28,125 | .ccceeeB7,500 | covooeeiiieeniens [ e (4,983) (17) (5,000) 2BFE. 01/14/2014.
55261F AG 9 |M&T BANK CORP .2,000,000.000 |...... 1,000.00 | ..oovvveerrrriieenns | cereienennnni 2,215,000 | ..o 110.750 2,215,000 2,000,000 (9,997) (3) (10,000) 2BFE. 02/06/2014.
59156R BP 2 |METLIFE INC ....667,000.000 | ......1,000.00 668,668 | ..... 100.250 668,668 667,000 (6,670) (6,670) 2BFE. 05/27/2015.
59156R BT 4 |METLIFEINC .1,000,000.000 |...... 1,000.00 | ..oovvveermreerierenes | cevverreennes 1,146,250 | ..... 114625 | ..covvvvennee 1,146,250 | ...coovveenes 1,000,000 | .0 17,299 | 11iecei 58,750 | oo [ s 31,250 0 31,250 2BFE. 03/20/2018.
665859 AQ 7 |NORTHERN TRUST CORP. .2,000,000.000 |...... 1,000.00 | ..oovveermrrerierenes | cevrerieennes 2,182,500 | ..... 109.125 2,182,500 2,000,000 | ...........23,000 | ...........92,000 | ..ooovveormcrmeins | e 104,533 (33) 104,500 2AFE. 08/01/2016.
693475 85 7 |PNC FINANCIAL SERVICES GROUP INC ......80,000.000 25.00 2,141,600 26.770 2,141,600 2,000,000 (24,264) (24,264) 2BFE. 04/19/2012.
693475 AK 1 |PNC FINANCIAL SERVICES GROUP INC ... 1-2,000,000.000 | ...... 1,000.00 2,050,000 |..... 102.500 2,050,000 2,000,000 (67,500) (67,500) 2BFE. 07/20/2011.
857477 60 8 |STATE STREET CORP - 70,000.000 25.00 1,983,100 | ....... 28.330 .1,983,100 1,764,400 88,354 2BFE. 02/26/2014.
89832Q AF 6 | TRUIST FINANCIAL CORP ... 1.1,000,000.000 | ...... 1,000.00 ,142,500 . ,142,500 1,000,000 142,500 2BFE. 06/16/2020.
902973 15 5 |U.S.BANCORP. ... | ....100,000.000 25.00 2,477,000 |....... 24.770 2,477,000 2,500,000 22,361 | oo 88,958 341,650 2AFE. 03/22/2006.
902973 86 6 |U.S.BANCORP. N 1,000.000 |...... 1,000.00 | ..ooovveerreniirrenns | ceveerieeerennns 945,010 | ..... 945.010 945,010 725,000 8,944 35,583 89,910 2BFE. 09/21/2011.
949746 55 6 |WELLS FARGO & CO .40,000.000 25.00 1,076,400 26.910 .1,076,400 1,000,000 58,501 (14,600) 2BFE. 07/15/2013.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 23,799,710 XXX . 24,019,710 | .o 22,173,030 |......... 208,935 | ...... 1,159,322 (3,053) 0 713,823 0 XXX XXX
8999999. Total - Preferred Stocks. 23,799,710 XXX | 24,019,710 | ............ 22,173,030 | ......... 208,935 | ... 1,159,322 (3,053) 0 713,823 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1B 0 1C 0 1D 0 1E 0 1F . 0 16 s 0
2A 7,404,500 1= 14,491,028 2C 0
3A 1,264,183 3B 640,000 3C i 0
AA e 0 4B e 0 4C 0
BA i 0 51 J 0 5C i 0
B e 0
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

cl3a

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- Total Foreign Modifier and
or Share Used to Nonadmitted Valuation Temporary Total Change in Exchange SVO
ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment B./AC.V. Change in Date Administra-
CUSIP Identification Description Code [ gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) B./JAC.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
037347 10 1 |ANWORTH MORTGAGE ASSET REIT ORD.......ccccomeremrrrerirenes B o 141,000.000 | cooouvvrrirnns 382,110 | o710 | o, 382,110 | oo 159,330 7,050 33,840 | oo | e 191,760 | ........ 305,970 | ..oovvorenns (114,210) | covovverrrerieiriens 12/09/2013. | wovvoris
06738E 20 4 [BARCLAYS ADRREP 4 ORD.......c.ooouiiiriiiiiciiecirisiiesissisesississsissssssssssssssssions | soeiens Cl.. 100,000.000 ..799,000 | ..oooveeer7.990 | o 799,000 | ..oovuiiiciinas 501,000 208,000 | ... 361,000 ...(153,000) | .. ... | 03/14/2014.
09628D 10 4 |BLUESTEM GROUP ORD......ccoivuuiiimerimreieeinniseisesisesssessensssssssesssesssessssessssssssssssssens | soveeene [V 1,378.000 e [ 1213172014,
37045V 10 0 | GENERAL MOTORS ORD.......oiuuiirmiimiimeiseiiesiseessessssissssssssesssessssisssssssssesssessssssns | soeeens o 12,200.000 .. | 07/24/2015.
38741L 10 7 | GRANITE POINT MORTGAGE TRUST ORD........ccrevirreremmermerieriresesenssssesssesssensenes | oveeens o 13,361.000 | .... 6,012 . [ 11/02/2017.
695042 20 0 |PACIFIC VENTURES GROUP ORD........ccovumiimiirrireisseineissesesssesssseesessssssssssssssssens | seveeees [V O 3.000 | coveceeeieireiieei 1 11/20/1996.
90187B 40 8 [TWO HARBORS INVESTMENT REIT ORD.......ccooreriemrimirierirenesessesssssessenssesesseesns | cereeens v | e 64,977.004 | ...oovvvoerirs 413,904 . (287,562 | oo 11,046 | oo 47,433 | oo | e T1T56 | 713,816 .... | 08/02/2018.
92556H 20 6 | VIACOMCBS CL B ORD........ccciiiiiiiiiiiiinsiiiisiississss s ssssnssssssssssssisssissssssissnnes | nsians 8,308.000 | .. 309,556 ..309,556 ....116,395 1,994 7,976 | ... o ...225705 | ........ 264,835 . ... | 09/03/2019. | ...
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........cccoovivrnnens 2,546,400 | XXX [ 2,546,400 | ............... 1,498,916 | .o 26,102 | .o 102,805 | oo (L I 902,423 | ..... 1,795,409 | ..o n(892,986) [ oo 0 XXX XXX
C on Stocks - Parent, Subsidiaries and Affiliates Other
59530Z ZZ 3 |MID-CONTINENT ASSURANCE COMPANY B o 100,000.000 19,965,007 | ........ 199.650 19,965,007 5,000,000 2,100,000 ..(1,623,063) | .... .(1,623,063) | .. ... | 08/31/1992.
595301 ZZ 8 |MID-CONTINENT EXCESS AND SURPLUS INS 100.000 17,446,551 |..174,465.510 17,446,551 15,000,000 | .voouernereireirenes | e 1,800,000 (1,430,926) .(1,430,926) | .. «er | 12129/2009.
59539# 10 2 |MID-CONTINENT SPECIALTY INS SERV INC v | +err...1,000.000 100,000 | ........ 100.000 100,000 | .. ....100,000 0 06/15/2009. | ...
67920@ 10 4 | OKLAHOMA SURETY COMPANY......cciiitiiiritisinisnsssnemssssssssisssnsssssssssssssssisssssssssenssssess | ossenns o 10,000.000 15,964,934 | ... 1,596.493 15,964,934 | ..o 3,400,000 | ..o | s 1,700,000 ...(1,350,395) | .... .(1,350,395) | .. [ 1203171980, | v
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other..........ccccouiiiniinin 53,476,492 XXX 53,476,492 23,500,000 0 5,600,000 ...(4,404,384) | ... .0 .(4,404,384) | .. XXX XXX
9799999. Total - Common Stock 56,022,892 XXX 56,022,892 ..24,998916 | ... ....26,102 5,702,805 ...(3,501,961) | ..... 1,795,409 .(5,297,370) XXX XXX
9899999. Total Common and Preferred Stock... 79,822,602 XXX 80,042,602 235,038 6,862,128 ...(2,785,086) | ..... 1,795,409 .(4,583,548) XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1C .. 1D . 1E . 1F 1G ..
2C .
3A ) 0 3B e 0 3C 0
AA 0 B s 0 AC s 0
BA 0 5B 0 5C e 0
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Annual Statement for the year 2020 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A
45201Y 6B 8 | ILLINOIS HSG DEV AUTH REV......oiiiiiiiieririinieisniciesersesesie e ssssssssessssssssensens. | sesnseerensees 03/06/2020........ MORGAN STANLEY CO.....urirriiriiiiiieieiinriesieeisesesiesessssssessessssesesse s sssssessessssssessessnnes | nessessssesessssnssssssessnssnsssessessnssessessonss | seveeres 2,237,740 2,000,000
45201Y M8 7 |ILLINOIS HSG DEV AUTH REV......cooiiiiiriiiriiiiieinsieiesisisesesie s essssssssessssssssessens. | aosnssernsses 03/11/2020........ JP MOTGAN. ..ot | ceren bbb 1,057,500 1,000,000 | ..o 4,083
880461 Q3 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR 02/26/2020 CITIGROUP.....otite ettt nsenies | cesess bbbt 1,357,463 1,250,000
88275L  AC 0 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF.... 06/12/2020........ Jefferie 500,000 500,000 703
88275L  AD 8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF.... 06/12/2020 Jefferie 500,000 500,000 703
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ...ttt ssisisiis | seiessstss bbbttt 5,652,703 5,250,000 5,489
Bonds - Industrial and Mi:
000844  AC 4 |ABPCI8A1B-CDO.....ccovverirnrreireririies (SR 03/10/2020........ BARCLAYS CAPITAL INC FIXED INC......coiieiiiireiieiiniiceniieiesisiessssssiesssssesesssssessesies | stiesesessssssesesssssssssssesssssssssessessssssenss | ossssssesessnsenes 500,000 500,000
00180A AB 5 |AMSR 20SFR1B - CMBS 03/04/2020 GOLDMAN.. 999,998 1,000,000
038413  AA 8 |AQFIT20AA-ABS........ 08/19/2020. KEYBANK CAPITAL MARKETS INC 999,815 1,000,000
03880W  AA 6 | ARBOR REALTY COMMERCIAL REAL ESTATE NOTE........ [CH 02/21/2020........ JP MOTGAN. ...t | e 1,500,000 1,500,000
05377R DY 7 |AESOP 2020-2A-ABS.................. 08/05/2020........ BARCLAYS CAPITAL INC FIXED INC......cooviiiiiieiiiciiieieieiissiceesisiesisssesssi e ssssissses | reriesisssessssssseste s ssesssesensessanes 999,526 1,000,000
05492Q AA 4 |BDS 20FL5A-CDO . [CH 08/27/2020........ CITIGROUP......otiititet ittt | cesesieb st 1,467,188 1,500,000 705
09261L  AB 4 |BLACKSTONE / GSO SECURED LENDING FUND........c.cccrvvrrrrnnen 11/23/2020........ CITIGROUP......oieeii ittt | cesesbe bbbt 1,015,520 1,000,000 3,826
12510H AC 4 |CAUTO4A3-ABS 01/15/2020 CREDIT SUISSE SECURITIES (USA) 749,472 750,000
12529F  AA 1 | CFMT 20HB3 A - CMO/RMBS........oooiiirriiitiirieisisie st sssssensesiss | aesesiesinsines 05/08/2020........ BARCLAYS CAPITAL INC FIXED INC 999,999 1,000,000
12529L  AA 8 |CFMT 20HB4 A - RMBS.......ccorvvuriiriiniricrirenns 12/11/2020. NOMURA SECURITIES/FIXED INCOME.........ccovuuiiiieirieiireristessiesssisessessesesssessssensss. | seressseesssssssssesssssesssesssssessssessssessnenes 4,999,998 5,000,000
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS 12/01/2020........ DIFBCE. ..ttt bbb | ebieeb e 1,270
12641Q  CS 9 |CSMC 2009-7R 125 - CMO/RMBS 05/01/2020. DIFBCE. .| b 1,108
12641Q  CZ 3 |CSMC 2009-7R 134 - CMO/RMBS 09/01/2020........ Direct.... 1,069
14576A  AA 0 |CARS MTI-1 L.P. - ABS 11/18/2020 GOLDMAN......otttettrrirrisia it | bbb 999,586 1,000,000
15201P  AA 7 | CENTERSTATE BANK CORP........cctiiitiriiiitiesiseiseissiete st ensssissienes | soesisesessnes 05/21/2020........ Stifel, NICOIAUS & C0., INC....vuvrririiririiieiriee sttt senines | ceresiebse bbbt 1,000,000 1,000,000
24422E  VF 3 | JOHN DEERE CAPITAL CORP........cccrvvurnnn. 03/04/2020........ RBC CAPITAL MARKETS 999,340 1,000,000
24906P  AA 7 |DENTSPLY SIRONAINC...... 05/20/2020........ JP Morgan............ 997,880 1,000,000
278642 AW 3 |EBAY INC 03/04/2020. Bank of America Merrill Lynch 998,430 1,000,000
30070R  AA 0 | XAN 20RSO8 A-CDO......cccccvuvvenec. SR 03/02/2020........ JP Morgan............ 1,000,000 1,000,000
302637 AG 8 |FSKMM 1RA1R-CDO............ 12/14/2020........ BARCLAYS CAPITAL INC FIXED INC.......coouviuiieiiniiiieieniiniesisesiessiessesisssssessesssesssns | seresssesessssssssesesssesssesssssessssessssnessnenes 1,500,000 1,500,000
31737V AA 4 | FINANCE AMERICA HECM BUYOUT 2020-HB2 - A 07/20/2020........ BARCLAYS CAPITAL INC FIXED INC......ccoeviiriieiniicirceineieiiesieeesissiesisss e essssisseses | revsesssesesssssssssessessssssssessesssesessessanes 2,976,098 3,000,000
38176V AA 7 |GOCAP A1-CDO 02/27/2020........ SMBC SECURITIES INC......cvviiiiiiiiiiiiieiiesiiesisise et ssisssiess | etesesssasssse e sss s 2,000,000 2,000,000
38177K  AA 0 | GOCAP A1-CDO 06/30/2020........ WELLS FARGO SECURITIES LLC......cooeviiiieiriiiiiieissisee e ssssesessesssessens | ceressssssssesssesssssssesessesssssesssssesssesssenes 1,000,000 1,000,000
38522H  AA 9 | GACM 20FL2 A = CDO.....ciuieiiriirerisisisesisisisesie s (SR 05/29/2020........ GOLDMAN . ...ttt bbb | Hrsbnes sttt nenes | errenines 1,000,000 1,000,000
39809L AA 2 |GSTNE 19FL2 A-CDO...... (SR 12/16/2020........ WELLS FARGO SECURITIES LLC....... ot seeseieeseeseesessese st sssssessssassessses | esssesesssssssesssnssessssnsssssessesssssssesssenn 2,001,250 2,000,000 223
41283L  AY 1 |HARLEY-DAVIDSON FINANCIAL SERVICES INC.......coostimirireiriiierinsieienisisssssesssessssssssnsns 06/03/2020........ P IMOTGAN. ..ttt | ettt 998,630 1,000,000
43133W  AA 7 |HILDENE TRUPS SECURITIZATION 2020-3 LTD......cvoeruremrerereerirererissiseresissisesesssesesseseseneenss (SR 06/30/2020........ PIPR it | ebeene et 2,000,000 2,000,000
46187X  AA 3 |IHSFR 18SFR4 A - RMBS 10/19/2020........ PERFORMANCE TRUST CAPITAL PARTNERS........ctiiiiiiiiierisitiesieissieenssssessenes | rersesisssessssssssssesssssssessessssssessessanes 1,281,759 1,416,308 449
46647P  BH 8 | JPMORGAN CHASE & CO.. 03/10/2020........ JP MOTGAN. ..ot nies | Heeni et | erieienes 1,000,000 1,000,000
56577G  AA 7 |[MRNON 201 A-CDO 11/20/2020........ MORGAN STANLEY €.ttt nsses | ressesssssessssssses s sesss s sesssssensessenes 1,000,000 1,000,000
58003U AA 6 |MF120FL4 A-CDO 10/28/2020........ P MOTGAN. ...t | ceresi e 1,500,000 1,500,000
58551V AA 0 | MWST 202 A - CMO/RMBS 12/14/2020........ JEFIBIIES ..ot | e 1,000,000 1,000,000
59319W  AA 9 [ MF120FL3 A- CMBS.......ooiieirreeeieerie e 06/12/2020. CREDIT SUISSE SECURITIES (USA)......ciiieiieiieiiniieriieeiseisesessesiessessssesessessesssssssens | ceressssnssessesssssssssessesssesesssssasssesssenes 2,000,000 2,000,000
62960N  AA 5 |NXTC 201 A-CDO......... 12/04/2020........ WELLS FARGO SECURITIES LLC.......ooiiiiiiiiiiicriieisisiesiscsissssisssssssssssins | cevisesisssssssssssssssesssssssssssssesssssssns | cossinenes 1,000,000 1,000,000
691204 AA 9 |ORAIL-CDO......cccovvunee. 03/06/2020........ SOCIEte GENETAIE PAS..........couieeiieiiiicee st | cesesserne e 1,000,000 1,000,000
69120L  AA 1 |ORTFA-CDO 11/24/2020........ MITSUBISHI UFJ SECURITIES.........ooiiiiiiiiiiniiciiei it | soiesssesas s sisenes 995,000 1,000,000
70163Q AA 6 |PARLIA-CDO.................. G 07/16/2020........ SG AMERICAS SECURITIES, LLC......ooiiiiiieiiiirieeieisiiseiesisisiesisersssssiesississesesssianes | cosessssnsses e sissssssessesssssesssssasssenssenes 1,000,000 1,000,000
74331C  AA 6 |PROG 20SFR1 A - ABS, 03/04/2020........ BARCLAYS CAPITAL INC FIXED INC.......cooiiiuriiiiniiniiieiissiieiie i essssiissiisssesisnenss | soiesssesasessssssisssse s esssessseesssenes 4,999,834 5,000,000
74331C  AB 4 |PROG 20SFR1B - ABS 03/04/2020. BARCLAYS CAPITAL INC FIXED INC.......ovieiiiieieinieininsiseiesseisssssiesississessssssssesses | srseessessssssesessssnsssssesssssssssesssssensenss | osssessesnssnsenes 999,988 1,000,000
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
743874  AC 3 |PFMT 201 A2 - CMO/RMBS.........cooiiiiiiiirriiiiniissiie it sassssssssessssesssesssns | sevessiaesinens 02/14/2020........ Amherst SECUitieS GroUP LLC.........c.uiuiiiiiiiieiiiiesiis e siessesssessas | sebeesssess s sses s 1,014,219 1,000,000 2,083
74968Q  AA 5 [RBIT 20T A= ABS. ... 01/22/2020. BARCLAYS CAPITAL INC FIXED INC......cooeviiiriiiieiciineireieiissieesesississssesesssssesessssissses | rereesssesesssssssesessesssssssssessesssesessessenes 999,999 1,000,000

755750 AA 3 | RCMT 2020-FL4 A - CMBS......ooooiiiiiiersiseiesisisiesisisssssi st enssssssessessnsns | sesessessnsses 06/19/2020........ JP IMOTGAN......et bbb | e 1,000,000 1,000,000

784054  AB 4 |SCFET 201 A2 - ABS 08/11/2020. Bank of America Mermill LYNCR.........c..vriiiiricccere e | eriessresess st eenenes 1,499,929 1,500,000

81748K  AA 0 | SEMT 202 AT - CMO/RMBS.......coviiiiiriiiiiirerisissiesiss st ssesssssenss. | nevssssnssnsen 02/13/2020........ MORGAN STANLEY CO......cocrvvrrrrne 3,074,063 3,000,000 5,833
85022W AP 9 | SCFT 2020-A A - ABS.... 09/16/2020. CREDIT SUISSE SECURITIES (USA) 999,950 1,000,000

86363B  AA 3 | SASC 2007-RM1 A1 - CMOIRMBS.........ooeiiiiieiecieieeieie it essssessessessnnas | essesssansenes 07/10/2020........ Amherst SECUNHIES GrOUP LLC.......... vttt ssens | esssbsss st snes 2,193,125 2,320,767 544
87227TR  QE 7 | TCF NATIONAL BANK... 05/01/2020. MORGAN STANLEY €Ottt ssssssessessses | ressessssssessssssssessesssssssssessesssesessessanes 1,000,000 1,000,000

89822P  AA 1 | TRUPS FINANCIALS NOTE SECURITIZATION 202........c0euurierriiiieiiierinsieesesieisnisssesssseensenes 07/15/2020........ Bank of America MerTill LYNCA.........c.uiuiiiii st | eriesiste st 2,000,000 2,000,000

95002K  AA 1 |WFMBS 201 A1 - CMO/RMBS.........cooiiiirrieiieiseireiseicie i neeen 02/14/2020. WELLS FARGO SECURITIES LLC......ouiiiiiiieieiceeeie e sisssessesssssssssssesssnins | evssesssessssesssssssssesssssssssessesssesessessanes 2,023,750 2,000,000 4,333
97988P AN 6 | WOODMONT 2017-1 TRUST - CDO. 09/30/2020. WELLS FARGO SECURITIES LLC 1,000,000 1,000,000
97988W  AA 9 | WDMNT 207 A1A-CDO SR 11/20/2020........ CITIGROUP.......ovviiirirsiiinines 1,000,000 1,000,000

3899999. Total - Bonds - Industrial and Miscellaneous ..69,284,344 ..69,490,521 | oo 17,997
8399997. Total - Bonds - Part 3 ..74,937,046 ...714,740,521 23,486
8399998. Total - Bonds - Summary Item from Part 5..... ..14,497,649 14,429,567 20,836
8399999. Total - Bonds ..89,434,695 89,170,088 44,322
Preferred Stocks - Industrial and Mi: Perpetual Preferred
89832Q  AF 6 ‘ TRUIST FINANCIAL CORP | 06/16/2020. | RBC CAPITAL MARKETS .1,000,000.000 1,000,000
8499999. Total - Preferred Stocks - Industrial and MISCEIIANEOUS PEIPELUAI PIEIEITEA. ............iiuiiiiieiiie ittt et eiisets ettetsetsesssesseeetessessetssssesessessetessesseeseseesesseesesees et et aeseesesseeseseesesseEaeseeseEesseseeseEsesanseeseE et eesee et esee s et seeseteesee et aesee s et seesetessesetentente  febsessstossessesnsessessessnsessessnsantessessssnsan 1,000,000 XXX 0
Preferred Stocks - Industrial and Mi: Red ble Preferred

064058 AH 3 l BANK OF NEW YORK MELLON CORP. .1,000,000.000 1,000,000

8599999. Total - Preferred Stocks - Industrial and MiSCEllaNE0US REAEEMANIE PTEEITEM. ... v ittt ittt ettt stss s ese e es e s8R0 E £ L f L8 EE L eE 8L EE et o EfeEEseeE ettt enb s | stdbtsbnns st 1,000,000 XXX

8999997. Total - Preferred Stocks - Part 3 XXX

8999999. Total - Preferred StOCKS.......ociiriiiininiieisrissiissiienns XXX

9899999. Total - Preferred and Common Stocks XXX

9999999. Total - Bonds, Preferred and Common Stocks ..91,434,695 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
Total Foreig
Foreig n
n Excha
F Current Excha nge Bond
0 Year's nge Gain Interest /
r Unrealized Current | Other-Than- Chang (Loss) Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | ein Book/Adjusted on Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | in B/A.C.V. |B./A.C| Carrying Value at | Dispo | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) V. Disposal Date sal | onDisposal | Disposal | During Year Date
Bonds - U.S. States, Territories and Possessions
68609T DM 7 [OREGON ST... . [ 01/01/2020. | Adjustment..........ccocvcvccccciiiiiwrireene | | ol ool oo o 0 3 | 12/01/2048.
1799999. Total - Bonds - U.S. States, Territories & Possessions.... 0 0 0 (U 0 [ (O] RN | I [P {0 0]... 0 0 0 3 XXX
Bonds - U.S. Political Subdivisions of States
68609T DM 7 |OREGON ST.....coooriririeririerinerienieeeseesssssssssessenssenens . [ 12/01/2020. | Call @ 100.00.........oooovveemrvecrveciiaenes | 105,000 | v.ooo..... 105,000 | v.ooove... 113,048 107,194 (756) (756) | .... 106,438 | .o [ e (1,438) | ... (1,438) | ... 2,260 | 12/01/2048.
68609T HV 3 |OREGON ST .. [ 12101/2020. | Call @ 100.00........evvvevveererissesmmneerrcieees | | 305,000 | .......... 305,000 322,239 318,085 (2,252) (2,252) | .... .315,832 | s | 00 (10,832) | .......(10,832) | ... 11,208 | 06/01/2049.
702333 4U 6 |PASADENA TEX INDPT SCH DIST -1 02/15/2020. | Call @ 100.00........ovvevsvevesscvveesccev | | 1,130,000 | ....... 1,130,000 | ....... 1,295,794 | .o 1,135,335 | oo [ e (5,335) [ .ooverneiinsnins [ (5,335) | .oovvrees | o 1,130,000 |......... 28,250 | 02/15/2022.
2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of StAES.........c.ccevvcivvrersrressii e | 1,540,000 | ....... 1,540,000 | ....... 1,731,080 0 (8,344) 0 (8,344)| ....... 0|, 1,552,270 | ...... 0 ]....(12,270)| .......(12.270) | ....... 41718 | XXX
Bonds - U.S. Special Revenue and Special Assessment
041083 VB 9 | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M...... .| 12/01/2020. | PaydOWN.......ooovvvvevveevevvvvissvivsisssssssisiiiis | 199,033 | ..oooo..o. 199,033 199,033 07/01/2043.
130333 CA 3 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R....... .. [ 08/03/2020. | VAHOUS.......vvvevveerrverrseessssssnvvsissssnnsiiesns | 182,979 | wooooe. 182,979 182,978 02/01/2042.
130333 CB 1 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R....... .. [ 02/03/2020. | VaIiOUS.........orrrvevevveeressansneenesvisiisssssnns | | 326,130 | oo 326,130 325315 325 480 02/01/2042.
196479 2D 0 |COLORADO HSG & FIN AUTH......cccovvvinricrinriciirnens .| 11/02/2020. | Call @ 100.00..........covooemmrveimsevrsivinnes | | 120,000 | oo, 120,000 | ......... 126,803 121,707 ) 05/01/2049.
19647P BA 0 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG...... .. [ 12101/2020. | VaNiOUS.........eeeeerevvecrrssssssneevesvisiisssssnns | | 154,447 154,468 154,467 ) 02/01/2044.
20775C B6 0 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN....... .. | 12/15/2020. | Call @ 100.00. .260,000 260,000 263,128 )| ... 11/15/2039.
20775C RY 2 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN....... .. | 10/22/2020. | Call @ 100.00. 45,001 (0) 11/15/2032.
246395 WY 9 |DELAWARE STHSGAUTH REV.......cccconvviniriniriniiines .. | 11/02/2020. | Call @ 100.00. 65,180 (163) 07/01/2029.
296122 US 1 |ESCAMBIA CNTY FLA HSG FIN AUTH SINGLE FA....... .. | 12/01/2020. | Paydown - 293,026 b L XX LT T [\ 08/01/2044.
3133N3 U9 3 |FH RE6008 - RMBS -+ | 12001/2020. | Paydown......ccoooooesscvvvvvvvenssssssssissiinnnens | 555,585 | .......... 555,585 | .......... 564,787 564,384 11/01/2049.
3133N3 VG 6 |FHRE6015-RMBS - | 12001/2020. | PaYAOWN....oovvscsvvevvnnsnssssssiinnnnees [ 1,183,684 1,183,684 | .......1,200,885 09/01/2049.
3133N3 VN 1 [FHREB021 - RMBS.......coeviririnrierinnineeienisnieiins . 03/20/2020. | VAIOUS........ovvevvecrvecsneesiesssssssisiesncsiens | L 1,490,646 | .......1,490,646 | ...... 1,494,373 11/01/2049.
31350A AU 2 |FEDERAL HOME LN MTG CORP MULTIFAMILY VAR.. | .. | 12/15/2020. | Call @ 100.00.........ccovcevmrmvvveimmemriiisnnn | 20,000 20,000 05/15/2027.
31350A BR 8 |FEDERAL HOME LN MTG CORP MULTIFAMILY VAR.. | .. | 07/15/2020. | Call @ 100.00..............coesmvvvvrmmmmmrvvenmes | | 485,440 485,653 (653) 04/15/2025.
31397P PP 9 |FHM MO012 AA3 - CMBS o | 1200172020, | PaYAOWN. .o | 709,445 709,445 | cvevvvevrrcces | cerrrerrrreeend [ v 08/15/2051.
31397P PV 6 |FHM M012 A31- CMBS - 12001/2020. | Paydown.......coooooessivvvvvnvenssssssssisisinnnens | 532,084 532, 531,911 08/15/2051.
3140QB N5 3 |FNCA4011-RMBS......cccoooviimrrrriinrrriirnane. « [ 12101/2020. | PAYOWN.....coovvrvvvveecennsssssnenrnreeensssnnns | 2,989,026 3,035,730 3,033,451 | oo | e (44,424) | 08/01/2049.
31418D HY 1 |FN MA3846 - RMBS........ .. | 03/20/2020. | VaAHOUS........cvverrvirrirrirriiniieeriesierirsenns 995,291 11/01/2049.
34074M JB 8 |FLORIDA HSG FIN CORP REV - MBS........c.covvemerriiinne .. | 06/01/2020. | VaMOUS........covorvvireiriiriinniiniiecinieneeas 791,576 07/01/2041.
34074M SJ 1 |FLORIDA HSG FIN CORP REV. .. 07/01/2020. | Direct. 75,184 01/01/2050.
373539 4H 5 |GEORGIA ST HSG & FIN AUTH REV. veee [ [ 1210172020. [ Call @ 100.00........coeermrirerreerrreriereeenns 124,999 12/01/2034.
45129Y S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTGR........ .| 07/01/2020. | Direct 10,032 01/01/2050.
45201Y 6B 8 |ILLINOIS HSG DEV AUTH REV.......ccoovveerierrrnerirerircens .| 10/01/2020. | DIrECt........coorvvevernevveerisssssveisssenssisssnen | L 30,000 30,000 33,566 04/01/2050.
45201Y M8 7 |ILLINOIS HSG DEV AUTH REV .| 11/02/2020. | Call @ 100.00.......coovevvvvvvvvsvssssssssssssaninene | 185,000 | ..........185,000 | .......... 195,638 08/01/2046.
452017Y R3 3 |ILLINOIS HSG DEV AUTH REV.. .. [ 10/01/2020. [ DIr€Ct.......ovooecveecreecreeeseeesssevissniees | 280,000 | .......... 280,000 | .......... 300,423 281,501 10/01/2048.
45201Y 85 7 |ILLINOIS HSG DEV AUTH REV.. woer | ] 11/02/2020. | Call @ 100.00.........coommrrirrirrrieneie 255,000 255,000 268,204 261,060 08/01/2048.
45201Y YK 7 |ILLINOIS HSG DEV AUTH REV - MBS.......c.covcemivinrinne .. [ 12/01/2020. { Paydown............cooevvememveserisecsisscriene | 315,378 315,378 | ......... 302,763 304,538 06/01/2043.
45203L CD 3 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE....... .. [ 12/01/2020. | Paydown 7,969 7,969 12964 | e | B | e, 07/01/2032.
49130T PR 1 |KENTUCKY HSG CORP HSG REV.... .. | 08/26/2020. | Direct 70,000 | oo 70,000 | .oovvernnee 73,185 70,231 07/01/2033.
49130T PS 9 |KENTUCKY HSG CORP HSG REV.... | 04/06/2020. | Call @ 100.00......cccrocccvccvvvvvversesssviiii [ 370,000 | .......... 370,000 | .......... 370,000 370,000 11/01/2041.
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49130T PT 7 |KENTUCKY HSG CORP HSGREV.........ccocovvviiriinncns .. | 04/06/2020. | Call @ 100.00..........cccmmmvvrewrssnmrrisssirns | 400,000 | .......... 400,000 | .......... 400,000 400,000 | oo | evereeesercerneens | eeeereermseesrns | eeereeesereiseeend (0 T I 400,000 | .eovveee | v | e (O — 4,085 | 11/01/2041.
54627D BV 2 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV..... |.. | 12/01/2020. | Paydown ol 272,409 | .......... 272,409 ..272,409 272,409 (0) 12/01/2038.
56052F BR 5 |MAINE STHSG AUTHMTG PUR........cccoovvvimirriinrins .. | 11/18/2020. | Call @ 100.00...........cvveerreerrrirrerircninns N 145,000 | v.ooo..... 145,000 | .......... 148,721 | oo | v (1,232) | oo 11/15/2045.
56052F GP 4 |MAINE STHSG AUTHMTG PUR......cccooovvvmimrmnriiiinnnnens .. | 12108/2020. | Call @ 100.00........oovvvvvevermissssseervnviiins | 305,000 | .......... 305,000 | .......... 328,387 312,256 (2,822) 11/15/2047.
57419R  GH 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C... |.. | 12/01/2020. | Paydown 257,746 | ......... 257,746 257,746 257,745 07/01/2043.
57419R  H7 3 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C... | .. | 12/01/2020. | Call @ 100.00 9,793 9,793 ..9,793 11/01/2058.
57419R L8 6 |MARYLAND ST CMNTY DEV ADMIN DEPTHSG & C... |.. | 08/31/2020. | Call @ 100.00............coewmvveersmmmrvrivmmnrceens | | 135,000 | .......... 135,000 135,000 09/01/2048.
57587A A8 1 |MASSACHUSETTS ST HSG FIN AGY HSG REV........... .. | 10/19/2020. | Call @ 100.00. I 235,000 | .......... 235,000 | ......... 241,234 12/01/2048.
57587A  HY 7 |MASSACHUSETTS ST HSG FIN AGY HSG REV........... .. [ 10119/2020. | Call @ 100.00.........ovvvvvvveressssenrvvviiieies | 870,000 | .......... 870,000 | .......... 932,466 875,293 06/01/2039.
594654 CM 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M...... .. | 12/01/2020. | Call @ 100.00. I 275,000 | .......... 275,000 291,929 282,981 12/01/2048.
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. | .. | 12/01/2020. | Paydown OV [ 270,343 | .......... 270,343 | .......... 270,343 270,343 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. | . | 12/01/2020. | Paydown........cccooesrvvevvvvveerisssmneecvvviiiiess [ 516,844 | .......... 516,844 516,844 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. | .. | 12/01/2020. | Paydown.............ccoccovvevmsevvverssnnmriisssnnens | 310,849 | .......... 310,849 310,848 04/01/2045.
60416S BU 3 |MINNESOTA ST HSG FIN AGY. .| 12/01/2020. | Call @ 100.00.......coovvvvvvvvrvvvsnsvsssssssssnirans | 145,000 145,000 146,030 07/01/2031.
60416S WD 8 |MINNESOTA ST HSG FIN AGY. woor | | 12/01/2020. | Call @ 100.00 155,000 157,386 01/01/2048.
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG........ .. | 12/01/2020. | Paydown 96,909 12/01/2032.
60535Q LZ 1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG........ .. | 12/01/2020. | Paydown 83,572 12/01/2034.
60637B GC 8 |MISSOURI ST HSG DEV COMMN SINGLE FAMLLY...... .. 112/08/2020. | Call @ 100.00..........cvveerrieerrierererienninns 253 620 (2,289)] ... 05/01/2038.
60637B GM 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY...... .. | 12/08/2020. | Call @ 100.00 116,092 (611 11/01/2045.
60637B  SP 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY...... .. | 11/02/2020. | Call @ 100.00. 100,960 05/01/2049.
61212R X7 6 |MONTANA ST BRD HSG .. | 12/01/2020. | Call @ 100.00. 70,795 12/01/2038.
61212W EL 5 |[MONTANA ST BRD HSG SINGLE FAMILY MTG........... .. | 12/01/2020. | Call @ 100.00. 45,001 12/01/2037.
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG...... .. 1 12/01/2020. | Call @ 100.00..........ccocvverrrivrrirriicienns 268,874 09/01/2048.
641272 FX 2 |NEVADAHSGDIV. .. | 10/01/2020. | Direct 50,000 04/01/2039.
64613A AC 6 |NEW JERSEY ST HSG & MTG FIN AGY REV................ .. 10/01/2020. | Direct. 231,060 10/01/2048.
647200 2H 6 |NEW MEXICO MTG FIN AUTH - MBS .. [ 12/01/2020. | Paydown . 70,828 12/01/2035.
647200 3H 5 |NEW MEXICO MTG FIN AUTH e[ [12/01/2020. | Call @ 100.00.......ooeverveeiene N 130,000 | oo 130,000 | oo 137,901 131365 03/01/2045.
647200 3M 4 |NEW MEXICO MTG FIN AUTH .. 112/01/2020. | Call @ 100.00...........cvverrreeerrriererircnenns e | e, 290,000 | ......... 290,000 290,000 289,363 09/01/2041.
647200 3N 2 |NEW MEXICO MTG FIN AUTH - .. | 12/01/2020. | Paydown I 225,594 225 593 225 592 02/01/2037.
647200 P5 7 |NEW MEXICO MTG FIN AUTH .. | 11/09/2020. | Call @ 100.00...........cvverrrererreerrerirennenns 5,000 75,424 03/01/2028.
647200 X3 3 |NEW MEXICO MTG FIN AUTH - .. | 12/01/2020. | Paydown 129,473 02/01/2043.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - .. | 12/01/2020. | Paydown 378,993 07/01/2043.
647201 DM 1 |NEW MEXICO MTG FIN AUTH... .. | 10/01/2020. | Direct. 95,372 ) ) 07/01/2049.
647201 HC 9 |NEW MEXICO MTG FIN AUTI . | 10/01/2020. | Direct. 40,201 ) ) 01/01/2050.
647201 JJ 2 |NEW MEXICO MTG FIN AUTH... .. | 10/01/2020. | Direct. 25,106 (106) (106) 5 . 0 574 | 07/01/2050.
649883 F2 6 |NEW YORK ST MTG AGY HOMEOWNER MTG REV.... | .. | 10/01/2020. | Dir€Ct...........ovvvvrecrererreeensisscvvssssiiennes | L 20000 | o 70.000 | oo 74,108 70,147 (147) (147) | .... 70,000 |......... 10/01/2034.
649883 H6 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV.... |.. | 10/01/2020. | Call @ 100.00 559,254 531,528 | ..ovvveeerereesii | oo TR:72:) ) IO DO (1,528) ..530,000 | ......... 10/01/2035.
649883 VZ 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV.... | .. | 10/01/2020. | Call @ 100.00. 98,225 96,195 (171) (17 96,024 |......... 10/01/2043.
64988R  GY 2 |NEW YORK ST MTG AGY REV, - 10/01/2020. | DIf€Ct......veseseseseseseresesescesssssscsisisisisceeeees | L 20000 | o 70.000 | 74,269 70,270 (270) (270) | covvoever | e 70,000 |......... 10/01/2030.
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64988Y CS NEW YORK ST MTG AGY HOMEOWNER MTG REV.... | .. | 10/01/2020. | DirCt...........cevvveeeervverissnsevvisssnesriissnen | 30,000 | .o 30,000 32,292 30,162 (162) [ covooreveeeies | eerrvieneeene(162) [ | 030,000 [ oo [ | evviieciieenn0 [ 1,065 | 10/01/2032.
658207 TX 3 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP | .. | 12/01/2020. | Call @ 100.00. 40,000 (0) 07/01/2037.
658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP | .. | 11/02/2020. | Call @ 100.00. 173,829 | covveveveecerereens | oo (4] — 07/01/2047.
658207 WG 6 |NORTH CAROLINAHSG FIN AGY HOMEOWNERSHIP | .. | 11/02/2020. | Call @ 100.00...........ccoommsmmmemvevveecvisiemeeen | L 95.000 | oo 95.000 | oo 100,403 96,374 (464) 07/01/2047.
658877 DZ 5 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R | .. | 07/01/2020. | Direct. 207,985 195,668 (668) 01/01/2028.
658909 EV 4 |NORTH DAKOTA ST HSG FIN AGY... ..107/01/2020. | Direct. . 80,218 (218) 07/01/2043.
658909 HW 9 |NORTH DAKOTA ST HSG FIN AGY... .. [ 07/01/2020. | DIreGt.......covvveveevveerseeeeviessseessisssseies | | 175,000 | ..o 175,000 175,472 ) 01/01/2036.
677377 Q3 0 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV........... | .. | 11/02/2020. | Call @ 100.00.........ccccommsrmrrmrevveersisssmsnmn | | 170,000 | .......... 170,000 167,516 11/01/2025.
67756Q NP 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV......... | 12/01/2020. | PAYAOWN.....ooovvvvvvvvvvvivevvivvivivivvivsisisiiii | 170,637 | oo 170,637 170,636 03/01/2036.
67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV......... + | 12001/2020. | PaYAOWN...covvvvoenvvveensssssssirneens [ 371,376 | .......... 371,376 371,376 03/01/2046.
67756Q NR 4 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV......... .. [ 12/01/2020. | Paydown............c..oeevvemvimscrisscsissciisnn | 589,692 | oo, 589,692 | oo, 589,692 03/01/2046.
67756Q WE 3 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV......... - 12101/2020. | Call @ 100.00.......ovvvvvvsivvvveersssssseees [ 440,000 ...440,000 | .......... 440,000 440,000 09/01/2037.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.... .. | 10/01/2020. | Direct...........ccoovvrvvermmeervvossnverissmscviisens | | 80,000 80,000 80,000 80,000 07/01/2034.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV....| .. | 10/01/2020. | DIreCt.........oovvveveeereseseeeeeevevvvessssssenennn | 100,000 100,272 (272) 07/01/2036.
686087 VV 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.... | .. | 07/01/2020. | Direct 0,000 60,000 (0) 01/01/2038.
686087 WW 3 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV....| .. | 10/01/2020. | DIreCt.........oovvvvveeerseeseeeeeeveviveessssssseneeni | 120,000 | ....... 120,682 (682) 01/01/2040.
708796 Q6 7 |PENNSYLVANIAHSG FIN AGY SINGLE FAMILY M...... .. [12/31/2020. | Call @ 100.00............ceeervvevereeemrsicisivres | | 155,000 | ......... 155,000 | ....o.... 162,079 L1717 2N O 1,423 | oo, 10/01/2035.
721781 AC 6 |PIMACNTY ARIZ INDL DEV AUTH POLLUTION C....... .. | 10/01/2020. | Maturity @ 100.00..............coeeememmmmmrrrrcieaa | | 1,375,000 | ....... 1,375,000 | ....... 1,318,873 | oo 1,369,594 5,406 10/01/2020.
83712D G4 2 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG..... | .. | 10/01/2020. | Direct .90,000 98,828 90,468 (468) 01/01/2050.
83712D UH 7 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG..... .. | 10/01/2020. | Direct 115,000 115,191 (191) 07/01/2037.
83712D WK 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG..... |.. | 10/01/2020. | Direct 65,426 (426) 07/01/2043.
83712D YN 0 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG..... | .. | 07/01/2020. | Direct 85,000 (0) 07/01/2038.
83755N EU 2 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY..... .. | 08/12/2020. | Direct 80,256 (256) 05/01/2032.
83756C TX 3 |SOUTH DAKOTA HSG DEV AUTH. <. | .| 08/12/2020. | Direct 140,590 (590) 05/01/2039.
88045R B7 6 | TENNESSEE HSG DEV AGY. «.. | .- | 12/01/2020. | Call @ 100.00. 171,190 (523) 07/01/2045.
880461 G9 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR..... | .. | 12/01/2020. | Call @ 100.00. 102,947 (540) 01/01/2050.
880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR..... .. | 12/01/2020. | Call @ 100.00. 142,116 (927) 07/01/2042.
880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR..... | .. | 12/01/2020. | Call @ 100.00. 168,263 | covvvvvvecerereens | v TI0L) ) E— 01/01/2042.
880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR..... .. | 12/01/2020. | Call @ 100.00. 70,000 (0) 07/01/2036.
88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE..... .. | 12/01/2020. | Call @ 100.00. 355,000 355,100 (1) 03/01/2046.
88275F PA 1 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE..... .. | 12/01/2020. | Paydown 167,720 | oo 166,462 | eovvvvvveveererores | v, [V — 09/01/2047.
88275F RD 3 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE..... < [ 100012020, | DIFECE....rreeeeersveenssseenssnne | 030,000 | e 30,000 33,353 30,154 (154) 03/01/2050.
88275L AC 0 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF...... .. | 12/26/2020. | Call @ 100.00 3,035 3,035 3,035 24 107/01/2037.
88275L AD 8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF......| .. | 12/27/2020. | Call @ 100.00. 3,035 3,035 3,035 07/01/2037.
91743P  AK 1 |UTAHHSG CORP - MBS.........ccocovomrrimnrriinrrineniinsnninns .. | 12/01/2020. | Paydown 69,118 | .. 69,118 73,854 08/21/2044.
924190 EL 1 |VERMONT HSG FIN AGY .. | 11/02/2020. | Call @ 100.00. ..75,000 | .. ..75,000 76,506 11/01/2042.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS. e [ [ 12101/2020. | PAYAOWN...ccoccvevenscssssivirneniesans | 246,581 | ......... 246,581 246,544 11/25/2039.
93978T XF 1 |WASHINGTON ST HSG FIN COMMN.......c.cocvvmrrrerirnes .. 1 12/01/2020. | Call @ 100.00..........ovvvemreemriverriisiieas | 605,000 | .......... 605,000 | .......... 619,751 | oo | e (3,763) | covevevvveevernns [ errrrreeennn(3,763) [ v | i 615,988 [ ovveeee. | ......(10,988) | ........(10,988) | ....... 18,175 | 12/01/2047.
97689Q BZ 8 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O. | .. | 09/01/2020. | DIf€Ct.....ccvvsevvessvvessvensssesssvensssens | 245,000 | ........ 245,000 261,562 246824 | oo | e (1,828) | oo | e (1,824) | oo | erersri285,000 | oo | | i | e 7,100 | 09/01/2045.
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3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............ccvvvrvee wrvvrrrreveesssssssnsssssessssssssssssssssssssssssssssssssssssssssssssssssss | 28,389,187 | ... 28,392,370 | ... 28,986,639 28,326,268 0].... (94,251)] oo 0 e, (94,251)] ....... 0| . 28,459,074 | ...... 0 ... (70,327) | ..o.e.. (70,327)] .....602,610 XXX
Bonds - Industrial and Miscellaneous
00100F AC 9 |ACIS 2014-3 ATF - CDO.....coovvvrrrirrierriereensins - | 11/02/2020. | PaYAOWN......oovverrereeennsssssssenssssessssss [ 1,116,863 | ....... 1,116,863 | ......1,111,279 | coooccoee. 115,754 | oo | e IR0 T O 1,109 [ v | e 6,863 | i | s | e 0 ... 20,215 |02/02/2026.
00443P  AA 7 |ACE 2007-HE2 AT -RMBS.........coooomivvvviviviiiiiinns - | 12/28/2020. | PaydOwn.........coevvvvvvvevvvivevivivsssssssssssnin | 59,636 | oo 59,636 46,535 | oo | e 13,101 [ oo | oo 13,101 [ | v 59,636 [ e 0 352 | 12/25/2036.
02315Q AA 6 |AMBACLSNILLC - | 12130/2020. | PAYdOWN........cvvvvvevenmrssssnnnrsneennisssssseee | 11,888 | oo, 11,888 11,888 | ovvveeeevvceens | corveeriiiinnnnnd [0 SOOI IO 0 | oo | rvernrnirnns 11,888 | oo 0 316 |02/12/2023.
02665W BP 5 | AMERICAN HONDA FINANCE CORP..........ccoovurvvinnnes .. | 06/29/2020. | CITIGROUP..........coommmmmrmmevvveveissssssnnennn | | 2129920 | ... 2,000,000 | .......1,987,460 | ......... 1,992,332 878 878 | oo | 1,993,209 | oo | 136,711 | ... 136,711 | ....... 50,750 |02/16/2024.
038413 AA 8 |AQFIT 2020-A A - ABS o [ 1211712020, | PAYAOWN ..o | 81,997 81,997 81,982 15 .15 81,997 |...cco.. 0 337 | 07/17/2046.
04544N  AD 6 | ABSHE 2006-HEG A4 - RMBS......coovvciirriciirnnicinns o [ 12128/2020. | PAYAOWN..oovvoeoesseesvvessseesssess | 357,443 | .........357,443 | ......... 300,252 333,421 [ | o P20 72728 DO I 24,022 357443 | [ | (U - 2,146 | 11/25/2036.
05530M AA 7 |BCAP 2006-AA2 A1 - RMBS... - | 12128/2020. | PaydOWN.........covvvvveermissssennvevennnsssssssssnne | 191,184 | ... 186,722 | voooone... 142,926 185,228 01/25/2037.
05549N AC 0 |BDS2018-FL1B- CDO. .. | 05/15/2020. | Call @ 100.00........ovvvvvvevererissmsmneervriiiees | | 1,914,313 | ... 1,914,313 | ....... 1,914,313 | oo, 1,912,679 01/18/2035.
05568Y AA 6 |BNSF 2007-1 PTC - ABS .. [10/01/2020. | Paydown...........cocoomemmvvvevssmevvissmncriisenne | 180,702 | o 180.702 | o 180,702 180,752 04/01/2024.
059522 AA 0 |BAFC 2007-C 6A1 - RMBS.......ccocoovrvimmrrimrriineriiienii .. [ 12121/2020. | Paydown 161,599 05/20/2047.
07386Y AE 4 |BSARM 2007-5 3A1-CMO/RMBS..........cccccoouvvvmnriinnns .. | 12/01/2020. | Paydown 204,582 08/25/2047.
11042A  AA 2 |BRITISH AIRWAYS PASS THROUGH TRUST 2013-..... | C | 12/20/2020. | Paydown 12/20/2025.
111337 AB 9 |BROADRIDGE FINANCIAL SOLUTIONS INC............... .. | 09/01/2020. | Maturity @ 100.00. . 09/01/2020.
123262 AN 7 |BJETS 2018-1 A= ABS......ooiiiiiiiriiriiieneiseceiieceiienens - | 11/16/2020. | Paydown..........cceeevvveevvvvvvvvvvivisssisisiii | GRE 338 | 586338 | . 586,328 586,447 02/15/2033.
12326R  AA 0 |BJETS 182 A- ABS .. [ 12/15/2020. | PaydOWN.........ovvvvvvvrmissnsnsessssssissssssnsnns | | 295,539 | ......... 295,539 295,534 295,538 06/15/2033.
12479L  AA 8 [CAI2012-1NTS - ABS......oiiiiiiiieceieceieceieceiiecenins C | 04/28/2020. | PaydOWN. ........cvvvevvmvvivseneisssssssisssnnnn | 542,583 | oo 542,583 | .......... 543,601 543,025 10/25/2027.
12510H AC 4 |CAUTO 2020-1 A3 - ABS e .. | 12/15/2020. | Paydown 53 671 02/15/2050.
12529F  AA 1 [CFMT 20HB3 A-RMBS........ccccoviiiiiriiciiciiecssini .. | 12125/2020. | Paydown 95,503 05/25/2030.
12641Q  AA 0 |CSMC 2009-7R 3A3 - CMO/RMBS.. .. | 12/01/2020. | Paydown 2,807 ....6,846 09/26/2037.
12641Q  AF 9 |CSMC 2009-7R 4A2 - CMO/RMBS.. weee | [ 11/01/2020. | Paydown 54,035 68,098 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS...........c.ccovvvvverriirs .. | 11/01/2020. | Paydown 90 07/26/2037.
12641Q BQ 4 |CSMC 2009-7R 8A6 - CMO/RMBS.. .. | 12/01/2020. | Paydown 22 528 05/26/2036.
12641Q CR 1 |CSMC 2009-7R 124 - CMO/RMBS.. .. | 12/01/2020. | Paydown 19,828 19,800 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 125 - CMO/RMBS .. | 12/01/2020. | Paydown 1,239 (6) 01/26/2036.
12641Q CW 0 |CSMC 2009-7R 131 - CMO/RMBS wo | . | 05/27/2020. | Paydown 19,385 19,317 06/26/2037.
12641Q CX 8 |CSMC 2009-7R 132 - CMO/RMBS...........ocovvvvirrriinnens .. | 12/01/2020. | Paydown 66,181 64,954 2134 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 134 - CMO/RMBS .. | 12/01/2020. | Paydown ...990 19 06/26/2037.
12641Q DH 2 |CSMC 2009-7R 146 - CMO/RMBS .. [ 12/01/2020. | Paydown...........vvveemscvveerisnnssiiissensiiisnne | 103,337 66,050 101,824 04/26/2037.
126670 NY 0 |CWL 2005-16 2A3 - RMBS .. [12/01/2020. | Paydown...........ccvvvvrevvvissnserisssnsisiissess | 292,886 12,691 268.305 07/25/2034.
126694 HN 1 |CWHL 2005-25 A9 - CMO/RMBS.... .. | 12/01/2020. | Paydown 11,500 16,949 11/25/2035.
12669G R4 5 |CWHL 2005-15 A8 - CMO/RMBS .. | 12/01/2020. | Paydown ..99,996 | ..........109,369 90,331 103,475 (150) | ....... 3,329 08/25/2035.
141781 AY 0 |CARGILLINC.. .. | 03/26/2020. | BARCLAYS CAPITALINCFIXED INC.... | | 2,200,401 | ....... 2,146,000 2,146,000 05/14/2021.
14856C AA 7 |CLAST 2018-1 A- ABS -] 03/10/2020. | VAIIOUS.....covvvvisernrvvcennssssseiinnnnnns 823,676 ...842,376 841,810 14 06/15/2043.
15672A  AA 0 |CERBXVIIIA-CDO... .|| 10/15/2020. | Paydown 317,391 3) 04/15/2027.
15673Q AA 4 |CERBXXIIIA-CDO... .| C| 10/15/2020. | Paydown 430,050 5,305 04/15/2028.
17307G  4H 8 |CMLTI 2006-WF1 A2C - RMBS... .. | 12/01/2020. | Paydown 13,560 283 03/25/2036.
17307G VN 5 |CMLTI 2005-WF2 AF7 - RMBS... . | 12/01/2020. | Paydown 14,179 539 08/25/2035.
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19624V AB 3 | CAFL 2015-1B - CMBS, .. [ 10/19/2020. | Paydown 991,000 | ooovveeeieeeries | evvereeenereeinnens | eereveeisneeniees | eerreeeesseeinnend 0 [ oo | rreeernnn991,000 [ oo | e | cvviinrererend0 [ 27,934 | 10/18/2047.
21872F AA 5 |CAFL2019-1A-CMBS.. .. | 12/01/2020. | Paydown 41,211 03/15/2052.
22549N  AA 9 |CREDIT SUISSE ABS REPACKAGING TRUST 2018..... | D| 07/27/2020. | Paydown ....5,961 01/01/2037.
233046 AJ 0 |DNKN 2019-1 A2 - RMBS .. | 11/20/2020. | Paydown ...7,500 05/20/2049.
25755T AG 5 |DPABS 2017-1A22-RMBS.........cccoooimivviiriieneieceins .. | 10/25/2020. | Paydown 20,000 07/25/2047.
26208L AA 6 |HONK2015-1 A2 - RMBS . [ 12/14/2020. | Paydown 480,000 07/20/2045.
26827E AC 9 |ECAF 151 A2 - ABS 03/15/2020. | Paydown 125,185 06/15/2040.
26829C AZ 0 [GLGU 2015-7 AX = CDO.....oovvrriirririiersrineireninsissienens .. | 10/20/2020. | Paydown 349,743 04/22/2030.
26857TE  AA 6 |ELFIM19AA-ABS......ccccooiirnrceccnnins [ 12/25/2020. | Paydown 386,619 03/25/2044.
28852L AE 3 |ECLOIIlA2-CDO . | 10/20/2020. | Paydown 18,596 07/22/2030.
30070R  AA 0 |XAN20RSO8A-CDO.... 12/16/2020. | PaydOWn...........cccvvvvviecviscvissniissiiiinns | 160,130 03/16/2035.
302637 AA 1 |FSKMM 1At -CDO e [ | 122212020, | PaydOwn...........cooocvcvvvvsisvsvsvsisisisvsisisisinns | 1,500,000 | .......1,500,000 | .......1,500,000 | ........... 1,500,000 07/15/2030.
31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A...... .. [ 12101/2020. | PaydOWN..........oovvvvvermissnsenesssissisissssssnsnns | | 698,719 07/25/2030.
32051G  EZ 4 |FHAMS 2004-AA7 1A1 - CMO/RMBS. « [ 12101/2020. | PaydOwn.........coovvveeermisssseenneveesnsissssssneens | 161,135 135,114 02/25/2035.
32052K AB 1 |FHASI 2006-AR2 2A1 - CMO/RMBS... .. | 12/01/2020. | Paydown 531,771 562,577 07/25/2036.
345397 YL 1 |FORD MOTOR CREDIT COMPANY LLC.... .. | 08/13/2020. | CITIGROUP 999,980 03/28/2022.
361856 DX 2 | GMACM 2004-HE5 A5 - RMBS «.er | .- | 12101/2020. | Paydown 35,757 09/25/2034.
362341 4F 3 |GSR2006-AR13A1- CMO/RMBS...........ccocooomrrriirrri - | 12001/2020. | PaydOWN.....occocvccecevvvvvnensesssscsnneenns | 119,610 | 119,381 | e, 106,520 119,648 01/25/2036.
362341 FN 4 | GSR 2005-AR4 3A5 - CMO/RMBS. .. | 12/01/2020. | Paydown 96,016 110,877 07/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1 - CMO/RMBS. .. 1 12/01/2020. | Paydown 58,618 75,001 11/25/2035.
362341 XG 9 |GSR2005-AR7 6A1 - CMO/RMBS.. .. [12/01/2020. | Paydown...........cooovmvevvvviimsevvvvisnnssiiinnnn | | 80745 | v 80715 | 76,729 76,723 3,092 11/25/2035.
36655Y AB 3 |GARR 2018-1 A1T - CDO. - [ 12/21/2020. | Paydown...........ocvvecveiecvsscsisscvissciceene | L 463563 | o 463563 | 463,563 463,697 (135) 03/22/2027.
38522H AA 9 |GACM 2020-FL2 A-CDO 12/16/2020. | Paydown 03/16/2035.
39678W AA 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TRY.. | 12/01/2020. | Paydown 09/01/2034.
40423X  AB 8 [NZES 2018-PLSTA- CMO/RMBS...........coorrrerrrrrrrerenn - | 12122/2020. | Paydown.......ccooooessivvvvennnesnssssssssiisinnens | 1,193,181 01/27/2048.
40423X AF 9 |NZES 2018-PLS2 A- RMBS... .. [ 12122/2020. | Paydown............c.oevveemviseeriescvisscrienn | 1,243,608 . 02/25/2048.
40423X AG 7 |NZES2018-PLS2 B - RMBS.... v | | 12/22/2020. | Paydown 621,805 02/25/2048.
41161P TN 3 |HVMLT 2005-10 2AA - CMO/RMBS..........cooovvvvirirris .. | 12/21/2020. | Paydown 101,070 11/19/2035.
41161P UK 7 [HVMLT 2005-11 2A - CMO/RMBS.. .. | 12/21/2020. | Paydown 75,719 08/19/2045.
42806D AH 2 |HERTZ2015-3A-ABS .. | 12/25/2020. | Paydown 781,916 | oo [ e 1,899 [ s [ 1,899 | s | i 783,815 | i i | 0 | 13,895 | 09/27/2021.
42806D CH 0 |HERTZ192A-ABS .. | 12/25/2020. | Paydown 771,513 | v [ v 208 | v 204 | i | et TTLTAT | i | cvnreeinnninnnd0 | 17,617 | 05/25/2025.
42806D CN 7 |HERTZ 193 A-ABS .. | 06/01/2020. [ VAHOUS........cvvrervrererereiresisisessesissssenesnens 999,995 | .vvvvevevieeres | errereereend(50) | oo | everieeeeeenna(50) | v | e 999,946 | oo | 1 (27,375) | ... (27,375) | 11,668 | 10/27/2025.
43283A AA 3 |HGVT 2017-AA-RMBS .. | 12/25/2020. | Paydown 245,089 12/26/2028.
46185) AA 6 |IHSFR 2018-SFR1A-RMBS.. .| 1211712020. | Paydown............cvvvvevmnvveveisenmsiiisnennenns | L 108584 | ... 108584 | . 108,584 108,593 03/19/2037.
46187X AA 3 |IHSFR 2018-SFR4 A - RMBS .| 12/17/2020. | Paydown 29,077 01/19/2038.
46627M CU 9 |JPALT 2006-A1 2A1 - CMO/RMBS..........ccoovvrvicririrn .. | 12/01/2020. | Paydown 6.117 69,031 03/25/2036.
466365 AA 1 |JACK2019-1 A2l - RMBS . | 08/25/2020. | PaYdOWN.....ccccccovvssvvvnrnssvvnenssivnenses | 45,000 | 15,000 | e, 15,000 15,000 08/25/2049.
46637U AA 5 |JPTEP 2012-3 A- CMO/RMBS... . [ 12/01/2020. | PaydOWN........ovvvevmeniesssnssvissssnssiisssns | 247874 | ... 239,198 240,019 10/27/2042.
46637V AA 3 |JPTEP A- CMO/RMBS... - 12101/2020. | Paydown......ccccccccvvvvvvvessssvsvvvnnecsensss | 276,858 | ......... 276,858 | ......... 275,646 275,724 09/17/2042.
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46639A AA 7 [JPTEP A-CMO/RMBS.........coooiiviirriiinniecniecienees - 12/01/2020. | Paydown........c.evveerneevenssnssisssssssiisss | 280,174 | vovvoo.... 280,174 268,967 269,948 | ..oovvvvveeeeei | e (2L T IS B 10,226 | .ovvvees | e 280,174 | oo | o 12/27/2042.
472320 AY 8 |JEFFERIES RESECURITIZATION TRUST 2009-R - 12101/2020. | Paydown.......cccocoocvvvvvvvvssssvsinvnnnecsensns | 104,731 | oo 104,731 103,166 | coovvvererererererss | e LT T T8 T I 1,565 | vovvvvvvns | corvrrnnnnnn 104,731 [ 01/01/2036.
47232D BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. [ 12/01/2020. | PaydOWN.........vvvereveissssnssisssnssiisssns | 152,854 | .......... 152,854 151,950 904 904 [ .o | v 152,854 | ... 07/01/2037.
47232D BR 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5....... .. | 12101/2020. | Paydown...........co.oooevvseesmneeeveviiiissisnneeene | 7,712 7,712 4,773 ..7,391 321 K74 [ TR IOy A & 20 DR 07/01/2037.
47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5....... - | 12101/2020. | Paydown........ccovvvveeevmssssssnnnveneenisssssssnnne | o o 76434 | 11,085 350 (350) ((C1510) ) [FUURRT OOURRRION IS 07/01/2037.
47232Q  AA 1 |JMAC 2009-R2 1A - CMO/RMBS..........ooovverriirrririens .. 1 12/01/2020. | Paydown 64,460 61,084 5,241 5,241 | oo | i 86,325 | s | e 11/26/2037.
47232V AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R .| 12/01/2020. | Paydown.............cvvveevmnvvveeisnnnsicisssniciens | L 74335 [ 71335 | 71,335 70,709 626 626 | oo | oo 71,335 o e 07/01/2037.
47232V AP 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 12/01/2020. | Paydown () O I (- 10 T U B [ oo | oo | e 07/01/2037.
47232V GF 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4....... .. [12/01/2020. | Paydown...........cococvemmvvvevssevvsivismsnsiissnnn | | 08960 | 28962 | 16,419 27577 684 684 | oo | e 28,262 | ......... 02/01/2036.
47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4...... .. | 12/01/2020. | Paydown (96) 96 296 [ [ e [ s 02/01/2036.
525221 EM 5 |LXS 2005-7TN ATA - RMBS.......coooiiiinininrrrrrinniersssssnsnnens o | 1212812020, | PAYAOWN...oocoeseeseessssnesesn | 153,934 | .......... 153,934 | .......... 112,757 121,636 32,299 | oo | s 32,299 153,934 | oo | e 12/25/2035.
543190 AA 0 |LTRANIIIA1-RMBS .. [ 12/15/2020. | PaydOwn...........cvvvvverivssnsisisssnisiisiens | 207,683 ...207,683 207,670 207,295 388 388 ..207,683 | ......... 01/17/2045.
543190 AB 8 |LTRAN3A2-ABS | 02/18/2020. | PaydOWN.....ccccccovvvsvvvenssvenesssiineenses | 29,715 | .. 29,715 29,552 29,587 128 128 29,715 | ..., 0 201 | 01/17/2045.
590200 ZE 8 |MLMI2005-A6 1A1- RMBS.......ccoovmiirririinciierierieens . [ 12/28/2020. | PaydOWN..........vvvvvereiisnsivisssnssiisiess | 630,352 | voovvo.n.. 630,352 587,607 606,884 630,352 08/25/2035.
59801W AC 0 [MIDO7A2-CDO....... C| 02/20/2020. | Paydown 1,400,000 1,400,000 | ...... 1,400,000 1,400,265 11,400,000 07/16/2029.
61751D AE 4 |MSM 2006-17XS A3A - RMBS - | 12/01/2020. | PaydOWN.......ooovvvvvevvevvvvvvvviissivsssssssiininis | LK — 95,118 37,859 94,325 10/25/2046.
62942Q CF 8 |NRART 19T4 AT4 - RMBS .. [10/09/2020. | Call @ 100.00............comvemmvvvmserrivimnncens | | 3,000,000 | ....... 3,000,000 | ...... 2,999,996 2,999,999 10/16/2051.
62947A  AA 1 [NPRL2019-2A1-ABS.......cccoommmriiimnrrriiinnensiiissnnsiininnes - 12/19/2020. | PaYdOWN.......orerevecensisssssensssseissssss [ 132,029 | v, 132,029 | oo, 132,026 132,026 11/19/2049.
64352V MN 8 |NCHET 2005-A A4W - RMBS | 12/01/2020. | PaYAOWN.....ccccccovvvveemsssvevmsssssioeessss | 266,632 | .......... 266,632 266,631 266,632 08/25/2035.
64829T AA 9 |NZES 18FNT1A- CMO/RMBS... v | -+ | 12/25/2020. | Paydown 137,110 137,110 137,089 05/25/2023.
64829T AB 7 |NZES 18FNT1 B - CMO/RMBS.........ccooovirirerimiriririiris .. | 12/25/2020. | Paydown 274,219 274,219 274,205 05/25/2023.
64829T AH 4 |NZES 18FNT2 A- ABS. .. | 12/25/2020. | Paydown 141,552 | oo 141,552 141,499 07/25/2054.
65130P AW 0 |NEWFL 2016-1 AZR - CDO......ceveervnrrriricriirinsiieniens C| 10/20/2020. | Paydown 168,233 | voooooen.. 168,233 168,209 04/20/2028.
65535A  AA 2 |NHELI2006-AF1 A1-RMBS........ccoooomiviimriiririireniis . [ 12/01/2020. | PaydOWN. ... | 11,818 ; 11,649 10/25/2036.
68268L AA 5 |OMFIT 2015-3 A- ABS .. | 12/18/2020. | Paydown 966,049 | .. 966,049 961,664 11/18/2028.
69374X AA 8 |PSMC 2019-2 A1 - CMO/RMBS .. | 12/01/2020. | Paydown 978,940 | .......... 978,940 990,741 10/25/2049.
693758 AA 5 |PSMC 2019-3 A1 - CMO/RMBS ce | oo | 120172020, | PAYOWN. ..o | 2,054,826 | ....... 2,054,826 2,072,062 11/26/2049.
72353P AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS.........cccoot C | 12/15/2020. | Paydown 19,817 06/15/2044.
743338 AA 6 |PROG 2019-SFR1A - ABS .. | 05/01/2020. | Paydown 987 03/17/2036.
743874 AC 3 |PFMT 2020-1 A2 - CMO/RMBS... weer | .- | 12101/2020. | Paydown . 478,875 478,875 02/25/2050.
749357  AA 7 |RCKT 191 A1-CMO/RMBS...........ccoommmviiicnrriiisicniiinens « [ 12101/2020. | PaydOwn..........covvvevermssssnnensvvionisssssssnnns | 448,061 448,061 | ... 452,648 09/27/2049.
74968Q AA 5 |RBIT 2020-1 A - ABS .. [ 12/25/2020. | Paydown...........ovvcemscvveeiennnviissensiiiiens | 422,931 | ... 422,931 | ....oouc 422,931 02/25/2030.
75156W AD 5 |RAMP 2006-RS4 A4 - RMBS... .. [ 12/28/2020. | PaydOwn...........ccovvvrevvvienserissssisiiiisens | 387,878 | .......... 387,878 329.090 367,392 07/25/2036.
75574W  AC 1 |RCMT 18FL2B-CDO.... .. [ 12/28/2020. | Paydown...........cvveemnvvveeiennnvviissessiiisene | | 960,592 | oo, 960,592 | oo, 960,592 960,554 06/25/2035.
75575J  AA 3 |RCMT 2020-FL4 A - CMBS .. | 12/28/2020. | Paydown 1 1 1 02/26/2035.
758202 AK 1 |RELX CAPITALINC .. | 01/30/2020. | Call @ 100.00........covvvvevveermrsssssssrrrveiss | 2,340,959 2,254,000 2,250,987 2,252,630 .37 . 10/15/2022.
76110V QL 5 |RFMS22004-HS2 Al6 - RMBS.... .. [12/01/2020. | Paydown..........covvvvrevviiisnssrissssssiisinns | 1 1 11 1(0) 1 PSSR ISR [(0))) [N VUSSR N BRSO 0 1 | 06/25/2034.
761118 FM 5 |RALI 2005-QA9 N41 - CMO/RMBS - | 12101/2020. | PaYdOWN........cvvvvvevenmissssssnnnrsneesnssssssees | 21,163 | e 36,130 30,619 21,637 523 997 (A74) | oo | 21,163 | e 0 953 | 08/25/2035.
761118  UQ 9 |RALI2006-QS2 1A9 - CMO/RMBS.. <[ 1200172020, | PYAOWN...ovvvrvesvessvvnsssnesssenss | | 30,692 | oo 40,172 .583 29,925 767 767 | oo | oo 30,692 | oo | oo | o) (o — 1,339 | 02/25/2036.
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78397A  AB 0 |SCFET 2019-1A2-ABS.......cooovviiriiiriiieneiissiieneiiinns - | 12120/2020. | Paydown.........ccccveeveissssmsenevevecesissssssennne | L A04965 | oo 404,965 | oo 404,927 404,884 81 BT [ | s 404,965 | .oovve [ o | 0 | 11,990 | 10/21/2024.
78448Q AB 4 |SMB2015-B A2A - ABS .. | 12/15/2020. | Paydown 89,602 89,877 141 141 | e oo 90,017 [ e | 0 o, 1,340 |07/15/2027.
78469Q AX 0 |SPART 19T1AT1-RMBS - | 11/04/2020. | Paydown.........ccccveeverssssmsnrnveneeesissssssnenne | L9500 000 | ......2,500,000 | ... 2,499,830 2,499,832 168 48,533 | 10/16/2051.
78471D AA 5 |SCLP161A-ABS....... - | 12125/2020. | Paydown......ccoooooccvcvvvevnenscsssscsneenns | 109,733 | 109733 | 109,721 109,726 | covvovveeeeeeeeeeees | e B | oo | eoverenerennnennn® | oo | 109,783 | oo oo | O | e 1,830 | 08/25/2025.
81748) AA 3 |SEMT 2019-4 A1- CMO/RMBS..........ccooovemmrririrrrarnninns .. [ 12/01/2020. | Paydown...........cvvvevmmevvveissnnnsiissscriisnene | | 384562 | 381562 | o 389,551 385618 | oo |, [UR01:1)) D 11/25/2049.
81748K AA 0 |SEMT 202 A1 - CMO/RMBS.... .. | 12125/2020. | Paydown 837,325 (8,873) 03/25/2050.
82652K AA 2 |SRFC171A-RMBS... .| 12/20/2020. | Paydown ..152,022 152,025 | coovoveeeeeeeeeeeees | e L. 03/20/2034.
83404) AA 4 |SCLP2017-3A-ABS .. | 12125/2020. | Paydown oorren.386,256 386,258 (1) 05/26/2026.
83405X AA 2 |SCLP2018-3 A1-ABS.... .. | 03/25/2020. | Paydown.........ccccveevervnsssmsnnnvevecesisssssseenne | L 442464 | 142161 | 142,160 142,161 (0) 08/25/2027.
85022W AP 9 |SCFT 2020-AA-ABS .. | 12/25/2020. | Paydown 83,883 | oo | oo | oo VN 09/26/2037.
863579 UL 0 |SARM 2005-15 1A1 - CMO/RMBS .. | 12101/2020. | Paydown.........ccccceewerissssmsnnnvevecesssssssseenne | L 487907 | 183,298 | oo 146,352 185,130 2,077 07/25/2035.
863579 VH 8 |SARM 2005-17 1A1- CMO/RMBS .. | 12101/2020. | Paydown...............occvevmeesmneeevevviiivssssnneeen | L 458770 | o 458770 | o 139,786 157,660 | coovveeeeeeeeeeeeens | s LR I — 08/25/2035.
863587 AE 1 |SAIL 2006-3 A5 - RMBS .. | 12/28/2020. | Paydown 85,329 89,292 9,640 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 - RMBS... .. | 06/01/2020. | Paydown 5,342 ....5,705 ) 08/25/2031.
86358R DX 2 |SASC 2001-SB1 A5 - RMBS... woer || 12/01/2020. | Paydown 23,300 24,027 (12) 08/25/2031.
86363B AA 3 |SASC 2007-RM1 A1 - CMO/RMBS...........coovveeecrriennnens .. | 12/28/2020. | Paydown 320491 | i KU1 I T DO B V272 — 05/25/2047.
872225 AD 9 |TBW 2006-5 A3 - RMBS.. o | 12/01/2020. | PAYAOWN.....cccccvovsivvvnsssivvvnssssvnneesn | 482,640 | .......... 482,640 414,946 | ..o | 67,694 | ..o 11/25/2036.
872227 AK 9 |TBW 2007-2 ABA - RMBS.........coooooerrriiniriicriieniiiees .. [ 12101/2020. | PaydOwn..........ccvvvvveoeisesseeeeeviviisisssssennne | | 449145 | ... 449,145 | .........341,350 446,006 3,139 07/25/2037.
872400 AJ 9 |TCW 2018-1A2B-CDO o | 0712712020, | PAYAOWN ..o | 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,105 (105) 04/25/2031.
87267 AA 1 |TFINS 2018-2 A1 - CDO......ccooiiricrisciccciecisniisii C| 12/30/2020. | Paydown 50,584 50,642 (58) 09/30/2039.
87342R  AB 0 |BELL2016-1A22-RMBS.........cccoovmmriimmriiiniiiineiinniens o | 11125/2020. | PaydOwn...........cocovoeissssmsnnvvvsvvsissssssnnnns | 40,000 | e 40,000 | 10,000 10,000 05/25/2046.
87407P AJ 9 |TAL 141 A-RMBS v | | 09/21/2020. | Paydown...........cevvvveemnmveveisnncsiiiisenniiens |k 446667 | o 416667 | 416,663 416,670 3) \ 02/22/2039.
88156E  AB 2 | TMTS 2006-17HE AB1 - RMBS.......cooooooissiisisssssisiririiins . | 12/28/2020. | Paydown [STSTIRSTRRTRN ISV 270,810 | .......... 270,805 231,153 264,089 6,720 6,720 ...270,810 |......... JOVR VPO | B I 1,489 | 01/25/2038.
89176E AC 4 |TPMT 2018-1 M1-RMBS - | 12/08/2020. | MORGAN STANLEY CO....oooocvvvrsvvrrne ST 2153438 | ...... 2,000,000 | ..... 1,882,188 1,894,554 | | 12,206 | coocevreoee | e 12,296 | v | oo 1,906,850 | ..o | oo 246,588 | ....... 246,588 | ... 71,750 | 01/25/2058.
89236T GL 3 |[TOYOTAMOTOR CREDIT CORP.. .. | 06/16/2020. | BNP Paribas 1,250,820 1,198,968 ..51,756 10/07/2024.
89656C AA 1 |TRL2010-1NTS-RMBS.... .. | 12/16/2020. | Paydown 68,400 71,703 10/16/2040.
89656F AA 4 |TRL2012-1A1-ABS. .. [ 12/15/2020. | Paydown 754,089 742,217 01/15/2043.
89656F AC 0 |TRL2013-1A1-ABS . | 11/15/2020. | Paydown 35,446 35,182 07/15/2043.
89690E AF 4 |TRMF 20171 A1-ABS... .| [ 12/15/2020. | Paydown 319,655 319,654 08/15/2047.
89821J AA 6 |TFINS 2019-1 A1-CDO.. . | C| 11/02/2020. | Paydown 1,240 61,240 02/02/2039.
92257L  AB 6 |VCC 171 AFX - CMBS .. | 12/01/2020. | Paydown 274,557 05/25/2047.
929227 4T 0 |WAMU 2003-S4 2A1 - CMO/RMBS..........cocoovvvvirrris .. [12/01/2020. | Paydown...........coocvvmmmvveivmscvcivisnnniiiinnen | | ABE30 | oo 45530 | 45,715 45,578 06/25/2033.
92990G  AG 8 | WAMU 2007-HY5 2A5 - CMO/RMBS .. | 12/01/2020. | Paydown 394,227 254,283 05/25/2037.
94984D AC 8 |WFMBS 2006-AR13 A3 - CMO/RMBS. .. | 12/01/2020. | Paydown 38,753 34,441 09/25/2036.
95002K AA 1 |WFMBS 201 A1 - CMO/RMBS .. | 12125/2020. | Paydown ...700,330 12/27/2049.
95058X AG 3 |WEN 2019-1 A21 - RMBS .. | 12/15/2020. | Paydown ST I 30,000 30,000 30,000 30,000 06/15/2049.
95763P AJ 0 |WESTERN ALLIANCE BANK.. .. 110/15/2020. | Call @ 100.00...........cvverrreerrrierrreirnienns T I 500,000 | .......... 500,000 500,006 07/15/2025.
96033D AA 8 |WESTR 171 A- RMBS .. [ 12/01/2020. | Paydown...........coveemncvveeiennnvviissnssiiisene | 179,377 | v 179,377 179,123 12/20/2030.
98886Y AR 9 |ZAIS22ABR-CDO.... - 10125/2020. | Paydown.......cccccccccvvvmvvvcssssssinvinnecsessss | 312,800 | .......... 312,800 312,809 07/27/2026.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

INATE

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total Foreig
Foreig n
n Excha
F Current Excha nge Bond
0 Year's nge Gain Interest /
r Unrealized Current | Other-Than- Chang (Loss) Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | ein Book/Adjusted on Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | in B/A.C.V. |B./A.C| Carrying Value at | Dispo | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) V. Disposal Date sal | onDisposal | Disposal | During Year Date
3899999. Total - Bonds - Industrial and Miscellaneous el 60,806,214 | .....60,802,536 | .....58,921,064 | ........ 55,994,095 | ......... 2,134 | ... 387,332 | .....35,168 | .....0. 354,208 | ...... [ - 60,279.912 | ....0 | ....439,342 | ... 439,342 | 1342318 | XXX
8399997. Total - BONds - Pat 4.t - +]....90,735,401 | ...90,734,906 | ....89,638,784 | ....... 85,880,977 | ........ 2,134 | oo 284,738 | ....35,168 | ........ 251,703 | .0 | e 90,201,257 | ....0 | ....356,745 | ...... 356,745 | ..1,986,649 | XXX
8399998. Total - Bonds - Summary Item from Part 5 - | ....14,572,642 | ....14,429,567 | .....14,497,649 (716) (A1) I 14,496,933 | .oovvc | v 75,709 | e 75,709 | ...... 30,926 | XXX
8399999. O = BOMAS. o ...105,308,043 |...105,164,473 |....104,136,433 | ........ 85,880,977 | ........ 2,134 | oo 284,022 | .....35,168 | ... 250987 | .0 | oo 104,788,189 |....0 | ....432,454 | .....432,454 | .2,017,575 | XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
316773 60 5 |[FIFTH THIRD BANCORP........coceoevievereiceeieee e .. | 09/16/2020. | Strategas Securities LLC..............cooeewrvs | 40,000.000 | ....... 1,089,410 [ oo | oo 1,000,000 11,000,000 1,000,000 . 89.410 | ........ 89,410 | ...... 33,125 XXX
369604 BQ 5 | GENERAL ELECTRIC CO..oovvoovvrcrrvr [ 06/26/2020. | VAIOUS....coccoosvrvesvrrsvesvnnsne | 625,000.000 | ......... 469,000 | ... . 631,250 | v 812,500 | oo 13,951 | v (G2 E— e | s 825927 | oo | .(156,927) | ......(156,927) | ... 13,816 | XXX
381456 30 8 | GOLDMAN SACHS GROUP INC | 081172020, | VaHOUS. ..o | 40,000.000 | ... 1,029,277 950,000 950,000 [ oovoreeses | eovsceescessines | eoveneionsions | eevensiessieesn® [ | oo 950,000 | .oocc | o 79277 | o 79,277 | ...... 27,500 | XXX
59156R BP 2 |METLIFE INC |- | 10/13/2020. | Call @ 100.00. - |...1,333,000.000 | ....... 1,333,000 | oo | o 1,333,000 1,349,663 | ....... (16,663) [ ooveeereeer | v 1,333,000 | oo | oo | oo 0 50,507 | XXX
61747S 50 4 |MORGAN STANLEY. | 08/31/2020. | Strategas Securities LLC........ccc.cvvvcvcens | 100,000.000 2,365,493 | coovccccreersceeens | e 1,870,000 | ..........1,870,000 ceeveeie | vererere 1,870,000 | oo | .....495,493 | ... 495,493 | ....... 76,112 | XXX
949746 PM 7 |WELLS FARGO & CO .| 03/16/2020. | Call @ 100.00.......cocovvvvvvvvvrnvvvnvrirercrivnnnns | 538,000.000 | .......... XX 0o ] [ [ 568,263 | oo 543,380 | ......(5447) | oo (0] IS (YIS I — 537,934 |cooieees [eieeeresn6 | oo [ 7,702 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred......... cee | 6,824,180 XXX 6.352.513 6,325 543 (523) 0 (8,681) ....... 0 .6,316,861 ...... 0 ... 507319 ''''''' 507'319 ..... 208,852 XXX
8999997. Total - Preferred StOCKS - Part 4.......c.cocvvensvicssnsensnssssnsesssnsssssnsssssnsssssnssssssssssssmssssssssssssssssssssssssssssssssssssssen | 6,824,180 XXX 6,352,513 6,325,543 (523) 0 6,681)] ....0 | .........6,316,861 | ...... 0...507,319 | ... 507,319 | ...208,852 | XXX
8999999. Total - Preferred SIOCKS...ooovvesversssresssres sttt s | 6,824,180 XXX 6,352,513 6,325,543 (523) 0 (8,681)] o0 | oo 6,316,861 | ...... 0...507,319 | ....... 507,319 | ....208,852 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00123Q 10 4 |AGNC INVESTMENT REIT ORD.....oovvsvrrsssresisrre | 06/01/2020. | ISI GROUP INC...oovcvrvsvesverssivnssn | 76,667.000 | ......... 945,421 XXX | 1,233,572 | oo, 1,355,473 | .00 (121,901) | oo | oo | coven (121,901) | v | o 1,233,572 | . (288,151 ......(288,151) | ......58.267 | XXX
37045V 10 0 | GENERAL MOTORS ORD.....occcccmivmmsivrnsivrnsinenses [ 11123/2020. | Various | 00 57,200.000 | ... 1,727,606 XXX | 1,954,061 | oo 2,093,520 | 1000 (139,459) [ covvooeeesenes | oo | e (139,459) | 1o | oo 1,054,061 | ... (226,455) | ......(226,455) | ....21736 | XXX
59156R 10 8 |METLIFE ORD......... .| 08/12/2020. | BLAIR WILLIAM AND COMPANY.. 401 XXX 506 510 “ XXX
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD.................... .. | 08/11/2020. | BLAIR WILLIAM AND COMPANY XXX | 66,675 | cooooorrrnn. 255,850 | ........ 15,400 | oo | oo 204,575 XXX
92556H 20 6 |VIACOMCBS CLB ORD | 11/18/2020. | BERNSTEIN (SANFORD C)& CO..oocoovces | 350,000 | ... 103.123 XX | 44132 | 132,206 | oo 14878 | | 102,048 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..............oovovovrsiiicrssiinici R 2,877,205 XXX | 3,298,945 3,837,558 | .....(231,090)| ..o e 307,523 (538,613) | ....... 0 3,298,945 | ... 0 |...(421,740) | .....(421,740)| .....93,366 | XXX
9799997. Total - COMMON SIOCKS = PAI 4....vvvssressrsssrrs s 000 b s XXX | 3,298,945 | ..........3,837,558 | ....(231,090) | ... 0 307,523 (538,613) | ....... 0] .03208.945 | ....0 | ...(421,740) | ......(421,740) ] .....93,366 | XXX
9799999. Total - Common Stocks............ XXX | e 3,208,945 | ......... 3,837,558 | .....(231,090) | ..occornenece 0 |....307,523 (538,613) | ....... 0| 3,298,945 | ...... 0 |...(421,740)| .....(421,740)| .....93,366 | XXX
9899999. Total - Preferred and Common Stocks - XXX | 9,651,457 | ........ 10,163,100 | ....(239,248) | ..o (523)|.....307,523 (547,294) | ... 0| o 9,615,806 | .....0 | ...... 85,580 | ........ 85,580 |...302,218 | XXX
9999999. Total - Bonds, Preferred and Common Stocks T ...115,009,429 XXX 113,787,890 | ......... 96,044,077 | .....(237,115)| ...... 283,498 |.....342,691 1(296,307) | ....... 0| .. 114,403,995 | ...... 0...518,034 | ... 518,034 |.2,319793 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

S3

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Government
36179U 5A 6 | G2 MAB241 - RMBS.........covvvverrirriis .. | 03/13/2020 | MORGAN STANLEY CO.......ccoevvvrrmrrrire 04/09/2020 [ VAHOUS........vvorereerrreerreeeeeieeseiseseessenes | oveeeens 1,967,718 | ......... 1,967,718 | ......... 2,006,826 | ......... 1,967,720 2 ... 2 | s | e | s 39,106 | ...... 39,106 | ....... 6,815 | ..... 3,006
36179V DB 3 |G2MA6B398 - RMBS..........ccoovvvrrriranenas .. | 03/12/2020 [ VAHOUS........ovooeererreeercerireiieseiiesenins 03/24/2020 | CREDIT SUISSE SECURITIES (USA)..... | ......... 4,482,568 | ........ 4,498,443 | ......... 4,507,782 | ....... 4,498,457 {3 O I 14 9,325 | ........ 9,325 | ...... 8,094 | ...... 6,848
36179V HF 0 | G2 MAB530 - RMBS......coooonvvreeriiirnienas .. | 03/12/2020 | Various .| 03/23/2020 | Amherst Securities Group LLC..........cc..c.. | .........3,000,000 | ........ 3,009,688 | ........ 3,018,750 | ......... 3,009,694 6 ... B [ [ | s 9,056 | ........ 9,05 | ... 5208 | ...... 4,583
0599999. Total - Bonds - U.S. GOVEIMMENL..........ouuuiiieiriiiiiiissiiisiiiiins i snsssnssssnssssssssssnsssssssssssnssnsnnes | aeneeeni 9,450,285 | oo 9,475,849 | ......... 9,533,358 | ......... 9,475,871 | ..cooovovenenand (O I 22 | e, (O 22 | e 0 [ i 0]... 57487 | ... 57,487 |...... 20,117 |.... 14,438
Bonds - U.S. Special Revenue and Special A it
3140QC V3 7 |FNCA5133-RMBS.......cccooovimviviriiianens .. | 02/28/2020 | Bank of America Merrill Lynch.................. 03/24/2020 [ VAHOUS.........oooorreercriereeieneiieneiieneiienes | oo 1,979,281 | ........ 2,022,269 | ........ 2,017,159 2,021,527 (T42) [ oo | e (72 TN I B (4,368) | ....... (4,368) | ...... 4,948 | ... 1,814
31418D NN 8 |FN MA3996 - RMBS........ccoooommriirnriinnnnes .. | 03/12/2020 | WELLS FARGO SECURITIES LLC.......... 03/26/2020 | VAHOUS........veorieerieeeriiesneiessseessssniienes | covrieens 3,000,000 | ........ 2,999,531 | ..ccooes 3,022,125 2,999,535 4. 4 22,590 22,590 | ... 5861 | ...... 4,583
3199999. Total - Bonds - U.S. Special Revenue and SPeCial ASSESSMENS ..o ettt ettt ers st sas e ses s st se s s s sesens s st sssen e ses st ensnsnsenssnsssnsansensnsanies | coeseead 4,979,281 | ......... 5,021,800 | ......... 5,039,284 | ......... 5,021,062 | .ooooovevien0 | i (738) | 0 | i (738) | 0 ] 0 [ 18,222 | ...... 18,222 |...... 10,809 | ..... 6,398
8399998. TOHBI = BOMAS. 1tttk eeE8 R R 8RR LR LR E Rkttt | eriins 14,429,567 | ....... 14,497,649 | ...... 14,572,642 | ....... 14,496,933 | ..oovvcveenn0 | i (716) | vvicienn0 | et (716) | iienl0 | 0 | 75709 | ... 75,709 |..... 30,926 |..... 20,836
9999999. Total - Bonds, Preferred and COMMON SHOCKS..............oiiiiiiiiis oo | i 14,497,649 | ...... 14,572,642 | ....... 14,496,933 | ..oooooccoeen0 | e d(716) | ivice0 | e (7T16) | 0 | 0| 75709 | ... 75,709 |..... 30,926 |..... 20,836




Annual Statement for the year 2020 ofthe IMlid=-Continent Casualty Company

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
Common Stocks - U.S. Property and Casualty Insurer
595302 ZZ 3 | Mid-Continent ASSUIANCE COMPANY.........curiruiruiererssiiaresesserseesesssesssss s s s es s sb st bbbt nnbns | coentessaees 15380.......... 73-1406844...... 8Bl NO 19,965,006 ..100,000.000 | ...cvovrvevevirerirrieinne 100.0
595301 ZZ 8 |Mid-Continent Excess and Surplus INSUrANCE COMPANY .........euuruereimrereeesreseereeseseeseeseseesssseessssssesssesesesssesessssessessssssesssesesssssssesssssssessssesssns | sesesssenes 137%.......... 38-3803661...... 8Bl NO 17,446,551 | oo | e 100.000 | .eeeeeereeeirereeeeeens 100.0
67920@ 10 4 | OKIZhOM@ SUEEY COMIPANY... .1 tvuieuttserserstesees s erssssses s8Rttt | coeninnaces 23426.......... 73-0773259...... 8BI NO 15,964,933 | .o | s 10,000.000 | ..o 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 53,376,490 0 XXX XXX
Common Stocks - Other Affiliates
595394 10 2 | Mid-Continent Specialty Insurance Services, Inc. 8bii NO 100,000 | ..cocovivrreranneen 100,000 | i 1,000.000 | ..o 100.0
1799999. Total - Common Stocks - Other Affiliates 0 100,000 XXX XXX
1899999, TOAI = COMMON SHOCKS. ...v.rvsrtsrestrsers e seee ettt 0 53,476,490 | ..o 100,000 XXX XXX
1999999. Total - Preferred and Common Stock...........cccccvvcveveveceniennne. 53,476,490 | ...cccoevrvrerererne. 100,000 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted $.......... 0.
m
Y
(=2}
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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Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

SCHEDULE DA - PART 1

ned December 31 of Current Year

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
3 8 9 10 1 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 | Rate of | Rateof | Paid | During Year Interest
Bonds - Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
NRART 20T1 AT sseseessssssssnsssnses | cossssennes | o ‘ 12/17/2020. | BARCLAYS CAPITAL INC FIXED INC....ccoovvevriniriinrirnniienes 06/21/2021. ] ...cvvvvve. 1,999,998 0 2,000,000 | ..oooveneee 1,999,998 [ oo 460 [ | s 1.03 | ... 1.03 [MON.. [ oo [ o
3599999. Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured SECUMHES. ... ens s sensssssssenees | eoessesenes 1,999,998 0 0 0 0 2,000,000 | ..oovvenee 1,999,998 | ..o 460 | o 0| XXX XXX XXX [ e (U I 0
3899999. Total - Industrial & MiSCEllANEOUS (UNGFFIBLEA). ... ererierireiiisseis ittt | sbisnienes 1,999,998 0 0 0 0 2,000,000 | ..oooveneee 1,999,998 | ..o 460 | i 0] XXX XXX XXX | o 0 [ o 0
Total Bonds
7999999. Other Loan-Backed and SHUCIUIEA SEOUHIES. ... ... ruruireeirsersieiesseiiris s eres it otessses sttt | snnssensena 1,999,998 0 0 0 0 2,000,000 | ..cooveneee 1,999,998 XXX XXX XXX
8399999. Subtotals - BONGS.........cccuiiiiiiiiiii s ....1,999,998 0 0 0 0 2,000,000 ....1,999,998 XXX XXX XXX
9199999. Total - Short-Term INVEStMENTS...........covverrveerirerirerereenne ....1,999,998 0 0 0 (U O XXX ....1,999,998 XXX XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1= T 0 1C e 0 D e 0 1E i 0 TF e 0 L [CTR 0
2B 0 2C s 0
3B .. 3C .

4C

5C .
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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
Mabrey Bank. 14,986,089 | XXX
The Bank of New York Mellon New York, New York 232,528 | XXX
PNC Bank 1,608,491 | XXX
0199999. Total - Open Depositorie 0 0 16,827,108 | XXX
0399999. Total Cash on Deposit. 0 0 16,827,108 | XXX
0499999. Cash in Company's Office. XXX XXX s 400 | XXX
0599999. Total Cash 0 0 16,827,508 | XXX

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

1. January.

2. February.
3. March

12,518,229
10,484,008
11,290,479

4. Apri

5. May.

6. June,

10,115,185
12,538,376
14,126,712

7. July.

13,200,146

8. August.

14,698,875

9. September.

13,602,110

10. October. 22,804,941
11. November 19,596,556
12. December. 16,827,508

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 B [INVESCO TREASURY INST.....oiiiiiieieiieetetes ettt sttt sttt s st et e et e b s s s et s e s et et s es et e s s et et s e s e e s s s et et s e e et s s s et et enans et s s sesetananeneas 12/30/2020................ 0.010 | oo | 141,246,447 7Y 2 151,222

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..............ccoovviriiiriiiriec 141,246,447 1,047 151,022
8899999. Total - Cash Equivalents 1,047 151,222
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A 0 1B s 0 1C 0 1D e 0

1E 0 TF e 0 LLC R 0

2A 0 28 .. .0 2C .. 0

3A 0 3B .. .0 3C .. 0

4A 0 4B .. .0 4C .. 0

5A 0 5B .. .0 5C .. 0

6 0
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POSITS

SCHEDULE E - PART 3 - SPECIAL DE

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
1o AIBDAMAL. e AL | s | s
2. Alaska
3. ANZONA...... .
4. ArKansas.........coocovvrvereneeneen AR | i B.... [PROPERTY AND CASUALTY ...ooiiriiiiiiiniieinsisisesssie et ssssensenes 259,977 ....267,424
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT v
8. Delaware
9. District of Columbia . .
10 Florida......cooeveeviniiercnenics FL|..... B.... [PROPERTY AND CASUALTY ...t sssssensnes 225,237 ....231,945
PR 7T o OO GA ... B.... | PROPERTY AND CASUALTY ....cotiimmrurrerermmeisersssessessesssseesssissssssessssssssnssesens 39,996 | ..ovveorerierraan 41,142
12.  Hawaii HE| s | e
13.  Idaho........ ID [ oot | et
14.  lllinois L
15.  Indiana IN|..
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY]..
19, LouiSiana.......cccvvveverirernririnend LA | ooiiiiee | et
20.  Maine... ME|..
21. Maryland MD|.. .
22.  Massachusetts..........cccoceerrrnnee MA| ... B.... | PROPERTY AND CASUALTY ....coivumrirrermerimreserssenssesiessseeesessssesssessssessenssesens 104,875 | oo 108,001
23.  Michigan....
24, Minnesota..
25, MISSISSIPPI...vvervrerrerererereriernsee IS [ it [
26.  Missouri.
27.  Montana....
28, NEDIraska.........ooeeevevverrverrencndNE [ i e
29. . | PROPERTY AND CASUALTY ....cooutiriiiieriniieriesisisesiesssss e ssssiessesssessssssssses 249,650 ....265,625
30, NeW Hampshire........coceeeeeneedNH [ oo | et
31 NBW UETSEY .t NU | s | s
32.  New Mexico... .| PROPERTY AND CASUALTY ....couivumrirrrimermreemerssessesssesssessssssssssesssessssenssesens 398,550 ....421,875
33.  New York e | e
34, North Carolina... .| PROPERTY AND CASUALTY ....ouivumrirrriersreeseessessessessssesssssssssssssssssssenssesens 304,277 ....325,397
35.  North Dakota.
36. . | PROPERTY AND CASUALTY .....cotiriirierinmirerieiisesesiserssssssiessssisessesssssessesessenes 2,474,574 2,779,820
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.
40.  Rhode Island
41.  South Carolina...
42.  South Dakota
43, Tennessee.......cocovmreirerninnne TN ..
44,  Texas TX] ..
45,
46. e | e
47.  Virginia... .| PROPERTY AND CASUALTY ....ouiiumrirriierirrimiesessiesieneesssssisssssesssessesssenens 214,760 ....221,145
48, WaShinGtoN. ..ot WA | s | ottt
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa
53.  Guam.
54.  Puerto Rico
55.  US Virgin Islands.
56.  Northern Mariana Islands.. .
57, €anada......cccoovervenineene d CAN | s | s
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total.irrirrirrerins XXX XXX 2,474,574 2,779,820 1,797,324 | oo 1,882,555
DETAILS OF WRITE-INS
BBOT. oot | frereineis | eeee e
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cc.cocveiiiiiiniians XXX XXX 0 0 0 0
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