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Annual Statement for the year 2020 ofthe VW@ stfield Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENS.......coorirerieriniieriesiesissiesessiesssssessssssssssenes | seeeseeens 260,041,185 | ..ccovvvenee. 1.0 [ 260,041,185 [ ..o (/) - 260,041,185 |......c.o.c... 11.0
1.02 All Other GOVEIMMENTS..........cvurrerrecieereerierineseeseesesssessenssssanns | ceeereeens 105,743,591 | ..ovvvrvreene 45 .. 105,743,591 | oo (/) - 105,743,591 | .ovvvrienn 45
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ... 128,238,224 | ..o 54 |, 128,238,224 | ... (V1N I 128,238,224 | ....ccovvvren 54
1.04 U.S. Political Subdivisions of States, Territories and
P0SSeSSIoNS, GUArANtEE..........ccueeuieeurrereeneereeseieeeseieeseessseseessenes | eveseeneens 73,707,136 | ovvvvrerreenne 3 | 73,707,136 | oo (V1N I 73,707,136 | ovreeerreenns 31
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAraNtBe............ovuurureieie e eeeesississeens [ eeieeenns 401,062,972 | ....ccouuneee. 16.9 [ .o 401,062,972 [ .oooeveeeirciieennd (V) I 401,062,972 | ....cocounen. 16.9
1.06 Industrial and MiSCEIANEOUS.............covuerverurrirnrireieieieeiesiieeieeees | eeiveeens 376,350,513 | .ccoovvrene. 159 [ 376,350,513 | .ovverreeeenrieniens (V) 376,350,513 | .covvverenne. 15.9
1.07 Hybrid Securities .0
1.08 Parent, Subsidiaries and Affiliates..........ccocrevrrernenenenninencneineens | e, 0
1.09 SVO Identified FUNGS..........cooverierieriiriieiiiisescesissiesissieesesss | e 0 . .
1.10 Unaffiliated Bank LOANS............c.orierierienieniennieeeieeeesissesseesseesns | esessnsesinn 6,630,692 | ..o 0.3 [, 6,630,692 | ..o (U] I 6,630,692 | ..o 0.3
1.11 Total Long-Term Bonds...........coccvruunrrenmiermeennieneinsineissessssssssessseness | oneens 1,351,774,313 | ............... 571 ... 1,351,774,313 [ oo 0f.... 1,351,774,313 | ..o 57.1
2. Preferred Stocks (Schedule D, Part 2, Section 1):

. Total Invested Assets

2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates
2.03 Total Preferred Stock

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

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .............
3.02 Industrial and Miscellaneous Other (Unaffiliated) .............cccvvvereenn.

3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other
3.05 Mutual Funds.........cccoveurrrriennenee
3.06 Unit Investment Trusts
3.07 Closed-End Funds
3.08 Total Common Stocks

Mortgage Loans Schedule B):

4.01 Farm Mortgages........coccuverreneenee
4.02 Residential Mortgages
4.03 Commercial Mortgages
4.04 Mezzanine Real Estate Loans
4.05 Total Valuation Allowance
4.06 Total Mortgage Loans

Real Estate (Schedule A):

5.01 Properties Occupied by Company
5.02 Properties Held for Production of Income
5.03 Properties Held for Sale
5.04 Total Real Estate

Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1)
6.02 Cash Equivalents (Schedule E, Part 2)
6.03 Short-Term Investments (Schedule DA)

6.04 Total Cash, Cash Equivalents, and Short-Term Investments............

Contract Loans..........cccoevvvevverernninennns
Derivatives (Schedule DB)
Other Invested Assets (Schedule BA)

. Receivables for Securities

. Securities Lending (Schedule DL, Part 1)
. Other Invested Assets (Page 2, Line 11)

............................ 0 [ 0.0 | e O 0 | 0.0
............................ 0 [ 0.0 | e O 0 | 0.0
............................ 0 [ 0.0 | e 0 0 | 0.0
............................ 0 [ 0.0 | e O 0 | 0.0
............................ 000 |l O L 0 i 0 e 0.0
............................ 0 [ 0.0 | e 0 0 | 0.0
............................ 0 0.0 | 0 |0 | 0 | 0.0
............................ 0 0.0 | 0 |0 |0 | 0.0
............................ 000 |l O L 0 i 0 e 0.0
............................ 0 0.0 | 0 |0 | 0 | 0.0
.............. 5,542,316 | ..ccovvvernn0.2 | 5,542,316 | 0 5,542,316 | 0.2
............ 12,939,441 | ..occviveien05 |10 12,939,441 | 0 12,939,441 |05
............................ 000 )i |0 0 e 0.0
............ 18,481,757 | .ooccvverierenn08 | 1 18481757 | 0] 18,481,757 | ..o 0.8
............................ 000 | 0 |0 |0 | 0.0
............................ 0 0.0 | 0 |0 |0 | 0.0
.......... 408,737,209 | ............ 7.3 | ......... 408,737,200 | .....cc..ccoo0vvvvinnnl0 | ... 408,737,209 | .............. 173
.............. 17,242 | ool 03 [l TMT282 | 0 |l 1,117,242 0.3
............................ 0 [ 0.0 | il [ e XXX ek XX | e XXX
............................ 000 |l O fiiiiiiinnl 0 0 | e 0.0
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Annual Statement for the year 2020 ofthe VW@ stfield Insurance 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 0

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

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas 0

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas 0
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 0

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

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

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt 0

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt 0 0
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses 0
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb 0
11.  Statement value at end of current period (Line 9 MINUS LINE 10).........cueiviiviieieiiesiicieiesssse ettt s s bbbt s bbbt 0

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 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.........iiii bbb 0

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s 0
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 0

52 Totals, Part 3, COIUMN 8. NNE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccvvvvnrncrnrrrcncencn . N - IR v 0
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais 0
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt 0
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 0

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb seen s 0
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 0

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees 0
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas 0
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt 0
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen 0
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Annual Statement for the year 2020 ofthe VW@ stfield Insurance 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 371,789,752
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas 13,728,815
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 71,301,874 85,030,689
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st 0
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0 0
4. ACCTUAI OF GISCOUNL.......cvueeeeeteiteeteetseetseess s s b s8R 8 18111 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13 1,949,436
5.2 TOtalS, Part 3, COIUMN O.....eoureerieerreeseeeseeeseeeseesseeese s sesss s sess st (147,111) 1,802,325
6. Total gain (108S) 0N diSPOSAIS, Part 3, COIUMN 19........ciiueiceiireieieieees ettt sttt bbb s a bbb sttt s b bt s s s st b st es bt en s sees 15,632,022
7. Deduct amounts received on disposals, Part 3, COIUMN 16.............ccvueieicieieie ettt st es sttt st s s bt s e st ss s bbb st en s s b s s sae s e s nsenans 64,641,347
8. Deduct amortization of premium @Nd AEPIECIALION.............c.cviveieicieie ettt ettt bbb s s a s s st ses bbb s b e s s ss et bt s bt es e bees 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st 0
9.2 Totals, Part 3, COIUMN 14 ...ttt 0 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 5. ess s 876,232
10.2 Totals, Part 3, COIUMN ...t s 0 876,232
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees 408,737,209
12, Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiii bbb 0
13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt 408,737,209
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 1,981,272,147
2. Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7.........ceueveuiiiieeiciieieee sttt b s s s a s bt s bbb s b et s st s st n s s b s s e e taen 236,859,639
3. ACCTUAI OF GISCOUNL.......cooeireeeecieerte i8R RE R REeREreen 455,992
4. Unrealized valuation increase (decrease):
41 Part1, Column 12................ 0
4.2 Part2, Section 1, Column 15... 0
4.3 Part2, Section 2, COIUMN 3.t s 77,857,656
44 Partd, COIUMN TR (45,604,824) 32,252,832
5. Total gain (I0ss) on diSp0sals, Part 4, COIUMN 19........cciuiiieieiiicie sttt bbb sttt 30,749,627
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.........cc.ccueiiiiriinseissesss sttt ss s ssntas 327,478,378
7. Deduct amOrtiZatiON OF PIEMIUM.........c.ciiveieeeesietcts ettt ettt sttt s st s et s e s s s e s e s s e s st et s et et e s e s s e b e s s e e s s st s e e s e bt e st ae s es s s st s e s et et n s s bt en e sentanens 15,330,357
8. Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 5.ttt 0
8.2 Part 2, SECHON 1, COIUMN 19. ...ttt bbb 0
8.3 Part 2, SECHON 2, COIUMN 16..........eiuuuirirreimirieeiiseeisress st bbb bbb 0
8.4 Part 4, COIUMN 15, .ot s bR 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14 .ottt 0
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR 0
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb 5,970
9.4 Part4, COUMN 13.......iieririeeii e 4,728,383 4,734,353
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........c.ovcvuirerrirneciercienessiseeeesessesssssseseseses 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9110)..........courrumirmmreieririecisessi st esssenes 1,934,047,149
12, Deduct total NONAAMITIEA @MOUNTS...........cuiiiiiisi bbb bbb 0
13. Statement value at end of current period (LIN 11 MINUS LINE 12).........cccieieiiieieecieie ettt sttt s a bbb s bbb bbbt 1,934,047,149
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Annual Statement for the year 2020 ofthe VW@ stfield Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..260,041,185 ..296,251,395 ..281,247,568 ..245,550,022
Governments (Including all obligations 2. Canada........ ...42,742,325 ...48,578,883 ...48,874,734 ....38,925,000
guaranteed by governments) 3. Other Countries ....63,001,267 ....11,565,240 ....13,059,660 ....58,000,000
4. Totals.............. ..365,784,777 ..416,395,518 ..403,181,962 ..342,475,022
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. Totals. ..o | e 128,238,224 | .....ccoovvvve, 141,161,185 | .o, 136,017,917 | oo, 122,567,500
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....cooevererieerereceieeees | e 73,707,136 | o 79,605,120 | oo 79,172,865 | oo 70,535,000
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 401,062,971 | oo 443,459,256 | ....oovvviriiis 420,333,972 | oo 381,853,889
Industrial and Miscellaneous, 8. United States..........cccovcuvercves | covvirvivniies 338,201,757 | covvvvvrriinns 373,066,781 | ...covvvvinnes 353,575,538 | ...covvvieriinns 315,073,692
SVO Identified Funds, Unaffiliated Bank Loans 9. CaNada.......ccovveeeieieieieeiens | e 0 | e [0 L0 TR 0
and Hybrid Securities (Unaffiliated) 10._Other COUNMES......ccvrruereenes | rerrerrresrieecnes 44,779,448 | .oovvvvvricinenns 51,259,983 | ...ocovverrinerinnns 49,097,389 | ...covrrrniriins 41,550,000
11, TOtalS. oo | s 382,981,205 | ..ooovvveirirnnn 424,326,764 | ...oovvvrvv 402,672,927 | coooovvrnris 356,623,692
Parent, Subsidiaries and Affiliates 12, Totals. ..o | e 0 [ o 0 [ oo 0 [ oo 0
13. Total BONdS.....ccooeersmeersarrsees | coveernreeennens 1,351,774,313 | oo, 1,504,947,843 | .o, 1,441,379,643 | ..o, 1,274,055,103
PREFERRED STOCKS 14. United States... .0 .0 .0
Industrial and Miscellaneous (Unaffiliated) 15. Canada........ .0 (] .0
16. Other Countries .0 .0 .0
17. Totals... .0 .0 .0
Parent, Subsidiaries and Affiliates 18. Totals......cocvvineinniennes .0 .0 .0
19. Total Preferred Stocks.. .0 .0 .0
COMMON STOCKS 20. United States............... ..529,730,583 ..529,730,583 ..264,333,773
Industrial and Miscellaneous (Unaffiliated) 21, CaNada.......cceveveeereeeeereens | s (0 R [0 0
22. Other Countries.........coucceninnes | coreonirirnsnienenenns 52,542,253 | ....cocovviiriiii 52,542,253 | ..o 26,540,638
23, TotalS.....cooveeerrneresnirnsrnensnees | v 582,272,836 | ...ocooverririinans 582,272,836 | ...oovvvrererenen: 290,874,411
Parent, Subsidiaries and Affiliates 24, Totals.....coverinincinncinci | 0 [ o 0 [ o 0
25, Total Common StockS......: | coeoevernsrieencns 582,272,836 | ....ccoverririinnns 582,272,836 | ...oooovrererennn: 290,874,411
26. Total STOCKS...cuerrmsrmrrsmsrnsusss | coveerriiiinaniees 582,272,836 | ...ooovrvriiiennns 582,272,836 | ....coocrerierennns 290,874,411
27. Total Bonds and Stocks...... | ......ccoeee..e. 1,934,047,149 | oo 2,087,220,679 | ...coovvevernnee 1,732,254,054
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Annual Statement for the year 2020 ofthe  WWestfield Insurance Com pany

SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total 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)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

2.1

2.2
2.3
24
25
2.6
2.7

0]..

116,768,325

3.1

3.2
3.3
3.4
3.5
3.6
3.7

Totals..

136,939,347

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Totals

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

0

25,998
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Annual Statement for the year 2020 ofthe  WWestfield Insurance Com pany

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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total 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)
72,915,012 |............ 19,922,250 |............52,531,176 | ..cccc... XXX trrrrrirvrns | 00000 252,568,532 | o186 | 273,243,268 | oo 1901 ]1000249,188,119 | 3,380,413
............... 6,346,261
7.
Totals
8. Parent, Subsidiaries and Affiliates
NAIC 1.
9.
10. Unaffiliated Bank Loans
10,1 NAIC T seessssssessssssessennnsens | nnseeseensssnessessesenes0 | corvernsnssrnnensssneend (0 0 [ om0 [0 e XX s |0 L0000 [ 0.0 | 0 [ s 0
10.2 NAIC 2...crceetneesssneesssssissesessessnssenesses | seenesiessesnenensessnnens | arnerreennsnsennen (0 N 0 [ om0 [0 e XXX |0 L0000 0.0 |0 | 0
10.3 NAIC 3uieree s nessssssseesssssessssnnsens | nnresseensssnsensessssenes0 | corvernsiemsrnnensssneend (01 0 [ om0 [0 e e XXX s | e 0 L0000 | 0 0.0 |0 | 0
104 NAIC ... seesssssseesssssessnnssens | nnsenseesssssensessesenes0 | corverneeseneensssneend [0 0 [ om0 [0 e e XX s |0 [ 0.0 |0 [ 0.0 | 0 | s 0
10.5 NAIC 5. sssssseesssessessssssenssens | vssnsenenssssnesnennensd [ eonninnennnnd 6,630,692 | ..ovovvreiis 0 | o0 | e 0 | e XXX | e000000.6,630,692 | 05 | 11,058,938 |08 |0 [ 6,630,692
10.6 NAIC Bu.oc e neesesssseesssnsessennssens | nnrssnsssssssersssssssrnes0 | coriersssrsrnsesssneend {01 I (I PO o I [FSUSTSUROSUORRORUOR | I FSTORURIED 0.0 GO [FURPOURRORORURRSRUOR 0 I FOTRORSTRRORORRURROUR X S [FUSPOURURORRORORRORRI 0 I DUURPORURRORRRRROR X S [FUSTOSORRORRRRRI 0 I USRI 0
10.7 TOAIS. ..o snssneessssnsessnenns | nneenisnssnsnsnnnnennensd [ enssninnnead 6,630,692 | ..o 0 [0 [0 |t XXX | ee000.6,630,692 | ivvivviieienenn05 |1 11,058,938 |08 |0 i 6,630,692
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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 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)......150,187,683 |........... 436,565,910 |........... 447,408,923 | ......cce.e. 99,751,460 |......cc..... 89,947,460 | ..oovoceeirieineen 0| 1,223,861,436 | .oovevvrvvrieneneenn 904 [t XXX e XK s [ 1,220,481,023

11.2 NAIC 2 11,055,869 |............. 47,692,142 |...coovenn 6,346,261 |...ccovene. 17,936,925 |............. 40,750,784 | c.ovvevvrerrieeend0 | 123,781,981 | oo 0T e e XXX e XK e e 123,781,981

11.3 NAIC 3... 0 .0 .0 ceveneeneend0

114 NAIC K. ..eeeseinereeesssssesssssnssssesssssesssssssseses | (@)eoveieieninnineienn0 | v |0 | 0 [ ovvrrerernrreineenns0 | e e | 0.0 [ b XX e XXX e | s 0

11.5 NAIC 5.ciirncrenncnereeseneseessnssneisensessnsssssesnsseses | (@)eonerennneineinenn0 | oiiiin8,630,692 | oo | 0 [ ovremenererreneeneees0 | 0 [ (€)reree8,630,692 | o055 | XXX e e XX e | s 0

11.6 NAIC B..veecreereeceneseenesessseneessseseessssensesses | (Qereenrieisinninnenn0 |0 |0 | i (O OO o I FSSOOOsRo o I I (o) SO o [ ISRt o X0 ) IUSSRND 0 ¢, OIS FURTRRON o ¢, GRS [FPOTRR s 0

117 TOtAIS. oo seesssnsssenenns | ceneneennn 101,243,552 | ........... 490,888,744 | ..........453,755,184 | .......... 117,688,385 |........... 130,698,244 | .......cocovvvvrininenn0 [ (D)...1,354,274,109 | oo 1000 [ e XXX [ XXX s [ 1,344,263,004 |............. 10,011,105

11.8 Line 11.7.:a52 % Of COL 7.oviviieeieiereiisse s sssnsississenns | ceevseseisissennennes 119 [ iiiinenen36.2 | 335 | e LI A [ [ P o X o [ sy ([0 I PSRN 0.0, SO PRI 0.0, SRR PRTID 0.0 SRR [ 99.3 | o 0.7
12. Total Bonds Prior Year

12.1 NAIC1

12.2 NAIC 2

12.3 NAIC3

124 NAICA4...

12.5 NAIC5

12.6 NAIC6

12,7 TOIS. .o esseeenes | creesereens 123,972,216 | ...........486,848,025 | ..........610,379,964 | ...........153,752,355 | ............. 55,127,489 | ..ovvvvvevrereienen0 e XX | e XXX e | (D)....1,430,080,049 | .................. 1000 | e 1,406,574,069

12.8 Line 12.7.35@ % 0f Col. 9....cvuiiiiiiiiiiiiciisiisesrsnssissisisninnins | svessesesenssssssesenas 8.7 | o340 | 827 | i 108 | 39 |00 [ XX Lo XK [ 10000 | e XK [ i 98.4
13. Total Publicly Traded Bonds

13,1 NAIC Tttt | eesesines 150,187,683 |........... 436,565,909 |........... 447,408,923 |............. 96,371,049 |............. 89,947,459 | ..o 0| 1,220,481,023 | ..coovvveviirerrinns 90.1 | ........ 1,366,444,130 | ..covvovrviirirnnnns 95.6 |........ 1,220,481,023

13.2 NAIC 2. | ceeinssennes 11,055,869 |............. 47,692,142 | ...covennn 6,346,261 |....coeenv. 17,936,925 |............. 40,750,784 | c.ooeeeee 0 ] 123,781,981 | oo 91 | 40,129,939 | ..o 2.8 | 123,781,981

13.3

134

135

13.6

137 TOtAIS..c..ccrecreereeessssenssseseneesnieeenns | seneneenn 101,243,552 | i 484,258,051 |...........453,755,184 | ........... 114,307,974 | .......... 130,698,243

13.8 Line 13.7asa % of Col. 7..... ....36.0 ...8.5 97

13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.......c.cccocvcvcvieis | cevviriririririn 119 | i, 358 | 335 | i,
14. Total Privately Placed Bonds

141 NAIC Toccceerreeenseeesssneensssnesseseneneses | sevsesssnsnsenensenenoneene0 | seoveriensinsnenienn0 | e | 3,380,413 | 0 | 0 03,380,413 | 0.2 | 12,447,042 | 0.9 [ XXX e

142 20 | e |0 |0 | 0.0 |0 |00 | XXX

14.3 . XXX..

144 NAIC 4. iesssessesessssensssessssssss | seenessssessnssnessessnssnsd | areneeneessssessneenneeenn .0 XXX e [ e 0

145 6,630,692 ..6,630,692 XXX.. 6,630,692

14.8 NAIC B sreiseisssesssssessesessessssssssenses | seesssssssnsssssessssssnessd | arenssssessssssssssseeesas 0 [ om0 |0 [0 [0 |0 | 0.0 |0 | 0.0 [ D, S [ 0

147 TOAIS..c.oecrcre e eeenisseseeeneninnins | eneseeneneniensnennenneensQ | e 6,630,692 | ...ococrrvrniiirenen0 | 3,380,413 | oo | 0 | 10,011,105 | oo 0.7 | i00023,505,980 | oo 1.6 | )0, OO O 10,011,105

14.8 Line 14.7 as a % of Col. 7..... . ...66.2 ..33.8 .100.0 |.. . ...100.0

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........cccovererine | vevervnrinnnrnennnen0.0 | i 05 | 0.0 | i 0.2 | o000 | 0.0 | i (U TR 0., CORTNIOV VTPRNIOND 0,9, CORTRIPVIY IUTROROND 0., COUIUNTI DUTRONID, 0,0, CONRNTR [FPPRRR RPN 0.7

(@) Includes $.....3,380,413 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

(¢) Includes $.....6,630,692 current year of bonds with 5GI designations, $.....11,058,938 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§.....2,499,796; NAIC28§............ 0; NAIC3S§........ 0; NAIC4S.......... 0; NAIC5S............ 0; NAIC6S............ 0.
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SCHEDULE D - PART 1A - SECTION 2

All Bonds Owned December 31

Distribution by Type

Maturity Distribution of
1

1 Year
orLess

2
Over 1 Year
Through 5 Years

3

Over 5 Years
Through 10 Years

Over

10 Years

Through 20 Years

Over 20
Years

No Maturity
Date

Total
Current Year

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

Column7asa
% of Line 11.08

9
Total from Column
7 Prior Year

10

% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed

101

1.02
1.03
1.04
1.05

U.S. Governments

ISSUET OBlIGAtIONS........cveciirieiiieir s
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

............ 73,712,910

...8,329,028 |..

77,907,928

1,025,160 |.

026,442

28,

............ 37,390,285

.......... 245,565,255
16,975,727

......... 248,908,460
19,031,755

.......... 245,565,255
16,975,727

.. 267,940,215

201

2.02
2.03
2.04
2.05

All Other Governments

ISSUET OblIGAtIoNS.........cvucveieriiririsee e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

......... 116,768,325

16,768,325

301

3.02
3.03
3.04
3.05

U.S. States, Territories and Possessions, Guaranteed

ISSUET OblIGAtIONS.........coucveieiciri e
Residential Mortgage-Backed Securities............coievieieniiereirevennnn.
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals..

......... 136,939,347

4.01
4.02
4.03
4.04
4.05

U.S. Political Subdivisions of States, Territories an
Possessions, Guaranteed
ISSUET OBlIGAtIONS........cveevireiciieicee e
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals......

5.01
5.02
5.03
5.04
5.05

U.S. Special Revenue
Non-Guaranteed

ISSUET OBlIGAtIONS. . ... v
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals......

............ 31,875,005
............ 54,508,120

.......... 263,402,045
.......... 137,660,926

......... 293,499,940
......... 202,781,025

0
0
0

....86,383,125 |...

...28,945,805

..496,280,965

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS........cvuceieieciieiee s
Residential Mortgage-Backed SecuUrities..........ccovvvvviierenineeneinnenn.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
Totals

............ 21,087,944

37,859,175

......... 310,373,207

.............. 3,380,413

......... 310,373,207

7.01

7.02
7.03
7.04
7.05

Hybrid Securities

ISSUET OBIIGAtioNS.......cveviicieiicieieiiee e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals

........................ 0.0 |.

............. 3,000,000

8.01

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtioNS.......cvevivieeiicieieees e
Residential Mortgage-Backed Securities...........coovvrvierrniininnnenienen.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.
Affiliated Bank Loans = ISSUEM...........ccceirreeiriiieiiieeniiesise e
Affiliated Bank Loans - Acquired..
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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

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

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

9.03

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUE...........c.cccevievevreereiiiiesieeicesseene
10.02 Unaffiliated Bank Loans - Acquired..

11,058,938

10.03 TOtAIS......coviecriiiicieiii et

11,058,938

1. Total Bonds Current Year
11.01 ISSUET OBlIGAtIONS........ueuvviericiciriireee et sseesesennees | ereennseenes 99,486,637
11.02 Residential Mortgage-Backed Securities.. ....61,756,915 | ...
11.03 Commercial Mortgage-Backed Securities....
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds...........ccoevevrrrrernnnes . ISR O
11.06 Affiliated Bank LOANS..........cccveireieiiicieiiisiei et seissssssesessss | seressesesssssssesssnnens 0

.......... 440,705,042 | ..........114,212,038
.13,050,142 |. .3,476,347

....... 1,189,626,351
...154,636,653

60IS

........................... 0
11.07 Unaffiliated Bank LOANS............ccceeiieieieiieies e | covsiesssssenessssessnens 06,630,692 | oo | e 0
11.08 Totals.......covevvrerererrrnns 161,243,552 . 117,688,385 |..........130,698,243 . ..10,011,105
11.09 Line 11.08 @52 % Of COL. 7......coveveiierecicesicicescessssienseensneiens | vreresisessssneeeens 119 | 362 | 335 | e, L A 9.7 | vvviiiieiiieen0.0 | i 1000 | b XXX | e XXX | e e XXX | i 993 | 0.7
12 Total Bonds Prior Year
12.01 ISSUET OblIGAtioNS.........cveveiicecieicieieiieie e | creresesnns 82,990,278 | .......... 378,652,672 | .......... 555,157,676 |.......... 127,178,844 | ............ 53,228,861 1,197,208,331 . 1,184,761,289 | ............ 12,447,042
12.02 Residential Mortgage-Backed Securities.. ....40,981,938 | ... ,136, . ..55,222,288 |. ...26,573,511 1,898,628 | ........XXX.. . XXX.... 221,812,780 | ... 155 .........221,812,780 | .

12.03 Commercial Mortgage-Backed Securities..........c.coverirrernerinreneens
12.04 Other Loan-Backed and Structured Securities
12.05 SVO Identified Funds..........ccccoevvrrerrnnnes

12.06 Affiliated Bank Loans...
12.07 Unaffiliated Bank Loans...

11,058,938 ..11,058,938

12.08 Totals......corerrrrerrerrrrrnnans
12.09 Line 12.08 as a % of Col. 9

.1,430,080,049 ..23,505,980

13. Total Publicly Traded Bonds

13.01 1SSUET OBlIGAtIONS.........cveverececeece e | eeveereesens 99,486,638 | ..........407,930,801 |.......... 440,705,042 |..........110,831,625 | .......... 130,672,245 | ..ooeoc. XXX oo [ e 1,189,626,351 | ..ccevevvenve.....87.8 | e 1,184,761,289 | ......................82.8 | ....... 1,189,626,351
13.02 Residential Mortgage-Backed Securities.. 81,756,914 | ... ..13,050,142 |. ...25,998 ....154,636,653 A14 ... 221,812,780 ...154,636,653 |..
13.03 Commercial Mortgage-Backed Securities..... e ———— 0

13.04 Other Loan-Backed and Structured Securities..
13.05 SVO Identified Funds...........cccevrvrrrrninnes

13.06 Affiliated Bank Loans...
13.07 iliated BANK LOANS.........c.cvevieeievceeieicice e essesiesese | evsssesesssessessssnans

13.08 TOLAIS.....cvvvcieeirisiee sttt nas | ersenenes
13.09 Line 13.08 @5 @ % Of COL 7....ovveviecieeeieieteee e | cevenesssesssnens 12.0
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14. Total Privately Placed Bonds
14.01 ISSUET OBlIGAtIoNS........overivireireicieieicece s
14.02 Residential Mortgage-Backed Securities.. e
14.03 Commercial Mortgage-Backed SECUMHIES............cvvurrernrinirereieiniins | cverneiereeseineinenne 0
14.04 Other Loan-Backed and Structured Securities
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans... . . 0. 0 20 [ XXX | .00 .. 0.0 |
14.07 Unaffiliated Bank LOANS............cccoeeiicieiiieisieseieesssee s | oveierssssenesisesenens 0 ,630, ,630, . ,058, B XXX i, 6,630,692

14.08 TOAIS. ..ot sessss e sessesisessessesssssssssesses | svessssssessssssseseesesd | cenerenee8,630,692 | covocveeviecveiieiieieenns0 [ 3,380,413 | coereereeeeieieiennn0 | e 010,011,105 | 0.7 ] 10000.23,505,980 | 16 [ D .0 S U 10,011,105
14.09 Line 14.08 as a % of Col. 7.. .33.8 . ...100.0
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11.............cceceerveveces | covevererveieieead0.0 | eiiiiiiiiieeel05 | 0.0 | 0.2 | iiieeen0.0 | eiciiecea0.0 | el 07 | XXX | e ek XXX | e ek XXX | e e XX | e 0.7
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si10, Si11, SI12, SI13, SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1ta| Boids Money Markef Mutual Funds Oth:r (a)

1. Book/adjusted carrying valug, DECEMDET 31 OF PHIOM YEAI.......c.ceieicirireieieisie sttt sttt tenseses | eessessessesesses e b s s s s st ens s st es st bensenae AT AB2 | oo s 0 | e AA3TAB2 | oo e
2. Cost of cash equivalents acquired ....75,355,203 ....12,855,407

3. ACCIUAL OF QISCOUNL......ooviiiiiieiieii ittt | Hbebb bbb bbb 0 [ e 0 [ e 0 [
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | e 0 | et 0 | ot
5. Total gain (I0SS) ON QISPOSAIS..........cevevireriiircteisieie sttt ettt s e b b s bbb bbb b s s s e b b s et e s s st s st ebesssaebasans | oaebessassesesssseses s sese b s e s e s s s e et b ae bbb st et s e st s ens 0 [ oo 0 | oo 0 | oo
6. Deduct consideration reCeIVEA ON QISPOSAIS..........cccvviueieiireriiireieiieee et b bbb ss s bbbt s st b ssebes s sssebenans | bebessesessssssesesssesesssssetessesessssnaebessnseeas 66,853,244 | ..o 0 [ oo 66,853,244 | ..o
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 | oo 0 | oot 0 | oo
8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 | oo 0 | oo 0 | oo
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | oo 0 | oo 0 | oo

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
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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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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

03

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
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
293792 10 7 |ENTERPRISE PRODS PARTNERS L P COM UNIT... | ......... | ................................. I DE...... | Jeffties & Co Inc | 0. 04/27/2010] ......... 0 [ o 2,446,015 3,350,869 3,350,869 | ....... (958,516) | ...vvvvrreinnn 0] . 507,382 0 0 304,469 0 ... 0.000
1999999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated.............ccocociiniiiiiiiiinniis 2,446,015 | .......... 3,350,869 | ......... 3,350,869 | ....... (958,516) | ..ooovvvcninnnes 0. 507,382 0 0 304,469 0 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
000000 00 O |Homestead Capital USA Farmland Fund | LP.............. Direct 0. 06/22/2015| ......... 0 0 0 0| = e e [0 | e, 0 [ o (U I 55,832 | cooveerriierii (U R 0.000
000000 00 O |Homestead Capital USA Farmland Fund Il LP............. Direct 0. 09/12/2016 0 0 0f- FESPOTOUSPOOOR | R OPOOPOOOOR | N ISP (U IO (U I 74,983 | .o 0. 0.000
000000 00 O |Citymark Capital Fund I LP...........c.cccoee. Direct 0. 10/03/2016| ........0 | oo 970,416 | .....oucc. 1,724,498 | ........ 1,724,498 | .......... (1,480) | .... L0 N 0 0 8,964 93,445 | ....... 5.519
000000 00 0 |Citymark Capital U.S. Apartment Fund I LP................ Direct. 0. 10/02/2019 ......... 0 3,595,369 3,390,022 3,390,022 | ....... (205,346) | ......ccoovnnnnn O P 0 0 0 385,877 | ......... 3,430,881 | ....... 4.650
2199999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated eeeeereeereveeeenenes | eeeenina 4,565,785 | ........... 5,114,520 | ......... 5,114,520 | ....... (206,826) | ...ocvrvveene (] [ 0 0 0 525,656 3,524,326 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
000000 00 0 |GCG Investors Il LP................. Direct 0. 12/05/2013] ......... (VI IOV 3,181,552 | ........... 3,974,008 | ......... 3,974,008 | ... 24474 | 0 | 0 | 0 [ e (U I 671,566 | ............ 921,849 | ....... 4.409
000000 00 O |Newstone Capital Partners LP. Direct. 0. 03/01/2007 0 0 0f- 0 0f- 0 . 0.000
000000 00 O |NYLCAP Mezzanine Partners IIl LP..... DE...... Direct 0. 05/26/2010 .......0 | coooonece 2,904,977 | ........... 2,203,227 | ......... 2,203,227 | ....... (438,353) | v | 0 [ s 0 [ oo (U I 91,285 | ........... 623,743 | ....... 1.236
000000 00 0 |Newstone Capital Partners Il LP.............ccccoccoumvicvumeins [ coiinnns [ coiinniiineiiieniisecs DE...... Direct 0. 12/10/2010] ........0 | e 781,103 588,456 588,456 | ........ (35,787) | .ooovvvverrcean0 | a0 | i (U IO (U I 60,885 | ........... 207,959 | ....... 0.430
000000 00 O |NYL Investment Mgmt Mezz Partners Il LP. DE...... Direct 0. 07/17/2007 563,817 0 (U I (41,891) | o0 | e | i 0 [ oo (U I 29,950 | ......... 2,164,680 | ....... 0.000
000000 00 0 |Northstar Mezzanine Partners V LP........ Direct 0. 11/28/2007| ........0 | .ccceceeee. 1,799,168 | ........... 2,464,409 | ......... 2,464,400 | ....... (193,095) | .... 0 0 323,939 | .......... 768,500 | ....... 1.910
000000 00 0 |GS Mezzanine Partners V LP...........c.ccoocuvmmriinerinenes Direct 0. 11/30/2007| ........0 | covoerinnce 20,138 | oo 116,649 | ........... 116,649 | ........ (55,787) 0 0 | = e | e 3,756,403 | ....... 0.457
000000 00 0 |GCG Investors Il LP.... Direct 0. 12/07/2009 81,955 26,667 26,667 | ...... (231,273) | cevvvvrrerreend0 | 0 [ (U I (U I 1,350,686 | ............ 283,976 | ....... 3.824
000000 00 O |AEA Mezzanine Fund Il LP Direct 0. 05/03/2010| ...cce0.0 | oo 470,520 | oo 121,548 | ............ 121,548 | ......... (28,990) 0 0f- 259,036 | ....... 1.445
000000 00 0 |AEA Middle Market Debt Fund Il LP Direct 0. 09/02/2011 0 0 0- 0 0f- 0. 0.000
000000 00 0 |Canal Mezzanine Partners Il LP Direct 0. 02/01/2012 ..2,113,768 | . 3,265,625 3,265,625 | ....... (189,718) ] .... 0 0]-
000000 00 O |Midwest Mezzanine Fund V SBIC LP.. Direct 0. 07/05/2013 reenn0,684,949 | L 8,576,611 | ........ 8,576,611 | ........ 428,291 | o0 | 0 | 0 [ o (V1 I 183,280
000000 00 O |Brookside Mezzanine Fund Il LP....... Direct 0. 08/21/2013 ........0 | coo 6,745,761 8,923,392 8,923,392 | ....... (152,842) 0 0 365,369
000000 00 0 |GoldPoint Partners Co-Investment VV LP.. DE...... Direct. 0. 06/10/2014] ........0 | cooeernee 6,980,174 | ........... 7,004,684 | ........ 7,004,684 | ....(1,470,480) | ..coovvvvrvrnnn0 | o [ 0 [ e (V1 I 184,603
000000 00 0 |Cyprium Investors IV LP DE...... Direct 0. 06/16/2014 2,930,032 2,536,495 2,536,495 | ....... (117,191) ] ... L0 . 0 0 263,967
000000 00 O |AEA Mezzanine Fund I LP..........ccvivvivierncninirins e DE...... Direct. 0. 06/20/2014] ........0 | cooevvrene 4,597,049 | .......... 3,774,534 | ......... 3,774,534 | ....... (122,795) | oo (01 I 0 0 0 345,280
000000 00 O |MPE Partners LP.. DE...... Direct 0. 07/15/2014 ....2,993,504 ...1,896,627 | ......... 1,896,627 | ....(2,060,335) 0 0f-
000000 00 O |Dyalll US Investors LP DE...... Direct 0. 12/29/2014 v 1,014,791 | 6,213,628 | 6,213,628 | ........ 367,297 | ovvvrirerrennn0 | 0 | i (U IO (U I 158,859
000000 00 0 |Peppertree Capital Fund IV QP LP..........c.ccoovvmumiionans [ o [ e DE...... Direct 0. 01/29/2015| ........0 | oo 1,598,116 | ........... 2,664,036 | ........ 2,664,036 | ........ (18,233) 0 0f-
000000 00 O |Jumpstart Next Fund LLC Direct 0. 02/04/2015 ...2,000,000 | ...........1,5672,207 | ......... 1,572,207 | ....... (114,314) | ... 0 0f-
000000 00 0 |NB Private Debt ASP Fund LP. . Direct 0. 02/25/2015 v 2,420,387 | ... 1,489,350 | ......... 1,489,350 | ...... (400,470) | .... 0| (U IO (U I 125124 | ......... 2,075,000
000000 00 O |Argosy Investment Partners V LP.........ccocvvrerncncns [ cevrinne DE...... Direct. 0. 03/03/2015| ........0 | woeverns 5,601,552 15,217,182 | ..... 2,187,684 | ....cccvvennd (01 0 0 0]- 579,678
000000 00 O |Peppertree International Fund QP LP......... DE...... Direct 0. 04/13/2015 ....7,898,659 10,168,217 | ........ 108,631 .0 0 (U R IS 1,050,000
000000 00 O |Pinnacle IVLP........ccccovevmrinrinniniirciens Direct 0. 05/27/2015 ....8,447,881 11,249,808 | ..... 1,952,704 | .... .0 0 0] - 42,028
000000 00 0 |Canal Capital Partners IIl LP Direct 0. 06/15/2015 ....1,240,000 949,159 | ....... (116,338) | .... .0 0 0 | = oo | e 409,100
000000 00 O |IDG Ventures USA III LP.. Direct. 0. 06/26/2015 4,203,704 ..6,198,335 | ....(1,145,195) 0 0 0]- 508,181
000000 00 0 | GMB Mezzanine Capital Il LP... Direct 0. 09/08/2015 ...6,455,996 | ...........7,823,620 | ........ 7,823,620 | ....... (232,048) | .... .0 0 0 | = e | e 3,050,000
000000 00 0O |NB Private Debt Fund Il LP Direct. 0. 10/30/2015 ...8,326,271 | ...........7,880,740 | ......... 7,880,740 | ....co.ou.o 4,615 .0 0 0 587,227 | ......... 1,664,385
000000 00 0 |BP Natural Gas Opportunity Partners LP. Direct 0. 12/07/2015 1,701,038 ..5,563,438 ..(671,020) 0 0 0f- . 1,243,476
000000 00 0 |GoldPoint Mezzanine Partners IV LP Direct 0. 12/121/2015 v 18,664,242 | .......18,836,373 | ....... 18,836,373 | ....... (242,097) | ... L0 L0 ] 0 [ o (U I 1,437,854 | ........ 2,852,631
000000 00 O |Gryphon Partners IV LP Direct 0. 01/14/2016 ......... 0 | oo ,884,658 | ........ 11,927,353 | ....... 11,927,353 | ........ 699,878 | ..o (U A 0 | e (U IO (U I 140,378 | ......... 1,286,571
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
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1 2 6 7 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
13 14 15 16
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized
SVO Admini- Type Carrying Value Valuation or Temporary Deferred Commitment for | Percentage
strative and Less Increase | (Amortization) | Impairment | Interest and Investment Additional of
CUSIP Identification Name or Description Name of Vendor or General Partner Symbol Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other Income Investment | Ownership
000000 00 O |Peppertree Capital Fund VI QP LP.. Direct 0. ...3,815415 | .........5,128,883 | ......... 5,128,883 381,138 0 72,000 | ... 1.653
000000 00 O |Gridiron Capital Fund Il LP. Direct 0. ...4,001,183 11,081,724 2,005,694 0 501,831 | ......... 1,825,631 | ....... 0.489
000000 00 O |Newstone Capital Partners Il LP...........cccccccevuviiiniinnas Direct 0. ..11,582,945 10,037,937 | ....(1,388,297) 0 861,108 | ......... 1,096,639 | ....... 1.710
000000 00 0 |Dyal lll US Investors LP Direct 0. 6,498,700 ..6,087,285 (1 052,881) w0 | 0 | 2,439,194 5,986,250
000000 00 O |AEA Middle Market Debt Fund IIl LP Direct 0. ...9,343,163 | ...........8,190,597 | ........ 8,190,597 (661,644) | ... w0 [0 | 1,095,203 ...940,789
000000 00 0 |Carlyle Distressed Opportunities IV ASP Fund Direct 0. ...4,879,359 | .........3,284,570 | ......... 3,284,570 (845,367) .0 102,940 | ........ 6,004,000
000000 00 0 |GCG Investors IV LP Direct 0. .10,799,775 . 11,951,917 1,002,884 w0 | 0 | 459,915 | L 1,967,350
000000 00 O |MPEPartners IILP............ Direct 0. oo | 03/30/2017 ......... 0 2,597,149 3,307,838 3,307,838 (704,030) 0 [ v | = i | s 1,427,853
000000 00 0O |PADirect Credit Opportunities Fund Il LP Direct 0. ..10,388,296 ...9,899,952 | ... 9,899,952 (117,343) | ... 0 800,303 2,509,610
000000 00 0 |GoldPoint Partners Select Manager Fund Il LP........... Direct 0. coeeen.8,829,988 ...9,686,187 | ....... 9,686,187 | ......... (28,406) | ....vvverrcean0 | i | (U SO 1 I R 7727 | 392,905
000000 00 O |Yukon Capital Partners Il LP.............ccccoouuee Direct 0. covervenneen | 07/18/2017] ... (VI IO 8,808,107 8,266,327 | ......... 8,266,327 (193,197) | covvvviveieen0 | a0 [0 | il | 611,434 | ........ 2,805,128
000000 00 0 |IDG Ventures SF LP Direct 0. ...481,538 543,547 | ......... (5,332) 7,606
000000 00 O |Bison Capital Partners V LP...........c.cccocoorurevrmnrirnnnnes Direct 0. 3,264,626 3,375,584 ..3,375,584 155,057 | v | o0 [0 |0 | s 45,063 | ......... 1,894,243
000000 00 0 |Patriot Capital IV LP Direct 0. v | 09/29/2017] .ot 0 [ e 3,927,350 4122227 | ......... 4,122,227 (418,954) 6,000,000
000000 00 O |Siguler Guff Small Business Credit Opp Fund LP........ Direct 0. ....6,975,166 ..6,178,434 | ... 6,178,434 (404,334) | ... 535,896 955,000
000000 00 0 |GoldPoint Partners Co-Investment VILP....... Direct 0. o0rr10,910,603 12,772,551 12,772,551 1,454,487 | o0 | 0 |0 0 | 25439 | ......... 4,118,528
000000 00 O |Rembrandt Partners IV, L.P Direct 0. s | 03/02/2018 ........ 0 [ oo 3,652,991 5,684,867 5,684,867 1,204,898 | ...ooovvvvcvencn0 [ o0 | 0 | 0 | = i | 1,007,500
000000 00 O |Pinnacle VLP. Direct 0. ..10,860,938 .12,275,499 12,275,499 2,063,888 | ...oocvovvcienn | o0 [0 |0 | 406,778 | ......... 3,506,250
000000 00 0 |PIMCO Tactical Opportunities Onshore Fund LP Direct. 0. ceere5,000,000 ...4,889,566 | ........ 4,889,566 (166,382) | .... N 251,461 0
000000 00 O |Intrepid Private Equity Fund I, LP...........ccccovviinriinnnnns Direct 0. oo | 08/16/2018] ........ [V [ 4,454,450 3,424,615 | ......... 3,424,615 | ...(1,044,278) | oo U A 0 7,701 | e 759,504
000000 00 O |Ridge Ventures IV LP. Direct 0. ....2,852,500 2,872,782 | ......... 2,872,782 209,922 | ..oovveveriennn0 | 0 | 0 |0 | | 4,147,500
000000 00 O |Vestigo Ventures Fund 1, LP.......... Direct 0. rernennn 3,923,599 ...4,288,002 | ........ 4,288,002 | .......601,844 | .ooooiiviieenn0 | 0 i |0 | 5 i | v 1,000,000
000000 00 O |Midwest Mezzanine Fund VI SBIC, LP........................ Direct 0. coovcvervrreeer | 08/06/2018) ...cc..0 | oo 4,614,701 5,091,241 | ......... 5,091,241 5,385,299
000000 00 O |AEA Mezzanine IV LP. Direct 0. ...6,311,057 5,782,710 | ......... 5,782,710 517,382 | ......... 8,703,421
000000 00 0 |Anagenesis Capital Partners SBIC Fund, LP............... Direct 0. ceeeeenn4,858,801 ...4517,950 | ........ 4,517,950 | .........58,874 | o0 | 0 | 0 | 0 | 463,165 | ......... 5,141,199
000000 00 0 |Gryphon Partners V LP Direct 0. oo | 08/31/2018 ......... 0 | oo 13,283,824 14,716,677 14,716,677 | ... 912,174 | 0 | 0 | 0 [0 | = e | e 1,716,176
000000 00 O |Brookside Mezzanine Fund IV LP.... Direct 0. ....2,000,000 ..1,875,395 | ... 1,875,395 8,000,000
000000 00 O |North Haven Senior Loan Fund LP.. Direct 0. cernen4,921,052 4195321 | 4,195,321 (472,684) | .ooovvvverrenn0 | 0 [0 |0 | s 498,799 | ......... 5,381,829
000000 00 0 | GoldPoint Mezzanine Partners Co-Investment ALP.... | ......... | oo Direct 0. coovcvvevecneees [03/29/2019) o000 | i 1,929,853 2,261,420 | ......... 2,261,420 309,889 | ..oovvvverreeen0 | e | 0 |0 [ 150,365 | ...covveenee 33,393
000000 00 O | GMB Mezzanine Capital [V LP.........cocovrvrvermrireiiirninne Direct 0. 2,975,000 2,905,896 2,905,896 32617 | o0 | o0 | O o0 = e | e 7,025,000
000000 00 0 |Performance Direct Investments IV LP Direct 0. covvveveereeen | 0412412019 .00 | e 4,429,859 5,737,256 | ......... 5,737,256 1,030,704 0|0 [0 | 107,545 | ....... 5,266,031
000000 00 O |BP Natural Gas Opportunity Partners I, LP..........cccc. [ covvoees [ v Direct. 0. v | 06/12/2019] ..o 0 [ e 1,084,895 | ......ccco..c. 526,289 | ............ 526,289 (214,380) | ovvovvvircrirens (U I 0 0 0 1,754 8,915,105
000000 00 O |Gryphon Mezzanine Partners Il LP...... Direct 0. coovcvvevrreees [ 06/26/2019) .00 | oo 6,074,905 6,048,591 | ......... 6,048,591 (177,257) | ... .0 0 0 323,409 | ........ 4,235,121
000000 00 O |RPC Equity Investors, LLC...... Direct. 0. 2,000,000 2.000,000 2,000,000 | - oo ...0 0 0 0
000000 00 O |Newstone Capital Partners IV LP. Direct 0. covvvevervenes [ 12/05/2019) 000 | e 4,996,602 5,131,167 | ......... 5,131,167 134,565 | ... .0 0 0 318,561 9,992,543
000000 00 O |Carlyle Global Infrastructure Opportunity Fund, LP...... Direct. 0. 975,920 317,125 317,125 ..(336,510) 0 0 0 7,758 | ......... 4,076,465
000000 00 0 |Cyprium Investors V LP Direct 0. coocvevvrneees [08/15/2019) o000 | 6,664,141 7,083,066 | ........ 7,083,066 438,993 | ... .0 0 0 236,359 8,335,859
000000 00 O |AEA Middle Market Debt Fund IV LP...........ccccocvuunec. Direct 0. ....3,303,025 2974272 | ... 2,974,272 (117,953) ] .... .0 0 0 382,762 | ........ 1,871,193
000000 00 O |Riverside Credit Solutions Fund I LP...... Direct 0. ...6,131,324 5,824,188 5,824,188 ..(119,938) 0 0 0 381,012 1,868,676
000000 00 O |Siguler Guff Small Business Credit Opp Fund Il LP..... Direct. 0. 2,230,000 2,283,410 2,283,410 152,605 ...0 0 (0 RN IO 7,770,000
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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
000000 00 O |NB Strategic Capital Partners SSTTIIRTRTIN PR DE...... Direct. 0. 12/26/2019 ......... [V I 1,967,576 | ........... 2,778,154 | ......... 2,778,154 | ........ 810,578 | ..oovvverrinnan [0 AR (VI IO 0 [ o (U I 16,085 | ......... 7,443,296 | ....... 1.006
000000 00 0 |Banyan Holdings Alpha, LLC.........cccocoomurimmmiieniranes [ e [ e DE...... Direct. 0. 12/31/2019] ......... 0 540,395 540,395 540,395 0 0f- (U 10.600
000000 00 O |Gridiron Capital Fund IV LP SSTTIURRRTIN PR DE...... Direct. 0. 05/06/2020 ........0 | wcocvunnee 7,454,309 | .......... 7,980,779 | ......... 7,980,779 .0 0] 31,030 | oo 7,545,691 | ....... 2.074
000000 00 0 | GoldPoint Partners Private Debt V LP..........cccccccoure [ covinnes e DE...... Direct 0. 07/02/2020 . 2,387,118 2,374,857 2,374,857 .0 0f.....108094 | .. 12,697,724 | ...... 2.575
000000 00 0 |Vestigo Ventures FUNd I, L.P......ccccoorurvemmmrinmmriinnnns [ [ DE...... Direct 0. 09/17/2020 ........0 | wcoevenneee 1,000,000 | ...coccevenc 990,400 | ............ 990,400 0 0 [ - e | v 9,000,000 |...... 13.888
000000 00 0 |GCG INVESLOrS V... [ e DE...... Direct. 0. 10/13/2020| . 619,100 619,100 619,100 0 0f- 4,380,900 | ....... 7.500
000000 00 O |PA Direct Credit Opportunities Fund Il LP............cccoe. | coooeeens DE...... Direct 0. 11/02/2020 ......... (U IR 2,450,788 | ........... 2,450,788 | ......... 2,450,788 0 0 [ - e | e 12,549,212 | ...... 1.500
000000 00 0 |Yukon Capital Partners IV LP..........cc.c.cccorvcvmmreivnneiins [ coiinnns [ e DE...... Direct. 0. 11/24/2020| . ..2,088,104 . ..2,088,104 0 (0 A IS 12,911,8% | ....... 2.100
000000 00 0 |Select Dental Management, LLC..........cccccoocuniiniiins | ovii DE...... Direct 0. 11/05/2020| . ...600,000 | ............600,000 | - ... 0 0- 0. 1.820
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated e 362,045,952 | ....... 400,271,820 | ..... 00,271,820 | ....3,114,778 | ...ccoovovee 0 | e 368,850 0 0 18,085,814 | ... 251,679,963 XXX
4899999. SUDLOtAl - UNGFIIAIEA. .. ... e | erreeas 369,057,752 | ...... 408,737,209 | ..... 408,737,209 | ..... 1,949,436 O 876,232 | .... 20 0 18,915,939 | ..... 255,204,289 XXX
5099999, TOAIS.........oveereeeiceeieeee e et 369,057,752 | ....... 408,737,209 | ..... 408,737,209 | ....1,949,436 | ................... 0. 876,232 | ..ccooovvernennn (U [P 0 ... 18,915,939 | ..... 255,204,289 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A s 0 1B 0 LI 0 D s 0 1E i 0 1F 0 16 it 0
2A ) 0 2B 0 20 0
BA 0 3B 0 3C 0
AN 0 4B 0 AC s 0
BA e 0 5B 0 LR 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

2 Location 5 6 7 8 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition jAmount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
000000 00 0 |Homestead Capital USA Farmland Fund | LP. DE Direct.. 06/22/2015. 0 111,682
000000 00 O |Homestead Capital USA Farmland Fund Il LP. DE Direct.. 09/12/2016. | ... .0 1,412,610
000000 00 O |Citymark Capital Fund | LP DE Direct.. 10/03/2016. | ... .0 8,964
000000 00 0 |Citymark Capital U.S. Apartment Fund Il LP... . DE Direct.. 10/02/2019. 0 (437,599)| .
219999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated ..1,095,657
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
000000 00 O |GCG Investors Il LP. DE Direct.. 12/05/2013. | ... ...59,803
000000 00 O |NYLCAP Mezzanine Partners IIl LP DE Direct.. 05/26/2010. | ... ...33,660
000000 00 0 [NYL Investment Mgmt Mezz Partners Il LP DE Direct.. 07/17/2007. | ... 6,055
000000 00 0 [Northstar Mezzanine Partners V LP. DE Direct.. 11/28/2007. ...17,654
000000 00 0 |GoldPoint Partners Co-Investment V LP.... DE Direct.. 06/10/2014. | ... 143,150
000000 00 0 |Cyprium Investors IV LP DE Direct.. 06/16/2014. | ... ...65,346
000000 00 0 |AEA Mezzanine Fund Il LP. DE Direct.. 06/20/2014. | ... ...65,093
000000 00 O [DYal Il US INVESIONS LP.......covuieirrirrimiiieriesiicessissiiesiesi s sssesssessssssssssssnens | seesessenes DE Direct 1212912014, | o0 | 0 | s 775,597
000000 00 O |NB Private Debt ASP Fund LP DE Direct.. 02/25/2015. | ...
000000 00 0 |Peppertree International Fund QP LP DE Direct.. 04/13/2015. | ... 220,000
000000 00 0 [PUNNACIE IV LP....couieeieieieiieiteeis et bbb | aensanniins DE Direct 05/27/2015. | ..o 0 | o0 [ 1,687,283
000000 00 O |NB Private Debt FUN 11 LP.........ccccoiviriiiriiiirieiieriscineissiesiesiesessesessessseeneenes DE Direct.. 10/30/2015. | ... 287,807
000000 00 0 [BP Natural Gas Opportunity Partners LP DE Direct.. 12/07/2015. | ... 187,813
000000 00 0 |GoldPoint Mezzaning Partners IV LP.........c.coccvuiiiiieririiiississiesiesisssesssssssssessessessssssssssennss | sesssssees DE Direct 1212172015, | oo 0 [ o0 | i 2,173,437
000000 00 0 [Gryphon Partners IV LP........c.cooiriiieieieicieiie sttt DE Direct.. 01/14/2016. | ...
000000 00 0 |Peppertree Capital Fund VI QP LP DE Direct.. 05/05/2016. | ...
000000 00 O |Gridiron Capital FUN I LP. ..ot ssessssissssens | seessssnnns DE Direct 11/07/2016.
000000 00 0 |Newstone Capital Partners Il LP. DE Direct.. 11/09/2016. | ...
000000 00 O |Dyallll US Investors LP. DE Direct.. 11/04/2016. | ...
000000 00 0 [AEA Middle Market Debt FUND T LP.........cccriiiiiiiiieisiecse e | ceseeennes DE Direct. 12/14/12016. | ..ovvvvreeeer0 | e [ 332,872
000000 00 O |Carlyle Distressed Opportunities IV ASP Fund DE Direct.. 02/09/2017. | ... ..1,986,000
000000 00 O [GCG INVESLOrs IV LP.......coovirerierirririniiseiieriesisinns DE Direct.. 03/14/2017. | ... ..2,048,144
000000 00 O [MPE PAMNErS 1 LP........coouieumrimiimeiieriseeseesssise st ssnssnsenens | aessssssnns DE Direct 03/30/2017. [ .oocvvrerree0 [ 0 [ e 942,803
000000 00 0 [PADirect Credit Opportunities Fund Il LP DE Direct.. 05/15/2017. | ... ..2,937,489
000000 00 0 |GoldPoint Partners Select Manager Fund Il LP. DE Direct.. 07/13/2017. | ... ..1,479,009
000000 00 0 [Yukon Capital PArNers I LP..........ccovieireiiirieiiisisieresissiessssssseessssessssse s sssessesssnsssssesssssssses | coessessenes DE Direct. 07/18/2017. | cvvovvereeend0 | v | e 2,935,046
000000 00 O |Bison Capital Partners V LP, DE Direct.. 09/18/2017. | ... 972,907
000000 00 0 |Siguler Guff Small Business Credit Opp Fund LP.......... DE Direct.. 10/06/2017. | ...
000000 00 0 |GoldPoint Partners Co-INVESIMENt VILP..........cccocuiviiieciieceeece ettt aesnns | evisansanas DE Direct 02/26/2018. | ...oovoveeee0 | 0 | e 2,858,058
000000 00 O |Rembrandt Partners IV, L.P DE Direct.. 03/02/2018. | ... 212,500
000000 00 O |Pinnacle VLP............. DE Direct.. 05/24/2018. | ... 2,812,500
000000 00 0 |Intrepid Private Equity FUNG I, LP.......c.oiiiiiciicisceseeiessi s sssssensnnes. | oesiesiees DE Direct 08/16/2018. | ...vvvvvveed0 | o0 | e 690,150
000000 00 O |Ridge Ventures IV LP DE Direct.. 07/27/2018. | ... 997,500
000000 00 O |Vestigo Ventures Fund 1, LP. DE Direct.. 07/19/2018. | .. 750,000
000000 00 O |Midwest Mezzanine Fund VI SBIC, LP DE Direct.. 08/06/2018. | ... 414,938
000000 00 O |AEA Mezzanine IV LP.. DE Direct.. 07/31/2018. 1,387,812
000000 00 0 |Anagenesis Capital Partners SBIC Fund, LP. DE Direct.. 08/15/2018. | ... ..1,843,248
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition |Amount of Encumbrances| Ownership
000000 00 O | Gryphon Parners V LP........coccoviuerierirerireeissineiiesiesissesssssssssse st sssssees DE Direct.. 08/31/2018. | ... .0 CATE1072 | (1 I 1.244
000000 00 0 |Brookside Mezzanine Fund IV LP DE Direct.. 11/06/2018. 0 ,000,000 0 5.000
000000 00 0 [North Haven Senior Loan Fund LP.. DE Direct.. 12/19/2018. | ... ...0 0 5.128
000000 00 0 |GoldPoint Mezzanine Partners Co-INVEStMENt A LP............ccoviiriiieieieciseieceeeee e DE Direct.. 03/29/2019. | ... .0 6,722 (01— 7.592
000000 00 O |GMB Mezzanine Capital IV LP DE Direct.. 04/09/2019. 0 ..1,100,000 0 5.845
000000 00 O |Performance Direct Investments IV LP. DE Direct.. 04/24/2019. | .. .0 804,363 (VI IO 7.321
000000 00 0 |BP Natural Gas Opportunity Partners II, LP. DE Direct.. 06/12/2019. | ... .0 636,051 0 2.872
000000 00 0 |Gryphon Mezzanine Partners Il LP.. DE Direct.. 06/26/2019. 0 ..2,670,242 0 3.264
000000 00 O |Newstone Capital Partners IV LP.... DE Direct.. 12/05/2019. | ... .0 VA TA1852 | (VN I 1.720
000000 00 0 |Carlyle Global Infrastructure Opportunity FUNG, LP............ccouuiuiiniiiiressees e DE Direct.. 07/26/12019. | ... ...0 537,199 (V1 0.230
000000 00 O |Cyprium Investors V LP... DE Direct.. 08/15/2019. 0 ..5,075,927 0 6.493
000000 00 O |AEA Middle Market Debt FUNG IV LP........ccc.iiumiiriiiniineiiiiesiseis sttt DE Direct.. 09/11/2019. | ... .0 388,194 (1 1.380
000000 00 O [Riverside Credit SOIUtIONS FUND | LP.........ccovirimeririeiirieieiierieeieesessseriesi e DE Direct.. 09/20/2019. | ... .0 ..7,951,683 0 6.388
000000 00 O |Siguler Guff Small Business Credit Opp Fund Il LP. DE Direct.. 12/05/2019. | ... .0 . 1,480,000 | oo 0
000000 00 0 |NB Strategic Capital Parners..........ccovrurieiniirieisiseeesissesessessssssessesssssssesssssssssssssessssssessessssssessons | soessessnes DE Direct.....covvrerrcen 12/26/2019. | ..cvoevenen 0 | oo {1 IO 1,325,000 | coovovveeeeend 0
000000 00 O |Gridiron Capital Fund IV LP DE Direct.. 05/06/2020. | ... ..3,594,034 0
000000 00 O |GoldPoint Partners Private Debt V LP. DE Direct.. 07/02/2020. | ... ....3,110,547 ....(723,429) 0
000000 00 0 |Vestigo VENtUIES FUNG 11, L.P.......cuuiiiiiciiciieeinciseise st nsssesssnsans | sesssssans DE 1T N 09/17/2020. | ......eenec (V1 T 1,000,000 0 0
000000 00 0O |GCG Investors V DE Direct.. 10/13/2020. | ....oovveeern0 | e 619,100 0 0
000000 00 O |PA Direct Credit Opportunities Fund IIl LP.. DE Direct.. 11/02/2020. | ... 0 s 2,450,788 0 0
000000 00 O |Yukon Capital Partners IV LP.........ccccouiriiiiiniiiiesiesisssie i siessesessssessesssssessessssssssssssessenss. | seeseessenns DE Direct......corveeriene 11/2412020. | ......cconv... (VI I 2,088,104 0 0
000000 00 0 |Select Dental Management, LLC...........ooiuoiiiiiieieisi ettt sns et es st snsssensssnsennes | snsesnsnes DE Direct.........cccoue... 11/05/2020. | ..............0 | ...... 600,000 0 0
2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated............ccccoove..... B 13,728,815 | .o 70,206,217 | oo 0
4899999, SUDEOLAL = UNAFAIIBIEA. ...ttt 888 £ 84848448 £EE 8888408 4EE81£E 1488 EEEoEEEoEEE oL 4EE84EEE4HEEfHEEE L8 4LE84EEE4HEE1EEE4EEEH4LE4EEE4EEEoHEE40EE1eEE  EieeEE4EEEooLEoEEEHEEE Lo EE4EEE LA 1EEE 4oL E LR LA E LR E L L eLE LA E LR LR E LR R ettt | eniinnt s 13,728,815 | oovvvrvnnrines 71,301,874 | oo 0
5099999, TOAIS. ...ttt b bbb s E e R s bbb e bR e e bt b e R b e bete L4eebeesee s b s b e s b e b E e b oL EeE b E R b e A b L E e s b L bR e R h e bR bR e b enE et SEsebiehesE e b e eh e E LR R s oL bR b e E e E LR R b bR E bbb E e b £ bbb bbb bbbt bbbttt nies | enbenaertennienes 13,728,815 | .o 71,301,874 | oo 0
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
293792 10 7 IENTERPRISE PRODS PARTNERS L P COM UNIT IDE.. |Varinu< 04/27/2010. | 03/11/2020. 1,885,312 | ....... (147,111) 0 0 0 [ e (147,111 ] o0 | s 1,738,201 | ... 131,612 [0 [ (606,590) | ......... (606,590)
1999999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated............cc.cccoucnininces 1,885,312 | ...... (147,111) 0 0 0] .. (147,111 ] o0 s 1,738,201 | ... 1,131,612 | 0 | (606,590) | ......... (606,590)
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
000000 00 O |Homestead Capital USA Farmland Fund | LP...... DE.. | Redeemed Shr... ... | 06/22/2015. | 12/30/2020. | ... 4,435,460 0 0 0 0 0 | cveiennn0 | e 4,435,460 | ..... 3,393,914 | o0 | (1,041,546) | ...... (1,041,546)
000000 00 0 |Homestead Capital USA Farmland Fund Il LP... DE.. | Redeemed Shr... ... | 09/12/2016. | 12/30/2020. | ..... 4,768,452 0 0 0 0 0 0. 4,768,452 | ... 3,850,156 0 [ (918,296) | ......... (918,296)
2199999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated..........cccoovcinniininiinn | o 9,203,912 0 0 0 0 (L] 0 .. 9,203,912 | ..... 7,244070 | .o 0 ... (1,959,842) | ...... (1,959,842)
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
000000 00 0 |GCG Investors Il LP............... DE.. | Redeemed Shr.........c.ccoovvunncs 12/05/2013. | 09/02/2020. | ............ 752,499 0 0 0 0 (VI I (11 752,499 | ....... 752,499 .0 - 0 60,083
000000 00 O |NYLCAP Mezzanine Partners Il LP... DE.. | Redeemed Shr.........c.cccovvvunee 05/26/2010. | 10/16/2020. | ............ 784,814 0 0 0 0 0 | o0 [ e 784,814 | ... 1,160,766 | ...ccvovcvrrrirnes [V IO 375,952 | .......... 375,952 | ..o 9,123
000000 00 O |Newstone Capital Partners Il LP DE.. | Redeemed Shr... ... | 12/10/2010. | 04/14/2020. .32,391 0 0 0 0 0 .32,391 .47 .0 39,026 39,026 1,262
000000 00 O |NYL Investment Mgmt Mezz Partners II LP. DE.. | Redeemed Shr... .|07/17/2007. | 04/27/2020. ..2,327 0 0 0 0 0 . ..2,327 | ... 9,273 .0 6,947 6,947 1,945
000000 00 O |Northstar Mezzanine Partners V LP........ DE.. | Redeemed Shr. 11/28/2007. | 12/17/2020. | ............ 639,738 0 0 0 0 (VI I 0 | v 639,738 | ........ 639,738 .0 - (V1 I 18,008
000000 00 O |GS Mezzanine Partners V LP.................... DE.. | Redeemed Shr... ... | 11/30/2007. | 09/28/2020. 0 0 0 0 17,180 | ........ 116,407 .0 99,227 99,227 | -
000000 00 0 |GCG Investors Il LP.. DE.. | Redeemed Shr... ... | 12/07/2009. | 07/27/2020. 0 0 0 0 | o0 |0 | 733,249 | 733,249 .0
000000 00 O |Midwest Mezzanine Fund V SBIC LP..........cccccoovumevenrinniins DE.. | Redeemed Shr... .107/05/2013. | 11/13/2020. 0 0 0 0 | o0 |0 | 5 e | v 743,884 0
000000 00 0 |GoldPoint Partners Co-Investment V LP.. DE.. | Redeemed Shi 06/10/2014. | 11/06/2020. 0 0 0 0 .....1,403,704 0
000000 00 O |Cyprium Investors IV LP DE.. | Redeemed Shr... ... | 06/16/2014. | 12/18/2020. 0 0 0 0 | o0 | viiveiiecnnnn0 [ 1,055,987 | o 1,055,987 .0
000000 00 O |AEA Mezzanine Fund Il LP. DE.. | Redeemed Shr... .| 06/20/2014. | 11/13/2020. 365,437 0 0 0 0 | om0 |0 | 1. 365,437 | o 456,068 .0 90,631 90,631 8,595
000000 00 O |MPE Partners LP DE.. | Redeemed Shi 07/15/2014. | 09/18/2020. 327,675 0 0 0 0 .....3,887,010 .0 3,559,335 3,559,335 | -
000000 00 O |Dyalll US Investors LP DE.. | Redeemed Shr... ... | 12/29/2014. | 01/29/2020. 0 0 0 0 [ o0 |0 [ 85,963 | e 65,963 .0 - 0
000000 00 O |Peppertree Capital Fund IV QP LP........cccocovvvrirenreneriniriens DE.. | Redeemed Shr... .101/29/2015. | 02/07/2020. 0 0 0 0 [ o0 | viviiinenn0 [ 709,517 | e 1,144,383 0 434,866 434,866
000000 00 0O |NB Private Debt ASP Fund LP. DE.. | Redeemed Shi 02/25/2015. | 12/29/2020. 0 0 0 0 739,754 0 515,927 515,927
000000 00 O |Argosy Investment Partners V LP. DE.. | Redeemed Shr... ... 03/03/2015. | 01/24/2020. 0 0 0 0 L0 - 0]-
000000 00 O |Peppertree International Fund QP LP.. DE.. | Redeemed Shr... . | 04/13/2015. | 02/12/2020. 0 0 0 0 L0 - 0f-
000000 00 O |Pinnacle IV LP.. DE.. | Redeemed Shi 05/27/2015. | 12/07/2020. 0 0 0 0 .0 - 0]-
000000 00 O |IDG Ventures USA III LP.. DE.. | Redeemed Shr... ... | 06/26/2015. | 06/30/2020. 0 0 0 0 | cooreemriieriienen0 | o0 | 101,074,437 | 01,682,981 | oo [V IO 608,544
000000 00 O |NB Private Debt Fund Il LP DE.. | Redeemed Shr... .| 10/30/2015. | 10/30/2020. 386,738 0 0 0 0 .0 ..101
000000 00 O |GoldPoint Mezzanine Partners IV LP. DE.. | Redeemed Shi 12/21/2015. | 12/07/2020. | ..... 2,143,087 0 0 0 0 ..2,624,222 481,135 .
000000 00 O |Gryphon Partners IV LP DE.. | Redeemed Shr... ... | 01/14/2016. | 12/18/2020. 501,824 0 0 0 0 [ o0 [0 | 501,824 | L 1,401,246 899,422 899,422
000000 00 O |Gridiron Capital Fund Il LP........ DE.. | Redeemed Shr... ... | 11/07/2016. | 11/03/2020. ...175,300 0 0 0 0 | ooeemriieeireeen0 | o0 [ 175,300 | e 3,917,260 | .ooovvrvvrrennn0 | s 3,741,960 | ....... 3,741,960
000000 00 O |Newstone Capital Partners [l LP...........cccocoeiveriviireninninns DE.. | Redeemed Shr... .| 11/09/2016. | 12/04/2020. 1,364,666 0 0 0 0 0 .....1,364,666 | ... 2,549,835 0 1,185,169 | ....... 1,185,169
000000 00 O |Dyallll US Investors LP DE.. | Redeemed Shr. 11/04/2016. | 10/21/2020. 335,106 0 0 0 0 0 (V1 335,106 | ........ 705,290 | .ooovvonririnne 0 | oo 370,184 | .......... 370,184
000000 00 O |AEA Middle Market Debt Fund Il LP...........ccocooconiiinriinniinnns DE.. | Redeemed Shr... ... | 12/14/2016. | 01/23/2020. 301,449 0 0 0 0 0 ..301,449 | ... 301,449 .0 - 0
000000 00 O |Carlyle Distressed Opportunities [V ASP Fund DE.. | Redeemed Shr... .102/09/2017. | 11/20/2020. | ............ 444,891 0 0 0 0 0 444891 | ... 572,580 | ...vvevrrerrnne 0 | v 127,689 | .......... 127,689
000000 00 0 |GCG Investors IV LP DE.. | Redeemed Shr. 03/14/2017. { 10/13/2020. | ......... 1,264,527 0 0 0 0 0 | o0 | s 1,264,527 | ... 1,264,527 .0 - 0
000000 00 O |MPE Partners Il LP................ DE.. | Redeemed Shr... ... | 03/30/2017. | 12/23/2020. ...435,534 0 0 0 0 0 ..435,534 | ..... 1,476,387 | ..ovvvvvrcrirens 0 . 1,040,853 | ....... 1,040,853
000000 00 0O |PADirect Credit Opportunities Fund Il LP DE.. | Redeemed Shr... .105/15/2017. | 11/30/2020. 0 0 0 0 0 | civerennnn0 | e 3,490,986 | ..... 3,700,343 .0 209,357 209,357
000000 00 0O |GoldPoint Partners Select Manager FUnd Il LP..........c.cccouve. | coovrvnrimnerirenencininineinne DE.. | Redeemed Shr. 07/13/2017. | 12/11/2020. 0 0 0 0 0 | eirerrnernen0 | . 509,835 | ... 1,412,754 | oo, [V IO 902,920 | .......... 902,920
000000 00 O |Yukon Capital Partners Il LP...........cccccccouuece DE.. | Redeemed Shr... ... |07/18/2017. | 12/03/2020. 0 0 0 0 0 | o0 | 11,652,948 | L. 2,103,702 | .eovvrvrrriinnnd 0 [ v 550,754 | ......... 550,754 | ............ 33,987
000000 00 O |Bison Capital Partners V LP..........ccocereeeevrrnerierenierieins DE.. | Redeemed Shr... ... |09/18/2017. | 03/20/2020. 0 0 0 0 0 | o0 | 3,254 | i, 6,946 .0 3,692 3,692 17
000000 00 O |Patriot Capital IV LP DE.. | Redeemed Shr........c.cccccuvene. 09/29/2017. | 11/19/2020. 0 0 0 0 0 ] o0 [ 72,650 | e 72,650 .0 - 0] -
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1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income

000000 00 0 |Siguler Guff Small Business Credit Opp Fund LP.... DE.. | Redeemed Shr..........cccovuunnce 10/06/2017. | 12/30/2020. | ......... 1,434,230 0 0 0 0 (VI I 0| e 1,434,230 | ....1,883,747 | oo (U IO 449,517 | oo 449,517 | oo 16,854

000000 00 0 |GoldPoint Partners Co-Investment VI LP....... DE.. | Redeemed Shr.... .| 02/26/2018. | 12/14/2020. | .............. 91,524 0 0 0 0 0 .0 ...426 426 186

000000 00 O |Rembrandt Partners IV, L.P. DE.. | Redeemed Shr.... .| 03/02/2018. | 12/17/2020. 325,964 0 0 0 0 0 .0 - 0

000000 00 0 |Pinnacle VLP......cccoveeereereeenirnerierieeereenne DE.. | Redeemed Shr.... .. | 05/24/2018. | 12/09/2020. | ......... 1,968,750 0 0 0 0 0 .0 - 0

000000 00 O |Midwest Mezzanine Fund VI SBIC, LP.........ccccccoovuvuniinninns DE.. | Redeemed Shr.... .| 08/06/2018. | 11/12/2020. 0 0 0 0 0 | o0 | =i | 200 571,490 | [V IO 571,490 | ......... 571,490

000000 00 0O |North Haven Senior Loan Fund LP..........c.ccoceniveneernvirneriens DE.. | Redeemed Shr.... .. [ 12/19/2018. | 10/30/2020. 0 0 0 0 0 .0 37,938 37,938

000000 00 O | GoldPoint Mezzanine Partners Co-Investment A LP. DE.. | Redeemed Shr. ..103/29/2019. | 11/12/2020. 0 0 0 0 0 .0 - 0

000000 00 O |Performance Direct Investments IV LP...........cccccovuevinnnnen. DE.. |Redeemed Shr.... .| 04/24/2019. | 12/22/2020. 304,111 0 0 0 0 0 [0 [ 304,111 | L ATB,719 | 0

000000 00 0 |Gryphon Mezzanine Partners Il LP...... DE.. | Redeemed Shr.... .| 06/26/2019. | 12/18/2020. 216,657 0 0 0 0 0 .0

000000 00 O |Carlyle Global Infrastructure Opportunity Fund, LP DE.. | Redeemed Shr.... ..107/26/2019. | 01/15/2020. 0 0 0 0 0 13,026 56,784 .0

000000 00 O |Riverside Credit Solutions Fund | LP...... DE.. | Redeemed Shr.... .109/20/2019. | 12/18/2020. 0 0 0 0 (VI ORI | I IOV 6,502,337 | ..... 6,502,337 .0

000000 00 0 |NB Strategic Capital Partners.........cccovewreimnimnsieinnerenens DE.. | Redeemed Shr.... 12/26/2019. | 12/16/2020. | . 0 0 0 0 0 ....1,246,122 .0 - 0 3,497
2599999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated..............c.coooovveerinieciinncains | v 38,067,211 0 0 0 0 0 ....56,265,665 | ..................0 | ... 18,198,454 | ..... 18,198,454 | ....... 2,161,104
4899999, SUDOLAl = UNAFAIIIAIEA. ............ovveeeeeereeecveeveeee s seesss s sssns s eesnnanss eveieessesasessssssssssassssseessesesssssssssnssssnesnsasssssssssnssenssneesnnnns | cneees 49,156,435 | ....... (147,111) 0 0 0 ] (147,111) ..64,641,347 [0 | 15,632,022 | ..... 15,632,022 | ....... 2,275,916
5099999, TOMAIS........covoveeecveerviaesstecsee e s s s s s s s st b s b st b e saes eesiessaee b s s e bbb ensinssannns | eriees 49,156,435 | ....... (147,111) 0 0 (V) [P (147,111) 64,641,347 | o0 | 15,632,022 | ..... 15,632,022 | ....... 2,275,916
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SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
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
912810 EH 7 |UNITED STATES TREAS BDS 10,368,253 |...100.881 | .............. 9,079,290 | .ooocoovveene. 9,000,000 9,015,565 (U I (139,125) | oo (V8 [P 0]...7.875 |.... 6.263 [FA....| ........ 267,707 06/18/2008. | 02/15/2021.
912810 EM 6 |UNITED STATES TREAS BDS . LA11551 26,214,485 | 23,500,000 24,164,264 (U I (389,574) w0 [ 7.250 5.389 |FA.....| ........ 643,536 12/30/2013. | 08/15/2022.
912810 EQ 7 |UNITED STATES TREAS BDS.. ...330,567 |...115.992 265,000 280,342 0 (5,465) 0]....6.250 |...... 3.902 09/29/2010. | 08/15/2023.
912810 EQ 7 |UNITED STATES TREAS BDS .48,568,417 |..115.992 | ............45,161,485 | ........... 38,935,000 | ........... 41,189,109 | ..ovveoriiiernnnd (U I (803,056) 0 {......6.250 |...... 3.902 09/29/2010. | 08/15/2023.
912810 EW 4 |UNITED STATES TREAS BDS ...128.637 300,000 335,143 0 (6,174) ...0 |......6.000 |...... 3.481 08/24/2010. | 02/15/2026.
912810 EW 4 |UNITED STATES TREAS BDS ..128.637 | ...........23,058,182 | ............ 17,925,000 20,024,818 (U I (368,939) | .. .0 |.....6.000 |...... 3.481 08/24/2010. | 02/15/2026.
912810 EZ 7 |UNITED STATES TREAS BDS ...137.039 10,000,000 | ........... 10,983,936 | .....cooovvrrrinnnn 0 ) - .0 {....6.625 |..... 4.752 12/26/2007. | 02/15/2027.
912810 FB 9 |UNITED STATES TREAS BDS.. ...137.348 ..5,660,000 6,328,990 0 ) 0]...6.125 | ... 4.129 06/08/2010. | 11/15/2027.
912810 FB 9 |UNITED STATES TREAS BDS ...137.348 18,240,000 20,395,896 0 ) w0 .8.125 | 4.129 06/08/2010. | 11/15/2027.
912810 FT 0 |UNITED STATES TREAS BDS ...146.762 2,459,849 0 ) .0 {.....4.500 |...... 2.645 05/04/2017. | 02/15/2036.
912810 QA 9 |UNITED STATES TREAS BDS ...135.793 25,566,593 (U I ) ...0 {.....3.500 |...... 2.716 12/12/2017. | 02/15/2039.
912810 QT 8 |UNITED STATES TREAS BDS ...130.785 31,788,187 (U IO ) 0 ]...3125 | 2.748 11/16/2017. | 11/15/2041.
912810  SJ 8 |UNITED STATES TREAS BDS.. 114441 5,602,099 0 ) 0]....2.250 |..... 1.716 11/10/2020. | 08/15/2049.
912828 2R 0 |UNITED STATES TREAS NTS ...110.883 | ...........22,176,600 | ............20,000,000 | ........... 19,839,143 | ..o 0 0 ]...2.250 |...... 2.382 10/24/2017. | 08/15/2027.
912828 M5 6 |UNITED STATES TREAS NTS ...109.203 . 8,079,195 0 20 ]....2.250 |...... 2.032 [MN.....| .......23,370 | ....... 180,000 | 12/22/2016. | 11/15/2025.
912828 RR 3 |UNITED STATES TREAS NTS ...101.633 , 17,000,000 | ........... 17,012,328 | ...oocovvccrian 0 ...0 ]......2.000 |..... 1.914 |MN.....| ....44,144 | ... 340,000 | 12/21/2015. | 11/15/2021.
0199999. U.S. Government - Issuer Obligations XXX | e 278,052,434 | .......... 228,825,000 | ......... 243,065,457 | ...oooccovviiinniennad 0 | ...(2403171) | o0 | i) 0] XXX XXX XXX | .o 3,429,742 |....10,884,876 XXX XXX
U.S. Government - R | Mortgage-Backed Securities
36200R YA 4 |GNMA GTD PASS THRU POOL 570505. 13061 | 20,277 | e 17,935 ...18,125 0 [ coverereeeen(108) | o0 [ e 0....6.500 |...... 6.253 | MON.. 02/20/2002. | 12/15/2031.
36200S TX 8 | GNMA GTD PASS THRU POOL 571266.... 2113830 | 10,682 | 9,384 9,384 0 .0 {......6.500 |...... 6.564 | MON.. 03/15/2002. | 10/15/2031.
36202D LF 6 |GNMA GTD PASS THRU POOL 003026.... LWTBA | 20,973 | e 17,843 ...17,993 0 .0 [......7.000 |...... 6.669 | MON. 03/07/2001. | 01/20/2031.
36202E CC 1 |GNMA GTD PASS THRU POOL 003667.... .. 117.022 222,581 228,220 0 .0 |......6.500 |...... 5.316 |MON.. 03/20/2006. | 01/20/2035.
36202E  GS 2 | GNMA GTD PASS THRU POOL 003809.... ...116.688 192,746 197,254 0 ...0 |......6.500 |..... 5.699 | MON.. 03/21/2007. | 01/20/2036.
36202E JZ 3 | GNMA GTD PASS THRU POOL 003880 L 117.921 229,016 233,750 0 [ covirreeeeM1T | 0 | ) 0]...6.500 |...... 5.827 |MON.. 11/17/2008. | 07/20/2036.
36202E KD 0 |GNMA GTD PASS THRU POOL 003892.... ..119.330 170,501 174,575 0 .0 [......7.000 |...... 6.540 | MON.. 08/07/2007. | 08/20/2036.
36202E M3 0 | GNMA GTD PASS THRU POOL 003978.... ...121.410 115,258 118,548 0 .0 {.....7.000 |...... 6.260 | MON.. 09/24/2007. | 04/20/2037.
36202E PC 7 |GNMA GTD PASS THRU POOL 004019.... L7771 151,620 156,733 0 .0 [......7.000 |...... 4.383 | MON. 09/12/2007. | 08/20/2037.
36202E PN 3 | GNMA GTD PASS THRU POOL 004029.... ...119.430 107,817 110,086 0 ..0 |.....6.500 |...... 5.760 | MON.. 10/09/2007. | 09/20/2037.
36202E PP 8 | GNMA GTD PASS THRU POOL 004030 ...116.964 113,281 117,107 0 [ o288 | a0 | e 0....7.000 |.... 5.722 | MON.. 10/11/2007. | 09/20/2037.
36202E PZ 6 |GNMA GTD PASS THRU POOL 004040.... ...116.284 754,573 813,138 0 ...0 |.....6.500 |...... 4.104 |MON.. 04/19/2010. | 10/20/2037.
36202E RG 6 |GNMA GTD PASS THRU POOL 004087.... ...115.650 174,502 184,068 0 0 [.....7.000 |...... 4.998 | MON.. 05/20/2008. | 02/20/2038.
36208V 6T 7 |GNMA GTD PASS THRU POOL 462682.... ...111.063 199,826 204,737 0 ...0 |......6.500 |...... 5.386 | MON.. 03/28/2006. | 04/15/2028.
36224K LH 0 |[GNMA GTD PASS THRU POOL 330728.... 2103191 | e 8704 | 8,435 8,318 0 w0 [....7.500 ... 8.713 | MON.. 02/09/1995. | 03/15/2023.
36241K  FV 5 | GNMA GTD PASS THRU POOL 781980.... ...120.532 808,307 832,219 0 1,099 .0 {....7.000 |..... 6.210 |MON.. 11/27/2006. | 12/15/2034.
362900 F9 2 | GNMA GTD PASS THRU POOL 617692 ..114.336 137,471 141,201 0 496 | .. 0]....6.500 |...... 5.541 | MON.. 12/10/2007. | 09/15/2037.
36290U GE 0 |GNMA GTD PASS THRU POOL 617697.... L A18.762 | 100,760 | 84,842 ...87,469 0 (94)] .. w0 [....7.000 |...... 6.445 | MON.. 10/18/2007. | 09/15/2037.
362900 H4 1 |GNMA GTD PASS THRU POOL 617751.... 8437 | 27,458 | 23,183 ....24,185 0 198 | .. 0 .....7.000 |...... 1.246 |MON.. 10/24/2007. | 10/15/2037.
36291Y LP 0 | GNMA GTD PASS THRU POOL 642134.... ...107.320 \ 118,787 121,707 0 (907)] .. X 0 [.....7.000 |...... 6.546 | MON.. 10/18/2006. | 08/15/2036.
36294S EF 0 | GNMA GTD PASS THRU POOL 658134 113365 | 65,105 | ...cccvvcriis 57,430 ....59,245 0 370 | (VI OO 0 ]....7.000 |...... 2.298 |MON.. 01/18/2007. | 10/15/2036.
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362947 2P 9 | GNMA GTD PASS THRU POOL 659682.... . . LAA L | ...115.480 96,089 | ..covvrinnennn 83,208 ...85,212 0 (80) | covvvvrrrrreenn0 [0 [ 7.000 |...... 6.560 |MON... | ... 01/17/2007. | 10/15/2036.
36294T YE 9 |GNMA GTD PASS THRU POOL 659609.... . . LAITA L | , ..114.892 63,151 | oo 54,965 ....56,562 0 251 | o0 | 0 [ 7.000 |...... 5.861 |MON...| ... 10/13/2006. | 08/15/2036.
36295A DH 5 |GNMA GTD PASS THRU POOL 664404.... . . LAITA L | ...114.986 302,013 262,653 273,345 0 1726 | a0 | 0 [ 6.500 |...... 4.259 |MON... | ... 02/11/2008. | 10/15/2037.
36295H R9 3 | GNMA GTD PASS THRU POOL 671112 . 1.A ; ...120.576 25,076 | covervveereeenns 20,797 ...21,424 (O TOPPUORPORRPORRPOO ) 1 UOUPOURPRURPRORPOR | R [FOPRPPORRPRORPIORPOR | B BOOOOR 6.500 |...... 0.751 [MON... 11/13/2007. | 08/15/2037.
36295Q PH 7 |GNMA GTD PASS THRU POOL 677324.... . . LAITA L | L1440 | 28,684 | 25,130 ...25,974 (O EOOUOPOUROPOOROPON (<) N OUOOPOORPPOORPOR | N IUPOPOOROPOOROOOR | N BVOOON 6.500 |...... 4.129 |MON... | ... 12/12/2008. | 09/15/2038.
36296Q PX 1 |GNMA GTD PASS THRU POOL 698038.... . . LAITA L | , L4287 | 81,895 | 71,657 ....75,309 0 | e (110) | 0 [ 0 [ 6.500 |...... 4.506 [MON...| ... 04/16/2009. | 01/15/2039.
36296T QN 6 | GNMA GTD PASS THRU POOL 700761.... . . LANA L | 16249 | 82911 | 54,117 ....55,918 0 | o9 | 0 [0 [ 6.500 |...... 5.553 |MON... | ... 12/10/2008. | 10/15/2038.
36296U NG 1 | GNMA GTD PASS THRU POOL 701591.... ...115.383 127,015 133,013 0 | o873 | 0 [0 [ 6.500 |...... 3.994 |MON... | ... 03/25/2009. | 01/15/2039.
36296X E4 2 | GNMA GTD PASS THRU POOL 704055 .. 113.790 169,024 175,780 0 [ o940 | 0 [ 6.500 |...... 5.175 |MON... 03/10/2009. | 11/15/2038.
36296X GG 3 | GNMA GTD PASS THRU POOL 704099.... ...115.387 141,118 147,436 0 | o815 | 0 [0 [ 6.500 |...... 4.652 [MON... | ... 03/17/2009. | 12/15/2038.
38379X XQ 8 |[GNMA16101LN................. ...104.125 ..5,000,000 5,025,707 0 (93,788) | .0 | 0 [ 3.000 |...... 2.244 |MON... 08/15/2016. | 07/20/2046.
38379X XR 6 |GNMA 16 101 QM........ . ...106.835 | . . ..7,000,000 7,041,987 0 | oooee(101,477) | o0 | v 0 | 3.000 |...... 2454 |[MON... ]| ........17,500 | ........ 210,000 | 08/19/2016. | 05/20/2046.
0299999. U.S. Government - Residential Mortgage-Backed Securities...............ccccc...... ,319, XXX [ 18,198,962 ...16,725,022 | ........... 16,975,729 | .oooovvviccnin 0 [ (184,898) | .. XXX XXX XXX | 56,421 | L 677,078 XXX XXX
0599999. Total - U.S. Government XXX 260,041,186 0 ..(2,588,069) XXX XXX XXX ....11,561,954 XXX XXX
All Other Governments - Issuer Obligations
110709 DL 3 |BRITISH COLUMBIA PROV CDABD........ccooovmmviimriiinrianrisneisnsisnnis | v 1AFE.... ...127.858 27,983,579 0 [ .oiinn(509,953) | o0 | a0 [ 6.500 |...... 3.956 | | v 752,303 | ..... 1,631,500 |01/07/2015. | 01/15/2026.
748148 PB 3 |QUEBEC PROV CDA DEB OSSPV DO 1.DFE........ 117716 5,737,951 0. (87,963) | .0 | 0 [ 7.500 |...... 5.614 [ | v 190,208 | ........ 412,500 | 11/21/2013.| 07/15/2023.
748148 PD 9 |QUEBEC PROV CDA DEB SRR DO 1DFE. | s 10,596,279 | ...120.266 9,020,795 0 (205,922) | ...vvvvvverirann0 [ cvviiriiiicinen0 [ 7125 |..... 4221 [FA....| 233,967 | ........ 593,155 | 01/17/2014. | 02/09/2024.
458182 BV 3 |INTER AMERICAN DEV BANK........cooouiiriiiireiiereiiereiiseseiiseseieeseiieseiienees | e TAFE. o | v 11,309,180 |...127.937 9,834,718 (U I (165,003) | ...ccvvoerrcren0 | veriiecicien0 [ 7.000 |...... 4.669 [JD....... | cooveenee 28,000 | ........ 630,000 |04/19/2010. | 06/15/2025.
45818Q AD 1 |INTER AMERICAN DEV BANK.......coosiiiriiiiernrisiseinsieisnssienssssessessssiens | avsenes TAFE. .o | e 25,026,660 |...133.587 22,371,867 (VN N (305,400) | ...ovovvvverirenn0 [ 0 [ 6.750 |...... 4.623 [Jdooos | 622,500 | ..... 1,350,000 |12/07/2011. | 07/15/2027.
459056 LD 7 |INTERNATIONAL BK RECON & DEV........coocvueriierriireiieneiieneeiseseioseneias | coeeees 1AFE...... ..27,503,200 |...114.994 ...24,723,710 22,675,154 0 (533,710) | woovvvrericeen0 | i 0 [ 7625 |..... 4791 [ | e 737,719 | ... 1,639,375 | 11/12/2009. | 01/19/2023.
46513E  FF 4 |AID ISRAEL GTD NT CL 1 Avviiiiiiciriieisseesisieeesssisssesisesssssessenss | oevee e [1BFE i | i 6,186,820 |..113.853 | .......c..... 5,692,650 5,395,725 0. (139,380) | .0 [ 0 [ 5.500 |...... 2466 |[MS......| .o 78,681 | ........ 275,000 | 12/22/2014.| 09/18/2023.
46513E  UX 1 JAIDISRAEL......oooiveiiiesveeises st ssssssanns | eerins Clun 1BFE.o | o, 3,033,800 |...116.686 | .............. 2,917,150 2,723,803 [ (63,689) | ...covvovorrceen0 | o0 | 5.500 |...... 2.663 |AO...... | .o 24,826 | ... 137,500 | 11/10/2015. | 04/26/2024.
0699999. All Other Governments - Issuer Obligations. ..o | coveaans 121,934,394 XXX 120,144,123 | ............96,925,000 | ......... 105,743,592 | ..ooooovviiiiniinn 0. (2,011,020 XXX XXX XXX | .o 2,668,204 | ..... 6,669,030 XXX XXX
1099999. Total - All Other GOVEINMENES. ............cvvuereeeiiiieeiiiesseisssesses s s st ses s st essssssssssss s sssnsssssssssssnssensins | esssens 121,934,394 XXX | e 120,144,123 | ............96,925,000 | ......... 105,743,592 | .ooooovvvicnin 0 ... (2,011,020 XXX XXX XXX | ... 2,668,204 | ..... 6,669,030 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
130630 WA 2 | CALIFORNIA ST VAR PURP GO........oovviiiiriiirineiieneeiesesiesesieseniesenins | coeeees I 2{1.CFE i | v 5,347,700 |...108.956 | .............. 5,447,800 | .coccoovveenee 5,000,000 5,338,055 0 (9,645) | covoevvvvericnn0 | 0 3.000 |...... 2230 [MN......| ... 46,667 | ..ccoooornnnnnn 0 |09/04/2020. | 11/01/2050.
207720 K3 5 |CONNECTICUT ST SER E GO T I [ I 2[1.EFE...... ..118.232 .5,911,600 ..5,000,000 5,393,965 0]. (78,759) | a0 [ 0 [ 5.000 |...... 3.140 |FA....... 250,000 |05/09/2017. | 08/01/2030.
341150 5B 2 |FLORIDA ST REF DEPT TRANSN RIGHT OF WAY ........ccooomiriiminiiianiins [ v . 2|1AFE....... ...119.668 | . 7,054,429 | ... ..5,895,000 6,162,608 0. (30,962) | o0 | 0 [ 4.000 |...... 3311 | ... 235,800 | 08/06/2018. | 07/01/2038.
34153Q NL 6 |FLORIDA ST BRD ED PUB CAP OUTLAY SER B G.....cocoeervvvvernrierniinrires | e [ I 21 1TAFE .o | v, 3,208,920 |...120.612 | ..ocvvvurnne 3,648,513 | ..ocoerenn 3,025,000 3,169,122 (V1 N (16,920) | ...cvvvvererren0 [0 [ 4.000 |...... 3.271 [JD....... 121,000 |08/06/2018. | 06/01/2035.
373385 AT 0 |GEORGIA ST SERA 2 GO. ...118.151 5,907,550 ..5,000,000 5,296,025 (U IO (43,857) | woovvvvevrceenn0 | a0 [ 4.000 |...... 2.930 [FA...... 200,000 |07/06/2017. | 02/01/2035.
373385 BW 2 |GEORGIA ST TAXABLE SER B GO ..112.362 4,584,370 ..4,080,000 4,080,000 | ...coovververreen0 | o0 | 0 [0 [ 2.920 |...... 2.920 |FA...... 119,136 | 06/21/2017. | 02/01/2029.
373385 DK 6 |GEORGIA ST TAXABLE SER B GO ...116.286 8,535,392 ..7,340,000 7,219,163 | .ooovviviciienn0 | 10,379 | 0 | 0 [ 3.600 |...... 3.808 | J....... 264,240 | 11/09/2018. | 07/01/2030.
373385 DL 4 |GEORGIA ST TAXABLE SER B GO ..116.224 8,543,539 15,955,000 | ....coo.ce. 15,801,073 | .ocvvvcveriiecend0 | i 11740 | 0 | ciiinnl0 3.650 |...... 3.762 | JJ....... 582,358 | 10/04/2018. | 07/01/2031.
419792 RX 6 |HAWAII ST GO ...116.538 5,826,900 ..5,000,000 5,277,332 | oo [ iieec(39,183) [ oo [0 [ 4.000 |...... 3.030 |MN...... 200,000 |06/26/2017. | 05/01/2037.
419792 WX 0 [HAWAII ST SER FT GO .. 117.930 1,793,000 10,000,000 | ........... 10,433,856 | ...ccoovervvriiriccnc0 | eiieienn(54,256) | o0 | 0 | 4.000 |...... 3.301 | .. ..400,000 | 02/13/2018. | 01/01/2037.
57582N  H7 3 | MASSACHUSETTS ST REF SER C GO. ..110.176 6,406,734 ..5,815,000 6,127,829 | ..cccovvcvvvriieenn0 | iiin(157,236) | o0 | 0 [ 5.500 |...... 2.603 [JD....... 319,825 | 11/22/2013. | 12/01/2022.
649791 DL 1 |NEW YORK ST SERAGO.... ...100.575 .5,028,750 ..5,000,000 5,019,883 | .o [ it (162,276) | o0 [ 0 [ 5.250 |...... 1.950 [FA...... 262,500 | 08/24/2012. | 02/15/2024.
649791 DM 9 |NEW YORK ST SERA GO.... . . ...100.575 | . 4,023,000 | ... ..4,000,000 4,011,816 | o0 | 00i0(96,922) | 0 [ 0 [ 5.250 |...... 2770 |FA...... 210,000 |08/22/2011. | 02/15/2025.
677522 NF 7 | OHIO ST REF INFRASTUCTURE IMPT GO.......ccccoouimiimrinriiniiinniiciirenins | e . 2{1BFE. s | s 3,790,377 | .. 113.794 | ....cccc.... 3,752,357 | covvvern. 3,297,500 3,623,896 | ...ccovvivevriienn0 | e d(67,597) | 0 | 0 [ 5.000 |...... 2.721 |MS...... 164,875 | 11/18/2016. | 09/01/2034.
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68608K 6Z 6 |OREGON ST ST PPTY SER J GO.......cocoovcvvvrrririrnns ...101.581 .3, 3,018,344 .0 |.....5.000 |...... 3.120 |MN......| oo 25,000 150,000 |06/01/2011. | 05/01/2023.
882722 N8 0 |TEXAS ST WTR FINL ASSIS SER B GO ..102.773 1,920,270 ..0 |......5.000 |...... 3135 |FA....o| 39,583 | oo 95,000 |10/26/2011. | 08/01/2025.
882723 4R 7 | TEXAS ST TRAN COMM HIGHWAY SER A GO ..122.682 1,104,079 .0 [.....5.000 |...... 2.851 |AO...... | cc0ee. 12,500 | o 50,000 |11/14/2016. | 04/01/2033.
882723 6Z 7 |TEXAS ST REF TRANSPTN COMMN MOBILITY GO. ...128.765 4,506,775 3,047,448 0]....5.000 |...... 2.900 ..175,000 | 03/17/2017.| 10/01/2031.
882723 7A 1 | TEXAS ST REF TRANSPTN COMMN MOBILITY GO.... ...128.158 8, 5,615,050 .0 [.....5.000 |...... 2.974 250,000 |03/06/2017. | 10/01/2032.
882723 NB 1 |TEXAS ST REF TRANSPTN COMMN MOBILITY GO.... ...115.488 . 1,068,141 ...0 |......5.000 |...... 2.791 |AO...... | v 12,500 | .o 50,000 | 07/08/2014. | 10/01/2028.
882723 PV 5 | TEXAS ST TAXABLE PUBLIC FIN SER B GO ...109.952 4, 4,454,979 w0 ....3573 | 2.558 153,639 | 04/28/2016. | 10/01/2027.
939745 SV 8 |WASHINGTON ST SER C GO, ...108.068 .5,900,513 5,795,987 .0 |......5.500 |...... 2.929 300,300 | 11/14/2011.| 07/01/2023.
93974D SS 8 |WASHINGTON ST SER 2016 A GO ...119.463 .5, 5,508,411 0]....5.000 |...... 2.630 ..250,000 | 05/31/2017. | 08/01/2035.
93974D YN 2 |WASHINGTON ST SER 2017 A GO ..122.642 .3,679,260 3,358,642 ...0 |......5.000 |...... 2.680 150,000 | 11/07/2016. | 08/01/2037.
93974D  YP_ 7 |WASHINGTON ST SER 2017 A GO ...122.398 5,592,248 .0 |.....5.000 |...... 2.700 250,000 | 11/03/2016. | 08/01/2038.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..... XXX .141,161,185 128,238,222 | ...ovooviiiiriiniinnn 0 ... (1,427,951 .0 XXX XXX | XXX | e 1,983,759 | ... 5,203,673 XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)............covuereerrrerririesinriesieisississseneesiseesnsensesensaneeas XXX | 141,161,185 128,238,222 | .....cccvueuee 0.... (1,427,951) | o0 | e 0 XXX XXX | XXX | ... 1,983,759 5,203,673 XXX
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
011415 PZ 3 | ALAMO TX CMNTY CLG DIST REF MAINT TAX GO......coooverrrrvmrrrnerirenins | ceve [ 1AFE...... L1159 | 2,834,555 2,703,258 | ..ccovvrnrrirneieenn0 | (69,424 | o0 | 0]....5.500 |...... 2570 |FA oo v 52,983 140,250 |01/30/2014. | 02/15/2023.
05914F Q8 6 [BALTIMORE CNTY MD GO......oevuirieriirieriirinsniiesisseienienisssisessenisenees | cviens 2|1AFE.... ..121.443 16,072,149 5,257,336 0 |......4.000 |...... 3190 [MS....| v 66,667 200,000 |03/05/2018. | 03/01/2034.
05914F Q9 4 [BALTIMORE CNTY MD GO......ovvuuirerireereeieenseeseseesssnesssssssisessesssnsens | svveees 2|1AFE.... ...121.255 .2,425,100 2,099,022 0 |......4.000 |...... 3220 [MS......| ccovvrenee 26,667 | ......... 80,000 |03/06/2018. [ 03/01/2035.
199492  TQ 2 |COLUMBUS OH REF SER 2017A GO......ccouerierireiiririneiieriereseesesies | rneees . 2|1AFE... ...118.362 4,379,394 3,946,228 0 |......4.000 |...... 2.830 |AO...... | covvrens 37,000 148,000 |02/06/2018. | 04/01/2031.
235308 WA 7 | DALLAS TXINDPT SCH DIST UNLTD TAX 2016.......ccoivemerrrrinerrcnirnnens | ceeee [ 2|1.AFE....... ..118.547 | . .2,370,940 2,192,163 ...0 |......5.000 |...... 2.530 |FA oo | v 37,778 100,000 |03/20/2017. | 02/15/2027.
35880C XJ 8 |FRISCO TX SCH DIST SER 2017 GO C..... 2[1AFE.... L 119.082 | 4,763,280 4,288,802 | ..o 0 | i (42,826) | 0 | e 0....4.000 |.... 2712 [FA| 60,444 160,000 |08/01/2017.| 08/15/2031.
35880C XN 9 |FRISCO TX SCH DIST SER 2017 GO C.... 2|1AFE.... ...117.650 5,882,499 5,269,458 0 |......4.000 |...... 3.028 |FA .| oo 75,556 200,000 |07/19/2017.| 08/15/2035.
35880C XP 4 |FRISCO TX SCH DIST SER 2017 GO.....ooovvrerrriirierieriieinsisniieiienes | s 2|1AFE..... 117418 4,755,429 4,221,853 .0 |......4.000 |...... 3.230 [FA....o| v 61,200 162,000 |07/05/2018. | 08/15/2036.
414005 GZ 5 |HARRIS CNTY TX REF SER A GO....covvvrmrvirrerirererneerssisessnenseniseessenns. | evennee | oo [ eevereens 2|1AFE... ...100.041 4,001,640 4,000,000 ....0 |......5.000 |...... 2.580 |AO...... | cooverens 50,000 200,000 |11/29/2011.| 10/01/2022.
438670 4C 2 [HONOLULU HICITY & CNTY SER A GO.....covvuureerinrieniseinsrerirenieninns | v . 2|1BFE... 15417 | 5,130,286 4,739,008 0 |......4.000 |...... 2.748 177,800 | 10/31/2016. | 10/01/2034.
442403 KA 8 [HOUSTON TX INDEP SCH DIST REF LTD TAX GO....ccvcvuevvrerereereernrinnes | crrene . 2|1AFE..... 110983 | e 3,329,490 3,096,772 | .ovevvrrrrrrnerieen0 [ (29,218 [ oo [ 0]...4.000 |...... 2.911 120,000 | 11/19/2014. | 02/15/2027.
49474F  PJ 3 |KING CNTY WASERE GO.....ooeeovvrvvivirricirininns C..... . . 113.775 .9,102,000 8,359,267 ..0 [......4.000 |...... 3.010 320,000 |07/14/2017.| 12/01/2035.
517845 KJ 1 |LAS VEGAS VLY NV WTR DIST REF SER C GO......ceccomtrvrrrerierireeisiins | cvvee . ...101.096 .3,624,292 3,564,975 0 0 |......2.000 |...... 2.040 |JD.coooe | o 5,975 | e 26,888 |07/08/2020. | 06/01/2037.
517845 KK 8 |LAS VEGAS VLY NV WTR DIST REF SER C GO.. ...100.784 .3,179,735 3,118,172 0 .0 [.....2.000 |...... 2.080 [JD..ccoe | 5,258 | 23,663 |07/08/2020. | 06/01/2038.
584002 QY 8 |MECKLENBURG CNTY NC REF SER C GO. . . 114691 | . . 1,684,648 (U I (44,267 0 |......5.250 |...... 2.160 81 | s 81,375 |06/04/2014. | 12/01/2023.
681712  PK 5 | OMAHA NE REF OMAHA CONVENTION CTR GO.....ocvvvvirniirernricrsiienns | o . ..101.230 | o 4,049,200 4,025,685 102,184) | o0 [ e 01....5.250 |...... 2.630 [AO...... | oo 52,500 210,000 |06/03/2011.| 04/01/2021.
681712  PM 1 | OMAHA NE REF OMAHA CONVENTION CTR GO.....cooovvrmrenirmerereennenins | seevene . 111.244 6,118,420 5,757,863 (109,161 0 |......5.250 |...... 3.075 |AOD...... | weoverenee 72,188 288,750 |06/23/2011. | 04/01/2023.
681712 PN 9 | OMAHA NE REF OMAHA CONVENTION CTR GO......coovvuiniiiniinciiniinnis | v ...116.180 5 5,382,626 (111,078 .0 ]....5.250 |...... 2.770 |AO...... | cccvuc 65,625 262,500 | 09/29/2011. | 04/01/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations XXX ...79,605,120 73,707,136 .(879,169 .0 XXX XXX | XXX | ... 793,072 | ..... 2,901,226 XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession XXX 73,707,136 .(879,169 .0 XXX XXX | XXX | ... 793,072 2,901,226 XXX
U.S. Special Revenue & Sp and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions -
15504R  GF 0 |CENTRAL PUGET SOUND TRANSIT AUTH SALES T C..... . 2[1.BFE.. ...119.960 5 5,409,160 0 0...5.000 |... 3.160 ..250,000 | 03/21/2017. | 11/01/2036.
303891 YA 7 |FAIRFAX CNTY VA AUTH WTR REV REF.......ccostuirinirerieneneerssniserieens | seevene 2|1AFE ...106.001 2,316,122 2,254,738 0 ...0 |......5.000 |...... 2.390 109,250 |07/29/2014. | 04/01/2029.
3130A3 5M 2 |FEDERAL HOME LN BKS ..121.032 5,377,807 0 .0 [.....3.500 |...... 2.527 175,000 |05/23/2016. | 09/14/2029.
3130AH MZ 3 |FEDERAL HOME LN BKS A ...110.426 11,025,279 | oo 0 0 ..2.500 |...... 1.855 125,000 |06/15/2020. | 12/09/2039.
31331H 2S5 |FEDERAL FARM CR BKS.......coooiiiiiiiieiieiineineiieniseseesssesssssisssessnes | vevee | or | cevenseinnns 1A s ...129.891 3,294,026 0 ...6.890 |...... 4.547 206,700 | 04/20/2009. | 09/12/2025.
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31331V Y2 6 |FEDERAL FARM CR BKS.. ...103.371 10,000,000 | ........... 10,071,384 | ..o .0 |......5.500 |...... 4.321 |FA...| e 206,250 550,000 .| 08/16/2021.
3133EH 7K 3 |FEDERAL FARM CR BKS.. ...120.854 ..5,000,000 4,816,923 .0 ].....3.130 |...... 3.505 | oo | o 70,425 156,500 .| 01/19/2033.
3133E)  WR 6 |FEDERAL FARM CR BKS.........cccoimiiriiniinniieiiiesisnissicssississsssesisninns | svvene [ oo [ cvveviienns ...101.996 ..6,500,000 6,500,000 w0 ]....3470 | ... 3470 |FA..o| v 86,461 225,550 .| 08/13/2025.
3133EL  XE 9 |FEDERAL FARM CR BKS.. 2 ...100.169 ..5,000,000 5,000,000 0]...2.440 |...... 2.440 61,000 .| 04/23/2040.
3133MA WE 5 | FEDERAL HOME LN BKS ...152.796 12,500,000 | ........... 14,408,317 20 ] 7125 | 5.018 890,625 .| 02/15/2030.
3133XF  KF 2 | FEDERAL HOME LN BKS ...102.404 1,462,613 .0 ]....5.625 |..... 3.625 81,563 .| 06/11/2021.
3133XG  6E 9 |FEDERAL HOME LN BKS ..127.707 8,946,557 0 {....5.750 |...... 4.721 X 490,475 .| 06/12/2026.
3134A3 U4 6 |FEDERAL HOME LN MTG CORP ...150.139 24,165,175 .0 {....8.750 |..... 4625 (MS...... | ........ 417,375 | ... 1,417,500 .| 09/15/2029.
31350M EU 3 | FEDERAL NATL MTG ASSN ...142.632 6,425,622 0]...6.250 |.... 3.876 ..343,750 .| 05/15/2029.
31364B  EP 1 |FEDERAL NATL MTG ASSN MTN ...129.321 4,574,020 .0 ]....7.020 |..... 3.527 280,800 .| 06/23/2025.
31364C CC 0 |FEDERAL NATL MTG ASSN MTN ...133.996 5,657,467 w0 ] 7125 | 4.334 356,250 .| 04/30/2026.
31364F KW 0 | FEDERAL NATL MTG ASSN.......ccooovimviiireriinniincisseiieneees ...138.565 14,995,000 | ........... 16,270,998 .0 {.....6.320 |..... 4.865 947,684 .| 12/20/2027.
49130T  UP 9 |KENTUCKY ST HSG CORP TAXABLE REV ...105.697 2,052,839 .0 ]......3499 ... 2.869 [JJoces | 34,990 | e 69,980 .| 07/01/2031.
491552 UY 9 |KENTUCKY ST TURNPIKE ECON TAXABLE DEV RO. ...108.488 . 1,010,190 0]...5244 |.... 3.174 52,440 .| 07/01/2025.
495289 7L 8 |KING CNTY WA SWR PREREFUND SER B REV ...100.000 900,000 900,000 0 ......5.250 |...... 2.640 [ | 023,625 | .. 47,250 .| 01/01/2026.
495289  7X 2 |KING CNTY WA SWR UNREFUND SER B REV ...100.000 ..1,200,000 1,200,000 .0 {.....5.250 |...... 2640 [JJ...oo. | 31,500 | 63,000 .| 01/01/2026.
546398 DH 8 |LOUISIANA ST PUB FACS AUTH PJ SER B REV........ccccoooommriiiariirariiaenns ...120.532 ..6,530,000 7,221,509 .0 {.....5.500 |...... 3.330 359,150 .| 05/15/2027.
576000 ZW 6 |MASSACHUSETTS ST SCH BLDG AUTH TAXABLE R. ...103.853 ..7,930,000 7,960,916 0 ]......2.950 |...... 2.902 (MN......| ... 53,935 | oo 0 .| 05/15/2043.
64971W A6 7 |NEW YORK CITY NY TRANSTL TAXABLE FIN AUT ...107.589 10,000,000 9,968,871 .0 {......2.650 |...... 2.731 265,000 .| 02/01/2025.
64971W VD 9 |NEW YORK CITY NY TRANSTL TAXABLE FIN AUT.....c.ccccrvvrrirnnnnes ..110.821 2,931,215 | e 2,645,000 2,692,495 0...3.160 |...... 2.740 |FA.....| ... 34,826 | ......... 83,582 .| 08/01/2025.
64990F NK 6 |NEW YORK ST DORM AUTH PERSONAL INCOME TA. ...119.809 .5,990,450 ..5,000,000 5,516,399 ...0 |.....5.000 |...... 2.650 250,000 .| 03/15/2036.
64990F TS 3 |[NEW YORK ST DORM AUTH PERS INCOME TAX RE .. 117.697 .5,884,850 5,358,781 ..0 [......5.000 |...... 3.130 125,000 .| 02/15/2034.
677659 SG 0 |OHIO ST WTR DEV AUTHREV................ ...102.185 .3,116,643 3,091,941 ...0 |.....5.500 |...... 2.160 167,750 .| 06/01/2021.
67765Q BZ 8 |OHIO STWTRDEV AUTH SER AREV.......ccooviiriiiinriiineiicciesniess ...122.505 7,227,795 | ... . 6,611,001 ...0 {......5.000 |...... 2.600 295,000 .| 12/01/2033.
796253 5N 8 | SAN ANTONIO TX ELEC & GAS 2016 REFUND RE....... ...124.140 6,641,490 | ...ccoovveene. 5,350,000 5,957,250 | ..oovvrvvnriiienn0 [ eiiieiii(99,208) | o0 | 0]....5.000 |...... 2.790 267,500 .| 02/01/2029.
79625G DF 7 | SAN ANTONIO TX ELEC & GAS TAXABLE REV ...106.282 .5,314,100 ..5,000,000 5,000,000 0 [ 2.875 ... 2.875 |FA..ooo| ceiini22,361 | o 0 .1 02/01/2040.
875128 HQ 6 | TAMPA BAY WTR FL UTIL SYS REF & IMPT REV... . ...109.195 .3,275,850 ..3,000,000 3,145,134 ...0 |......5.500 |...... 2.650 165,000 .| 10/01/2022.
876448 BZ 3 |TARRANT TX REGL WTR DIST WTR CONTROL & l....vvvevvirirriireirnns .. 115.740 .8,072,865 ..6,975,000 7,493,364 .0 ]......5.000 |...... 2.850 348,750 .| 09/01/2032.
880591 CJ 9 | TENNESSEE VALLEY AUTH PWR BD ...129.969 6,498,450 | ... ..5,000,000 5,418,848 .0 {....8.750 |...... 4.786 337,500 .| 11/01/2025.
88213A EN 1 | TEXAS ST A&M UNIV SYS BRD TAXABLE SER A......c.cccvvrvvvirvirinns L1256 | 2,781,400 | ....ccoucee. 2,500,000 2,528,065 01....2916 | ...... 2.690 [MN......| o0 9,315 | i 72,900 .1 05/15/2027.
88213A GF 6 | TEXAS ST A&M UNIV SYS BRD TAXABLE SERD... ...109.975 ..2,000,000 2,027,547 w0 2,958 ... 2.681 [MN.....| .cccoe....7,559 | oo 59,160 .| 05/15/2030.
914437  US 5 |UNIV OF MA BLDG AUTH TAXABLE SER 3 REV. ...107.905 11,000,000 | ........... 11,391,516 | coocvercnad 20,3434 | 2.972 291,699 .| 11/01/2040.
927781 VT 8 | VIRGINIA ST CLG BLDG AUTH TAXABLE BAB RE..........cccooocommvurmmrrnences [ CF [ i 1 ...110.754 ..5,000,000 5,241,102 0 |.4.550 ... 2.663 227,500 .| 09/01/2023.
927793  G9 4 | VIRGINIA COMMONWEALTH TRANSN BRD TRANSN 2 ..119.043 ..6,810,000 7,096,645 .0 |......4.000 |...... 3.350 272,400 .| 05/15/2037.
927793  TQ 2 | VIRGINIA COMMONWEALTH TRANSN BRD TRANSN 2 ...101.862 ..7,000,000 7,066,219 .0 ].....5.250 |...... 2.665 367,500 .| 05/15/2023.
927793 TR 0 |VIRGINIA COMMONWEALTH TRANSN BRD TRANSN 2 ...101.862 ..7,000,000 7,072,658 0]....5.250 |...... 2.420 ..367,500 .| 05/15/2024.
928172 2D 6 | VIRGINIA ST PUB BLDG AUTH PUB FACSREVR............. 2 ...121.158 ..4,500,000 4,718,670 . ...0 |.....4.000 |..... 3.271 180,000 .| 08/01/2035.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..........cowevnirnrnirnnnieieressissins XXX ] ..........298,150,698 | .......... 246,950,000 263,402,046 | .........ccoeee.e..0 | ......(2,885,056) | ..o (P XXX XXX XXX | ... 2,783,749 |....11,403,208 XXX

U.S. Special Revenue & Special A t Obligations and all Non-G

and Authorities of Governments and Their U.S. Political Subdlwslons - Residential Mortgage-Backed Securities
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31283H 5A 9 |FHLMC 30 YR GOLD PC GRP POOL G01741... 1A.. ..115.110 173,691 179,356 0 (124) | o0 [0 [ 6.500 |...... 5.421 |MON... | oo 941 | i 11,290 | 03/18/2005. | 10/01/2034.
31283H V2 8 |FHLMC 30 YR GOLD PC GRP POOL G01533... 1A .. ...119.552 . 172,970 176,758 0 (1,181) | covvevrerreennd0 | vvrcieiinend0 | 6.000 |...... 5.473 |MON... | ... 02/03/2005. | 03/01/2033.
31287N  CF 3 |FHLMC 30 YR GOLD PC GRP POOL C62770... 1A.. ...119.029 306,360 257,382 265,778 0 (1,912) | covvvvverrenn0 | viciieieennl0 | 7.000 |...... 6.213 |MON... | ... 07/08/2005. | 01/01/2032.
31287N° UQ 9 |FHLMC 30 YR GOLD PC GRP POOL C63291... 1.A ...116.429 95,420 | .ovovvvrereeenns 81,956 ....83,276 0 (260) | weovvvrerrrerreen0 [ 0 [ 6.000 |...... 5.529 |MON... 03/16/2005. | 01/01/2032.
3128K6 L7 3 |FHLMC 30 YR GOLD PC GRP POOL A45750... 1A.. ...116.339 574,873 494,137 508,710 0 (1,019) | w0 | 0 7.000 |...... 6.279 |MON... | ... 09/13/2005. | 10/01/2031.
3128K9  6W 9 |FHLMC 30 YR GOLD PC GRP POOL A48985... 1A .. 202,075 | e 13,491 | 13,217 ....13,467 0 (76) [ woovereerreren0 [0 [ 7.000 |...... 6.657 [MON... | ... 06/13/2006. | 05/01/2036.
3128KM  ZE 8 |FHLMC 30 YR GOLD PC GRP POOL A58841... 1A.. ...115.264 243,382 250,640 0 787 | o0 |0 [ 7.000 |...... 6.116 |MON... | ..........1,420 | ......... 17,037 | 05/10/2007. | 03/01/2037.
3128M4  AX 1 |FHLMC 30 YR GOLD PC GRP POOL G02422... L9427 | AB12 | 95,969 101,509 0 222 | o0 |0 [ 6.000 |...... 4.030 [MON... | ....ccc.....480 | ccoooonecs 5,758 | 10/14/2009. | 12/01/2036.
3128M5 DG 2 |FHLMC 30 YR GOLD PC GRP POOL G0340: L7774 185,215 198,601 0 (1,261) | covvervvrerrenn0 | 0 | 6.500 |...... 4.650 | MON... 12,039 | 02/08/2010. | 10/01/2037.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL G03600... L A16.333 | 73,889 | 63,515 ....65,019 0 (116) | vvvrverrerree0 [0 [ 7.000 |...... 6.551 [MON... | ... 10/29/2008. | 11/01/2037.
3128M7 PD 2 |FHLMC 30 YR GOLD PC GRP POOL G05520... ...115.245 201,081 215,562 0 506 | coovrerrrrirennn0 | o0 [ 6.500 |...... 4.549 [MON...| ... 01/22/2010. | 01/01/2039.
3128M7 Q9 0 |FHLMC 30 YR GOLD PC GRP POOL G05580... ...117.853 117,590 124,423 0 (922) | wevverrerrenn0 [ 0 [ 6.500 |...... 5.412 |MON... | ... 09/09/2009. | 04/01/2039.
3128M9  MP 4 |FHLMC 30 YR GOLD PC GRP POOL G07266... ...110.243 ..2,221,572 2,354,882 0 4728 | o0 | 0 | 4.000 |...... 1.487 |MON... 10/07/2014. | 12/01/2042.
3128MJ  2M 1 |FHLMC 30 YR GOLD PC GRP POOL G0877! ...106.086 12,277,525 | ........... 12,347,285 0 A24) ] 0 0 3.500 |...... 2.925 |MON... 09/18/2018. | 09/01/2047.
3128MJ 2S 8 |FHLMC 30 YR GOLD PC GRP POOL G08784... ...106.224 ..3,393,661 3,441,668 0 (1,014) | o0 | 0 3.500 |...... 2.154 |MON... 05/16/2018. | 10/01/2047.
3128MJ 22 2 |FHLMC 30 YR GOLD PC GRP POOL G08791... ...104.766 .4,911,204 4,878,889 0 [ 183 | 0 |0 [ 3.000 |...... 3.515 | MON... 01/17/2018. | 12/01/2047.
3128MJ 3N 8 | FHLMC 30 YR GOLD PC GRP POOL G08804... ...106.087 ..2,621,637 2,613,952 | ..ooovvvvcriieenn0 [ i3 | 0 |0 [ 3.500 |...... 3.660 |MON... 06/18/2018. | 03/01/2048.
3128MJ  4H 0 |FHLMC 30 YR GOLD PC GRP POOL G08823... ...105.585 | ............1,652,673 | .............. 1,565,255 1,564,388 | .....ccooovvvnrcenn0 |2 | o0 |0 3.500 |...... 3.440 |MON... | ... 01/29/2019. | 07/01/2048.
3128MJ AM 2 | FHLMC 30 YR GOLD PC GRP POOL G08011... ...120.226 142,893 146,733 | vvcriieencenn0 | e 13 | 0 [0 | 6.000 |...... 5.023 [MON...| ... 10/07/2004. | 09/01/2034.
3128MJ S35 | FHLMC 30 YR GOLD PC GRP POOL G08537. ..106.359 | .............4,230,741 | ....co..ece. 3,977,782 3,879,272 | coovvvverrrrenieen0 | i @,212) | 0 |0 [ 3.000 |...... 4.221 |MON... 07/23/2013. | 07/01/2043.
3128MJ  S4 3 |FHLMC 30 YR GOLD PC GRP POOL G08538... ...108.382 ..3,432,787 3,398,432 | ..ooovvvvrriieenn0 [ e (1,000) | o0 | 0 [ 3.500 |...... 3.962 [MON... 08/20/2013. | 07/01/2043.
3128MJ  SY 7 |FHLMC 30 YR GOLD PC GRP POOL G08534... ...106.372 1,947,118 1,899,283 | o0 | e (2,133) | il [0 s 3.000 |...... 4.213 |MON... 07/23/2013. | 06/01/2043.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601... ...108.981 .3,326,408 | ...cooonvne 3,052,283 3,239,923 | .o [ 2,388 | 0 [0 [ 4.000 |...... 0.262 |MON... 11/10/2014. | 08/01/2044.
3128MJ UM 0 | FHLMC 30 YR GOLD PC GRP POOL G08587... ...954,057 |..111.591 | .. ...983,505 881,346 951,641 | oo | i (354) [ 0 | 0 4.500 |...... 1.670 | MON... 08/27/2014. | 05/01/2044.
3128MJ US 7 |FHLMC 30 YR GOLD PC GRP POOL G08592 2,467,433 |..108.987 | .............. 2,541,449 | ..ccooeoeene. 2,331,892 2,463,503 | ...coovvveriieenn0 [ 915 | 0 | 0 [ 4.000 |...... 0.501 |MON... 08/26/2014. | 06/01/2044.
3128MJ UV 0 | FHLMC 30 YR GOLD PC GRP POOL G08595... ...108.983 872,999 921,811 | o0 | 529 | 0 [0 [ 4.000 |...... 0.466 |MON... | ... 08/19/2014. | 07/01/2044.
3128MJ V7 2 |FHLMC 30 YR GOLD PC GRP POOL G08637... ..109.276 | .............1,636,246 | .............. 1,497,354 1,598,378 | ..o | o84 | 0 | 0 4.000 |...... 0.463 [MON...| ... 05/27/2015. | 04/01/2045.
3128MJ VB 3 | FHLMC 30 YR GOLD PC GRP POOL G08609... ..107.211 ..1,311,082 1,366,877 | .oovvvervirennen0 | eiiviiiineennd00 | ciiiiennd0 | iiinnnl0 s 3.500 |...... 0.473 |MON... | ... 02/18/2015. | 10/01/2044.
3128MJ VC 1 |FHLMC 30 YR GOLD PC GRP POOL G08610... ...108.976 | . . ..1,057,185 1,121,833 | o0 | (131 | 0 | 0 4.000 |...... 0.534 [MON...| ... 11/10/2014. | 10/01/2044.
3128MJ W 9 |FHLMC 30 YR GOLD PC GRP POOL G08627. L A07.610 | 683,500 635,162 663,157 | .covvvieriviennnn0 | 231 [0 | 0 3.500 |...... 0.495 | MON... 03/18/2015. | 02/01/2045.
3128MJ WW 6 | FHLMC 30 YR GOLD PC GRP POOL G08660... ...108.939 11,145,681 111,233 |0 | 108 | 0 | 0 4.000 |...... 0.974 [MON...| ... 12/22/2015. | 08/01/2045.
3128MJ XK 1 |FHLMC 30 YR GOLD PC GRP POOL G08681... ...107.009 2,778,472 2,664,229 | ...coovvvcvrcnnenn [ 13 0 0 [ 3.500 |...... 1.595 [MON... | ... 03/16/2017. | 12/01/2045.
3128MJ  XR 6 |FHLMC 30 YR GOLD PC GRP POOL G08687... ..107.737 1,763,176 1714755 | 0 | 814 | 0 | 0 3.500 |...... 0.030 [MON...| ... 02/25/2016. | 01/01/2046.
3128MJ Y7 9 | FHLMC 30 YR GOLD PC GRP POOL G08733... ...106.759 .2,636,360 2,458,381 | oo [ 22 |0 [0 [ 3.500 |...... 3.720 |MON... | ... 04/20/2018. | 11/01/2046.
3128MJ  YB 0 |FHLMC 30 YR GOLD PC GRP POOL G08705... ...105.231 .2,269,729 . 2,207,489 | ..o [ i BT [0 [0 [ 3.000 |...... 1.174 |MON...| ... 05/18/2016. | 05/01/2046.
3128MJ  ZF 0 |FHLMC 30 YR GOLD PC GRP POOL G0874 ...105.539 .1,388,061 .1,315,212 1,252,409 | ..oocveviviienncn0 | viiiieid(236) | ceviiiiennn0 | iiiinnl0 3.000 |...... 3.261 |MON... 10/24/2018. | 01/01/2047.
3128MJ  ZF 0 |FHLMC 30 YR GOLD PC GRP POOL G08741... ...105.539 12,157,817 | oo 12,155,379 | oo | e (324) | 0 | 0 | 3.000 |...... 3.261 | MON... 10/11/2017.| 01/01/2047.
3128P7 5H 2 [FHLMC 30 YR GOLD PC GRP POOL C91748 ..107.635 | ............3,419,361 | ..ccc...ce. 3,176,811 3,274,456 | ...oovvvvcrvcceenn0 | 595 | 0 | 0 [ 3.500 |...... 2.114 |MON...| ..........9,266 | ........ 111,188 | 04/17/2014. | 02/01/2034.
312910  3Q 3 |FHLMC REMIC SER 1311 KPAC .103.067 | ..oovvvrerrren85,107 | o 82,574 82,804 | e | e (689) [ 0 | 0 7.000 |...... 6.360 [MON... | ...ccc....482 | oo 5,780 |03/22/2006. | 07/15/2022.
31292H MU 5 |FHLMC 30 YR GOLD PC GRP POOL C01271 L1358 | 8,989 | 7,914 8,001 | o0 | e 12 | 0 [0 [ 6.500 |...... 6.113 |MON... | o3 | 514 | 01/14/2002. | 12/01/2031.
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312928 AD 2 |FHLMC 30 YR GOLD PC GRP POOL C09004... 1A.. ...107.544 821,041 841,012 798 | o0 |0 [ 3.500 |...... 1.749 [MON... | ..........2,395 | ......... 28,736 |06/23/2014. | 07/01/2042.
31292S  B7 4 |FHLMC 30 YR GOLD PC GRP POOL C09062... 1A .. ..108.983 | ............2,463,718 | ............. 2,260,650 2,385,926 1,515 | i | 0 [ 4.000 |..... 0.798 [MON... | ... 08/21/2014.| 07/01/2044.
312928 CE 8 |FHLMC 30 YR GOLD PC GRP POOL C09069... 1A.. ...108.987 911,723 968,317 | covvevvrvvrerrireen0 | evrrieirnnnn805 [ 0 | 0 4.000 |...... 0.061 |MON... | ... 11/19/2014. | 11/01/2044.
31297K V4 1 |FHLMC 30 YR GOLD PC GRP POOL A30635. 1.A L2432 | 81,990 | 72,924 w5317 |0 | 889 | 0 | 0 6.000 |...... 3.855 | MON... 02/09/2005. | 07/01/2032.
3132GK V6 0 |FHLMC 30 YR GOLD PC GRP POOL Q04537... 1A.. ..107.688 | ..............1,539,786 | .............. 1,429,864 1,464,197 | o0 | 1352 | 0 | iinl0 3.500 |...... 1.190 [MON...| ... 06/24/2014. | 11/01/2041.
3132HN DM 8 |FHLMC 30 YR GOLD PC GRP POOL Q11908... 1A .. ...106.103 538,602 552,677 | ovveevvvvrecrcieen | i858 | 0 | 0 3.500 |...... 1.232 |[MON...| ... 06/25/2014. | 10/01/2042.
3132M5 7D 8 |FHLMC 30 YR GOLD PC GRP POOL Q25692... 1A.. ...108.999 414,465 435,568 | .....cocvverienenn0 | iiniiiencnn(62) | o0 | 0 4.000 |...... 0.825 |MON... | ... 05/08/2014. | 04/01/2044.
31339N  PT 7 |FHLMC REMIC SER 2429 HB SCH...... ...106.423 153,452 155,183 | o0 | e (854) | 0 [0 | 6.500 |...... 5.414 |MON... | ... 08/28/2002. | 12/15/2023.
3133TL V5 4 |FHLMC REMIC SER T 18 A3 SEQ ...100.000 690 690 [ .0 | 0 | 0 [0 [ 6.609 |...... 6.661 [MON... 08/26/1999. | 08/15/2029.
31358P UA 3 |FNMA 92 REMIC INV FLOATER SER 137 CL SR 2110638 | 7,038 | oo 6,361 6,330 ...13.993 | ....15.130 [MON...| ... 01/19/2001. | 08/25/2022.
31368H NG 4 |FNMA PASS THRU POOL 190391 ...117.983 131,304 140,257 | oovvevcrviiencenn0 | 883 | 0 [0 | 6.000 |...... 3.552 |MON... 11/24/2009. | 09/01/2038.
3136AS GE 0 |FNMA 16 REMIC SER 24 HY PAC ..113.256 | ..............5,662,800 | ............. 5,000,000 5,070,101 | .0 | ieiei(90,198) | o0 | 0 [ 3.000 |...... 2.349 [MON... 09/29/2016. | 05/25/2046.
31371L 4S5 |FNMA PASS THRU POOL 255633, ...117.860 151,877 157475 | o0 | el T | 0 [0 6.500 |...... 4.803 [MON... | ... 05/10/2005. | 01/01/2035.
31371L  VE 6 | FNMA PASS THRU POOL 255413 ..117.155 446,736 457,133 | 0 [ e (1,076) | a0 | 0 [ 6.500 |...... 5.922 | MON... 08/12/2005. | 10/01/2034.
31371M 3 1 |FNMA PASS THRU POOL 256515, ...115.061 126,461 128,503 | ..ovvevvrviveneenn0 | e (T3) | a0 [0 | 6.500 |...... 6.071 [MON... | ... 05/16/2007. | 12/01/2036.
31371M 5P 8 | FNMA PASS THRU POOL 256554 2115990 | 106,367 | 91,703 293,041 |0 | i (125) [ 0 | 0 6.500 |...... 6.209 [MON...| ... 02/27/2007. | 01/01/2037.
31371M WV 5 | FNMA PASS THRU POOL 256360. CTTET |l 73151 | 62,120 B389 |0 | (B9 [ 0 | 0 7.000 |...... 6.507 [MON... | ... 08/21/2006. | 08/01/2036.
3137BR  7J 8 |FHLMC CMO SER 4608 JV PAC ...107.845 13,563,754 | ........... 14,065,225 | ..o | 3,296 | o0 |0 3.500 |...... 2.516 [MON... 11/08/2016. | 01/15/2055.
3137BR RS 6 |FHLMC CMO SER 4612 DV PAC.............. ...102.281 ..3,477,576 3,587,077 | o0 | ieiccecd(7,087) | a0 | 0 [ 3.500 |...... 2.651 [MON... 10/07/2016. | 01/15/2055.
31385W 28 7 |FNMA PASS THRU POOL 555285 L1816 | 100,153 | 84,792 85,818 | 0 | 130 | 0 [0 6.000 |...... 5.492 | MON... 06/29/2004. | 03/01/2033.
3138E1 M5 3 |FNMA PASS THRU POOL AJ8479........... ...109.708 516,196 545,281 | ..o | iriiieene(203) [ 0 | 0 4.000 |...... 1.795 |[MON... | ... 07/10/2014. | 12/01/2041.
3138EE  RL 5 | FNMA PASS THRU POOL AK9490 L0217 2,021,411 | 1,834,032 1,928,137 | o0 | e 1,812 | 0 [0 4.000 |...... 2.670 |MON... | ... 09/23/2014. | 04/01/2042.
3138WM L5 8 |FNMA PASS THRU POOL AT0347............ ...109.350 1,053,412 | oo | (327 [ 0 | 0 3.500 |...... 3.315 |MON... | ... 03/24/2014. | 05/01/2043.
3138Y9 M4 7 |FNMA PASS THRU POOL AX7578 ...105.686 . 1,313,823 | oo | 1,289 | 0 | 0 3.000 |...... 1.048 |[MON...| ... 01/28/2015. | 01/01/2045.
31390P GJ 0 |FNMA PASS THRU POOL 651901 ...118.196 158,561 161,202 | o0 | iieecnn(661) | 0 [ 0 | 6.000 |...... 5.575 |MON... 02/25/2005. | 08/01/2032.
3139%6H UD 9 |FHLMC REMIC 3117 BT TWO TIERED NT INV FL....vvviriviervircirernincins | v ..113.218 597,920 601,583 | ..ovvcvrverieenns0 | vrieineeend(235) | 0 [0 [ 7.000 |...... 6.872 |MON... | ... 10/18/2006. | 02/15/2036.
31396N  J9 8 |FHLMC REMIC 3147 DT TWO TIERED NT INV FL... L116.203 | 31,184 | 26,836 226,981 | 0 | i [0 0 7.000 |...... 6.961 [MON... | ... 10/25/2006. | 04/15/2036.
31401M  FA 4 |FNMA PASS THRU POOL 712167.....c.ovivirnrieriniseersniseeessssisesssssssnsns | cvveees ...116.003 423,876 431,889 | o0 | eienen(2,321) | 0 | innl0 6.500 |...... 6.055 |MON... | ... 10/25/2005. | 08/01/2033.
31402C  TT 9 | FNMA PASS THRU POOL 725162........cocurrverrererneessseesseesssssessssssssaneeens | aveeens ...119.649 116,011 119,002 | .ovvecvviieneenn0 | e8| eiiien0 [0 | 6.000 |...... 5.139 |MON... | ... 02/15/2005. | 02/01/2034.
314030  VZ 9 | FNMA PASS THRU POOL 745932.........cccrmriiireririerisisnseersssseeesssssssessnsns | seveee ...116.470 110,828 113,348 | o0 [ (16) | iiiinnl0 [0 [ 6.500 |...... 5.814 | MON... 11/24/2008. | 11/01/2036.
31404U MR 8 | FNMA PASS THRU POOL 778968...........corrverrerermeesrnnessensssansessasssssaneenns | aveeens 112382 | e 71,836 | 63,921 B4587 |0 | s (BT8) [ 0 | 0 6.000 |...... 5.760 |MON... | ... 05/18/2004. | 06/01/2034.
314040 UK 4 | FNMA PASS THRU POOL 779186.........cccvvvmirieririieiniissiseiiesissinniiens | s 12376 | e 46,973 | 41,800 82194 |0 n(26) | 0 | 0] 6.000 |...... 5.781 |MON... | ... 05/25/2004. | 06/01/2034.
31405M MK 0 | FNMA PASS THRU POOL 793362.........cvverrrreemeessreesseseessnsssssaesesssssssnns | ceneee ...116.058 225,075 230,334 | o0 | e TAT9 | 0 [0 [ 6.000 |...... 2.632 [MON...| ... 07/23/2004. | 08/01/2034.
31406Y E3 0 [FNMA PASS THRU POOL 823754...........cooveriiniiciieririsniicsissivesienins | s 115988 | 106,802 | e 92,080 296,057 | o0 | il 745 | 0 | 0 | 7.000 |...... 5.300 |MON... | ... 04/27/2005. | 09/01/2031.
31408E BH 4 |FNMA PASS THRU POOL 848840 ...118.353 135,387 137,851 | o0 | s (119) | a0 [0 | 7.000 |...... 6.627 [MON...| ... 06/07/2006. | 01/01/2036.
31410B EL 4 [FNMA PASS THRU POOL 884039, 2104641 | 83,643 | 79,933 282178 | 0 | e (TA9) | 0 | 0 | 7.500 |...... 6.932 | MON... 05/18/2006. | 05/01/2036.
314106 RK 1 |FNMA PASS THRU POOL 888890............ccocuerrrermeirrerirceriesenissesisneeens | ceeeens ...120.655 161,816 175,364 | o0 | iiicccen(666) | 0 [ 0 | 6.500 |...... 4.262 [MON...| ... 09/14/2010. | 10/01/2037.
314106 W9 0 | FNMA PASS THRU POOL 889072..........couumiricrirriiiiniissisiiienissiniins | s ...119.386 317,708 266,119 288,344 | ....coovvvvvrrceenn0 | (395 [ 0 | 0 6.500 |...... 4.286 |MON... | ........1,441 | ... 17,298 | 09/14/2010. | 12/01/2037.
31410K  CX 0 |FNMA PASS THRU POOL 889386..............crvrererererrererenerseseseesssesssseeness | ceeeene ..117.901 86,910 | .oooovrrrcrirens 73,714 279449 |0 | 80 | 0 | 0 6.000 |...... 2.582 [MON... | .....cc.....369 | oo 4,423 |08/19/2010. | 03/01/2038.
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31410K DK 7 [FNMA PASS THRU POOL 889406............coocoorvvriricrieriinnicsiissiiesienins | v 1A.. ..118.248 148,931 157,167 | o0 [ i (626) [ o0 [ il [ 6.000 |...... 4.828 |MON... | .o 745 | 8,936 | 11/12/2009. | 04/01/2038.
31410K  JY 1 |FNMA PASS THRU POOL 889579..........ccocimvrimmrineiiinciiseiissesisseseennns | e 1A .. .. 118,141 . 369,040 398,647 | .ooovvvevrrerirenn0 | i34 | 0 [0 [ 6.000 |...... 3.581 |MON... | ..........1,845 | ... 22,142 | 01/10/2013. | 05/01/2038.
314108 2P 1 |FNMA PASS THRU POOL 896382 1A.. ...125.922 471,410 374,368 383,514 | o0 | 2,035 | 0 | 0 7.000 |...... 5177 |MON... | .........2,184 | ......... 26,206 | 07/28/2006. | 06/01/2036.
31410S  PW 1 |FNMA PASS THRU POOL 896037 1.A ...118.388 220,346 186,122 191,690 | .ovvcvviiieneenn0 | e84 | 0 [0 | 7.000 |...... 4.144 |MON... 13,029 | 09/22/2006. | 08/01/2036.
31410W QY 7 |FNMA PASS THRU POOL 899671 1A.. L A13526 | e TEAT | 67,312 w1913 | 0 | 16 | 0 0 ] 6.500 |...... 1.789 [MON...| ... 09/09/2009. | 08/01/2037.
31411F  FC 3 | FNMA PASS THRU POOL 906563.............ccevvrrrverreasieessissiseessessssssssssenss | evviene 1A .. ...119.532 147,202 151,321 | o0 | 883 | 0 [0 | 6.000 |...... 4.924 |MON...| ... 02/06/2009. | 01/01/2037.
31412F  H4 8 | FNMA PASS THRU POOL 923751.........coiiiireiineiisneiieneiseesiesesiesesinns | v 1A.. L2642 | 48912 | 43,422 wBAA5T |0 16 | 0 0 | 7.000 |...... 5.675 |MON... | ... 06/13/2007. | 04/01/2037.
31413Y  KQ 3 |FNMA PASS THRU POOL 959403 ...114.409 147,060 150,062 | ..ovvvvvvviieneenc0 | (902 | 0 [0 | 6.500 |...... 6.118 [MON...| ... 11/24/2008. | 12/01/2037.
31416B RR 1 [FNMA PASS THRU POOL 995196, ...118.891 383,775 420,349 | oo | 817 | 0 0 6.000 |...... 2.864 |MON... 12/08/2011. | 07/01/2038.
31416B ST 6 |FNMA PASS THRU POOL 995230 ...115.698 191,454 207,071 | o0 | 342 | 0 [0 [ 6.500 |...... 4.245 [MON...| ... 06/08/2010. | 01/01/2039.
31416B  SU 3 |FNMA PASS THRU POOL 995231.........cccouririririneriererissesiesesiesesienens | oeeees ...114.370 123,628 132,457 | o0 | 283 | 0 [0 | 6.500 |...... 4.359 [MON...| ... 01/19/2010. | 01/01/2039.
31418A  UP 1 |FNMA PASS THRU POOL MA1489.... CF.. ..106.611 | ..............2,029,260 | .............. 1,903,422 1,863,674 | ....cccovvvvnnrccean | oo (170) | 0 | 0 3.000 |...... 3.853 |MON... | ... 07/22/2013.| 07/01/2043.
314188 E8 5 |FNMA PASS THRU POOL MAT958...........coooriierieireiieneiieseiieneiieseioens | oeeees ...109.335 195,821 206,849 | ..oovrvrrneieenns0 | 82 | 0 [0 [ 4.000 |...... 0.773 [MON...| ... 07/17/2014.| 07/01/2044.
31418C DT 8 |FNMA PASS THRU POOL MA2813.... CF.. ...105.160 .1,197,103 1,221,905 | oo | 278 | 0 | 0 3.000 |...... 1.992 | MON... 12/15/2016. | 11/01/2031.
31418C P9 9 | FNMA PASS THRU POOL MA3147.... CF.. 4 ...104.920 ..4,947 545 4,957,611 | o0 | iiee(232) | 0 [0 [ 3.000 |...... 2.687 |MON... 11/17/2017. | 10/01/2047.
31418C R7 1 |FNMA PASS THRU POOL MA3209.... CF.. .4 ...104.840 ..5,251,662 5,243,768 | ...ccvvviivrcienn0 [ iiiccn(33) | 0 |0 [ 3.000 |...... 2.980 [MON... 12/20/2017. | 12/01/2047.
31418C RE 6 |FNMA PASS THRU POOL MA3184.... CF.. 4 . ...109.264 . .4,210,768 4,466,079 | ..oovoveriieencenn0 | iieiceeced(B79) | a0 [0 [ 4.500 |...... 1.429 |MON... 01/23/2018. | 11/01/2047.
31419G B9 4 |FNMA PASS THRU POOL AE5463...........ccccomvvismiiiinnnes . |CF.. 4 IO P 1,206,110 |...109.665 | .............. 1,250,577 ......1,140,361 1,204,268 SRR ) [ROPOROPSROOOR (B OO 4.000 |..... 0.922 |MON... 09/25/2014. | 10/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.............cccocoovuninena: o [ 138,124,307 XXX .145,308,558 | ..........134,903,889 | ......... 137,660,926 | .....ccoovovnriinnac 0 [ e (86,529)| .. . XXX XXX XXX | 406,055 | ..... 4,893,729 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................. N I 420,333,970 XXX ] 443,459,256 | .......... 381,853,889 | ......... 401,062,972 | oo 0 ... (2,971,585) | ..ovvveriririans (| XXX XXX XXX | . 3,189,804 |....16,296,937 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
00206R KD 3 |AT&T INC SR NT ..ot ssssssessesssssssssenses | oonsene | e | seerersnnes 1|2BFE i | v 5,032,650 |...101.497 | ..ccvvuinne 5,074,850 | ....ccccouee. 5,000,000 5,032,133 0 [ oo B17) | cviirieenl0 [0 3.100 |...... 3.059 [FA....| 83,292 | i 0 | 07/28/2020. | 02/01/2043.
00209A  AF 3 |AT&T WIRELESS SVCS INC SR NT......ccovviiiiiieiinieeiseeiiseseiseseissniiiens | s ...144.969 400,000 446,663 0 [ cireeeeene(B,047) | a0 | 0 [ 8.750 |...... 7416 |MS..ooo | oo 11,667 | e 35,000 |04/21/2003. | 03/01/2031.
026609 AC 1 |AMERICAN HOME PRODUCTS.........cocoomriimniinniiinsiiessiessesisssiesnsiens [ v LA14.622 .l 4,584,880 | 4,000,000 4,305,003 0 [ oeenn(133,227) | o0 | 0 [ 7.250 |..... 3.559 290,000 | 11/13/2013. | 03/01/2023.
037833  BY 5 |APPLE INC.....cooiiiiieiiceieceeceseceieseiiesesiessssessss e | v 112221 ] 12,344.310 e 11,000,000 | ........... 11,233,701 | oo 0 [ ieen(43,992) | o0 | a0 [ 3.250 |...... 2.783 357,500 |05/30/2017. | 02/23/2026.
059438  AK 7 | BANC ONE CORP SUB NT....ovtuuriiniiiiiiiriininsiieiissiissssesississssesinnes | cvveene ...139.806 ..8,500,000 9,152,767 0 [ reerne(82,961) | ovcvirvrriirenn0 | a0 [ 8.000 |...... 6.482 680,000 | 09/17/2010. | 04/29/2027.
06051G ~ JA 8 | BANK OF AMERICA CORP MTN.......ccoovvuimriiimimimeiieneiienesiesessenesnenenes. | cvene ...126.287 ..5,500,000 6,834,725 0 [ corererne(9,860) | o0 | a0 [ 4.083 |..... 2.853 112,283 | 08/28/2020. | 03/20/2051.
06406R  AB 3 | BANK OF NY MELLON CORP......ccorvrrrriirerinisirerisisisesiesssssssesessssesenss | oeveee 2{1.FFE.cccco| e 2,054,800 |...114.186 ..2,000,000 2,038,269 0 [ oveeeen(5,624) | o0 [ ciiiiinl0 3.442 |.... 3.095 [FA....| . 27,536 | ..o 68,840 |12/15/2017. | 02/07/2028.
084664 CR 0 | BERKSHIRE HATHAWAY FIN CORP.........coovvimeiincniiineninenissneissesienes [ evvene [ e | oeeniiins T 1CFE i | v 8,895,350 |...132.840 | . ..8,000,000 8,867,918 0 [ cooieee(18172) | e | a0 [ 4250 |...... 3.624 340,000 |06/20/2019. | 01/15/2049.
097023  AD 7 |BOEING CO DEB........oovtrirrirnriiirirnssisnssisnssissssssssssssssssssssssssssssens | avnnee | oo | coneerenens 2.CFEs | o 5,050,000 |...104.963 | ............. 4,198,520 | ..cocvon. 4,000,000 4,058,767 0 [ oreern(90,622) | ovvvvivvriirenn0 | e 0 [ 8.750 |...... 6.285 350,000 | 11/25/2003. | 08/15/2021.
097023  AM 7 |BOEING CODEB........cvoeeeveecrceceiecsssesssessssssssssssssssessssessssesssnesnns | sviene ...122.694 6,619,341 ..5,395,000 5,666,548 0 [ cieeeeene(53,897) | o0 | iccicienn0 [ 7.250 |...... 5.921 391,138 | 06/22/2010. | 06/15/2025.
110122 AA 6 |BRISTOL MYERS SQUIBB CO........oomvrvirriirriieniieeiieeseeesessssssssseesens | cevvens ..116.311 5,815,550 ..5,000,000 5,404,663 0 | cerorees(154,761) | o0 [ a0 [ 7150 |...... 3.672 357,500 | 11/15/2013. | 06/15/2023.
110122  CR 7 |BRISTOL MYERS SQUIBB CO.........coovvuiriiiiericeiieseiieceeiecesieseseeneseens | ceevens ...135.231 16,761,550 ..5,000,000 5,479,954 0 [ creeene(4,343) | 0 | 0 [ 4250 |...... 3.700 106,250 | 07/17/2020. | 10/26/2049.
121897  AA 2 |BURLINGTON NORTH SANTA FE......oiiiiiirirriinrineerieessiesssiesssieeenes | cevvens ..129.146 .3,809,807 ..2,950,000 3,330,351 0 [ oreeren(67,925) | o0 | 0 [ 7.000 |...... 4.098 206,500 | 11/07/2013. | 12/15/2025.
126650 DK 3 |CVS HEALTH CORP.......cooiiviirriieiieceeiscenissenisesissesissessesssessseenenes | aneeens ...119.964 1,996,400 10,000,000 | ........... 11,975,491 0 [ iieern(32,059) | o0 | a0 [ 4125 |...... 2.766 207,395 | 08/25/2020. | 04/01/2040.
166764 BL 3 |CHEVRON CORP. ...110.947 .9,985,230 ..9,000,000 8,976,289 0 covrrrmerrneen0 |0 [ 2.954 | ... 3.003 ..265,860 | 08/13/2018. | 05/16/2026.
191219 AP 9 |COCA COLA ENTERPRISES INC DEB........cccocovmrrireinneissceiseeiissneiinns | ceeeens ...108.595 5,429,750 ..5,000,000 5,089,285 (U IO (77,914) | o0 | 0 [ 8.500 |...... 6.750 425,000 | 09/23/2003. | 02/01/2022.
19416Q BX 7 |COLGATE PALMOLIVE CO SR MTN.....coovviirriimriiriiirnieeneeiesesieseiiens | oeeees ...127.534 ..12,753,400 10,000,000 | ........... 11,400,006 | .....coovvevrrirnac (U I (288,798) | ...ovveerrirenn0 | veriieriinenn0 [ 7.600 |...... 4.062 760,000 |01/16/2018. | 05/19/2025.
200339  AJ 8 | COMERICA BANK SUB NT........ooiiuimeiirmeiineiienesienessesesesesesienesssnesinns | v ..132.564 | . 1,325,640 | ... ..1,000,000 996,426 0 454 0 [0 [ 7875 |.... 7.950 |MS.....| .........23,188 | .......... 78,750 | 01/10/2000. | 09/15/2026.
20826F AQ 9 | CONOCOPHILLIPS CO......coovouiririririiiserisseiiesseiesssissesieessisssssssesens | oneees ..120.069 | .occvvenees 3,602,070 | ...ccoouuve. 3,000,000 3,191,584 (U [(CZ4 1) ) (V0[SOS | ) I 4.950 |..... 3.534 148,500 | 02/23/2017.| 03/15/2026.
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219350 AW 5 |CORNINGINC 121477 .1,907,655 ..1,500,000 1,695,532 (3,458) | ovovvvverirencnd0 | 0 | s 4.750 |...... 3.845 |MS......| oo 20,979 | ......... 35,625 |05/28/2020. | 03/15/2042.
254687  AH 9 |DISNEY WALT CODEB........cccoooovmmivrimriiriiiariiinenes ...116.780 .4,075,000 4,069,441 2 |0 0 7.550 |...... 7.560 | oo | o 141,867 | ........ 307,662 | 02/15/2001. | 07/15/2093.
260543 BA 0 |DOW CHEM CO DEB ...101.688 ..4,000,000 3,999,319 (B731) [ o0 | 0 9.000 |...... 8.870 |AO...... | coovuune 90,000 360,000 | 11/11/1994. | 04/01/2021.
26442C AK 0 |DUKE ENERGY CAROLINAS LLC 1ST MTG. ...100.696 10,000,000 .10,032,076 (152,964) | ..o | 0 [ 3.900 |...... 2.336 7,333 ..390,000 | 10/06/2015. | 06/15/2021.
264420 AG 9 | DUKE ENERGY PROGRESS INC . 117.044 10,000,000 10,085,731 0. 2(9,608) | v 0 [ 0 | 3.700 |...... 3.571 123,333 370,000 |08/20/2018. | 09/01/2028.
30231G AT 9 | EXXON MOBIL CORP ...110.798 10,000,000 | ........... 10,055,846 | .....ccocovvrrennnc (U I (9,972) | o0 | 0 3.043 |..... 2.925 101,433 | ........ 304,300 |01/31/2018. | 03/01/2026.
30231G AW 2 | EXXON MOBIL CORP ..123.341 3,492,158 0 (9,143) | covvvvveiienn0 | viiciieiennnl0 | 4114 |...... 3.152 |MS......| oo 41,140 | 61,710 | 04/16/2020. | 03/01/2046.
30251B AD 0 |[FMRLLC 144A...... ...134.559 3,380,413 0 (24,671) | vvvrvcrrerren0 [0 [ 4.950 |...... 3.643 148,500 | 04/04/2019. | 02/01/2033.
458140 AX 8 |INTEL CORP. ..112.872 3,031,318 | oo [ s (4,807) | 0 |0 [ 3.150 |...... 2.962 94,500 |08/21/2017. | 05/11/2027.
478160 AF 1 |JOHNSON & JOHNSON DEB LA17.984 | 11544734 | 9,785,000 | ... 10,263,249 | ....coovvvvvvcrccenn0 | 1eeenn(152,896) | o0 | 0 6.730 |...... 4.876 658,531 | 09/05/2013. | 11/15/2023.
478160 AJ 3 |JOHNSON & JOHNSON NT. ...145.630 1,674,751 | o0 | (15,575 | civiieicnnd0 | 0 6.950 |...... 5258 [MS.....| ......34,750 | ........ 104,250 | 08/11/2009. | 09/01/2029.
501044 DN 8 |KROGER CO ..121.447 6,061,487 | ..ccoovvvvvceenn0 | e (1A13) | 0 | 0 [ 3.950 |...... 2.857 (U | 091,089 | 0 [ 12/07/2020. | 01/15/2050.
532457 AM 0 |LILLY ELI & CONT. .127.515 | ...........14,036,851 | ...........11,008,000 | ........... 12,007,033 | ..ooooovvvivericceen0 | 10eenn(200,238) | o0 | 0 7125 |...... 4.808 784,320 |12/08/2011. | 06/01/2025.
594185 AQ 3 |MICHIGAN BELL TEL CO DEB ...107.157 3,003,162 | ..covvviiriiienn0 [ eiieieen(2,961) | a0 | 0 [ 7.850 |...... 7.737 ..235,500 | 08/23/2000. | 01/15/2022.
594918 AW 4 |MICROSOFT CORP ...109.217 9,397,251 | o0 [ iei(59,863) | o0 | 0 [ 3.625 |..... 2.902 333,862 | 12/03/2014. | 12/15/2023.
594918 BK 9 |MICROSOFT CORP ...131.296 8,766,863 | ......occovvviienn0 | s (41,102) | a0 | 0 [ 4.200 |...... 3.352 |MN......| .......54,133 | ... 336,000 | 12/20/2017. | 11/03/2035.
638585 AA 7 |NATIONSBANK CORP MTN ...128.153 3,015,872 | .oooovvvvcrieeenn0 | s (B447) | 0 | 0 [ 8.570 |...... 8402 [MN......| ........32,852 | ........ 257,100 |01/13/1995. | 11/15/2024.
645767 AY 0 |NEW JERSEY BELL TEL CO............ ..110.174 . 5,090,602 | ..ccooviiirriiinnn0 | eieini(59,390) | o0 | 0 [ 8.000 |..... 6.632 [JD.......| .........33,333 | ....... 400,000 | 08/24/2007. | 06/01/2022.
655844 AA 6 |NORFOLK SOUTHN CORP NT. ...101.256 | . 11,012,560 | ... 999,432 | oo | eiecdB6 | 0 | 0 9.000 |...... 9.074 [MS......| .........30,000 | .......... 90,000 |03/06/1991. | 03/01/2021.
665772 BN 8 |[NORTHERN STS PWR MN 1ST MTG.....ccovvvririireierineieinsisiesieieisssienes L2753 | e 14,028,410 | ..coevnvee 11,000,000 | ........... 11,909,391 | .o | e (176,263) | o0 [ el [ 7125 |...... 5.046 [JJ....... | .....391,875 | ....... 783,750 | 02/04/2010. | 07/01/2025.
68389X AS 4 |ORACLE CORP. ...108.397 4,335,880 ..4,000,000 4,090,888 | ....oocoovrvvvenrcennc0 | oiieenc(15,539) | a0 [ 0 [ 3.625 |...... 3.156 [JJ....... | .........066,861 | ........ 145,000 | 12/08/2014. | 07/15/2026.
68389X BM 6 | ORACLE CORP ...109.894 6,593,640 ..6,000,000 5,920,850 | .ovvvrrviricrienn [ 12,982 | 0 [0 [ 2.650 |...... 2.909 |ddooes | e 73,317 | e 159,000 |08/21/2017. | 07/15/2026.
713448 DY 1 |PEPSICOINC......cccooorviririiraririranenes ...112.804 .2,256,080 ..2,000,000 1,992,037 | oo | 1,033 | 0 | 0 3.000 |...... 3.065 |AO...... | cccceo... 12,667 | oo 60,000 | 11/10/2017. | 10/15/2027.
718546 AC 8 | PHILLIPS 66 . 104727 | . 5,759,985 | ... ..5,500,000 5,570,361 | ..cccovviivricienn0 | i (54,480) | a0 | 0 [ 4.300 |...... 3.244 |AO...... | .......59,125 | ...... 236,500 | 07/20/2015. | 04/01/2022.
718546 AL 8 | PHILLIPS 66 126126 | ... 12,612,600 | ............ 10,000,000 | ........... 12,390,415 | oo | iieecd(7,285) | 0 | 0 4875 |.... 3.385 |MN...... | ..........62,292 | ....... 121,875 | 11/30/2020. | 11/15/2044.
73651E  AB 4 |PORTLAND GENERAL ELEC 144A........ccovviiiviierieseieesseensisinine ....0.000 0 0 0 [ [0 |0 0 6.750 |...... 0.000 |FA...oo.| v | e 32,625 | 09/20/2013. | 08/01/2023.
744448 CP 4 |PUBLIC SERVICE COLORADO 1ST MTG L 116.610 | s 5,830,500 | .coooovvnenee 5,000,000 5,002,427 0 (309) | weovvrrerrerreen0 [ 0 [ 3.700 |...... 3.692 | Do | 8,222 | o 185,000 |09/19/2018. | 06/15/2028.
747525 AJ 2 |QUALCOMM INC LA33770 | 6,688,500 ..5,000,000 5,400,062 0 (21,370) | o0 | a0 [ 4.650 |...... 3.898 |MN......| .........26,479 | ........ 232,500 |06/12/2019. | 05/20/2035.
845743 BR 3 | SOUTHWESTERN PUBLIC SERV 1ST MTG ...118.008 | . 0,475,293 | .... ..8,870,000 9,999,852 (U IO (15,556) | ...ovveerrrcrenn0 | a0 [ 3.700 |...... 2992 (FA...| .....123,983 | ....... 164,095 | 07/09/2020. | 08/15/2047.
881685 BB 6 | TEXACO CAP INC DEB.......cccoviiiieiriieiniissiesisisissiessssssessssssenssnenes ..1565.683 | .o 3,113,660 | ..coovvnvene 2,000,000 2,374,911 0 (22,254) [ vovvrvrierenn0 | vvieieinenn0 | 8.000 |...... 5.759 [FA.....| ........66,667 | ........ 160,000 |02/01/2007. | 08/01/2032.
911312  BS 4 |UNITED PARCEL SERVICE INC ...122.381 .3,671,430 ..3,000,000 3,199,070 0 (2,830) | covovevererriennd0 | o0 | 3.400 |...... 3.047 |MS...... | ..........34,000 | .......... 51,000 |05/07/2020. | 09/01/2049.
913017 AS 8 |RAYTHEON TECHNOLOGIES CORP DEB... ...101.308 .2,026,160 ..2,000,000 1,998,351 0 3,985 | w0 [0 [ 8.750 |...... 8.990 |MS.....| .........58,333 | ........ 175,000 |02/25/1991. | 03/01/2021.
913017 CJ 6 |RAYTHEON TECHNOLOGIES CORP DEB... ...118.670 10,000,000 | ........... 11,501,775 | oo 0 [ cooieeee(20,475) | o0 | 0 [ 3.750 |...... 2.908 [MN......| .........62,500 | ........ 187,500 | 06/29/2020. | 11/01/2046.
92343V BR 4 [VERIZON COMMUNICATIONS CORP ..112.684 ..6,250,000 6,517,607 0 | coieeerre(92,880) | o0 [ e [ 5.150 |...... 3476 |MS.....| . 94,774 | L 321,875 | 10/21/2014. | 09/15/2023.
94974B  FC 9 |WELLS FARGO & CO.... ...103.676 ..3,000,000 3,022,221 0 [ ciieeen(18,233) | o0 | a0 [ 3.500 |...... 2.858 105,000 | 12/18/2015. | 03/08/2022.
94974B  GL 8 |WELLS FARGO & CO.... L7178 ..5,000,000 5,349,835 0 [ oreerne(87,399) | o0 | a0 [ 4.300 |...... 3.112 ..215,000 | 07/11/2016. | 07/22/2027.
976826 BN 6 | WISCONSIN POWER & LIGHT, ...118.512 10,000,000 | ........... 11,728,933 | oo 0 [ cioeeeee0,117) | a0 | 0 [ 3.650 |...... 2773 |AO...... | .........91,250 | ....... 181,486 | 06/26/2020. | 04/01/2050.
01609W AV 4 | ALIBABA GROUP HLDG LTD ...125.902 .3,462,305 ..2,750,000 2,928,567 0 [ creeeerne(3,867) | o0 | a0 [ 4.200 |...... 3.808 |JD..c.e. | oo 8,021 | 115,500 | 07/25/2019. | 12/06/2047.
035240 AM 2 |ANHEUSER BUSCH INBEV........ ..123.820 | . 16,191,000 | ... ..5,000,000 5,514,771 0 [ iieee(13,229) | o0 | 0 [ 4375 | ... 3.555 |AO...... | .......46,181 | ... 109,375 | 05/26/2020. | 04/15/2038.
035242 AP 1 | ANHEUSER BUSCH INBEV........ L3273 | 3,398,190 | ..cocvvnnvee 3,000,000 3,094,389 0 | cooreeree(17,909) | o0 | o0 [ 3.650 |...... 2.947 |FA.....| .........45,625 | ........ 109,500 | 11/02/2016. | 02/01/2026.
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
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
126149 AD 5 |CPC INTERNATIONALINC............ ...135.185 16,759,250 ..5,000,000 5,308,843 | ..o [ ienn(2,052) | o0 [0 [ 7.250 |...... 6.000 362,500 | 04/27/2009. | 12/15/2026.
656531 AC 4 |NORSKHYDRO A S DEB ...117.660 8,236,200 ..7,000,000 7,584,448 | ..oooviiienn0 | (222,082) | a0 | 0 [ 7.750 |...... 4.135 542,500 | 11/09/2018. | 06/15/2023.
656531 AD 2 |NORSK HYDRO A S DEB ..127.736 .2,299,248 ..1,800,000 2,052,053 | ..coovviiinriiienn0 | e (46,061) | 0 | 0 [ 7.150 |...... 3.960 128,700 | 11/06/2013. | 11/15/2025.
656531 AM 2 |NORSK HYDRO A S DEB ...135.539 6,776,950 ..5,000,000 5,584,997 | ..o | i T1,125) | o0 [0 [ 7.250 |...... 5.167 ..362,500 | 05/19/2010. | 09/23/2027.
98934K  AB 6 |ZENECA WILMINGTON INC GTD DEB........ccoooiiiiiiiiiinriiinnsiicsssiissniis ..117.807 | . ...14,136,840 12,000,000 | ........... 12,711,380 | o0 | 1000(226,260) | o0 |0 7.000 |...... 4.764 840,000 | 05/12/2010. | 11/15/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations XXX | e 417,696,071 | ..........349,993,000 | ......... 376,350,513 XXX XXX XXX | ... 4,202,820 | ....16,540,157 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........cc.coouiiniiniiiciiiiiinisiicciccis XXX | s 417,696,071 | ..........349,993,000 | ......... 376,350,513 XXX XXX XXX | .. 4,202,820 | ....16,540,157 XXX XXX
Unaffiliated Bank Loans - Acquired
06683*  AA 9 [BANYAN TECH ALPHA LLC......c.cccvviiiiiiicinniccicesecscssseiesesiseias | v ...100.000 1,234,457 1,234,457 0 ...0 [....11.000 |....11.000 12/31/2019. | 06/30/2025.
36251 AC 4 |GABRIEL PERFORMANCE PROD LLC........cocooiiiiiiiiinriiniicieceieneies | e ...100.000 11,002,154 | ... . 1,002,154 0 ...0 |....11.500 |...11.778 10/01/2018. | 04/22/2022.
45678#  AA 0 [INFOSOFT GROUP LLC........oovviireiirriiereiiereiieseiseseisseseisessiseseiseseins | oeeees ...100.000 3,491,327 | o 3,491,327 3,491,327 0 ...0 |....10.000 |....10.000 09/16/2019. | 03/16/2025.
81618* AA 2 |SELECT DENTAL MANAGEMENT LLC......ccooooniviiinniiinniisniiissiisssiisnnies | o ...100.000 ...902,754 902,754 902,754 0 ....0 |....10.000 |....10.000 . 11/05/2020. | 07/15/2024.
6499999. Unaffiliated Bank LoaNS - ACQUIrEU............coueuiiiiiiiiiiiie i XXX 6,630,692 ..6,630,692 6,630,692 0 .0 XXX XXX XXX | s 35,085 | ........ 613,468 XXX XXX
6599999. Total - Unaffiliated Bank Loans XXX 6,630,692 ..6,630,692 6,630,692 0 0] XXX XXX XXX 35,085 ..613,468 XXX XXX
Totals
7699999. Total - ISSUEr OBlIGAtIONS. .......oveirrieiciiisciis s | s 1,279,305,584 XXX | e 1,334,809,631 | ...... 1,115,795,500 | ...... 1,190,506,966 ...(12,600,773) | .. L0 XXX XXX XXX |....15,861,346 |....53,602,170 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUNMHIES. .. ... v.eruurererririsssis it snssnntes | cesseeeas 155,443,367 XXX | 163,507,520 | .......... 151,628,911 | ......... 154,636,655 RO (271,427)| .. .0 XXX XXX XXX | 462,476 | ..... 5,570,807 XXX XXX
8299999. Total - Unaffiliated BanK LOANS............ovuiiiiiiiiesiiiesiiesitssi sttt sttt ssssssssesssssnsenssansnas | ovsssssaa 6,630,692 XXX | i 6,630,692 | ..............6,630,692 6,630,692 0 0. L0 XXX XXX XXX | s 35,085 | ........ 613,468 XXX XXX
8399999, Grand TOtal - BONMS............oouuuiieiriiieriiieceiiceii e | v 1,441,379,643 XXX | 1,504,947,843 | ......1,274,055,103 | ...... 1,351,774,313 | oo 0| ...(12,872,200)| .. L0 XXX XXX XXX |....16,358,907 |....59,786,445 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1C s 100,909,347 1D .. 41,380,250 1E .. 31,378,111 1F s 69,542,989 1G ...56,327,147
2C s 13,724,634
3C .
4C .. .
5B i 6,630,692 5C e 0
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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 Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange iYe}
g| Numberof Par Value | Rateper | Book/Adjusting to Obtain Declared but | Received | Declared but Increase | (Amortization) [  Impairment B/AC.V. Change in Administra- Date
CUSIP Identification Description Code | n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B.J/A.C.V. tive Symbol | Acquired
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA e 0 1= 1C e 0 1D e 0 1E 0 TF e 16 i 0
2A ! 0 2B s 2C 0
BA ! 0 3B s 3C 0
AA 0 4B AC i 0
BA e 0 BB e 5C 0
B 0
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVO
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./AC.V. Exchange Change Date Administra-
CUSIP Identification Description Code [ gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
007903 10 7 |ADVANCED MICRO DEVICES INC........ccoooviiiriiiiniiiniiieseiissniiesniessesssssissesesnsssnnnss | eevinne [ eon | cveenes 7,000.000 | .................641,970 | ...... 91.710 ...495,684 0 (U (OO | ISR 146,286 | ...oooooovvceenn0 | o 146,286 11/04/2020. | .....ccvvvvnne.
02079K 30 5 |ALPHABET INC CL A....ooiiiiiiiiiriireiieseiiesiisssissssssssssssssssesssssssssesssssssssnssssnnsnses | wovnenns | oo | woeenvinns 375.000 ..1,752.640 ...509,863 0 0 LA47377 147377 08/17/2020.
03027X 10 0 |AMERICAN TOWER CORP REIT.........ccooriiiimiiiriiiriiisniisssesissesssissssssssssssssssssssens | wvneens | oo | oonene 13,000.000 | ...............2,917,980 |..... 224.460 2,997,075 15,730 52,250 ..(140,138) | .... (140,138) 02/21/2020.
031162 10 0 JAMGEN INC.....ooiiiiiiiciiisecs st | sovieess | s | e 36,700.000 | ...............8,438,064 |..... 229.920 4,735,612 0 234,880 | ..ocoovrvrerrrennn0 [ i (409,205) | ....ccvvvvcvinnns 01.. ....(409,205) 01/13/2016.
037833 10 0 |APPLEINC.... OSSOSO SPUSPORUSPUSROSOUR INVOPRO VR PP 36,000.000 | ... ..4,776,840 |..... 132.690 . ...875,566 0 29,070 2,133,989 0. ...2,133,989 08/31/2020.
058586 10 8 |BALLARD POWER SYSTEMS INC........ccooiiiiiiiniiiiciiiriiisnicssississiesissiississssissssens | ceviens | e | cviienns 7,000.000 | .ooovvicrinnn 163,800 | ...... 23.400 | .o 163,800 ..112,446 0 0 51,354 (U A 51,354 | oo 0 | 10/02/2020.
09247X 10 1 |BLACKROCK INC COM.......ooooiriimiiineiisiiisseiieseiessssissssissessssssssssssssssssssssssnsssnns | wvnenne | oo | ooneee 28,000.000 | ............. 20,203,120 |..... 721.540 20,203,120 4,371,552 0 406,560 | ....coovverriiennn0 | 6,127,520 | .coovvcvvri 0 09/22/2011.
126408 10 3 [COXCORP......ooiiiiiiceieceii ettt | e 5,550.000 503,662 | ...... 90.750 | .ooovvriiens 503,662 ...418,738 0 2,548 84,924 ...84,924 09/16/2020.
166764 10 0 [CHEVRON CORP..........ooiiiiiiiiiniiireineieseiie s | o ] 5,490.000 463,630 | ...... 84.450 463,630 ...187,895 0 28,328 | .0 | (197,969) | ... ....(197,969) 01/01/2005.
17275R 10 2 | CISCO SYSTEMS INC.......oomvimirieiiiiciiseeeieseiesesissesissesesssisss s | covins .|.....327,000.000 14,633,250 | ...... 44.750 14,633,250 5,115,074 0 467,610 | .coovvvrerirennnn0 | (1,049,670) | .... 09/22/2011.
191216 10 0 [COCA COLA CO....ccvoiieicviciissiissisessssi s sesesnssessssesnssseenes | wvnnene | s | oeneee 12,000.000 658,080 | ...... 54.840 658,080 ...496,591 0 19,680 | ..ooovvvverriiennennd0 | e (6,120) | .... 01/15/2016.
192422 10 3 |COGNEX CORP.... 8,500.000 .682,422 | ... 80.285 ..682,422 ...543,284 0 17,813 ...139,138 ..139,138 .0 | 11/04/2020.
22160K 10 5 [COSTCO WHOLESALE CORP........ccooiiriiiriiniinninsisssisnssesssssssssssnssssnnssssnssss | wvnnnne | oo | oonees 43,000.000 16,201,540 | ..... 376.780 16,201,540 1,600,865 0 548,250 3,562,979 10/17/2012.
22788C 10 5 |CROWDSTRIKE HLDGS INC CL A.....ccooovvomiiimriiireiiereiieseieeseisssessessssssesssssssssessnnne | oevevis | oee | evvvinns 1,000.000 211,820 |..... 211.820 211,820 ...142,565 0 0 69,255 10/16/2020.
254687 10 6 |DISNEY WALT CO...covirvviriiiriinniisnsississssssessssssssssss s | sovei <0er...3,900.000 706,602 |..... 181.180 706,602 ...491,485 0 0 10/12/2020.
268603 10 7 |ELPOLLO LOCO HLDGS INC......coocuriuirriierriierceiiereiieseiiecessesessesessesessesessesessnesesnns | covveee [ eon | e 17,196.000 311,248 | ... 18.100 311,248 ...300,574 0 0 12/09/2020.
278865 10 0 |ECOLABINC. 0,000.000 ,163,600 643,480 4,800 18,800 08/31/2012.
291011 10 4 |EMERSON ELECTRIC CO......oostivirrrinriiineiieseniesesiesesiesesiesssieseseesenes I 14,000.000 ..1,125,180 ...655,705 0 28,070 09/28/2012.
31188V 10 0 [FASTLY INC CLASS A. ..ottt ssssssssssessassans | onssee | 0.000 0 0 0 299,508 02/25/2020.
371901 10 9 | GENTEX CORP.......coosiiiiriiceiiereiisseiieseiiesesiesessesesissesissesssssssssssssssssssssssssssonsssnns | voneens | oee | 200.55,800.000 | vvveeer. 1,893,294 | 1...33.930 | ooverecens 1,893,294 ..7116,428 0 26,505 276,210 08/26/2014.
372460 10 5 | GENUINE PARTS CO....ccooovvmriiiriiinniinsississsisssssssssssssssssssssnnnes 63,200 250,600 | ...ccovvvienriiennn0 | i (464,000) 05/28/2009.
400110 10 2 |GRUBHUBINC . . 0 0 6,637 06/23/2020.
437076 10 2 |HOME DEPOT INC.......coooiiiiriiriiesiisseissssessissssssssssssssssssssssssssssssssnnnes | coveis ] ...1,062,480 | ... 265.620 ,062,480 ...979,894 0 24,000 02/21/2020.
464287 23 4 |ISHARES MSCI EMERGING MKT IDX FD.....cccocoouuriiimiiiireeiiieeiieseisesiissessesesienesenns | ceviene e 194,600.000 10,054,982 | ...... 51.670 10,054,982 6,877,929 0 145,791 03/09/2020.
464287 46 5 |ISHARES MSCIEAFE IDX FD.....coivuiiiireiiiisiresisisiesiesessssiessesssssssssssssssessessssssessenss | onsnne | ver | evnes 41,000.000 | ..cvvvverecs 2,991,360 | ...... 72.960 | ..oovvvienne 2,991,360 1,675,334 0 63,642 05/21/2010.
46428Q 10 9 |ISHARES SILVER TRUST ETF.......ooiiiiiiriiiiceiiireeieneiiesesisesesienesssesesssesssssesesssssssnnnes. | eeviene | eon | e 19,000.000 466,830 | ...... 24.570 466,830 ...282,995 0 0 05/28/2020.
46625H 10 0 |JPMORGAN CHASE & COMPANY... 2,000.000 ,336,940 |..... 127.070 ,336,940 3,890,376 0 151,200 11/15/2017.
580135 10 1 |MCDONALDS CORP........cocosiviiirriieriieeiseeissesisssesesssssssesssesssssssesssssessssessssssssessssens | coneses | oee | covens 59,100.000 12,681,678 |..... 214.580 12,681,678 1,774,319 0 297,864 . 06/29/2012.
58933Y 10 5 |MERCK & COINC......ooiiiiiriiiiciienieisiiesisesessssiassisessessssssssssssisssssensenes | svvinens | oee | oo 68,500.000 | .......ccco... 5,603,300 | ...... 81.800 | .coovvvernnne 5,603,300 | ..oooovverenee 3,237,876 44,525 167,140 | ool [ (626,775) 01/13/2016.
594918 10 4 | MICROSOFT CORP.......coosiiiiirrireriierieesisesiseesiseseseesesssesesssesessessssesesssssssssssnene | coneses | oee | covens 45,000.000 10,008,900 |..... 222.420 10,008,900 1,123,777 0 94,050 2,912,400 09/22/2011.
60855R 10 0 |MOLINAHEALTHCARE INC........ccoommiiinriiinriineiisnssssssessnieens 2,500.000 531,700 |..... 212.680 531,700 ...501,567 0 0 30,133 12/04/2020.
60871R 20 9 |MOLSON COORS BEVERAGE CO CL B 3,600.000 162,684 | ...... 45.190 ..162,684 ...159,940 0 0 2,745 12/04/2020.
61174X 10 9 |MONSTER BEVERAGE CORP......c.cocooitiiriiniriciierininissisiesi i 5,400.000 499,392 | ... 92.480 499,392 ...429,115 0 0 | o0 [ s 70,277 10/16/2020.
635017 10 6 |NATIONAL BEVERAGE CORP.........cooooiriiireiiireiereeienesiesesiesesissesesssssnesssessssnenes | ceviins 6,490.000 551,001 | ...... 84.900 551,001 | oo 533,473 31,440 0 | o0 [ s 17,528 12/04/2020.
64110L 10 6 |NETFLIXINC.....cooiiiiiiiiciieicisieesis s | ceviiens reven...800.000 432,584 |..... 540.730 432,584 ...339,452 0 0 93,132 06/15/2020.
67066G 10 4 | NVIDIA CORP........coooiriiriiieiierneiecesicesiesesisesiesessesessesesssnesseseseeseseesessssssssnenes | cenenins | oee | avevenns 1,125.000 587,475 |..... 522.200 587,475 ...361,251 0 496 | o0 | 226,224 06/22/2020.
679295 10 5 |OKTAINC. ..ot ssssssissssenssis | ceviens | s | cvvenns 1,050.000 | .... 266,973 |..... 254.260 266,973 ...226,297 0 0 | o0 [ s 40,676 10/05/2020.
68268W 10 3 |ONEMAIN HLDGS INC.......ccooiiiiieiiieiieneeieseeiesesiesesiesessssessssesssesesssssssssesssnessnnens | wvneene | oo | coneenes 4,750.000 | ...ooorerirnne 228,760 | ...... 48.160 | ...ccoovven. 228,760 ...173,580 0 2,138 55,180 11/04/2020. | ......coveonvene.
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713448 10 8 [PEPSICO INC...ouovoriiiieiiieiiesiisesi sttt | ceseeins o 100,000.000 | ............. 14,830,000 |..... 148.300 | ...oovvveene. 14,830,000 | .....covvnnvs 4,332,064 102,250 395,500 (VI 1,163,000 | ..ooovvrvvrrnenns (U R 1,163,000 11/14/12003. | .ooovvveenne
717081 10 3 | PFIZER INC.....iiiiiiiiceeceeneeseesesesesss s | ceneiens [ 75,000.000 | ..o 2,760,750 | ...... 36.810 | oo 2,760,750 1,166,389 0 114,000 (VN 161,123 | o0 | i 161,123 09/22/2011. | oo
72352 10 6 |PINTEREST INC CL A ...ttt sssssissessessnsssnes | oneiens [ 10,000.000 659,000 | ...... 65.900 659,000 ...281,885 0 0 0 ..377,115 377,115 08/25/2020.
741447 10 8 |PRICE TROWE GROUP INC........cooiiiiiiriiiriiieneieseiiessiiesesisssssssesssssssssssssssssssness | covins [ 38,750.000 ...5,866,363 |..... 151.390 ...5,866,363 2,225,978 0 139,500 0 11,145,063 01/15/2016.
742718 10 9 |PROCTER & GAMBLE CO.......ccvveuiiimiiiieiireiiseiiesesississsssssssssssssssssssessisesesonnne | cevevens o 115,900.000 16,126,326 | ..... 139.140 16,126,326 1,990,787 0 361,376 0| oo 1,650,416 03/22/2001.
747525 10 3 |QUALCOMM INC........iiiiriiiceiieneiiesesseseseesesiesessesess s | ceneiens [ 52,900.000 | ....coovvnenn. 8,058,786 |..... 152340 | .ocoovvvenn 8,058,786 2,742,336 0 135,953 0 3,391,419 10/24/2012.
75513 10 1 |RAYTHEON TECHNOLOGIES CORP COM.......ccooiiiiiiriiniinsiicsiesissiississiicsienissins | coviens o 167,092.000 | ............. 11,948,749 | ...... 71510 | v 11,948,749 3,496,937 0 238,106 0 8,451,811 04/03/2020.
78463X 87 1 | SPDR INDEX SHS FDS S&P INTL SMALL CAP FESST R P Y 107,300.000 | ............... 3,799,493 | ...... 35410 | v 3,799,493 2,409,521 0 66,257 0 ....380,915 05/30/2017.
78467Y 10 7 | SPDR S&P MIDCAP 400 ETF TR......ooouiiiirceiiciiieeiiesessesessesessesessesessessssesessnsesons | coviens [ 32,000.000 | .............13,437,440 |....419.920 | ...........13,437,440 | ............... 2,772,480 46,349 150,831 0. .1,425,280 01/29/2010.
81762P 10 2 | SERVICENOW INC.......ooiiiiiiiiiiriinciissciieseiiessessesisssisssessssssss s snssesnenes | conees 1,200.000 ...481,431 0 0 0 ....179,085 07/08/2020.
819047 10 1 | SHAKE SHACK INC.......oooiiiiiiiiiiieeiereeiiecesiecesiesesi s | cevins .| -......5,000.000 ...292,748 0 0 0 ...131,152 11/03/2020.
842587 10 7 | SOUTHERN CO....ccoooviiiiiriiireiceiesessesisesiesesissssisssssssssssssssssssssssssssssssnsssnns | covens Y 103,000.000 3,097,750 0 261,620 0. (233,810) 09/24/2004.
87165B 10 3 | SYNCHRONY FINANCIAL . 5,000.000 ...142,999 0 1,100 0. 30,551 10/16/2020.
871829 10 7 | SYSCO CORP.......ooriiiriirisci s [ 51,600.000 1,468,918 0 92,880 0 07/16/2008.
87612E 10 6 | TARGET CORP.......ccooiiiiiriiriiiereiieseiis e | ceieens [V I 3,250.000 ...494,159 0 2,550 0 11/13/2020.
882508 10 4 | TEXASINSTRUMENTS INC......cooooiiiiiriiiiniisriiississesssisssssssssssnssssssssnssons | coves [ 35,081.000 4,099,394 0 114,301 0 03/09/2020.
89832Q 10 9 |TRUIST FINL CORP | e 70,000.000 2,328,900 0 126,000 0 (587,300) 12/06/2019.
90184L 10 2 |TWITTERINC 9,500.000 ...409,055 0 0 0 ..105,370 12/04/2020.
902973 30 4 |USBANCORP DEL......coiooieicrecrieeiecieeeiess e IO 55,000.000 | ...............2,562,450 | .....46.590 | ..............2,662,450 | ............... 1,792,621 23,100 92,400 0 (698,500) 01/30/2013.
911312 10 6 |UNITED PARCEL SERVICE INC CL B....cvvorrrirrrircerienriseriessissnsssssssssssssssssnens. | covees v | e 30,000.000 | .... 3,118,030 0 121,200 0 ...1,540,200 10/03/2016.
922042 77 5 |VANGUARD FTSE ALL WORLD EX U....ccooovuuriiiirriiiiiiniiieseiieseeiecesissssesesesesseneenenes | ceviees O 62,500.000 | .... ...3,647,500 | ...... 58.360 | ... ...3,647,500 2,567,961 0 72,806 0 . 288,125 02/10/2017.
92343V 10 4 |VERIZON COMMUNICATIONS..........ccoomvimmriimniiisnsiisnsissssissssssssssssssssssssssssssssssns | seeees I 174,541,000 10,254,284 | ...... 58.750 10,254,284 4,162,396 0 431,553 (VN [ (462,534) | ..ovvvrrind 0 462,534) 01/13/2016.
92766K 10 6 |VIRGIN GALACTIC HLDGS INC 6,000.000 142,380 | ...... 23.730 ..142,380 ...132,887 0 0 0. 9,493 0 11/18/2020.
97717W 28 1 |WISDOMTREE EMERGING MKTS SMALL CAP.......... [ 15,000.000 | ..................715,800 | ...... 47.720 ...676,950 0 26,412 (V1 I (1,500) [ cvooeverrerrennd 0 04/05/2017.
97717W 80 2 |WISDOMTREE INTERNATIONAL HIGH DIV FD......ccooovoriiimiiiineiieneiieneeiecesieseiieenns | e [ 62,000.000 | ...............2,321,280 | ...... 37.440 2,464,795 0 87,152 0. (285,200) 0 03/30/2017.
988498 10 1 |YUM BRANDS INC ST RTRRINN IO o 66,000.000 | ...............7,164,960 |..... 108.560 3,016,367 0 124,080 0 | v 516,780 | ..covovrrrrinne 0 ..516,780 08/06/2012.
66987V 10 9 [NOVARTIS AG ADR.......cooiiiiiiiiieiicesisesiesesiesessesesssesesiesessesess s | oeeens Di... 35,000.000 | ...............3,305,050 | ...... 94.430 . 2,870,632 0 108,058 0 (28,745) 0 (28,745) 0 |02/21/2020.
767204 10 0 |RIO TINTO PLC ADR - ......25,000.000 | ...............1,880,500 | ...... 75.220 ,880,500 1,564,475 0 0 0 316,025 .0 11/19/2020.
780259 20 6 |ROYAL DUTCH SHELL PLC SPS ADR.........cosiiiiiiriieriinciisesiesnsiesesiesssisssesessesinnes | coveeens Di... 120,000.000 | ..............4,216,800 | ...... 35140 | .... ...4,216,800 5,860,450 0 229,560 0 2,860,800) .0 03/29/2010.
806857 10 8 | SCHLUMBERGER LTD......cccoiviriiiiiiiniiiiiesisiiississiessssisssisessesssssssssssssssssies | coviens (S I 0.000 | .ovvvverierinrienienn [ e 0.000 0 0 0 30,625 (VO 0 0 06/29/2012.
G1151C 10 1 [ACCENTURE PLC IRELAND PLC SHS.......costiiririenreeiseisseriesssesssesssssssessessesssseess | woneens Cl . 74,900.000 .19,564,629 | ... 261.210 | oo 19,564,629 3,574,816 0 245,672 0 3,792,936 (V1 O 3,792,936 | ..o 0 |09/22/2011.
G29183 10 3 |EATON CORP PLC.......cooiiiiiiiiiniiiciiesiiinsissie s sssesssissisenes | oneiens Cl.. 101,000.000 12,134,140 |..... 120.140 12,134,140 5,268,160 0 294,920 0 2,567,420 0 12/04/2012.
G5494) 10 3 |LINDEPLC 6,000.000 ...4,216,160 ,216,160 2,632,000 0 61,632 0 .0 10/30/2018.
G5876H 10 5 |MARVELL TECHNOLOGY GROUP LTD 6,300.000 | .... 299,502 299,502 | ...ooovviinnina 239,708 378 258 0 0 11/04/2020.
G5960L 10 3 |MEDTRONIC PLC........oiiireiiieiiceiieceiiecesiesessssessesessesessssesssssssssssssssssssssssssnssns | covevens Cl . 51,600.000 | .....ccccooe.e. 6,044,424 | ..... 117.140 ...6,044,424 3,969,151 29,928 115,584 0 .0 05/31/2019.
L8681T 10 2 |SPOTIFY TECHNOLOGY S.A ..ot ssnsssisssissssssnisnnes | onsiens [ 2,800.000 881,048 |..... 314.660 | ... 881,048 ...561,247 0 0 0 . .0 10/16/2020. | ...
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........cccocooiniiiiins wovviniiisscsneisensscscieinnens | coeerneees 320,425,889 XXX [ 320,425,889 | ........... 129,396,690 | ............ 361,700 | .......... 7,618,679 | .o 0]....41268826 | .......... 5,970 XXX XXX

Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
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31337# 10 5 | FEDERAL HOME LN BKS CINCINNATI RF.. [ 124,444.000 | ..ocoooeee. 12,444,400 |..... 100.000 | ..oooooneee. 12,444,400 12,444,400 0 214,848 {1 I 0 0 0 0 | 03/24/2020. | ....covvvvrnirnnes
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other.................... F R TPSON [PTRRN 12,444,400 XXX | e 12,444,400 12,444,400 0 214,848 (P 0 0 0 0 XXX XXX
Common Stocks - Mutual Funds

47103D 72 8 |JANUS HENDERSON SMALL CAP VALUE FUND N.......ccoivemirmerierirneerneiserserienenees | eeeeens o |..1,041,925.349 | ............. 22,099,236 | ...... 21.210 22,099,236 21,475,179 0 262,664 0. (288,280) (V10 (288,280) | cvvvvvvrrerrrreernnens 0 | 12/21/2020.

471030 79 3 |JANUS HENDERSON TRITON FUND N.....ooiiriiiriiriiiiineiiesiiesississessssssssssesssssessssss | evees v |.....543,034.263 21,221,779 | ...... 39.080 21,221,779 13,327,607 0 827,967 (V1 IO 3,899,912 12/17/2020.

55272P 59 6 |MFS MID CAP VALUE FUND L.....ovvuiirmiriiririeirerieiinssiessssissessessssssessessssssssssesssens | soveens v |...839,453.599 | .... 22,010,473 | ...... 26.220 22,010,473 17,605,574 0 215,828 (V1 IO 1,140,338 | .... O ...1,140,338 12/10/2020.

66538B 68 5 |[NORTHERN LTS FD TR ALTEGRIS AACA OPPORTU.....cooviveniinniccieiiciisniissiccienns [ s v |...696,891.635 | ............. 15,018,015 | ...... 21.550 | .o 15,018,015 9,737,942 0 | oo 1,060,528 0 2,829,333 (01 O 2,829,333 12/17/2020.

779562 10 7 | T ROWE PRICE NEW HORIZONS FUND........c..covvtivimiimirierieressesenissssessesiesesseessnies | eveeens ... |..1,033,265.419 85,017,079 | ...... 82.280 85,017,079 34,867,531 0| oo 10,141,494 0] .....20,972,225 0 .20,972,225 12/15/2020.

77957Q° 10 3 | T ROWE PRICE SMALL CAP VALUE.........c.ovimiiieieireiieiieeiseessssisssisssssesssessssssssenns | evee wor|.....847,781.553 44,754,388 | ...... 52.790 | .o 44,754,388 22,291,752 0 888,475 (V1 I 4,083,834 | ....ccoovvvinne. 0 12/14/2020.

885215 56 6 |THORNBURG INTL VALUE CL 1 OO wer | +....599,456.423 17,168,432 | ...... 28.640 | ............. 17,168,432 12,137,399 0 534,804 0 2,930,119 0 12/17/2020.

949915 48 2 |WELLS FARGO FDS SPEC MID CAP VALUE-INST.......ccconsiinsiiiinnins N oo |.....511,050.261 22,113,145 | ...... 43.270 22,113,145 17,590,337 0 145,196 [V [ 1,021,349 | .o 0 ...1,021,349 12/16/2020. | 0.
9499999. Total - Common Stocks - Mutual Funds. XXX .149,033,321 | .o | e 14,076,956 | ..o | e 36,588,830 36,588,830 XXX XXX
9799999. Total - Common Stock XXX ..290,874,411 ..361,700 | ........21,910,483 . 7,857,656 77,851,686 XXX XXX
9899999. Total Common and Preferred StocK............c..rrerirnerievierenriiniins XXX ..290,874,411 361,700 | ........ 21,910,483 | .0 | 77,857,656 77,851,686 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

TA 0 1B e 0 1C s 0 D s 0 1E s 0 TF e 0 16 i
2A 0 2B s 0 2C 0
A 0 3B 0 3C 0
AA 0 B s 0 4C s 0
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Bonds - U.S. Government

€13

912810 SJ 8 ‘ UNITED STATES TREAS BDS.......cocomivnirinnirncenns | | 11/10/2020. | RBC Capital Markets.......... | .................... 5,604,297 5,000,000 27,208
0599999,  TOtal - BONAS = U.S. GOVEINIMENL............oovevivieieeieieieteteteceeeteeete e teeee et teeesaeaetevesaesesesseaesesesasaesessesesesss  easssssssssesesasesesessssassesassseseesssaesesasaseeessssaesasasseanees s aesesasaeseees s ansesaseses et sassasas e s et et sessesas e s eseseseseesanses et et esessssannsesesesasassannsesesesans  detassssessssssstesasessssesonsssesasnsssssssnsssanes | ceserersees 5,604,297 5,000,000 27,208
Bonds - U.S. States, Territories and F
130630 WA 2 | CALIFORNIA ST VAR PURP GO...ooc.oscosmessssssssesesssrsssrs | N e 5,347,700 5,000,000 0
1799999. Total - Bonds - U.S. States, Territories & Possessions.. OO OO OO OO OO OO PO OO PO PO OO OO OO OO PO PP OO O PO PO PO PO PO POP PP PP OP PO PO PPT PP PYPOPPSPTOPPTPPSYOTY [PPTPSPRTO 5,347,700 5,000,000 0
Bonds - U.S. Political Subdivisions of States
517845 KJ 1 |LAS VEGAS VLY NV WTR DIST REF SER C GO........ s 07/08/2020. Wells Fargo 3,564,566 3,585,000 0
517845 KK 8 |LAS VEGAS VLY NV WTR DIST REF SER C GO........ s 07/08/2020.. Wells Fargo 3,117,424 3,155,000 0
2499999. Total - Bonds - U.S. Political Subdivisions of States 6,681,990 6,740,000 0
Bonds - U.S. Special R and Special A
3130AH MZ 3 |FEDERAL HOME LN BKS .. 06/15/2020. KeyBanc Capital Mkts. 11,050,000 | ... .10,000,000 3,125
3133EL  XE 9 |FEDERAL FARM CR BKS st | et 04/16/2020........ KEYBANC CAPItAl MKES.........cooieeieeiriise it | sbiesbsessssessensb bbb nsenes | sbsessiaeees 5,000,000 5,000,000 0
576000 ZW 6 |MASSACHUSETTS ST SCH BLDG AUTH TAXABLE R . 10/09/2020. KeyBanc Capital Mkts. 7,961,720 7,930,000 3,899
64990F TS 3 |[NEW YORK ST DORM AUTH PERS INCOME TAX RE........ccovvumirimrerrernreireenns 05/01/2020. Tax Free Exchange 5,412,580 5,000,000 52,778
796256  DF 7 | SAN ANTONIO TX ELEC & GAS TAXABLE REV 10/21/2020. RBC Capital Markets.......... 5,000,000 5,000,000 0
914437 US 5 |UNIV OF MA BLDG AUTH TAXABLE SER 3 REV 02/11/2020. WIS FAIGO. ettt 11,426,700 .11,000,000 12,401
3199999. Total - Bonds - U.S. Special Revenue and Special Assessmentt .45,851,000 .43,930,000 .72,203
Bonds - Industrial and Miscell
00206R KD 3 |AT&TINC SRNT 07/28/2020. KeyBanc Capital Mkts. 5,032,650 5,000,000 0
06051G  JA 8 |BANK OF AMERICA CORP MTN...... 08/28/2020. RBC Capital Markets. 6,844,585 5,500,000 100,430
110122 CR 7 |BRISTOL MYERS SQUIBB CO.......ccovveriermiiiiierienirerinnsiiniienns 07/17/2020. Tax Free Exchange. 5,484,298 5,000,000
126650 DK 3 |CVSHEALTH CORP ....cooovieiiiiniieeiesieeesissins 08/25/2020. VTHOUS. .1+ttt bbbt | Hebiee b b st bbbt | eriins 12,007,550 | coooveenreeirerieeineeineinne 10,000,000
219350 AW 5 |CORNING INC 05/28/2020.. Hilltop Securities 1,698,990 1,500,000 15,042
30231G AW 2 |EXXON MOBIL CORP 04/16/2020. RBC Capital Markets.......... 3,501,300 3,000,000 16,799
501044 DN 8 |KROGER CO ....coviviuiiiriiiiiieireissieesie ettt ssesessensnes | sesesssinensnens 12/07/2020. KEYBANC CaPItal MKES.........courieeiiiniirriirisiieieesiist it essssians | seresisesesssssnssesssise st ssesensenes | sreesinenes 6,062,900 5,000,000 79,000
718546 AL 8 |PHILLIPS 66 ......cocooveviircricrirciinns 11/30/2020. KeyBanc Capital Mkts. ceeveee | e 12,397,650 | coovvrreerierieeieeineinne 10,000,000 | ..cvovevernereririserierieeeeens 132,031
845743  BR 3 | SOUTHWESTERN PUBLIC SERV 1ST MTG SR 07/09/2020........ Brean Capital LLC........c..ciiiiriiiieiiei it | soresssensssses st nseenienes | sienes 10,015,408 8,870,000 102,856
911312 BS 4 |UNITED PARCEL SERVICE INC......ccvivmirirrireimeeierisesiesisesisseessssssssssssessessssessssssssssssssssssas | aesnsssnessnens 05/07/2020. Brean Capital LLC........c..ueiuuireeieiaeiieieesiseesessse sttt | sbiesssessssess st sssnsnnents | seiesiienes 3,201,900 3,000,000 19,833
913017  CJ 6 |RAYTHEON TECHNOLOGIES CORP DEB 06/29/2020. VIOUS. ..o s v | e 11,522,250 | oo 10,000,000 | ovoerrereririiersneeriieenn 57,813
976826 BN 6 |WISCONSIN POWER & LIGHT ......ovvuerireerrinrierienieeiseesessssssesseseseenns 06/26/2020........ KEYBANC CAPItAl MKES.........vvureereieieiseise st sniaes | sbsesssessssssssssssssssenssenssssssssssssssensenes | soenes 11,749,050 | oo 10,000,000 85,167
035240 AM 2 | ANHEUSER BUSCH INBEV ........... . 05/26/2020.. KeyBanc Capital Mkts. 5,528,000 5,000,000 26,128
3899999. Total - Bonds - Industrial and MiSCEIIANEOUS...........cu et snssneenes 95,046,531 [ oo 81,870,000 [ .o 831,297
Bonds - Unaffiliated Bank Loans
06683*  AA 9 [BANYAN TECH ALPHALLC .. 12/31/2020. Direct . 24,852 24,852 0
36251*  AC 4 | GABRIEL PERFORMANCE PROD LLC 12/31/2020. Direct ceeves | e 2,154 2,154 0
456784 AA 0 [INFOSOFT GROUP LLC 12/31/2020........ DIIECR. . .vvveevseteies ekt | Heient ettt | srieniienes 1,483,886 1,483,886 0
81618  AA 2 | SELECT DENTAL MANAGEMENT LLC......ciiiiiiiiniisisnisisissisessnssss s ssssnsssssnsssssssensssenenes | ossesseensnes 12/31/2020 902,754 902,754 0
8299999. Total - Bonds - Unaffiliated Bank Loans......... . . e 2,413,646 2,413,646 0
83099997, TOAl - BONAS = Pt 3. ..ottt sttt 888488888 E8eeEE 08 e0E1e L41e0E84eEE oL oL E L8 4LE 8L 884 EE L E L8 4EEE 4oL E Lo EE L8 4L 8L 84 LE oL E L8 4LE 14 L8 4L L 0L oL L 1oL 4L 848 4oL eLEE L1 E 84 LE 0L 4L Lo E LA EE oLt ekt eee  EEeEE et eeE s e bbbttt ennts | ebbent sttt nns 160,945,164 | oo 144,953,646 | ..o 930,708
8399998. Total - Bonds - Summary Item from Part 5....... 6,539,175 6,500,000 184,907
8399999, TOtal = BOMAS. ..v.erereiiiise ittt 167,484,339 | oo 151,453,646 | ..o 1,115,615
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
007903 10 7 | ADVANCED MICRO DEVICES INC......covviiriiriirniineiieiieeise s ssssissssssssesssesssssinnes | sesnsssnsssnns 11/04/2020........ VTHOUS. ..ottt XXX 0
02079K 30 5 |ALPHABETINCCLA.............. 08/17/2020. Strategas Research Partners . ..375.000 XXX 0
03027X 10 0 | AMERICAN TOWER CORP REIT......ccouiiiiimiiniiieiieineisesissssesssssssssessssssssesssesssessssssssssnsns. | soeesssesesenens 02/21/2020........ CoWen & COMPANY LLC ...ttt sssssnsss | sesssssssssessses s ssesssssss 4,000.000 XXX 0
037833 10 0 |APPLEINC 08/31/2020. SEOCK SPIIt..... vt | essnssee sttt 27,000.000 XXX 0
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058586 10 8 |BALLARD POWER SYSTEMS INC......ccccvvemrrrririririrerririninenns 10/02/2020........ Strategas ReSEArCh PaMNErS..........coviiiiiiiiieiieesie e enssssssssensnsens. | ressessssssssssssssssesesssenes 7,000.000 XXX 0
126408 10 3 |CSXCORP. 09/16/2020 Strategas RESEArch PAMNErS...........ccoviriririirensce e eeesssessseesssssssessee | rssesseesssssesssesesssesseeesces 5,550.000 XXX 0
192422 10 3 | COGNEX CORP. 11/04/2020........ Various ...8,500.000 XXX 0
22788C 10 5 |CROWDSTRIKE HLDGS INC CL A 10/16/2020. Various . ...1,000.000 XXX 0
254687 10 6 | DISNEY WALT CO...ocvuiiriiririiiiierisisiesissiseses sttt snsessssssns | sessssssessnes 10/12/2020........ VIHOUS ...t | nesen bbb 3,900.000 XXX 0
268603 10 7 |ELPOLLOLOCOHLDGS INC..... 12/09/2020 VAMOUS. ... .17,196.000 ..300,574 XXX 0
400110 10 2 |GRUBHUBINC 06/23/2020........ Strategas Research Partners 850.000 ....56,492 XXX 0
437076 10 2 |HOME DEPOT INC 02/21/2020. Cowen & Company LLC ...4,000.000 XXX 0
464287 23 4 |ISHARES MSCI EMERGING MKT IDX FD. 03/09/2020. Morgan Stanley. .60,000.000 XXX 0
46428Q 10 9 [ISHARES SILVER TRUST ETF 05/28/2020. Strategas Research Partners XXX 0
60855R 10 0 | MOLINA HEALTHCARE INC......cooiiiriiiririerenineiesesiseiesesiseieninnaes 12/04/2020........ VIHOUS. ...t XXX 0
60871R 20 9 |MOLSON COORS BEVERAGE CO CLB e 12/04/2020 Piper Sandler. XXX 0
61174X 10 9 [ MONSTER BEVERAGE CORP.........cocrtiiiiiriiiiriesierseisie st esesisnsnts | oevsesnesnnin 10/16/2020........ VIHOUS. ...t XXX 0
635017 10 6 |NATIONAL BEVERAGE CORP 12/04/2020. VMHOUS ... s e ees e s e es e es e s ssee s seeseee e esseseeseseseeesesseeneseren XXX 0
64110L 10 6 |NETFLIXINC 06/15/2020. Strategas Research Partners XXX 0
67066G 10 4 |NVIDIA CORP 06/22/2020 Strategas Research Partners XXX 0
679295 10 5 [OKTAINC...oooiieeeieeeeee s 10/05/2020........ Strategas Research Partners XXX 0
68268W 10 3 | ONEMAIN HLDGS INC.. 11/04/2020. Various XXX 0
72352L 10 6 [PINTERESTINC CLA 08/25/2020........ Strategas Research Partners XXX 0
75513E 10 1 |RAYTHEON TECHNOLOGIES CORP COM........cvvmiriirirrirririrismiiesiesiesesssesssssssssessesssesssnes | soveseserescens 04/03/2020. Tax Free Exchange. XXX 0
81762P 10 2 | SERVICENOW INC. 07/08/2020.. Strategas Research Partners XXX 0
819047 10 1 | SHAKE SHACK INC 11/03/2020. VAMOUS. ..ot XXX 0
87165B 10 3 | SYNCHRONY FINANCIAL.......ccovviieiiriiiriiirieresisceesissisese e 10/16/2020 Various XXX 0
87612E 10 6 | TARGET CORP 11/13/2020.. Various XXX 0
882508 10 4 | TEXAS INSTRUMENTS INC 03/09/2020. Variou XXX 0
90184L 10 2 |TWITTERINC 12/04/2020. VIHOUS ..o s s es s ss s eeseses e es e seeessese s se s ee e s sseeseeeseseseaneens XXX 0
92766K 10 6 | VIRGIN GALACTIC HLDGS INC.......vvrriricireriirriienierseissiesiesisseessssssesessssssessessensesssssessessnsene | oevesennesnnens 11/18/2020 Piper Sandler.............. . XXX 0
66987V 10 9 [NOVARTIS AG ADR.......cccovurvmrrririrnns DR 02/21/2020........ Cowen & COMPANY LLC.........iviiiiieiiiiiie et ssssessres | cessesissssaessesssesseneseeses 10,000.000 XXX 0
767204 10 0 |RIO TINTO PLC ADR 11/19/2020 Strategas Research Partners .25,000.000 XXX 0
G5876H 10 5 | MARVELL TECHNOLOGY GROUP LTD...... 11/04/2020 VIHOUS. .11t ...6,300.000 XXX 0
L8681T 10 2 |SPOTIFY TECHNOLOGY SA.....cccovvirinne. SR 10/16/2020........ VIHIOUS. ..ttt | resentsen et 2,800.000 XXX 0
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffilated) PUDNCIY TrAGEG. .......ov.iiiriieiiiiiiiiiiss eeiitiuiisiiesssessssesseeeseses st eesssees e84 o088 0148848081 E 0484808804848 L 8oL Lo E et et 10s | LEeet e e s e bbbttt XXX 0
Common Stocks - Industrial and Miscell (Unaffiliated) Other
31337# 10 5 | FEDERAL HOME LN BKS CINCINNATI | 03/24/2020........ DIFBCE. ettt bttt | ehersene e ettt 54,450.000 [ oo 5,445,000 XXX 0
9199999. Total - Common Stocks - Industrial and MiSCEIANEOUS (UNGFfIIAEEA) OBNET. ... iiieiti ettt eiie otietseeseesstesseeseeaseseseeseesesaeseeseeaseseseeseeseseeseeeeaeeeeseEeEseseeseEeEeeEeEAeEseEseseE1eEaeE 408 eEAeEeEeeAeE e e o8 428 e EAeE oo EoeAeEeEaeE a2t e e seEseEeeseeeEaeEentessessnts | femiessetsssossessessnsassessesantensessesnsansessnss | aesessessesnsossessesansessessnsnsas 5,445,000 XXX 0
Common Stocks - Mutual Funds

47103D 72 8 | JANUS HENDERSON SMALL CAP VALUE FUND N......cccoovervririrniniines 12/21/2020........ VIHOUS ...t sttt | bttt 253,202,405 | ..o 4,262,664 XXX 0
47103D 79 3 | JANUS HENDERSON TRITON FUND N......coviiiiririiiiiriiisisiersssssiessiseeesssssssesssssssssenes 12/17/2020........ REINVESIE DIV.....ooiviiiiier bbb .21,405.567 ..827,967 XXX 0
55272P 59 6 | MFS MID CAP VALUE FUND | 12/10/2020 VAMHOUS. ... . .65,661.942 | .... 1,215,828 XXX 0
66538B 68 5 |[NORTHERN LTS FD TR ALTEGRIS AACA OPPORTU.......cccvvrrenecee 12/17/2020........ VIHOUS 1.ttt | bt 247 574101 | oo 4,060,528 XXX 0
779562 10 7 | T ROWE PRICE NEW HORIZONS FUND 12/15/2020. Reinvested Div. ...125,342.905 10,141,494 XXX 0
77957Q 10 3 |T ROWE PRICE SMALL CAP VALUE 12/14/2020........ Reinvested Div. 17,431.327 | ... 888,475 XXX 0
885215 56 6 | THORNBURG INTL VALUE CL ...t 12/17/2020 VIOUS ...ttt | b st T2,776.921 | oo 1,534,804 XXX 0
949915 48 2 |WELLS FARGO FDS SPEC MID CAP VALUE-INST.....coiiiiiiiiniinierssississi s ssssensssienssnnaes 12/16/2020 VIHOUS ..t .38,157.920 ...1,145,196 XXX 0
9499999. Total - Common Stocks - MUtUAI FUNGS..........iiiiiiiis s .24,076,956 XXX 0
9799997, TOtal - COMMON SLOCKS = Pt 3..........ocuiviiiiiieiiececieeccteetece ettt st seeaeseses st esenseaesesesassens eavassessssstesassssessssssesesesssses s s ssesas s seses s sesesas s seses s s sesesaesese st ssesas s es et et sees e s s eeetes s assesanses et s s assseassesesessanssesssesesesasassssanesetetass  etesssssesssssssesssssssssssssasasnssssssasanssss | seversesesissesesesessssissesesesaes 51,008,703 XXX 0
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SCHEDULE D - PART 3

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

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
9799998. Total - Common Stocks - Summary Item from Part 5..........ceveiiiiis s XXX 0
9799999. Total - Common StOCKS........ovvevereieerniinns XXX 0
9899999. Total - Preferred and Common Stocks ...69,375,300 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks .236,859,639 XXX | e 1,115,615
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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
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36200R YA 4 |GNMA GTD PASS THRU POOL 570505...........couvveermrreerrrrirnns .. [ 12/01/2020. | Paydown 1477 1,473 0 (24)| . 0 (24) 0 51 | 12/15/2031.
36200S TX 8 |GNMA GTD PASS THRU POOL 571266. .. [ 12/01/2020. | Paydown... 811 811 0 0 (I (VIR 0 29 | 10/15/2031.
36202D LF 6 |GNMA GTD PASS THRU POOL 003026. .. [ 12/01/2020. | Paydown... 4352 4,327 0 153 | 01/20/2031.
36202E CC 1 |GNMA GTD PASS THRU POOL 003667. .. [ 12/01/2020. | Paydown... 73,914 0 .2,793 | 01/20/2035.
36202E GS 2 |GNMA GTD PASS THRU POOL 003809. .. [ 12/01/2020. | Paydown... 54,491 0 01/20/2036.
36202E  JZ 3 |GNMA GTD PASS THRU POOL 003880 .. [ 12/01/2020. | Paydown 56,155 0 07/20/2036.
36202E KD 0 |GNMA GTD PASS THRU POOL 003892. .. [ 12/01/2020. | Paydown... 19,233 0 08/20/2036.
36202E M3 0 |GNMA GTD PASS THRU POOL 003978. .. [ 12/01/2020. | Paydown... ...9,051 0 04/20/2037.
36202E PC 7 |GNMA GTD PASS THRU POOL 004019. .. | 12/01/2020. | Paydown... 58.110 0 08/20/2037.
36202E PN 3 |GNMA GTD PASS THRU POOL 004029. .. [ 12/01/2020. | Paydown... 29,922 0 | covvreerreee(B97) | o0 | 029,326 | 0 [0 [ 0 [ 09/20/2037.
36202E PP 8 |GNMA GTD PASS THRU POOL 004030 .. | 12/01/2020. | Paydown 22057 0 09/20/2037.
36202E PZ 6 |GNMA GTD PASS THRU POOL 004040. .. | 12/01/2020. | Paydown... 177414 | L ATTAM | 192,970 | 190,560 | ..ooovvvveen0 | e (13,145) | o 0 10/20/2037.
36202E RG 6 |GNMA GTD PASS THRU POOL 004087. .. | 12/01/2020. | Paydown... 49,720 52,290 0 02/20/2038.
36208V 6T 7 |GNMA GTD PASS THRU POOL 462682. .. [ 12/01/2020. | Paydown... 76,252 0 74,638 04/15/2028.
36224K LH 0 |GNMA GTD PASS THRU POOL 330728. .. | 12/01/2020. | Paydown... 3,787 . 0 3,937 03/15/2023.
36241K  FV 5 |GNMA GTD PASS THRU POOL 781980. .. [ 12/01/2020. | Paydown.........ccocovvcevmmcveeenc | 478085 | ... 178.085 | ......... 184.875 | oo 183,112 )| . 0 12/15/2034.
36290U F9 2 |GNMA GTD PASS THRU POOL 617692. .. | 12/01/2020. | Paydown... 35.410 ). 0 09/15/2037.
36290U GE 0 |GNMA GTD PASS THRU POOL 617697. .. | 12/01/2020. | Paydown... .2,574 )| . 0 09/15/2037.
36290U H4 1 |GNMA GTD PASS THRU POOL 617751. .. | 12/01/2020. | Paydown... ..9,375 ) 0 10/15/2037.
36291Y LP 0 |GNMA GTD PASS THRU POOL 642134. .. | 12/01/2020. | Paydown... ..3,973 ) . 0 08/15/2036.
36294S EF 0 |GNMA GTD PASS THRU POOL 658134. .. [ 12/01/2020. | Paydown... 25982 ). 0 10/15/2036.
36294T 2P 9 | GNMA GTD PASS THRU POOL 659682. .. | 12/01/2020. | Paydown... ..3,231 )| . 0 10/15/2036.
36294T YE 9 |GNMA GTD PASS THRU POOL 659609. .. [ 12/01/2020. | Paydown... ..2,079 )| . 0 08/15/2036.
36295A DH 5 |GNMA GTD PASS THRU POOL 664404. .. | 12/01/2020. | Paydown... 80,071 )| . 0 10/15/2037.
36295H R9 3 |GNMA GTD PASS THRU POOL 671112. .. [ 12/01/2020. | Paydown... 24,268 0 (719) | . 0 08/15/2037.
36295Q PH 7 |GNMA GTD PASS THRU POOL 677324. .. [ 12/01/2020. | Paydown... 11,096 0 ) . 0 09/15/2038.
36296Q PX 1 |GNMA GTD PASS THRU POOL 698038. .. [ 12/01/2020. | Paydown... 43,414 0 )| 0 01/15/2039.
36296T QN 6 | GNMA GTD PASS THRU POOL 700761. .. [ 12/01/2020. | Paydown... 13,057 0 ) . 0 10/15/2038.
36296U NG 1 |GNMA GTD PASS THRU POOL 701591. .. | 12/01/2020. | Paydown... 39,841 0 )| . 0 01/15/2039.
36296X E4 2 |GNMA GTD PASS THRU POOL 704055. .. [ 12/01/2020. | Paydown... 51,962 0 )| . 0 11/15/2038.
36296X GG 3 |GNMA GTD PASS THRU POOL 704099. .. | 12/01/2020. | Paydown... .49, .52, 51,719 0 941) | . 0 12/15/2038.
383739 2A 6 |[GNMAO124 PE 7.000% 05/20/31... .. [ 11/01/2020. | Paydown... 619,458 | ........ 619,458 | ........ 649,851 637,534 0 R0745) ) 0 05/20/2031.
912810 QA 9 |UNITED STATES TREAS BDS........coovrssisiirvirirnns - | 03/09/2020. | KeyBanc Capital MKts........| . |.. 11,617,500 | ....... 8,000,000 | ....... 9,128,281 | .......... 9,044,124 | oo 0 881)|. 0 .0 |.2,581,257 |....2,581,257 | .....158,462 | 02/15/2039.
0599999. Total - Bonds - U.S. GOVEMMENL.........coovvvuumimiiiieiriiiiisssins s nnsssssssssssss s sssssssssssnnns | 13,426,905 | ....... 9,809,405 | ..... 11,022,188 | ......... 10,915,255 | ..oovvceen.... 0 ,606) | .vvooevea. 0 |.inr(69,606) | o0 | 110,845,648 | ..o 0 |..2,581,257 |..... 2,581,257 | ..... 243,979 XXX
Bonds - All Other Government
656836 AA 1 |NADEVELOPMENT BANK 4.375% 02/11/20.........ccocovvvcc. |D| 02/11/2020. | MatUrity........oovovvveverecsccvi | 9,000,000 | ...... 9,000,000 | ...... 9,755,280 | ........... 9,013,714 | oo 0]..... (13,714) | oo 0 [ (13714) | oo 0. 9,000,000 | ...ovvvvvvvnnend (o I (0] I 0 |....196,875 | 02/11/2020.
1099999. Total - Bonds - All Other GOVEIMMENt.........ccvvsivvessisrsssisesssssssssssssssssssssssssssssss avsssssssisssssssssssssssssssssssssssssssssssssess || 9,000,000 | ..... 9,000,000 | ..... 9,755,280 | ..ooovcns 9,013,714 | coovoovccnnd 0. [AENAL)] —— 0 | s [(ERALY] — o 9,000,000 | ..oovsivnd (o [\ 0...196,875 | XXX
Bonds - U.S. States, Territories and Possessions
130638 JB 9 | CALIFORNIA ST TAXABLE BAB GO.. . | 09/14/2020. | Tax Free Exchange.......oooe | | 6,539,175 | ....... 6,500,000 | ....... 7,994,790 | v.e008,750,219 | o0 | s (211,044) | oo (I - (211,044) | coovvvvvv 0 | 8,539,175 | o0 | (VI8 I 0 ... 435,157 | 11/01/2030.
246381 HD 2 |DELAWARE ST UNREFUNDED GO... - |- | 07/16/2020. | Redemption  100.0000...... 783,000 | ......... 783,000 | ......... 855,241 | v.vvvvvrr 791,887 | o0 | (8,887)| . 0 (8,887 0 | 783,000 [ oo | o (1 I 0 ... 40,781 | 07/01/2025.
70914P  PQ 9 |PENNSYLVANIA ST TAXABLE BAB SER B GO.......ccccornvvver | - 07/15/2020. | Redemption  100.0000...... . 5,000,000 | ....... 5,000,000 | ....... 5,706,850 | ...........5,078,766 | ..ccoooccev0 | oo (UG — (VN (CERCT N — 0 0 0 292,500 | 07/15/2030.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........ccccvuurvimriiiiciiiiniiiinss s | 12,322,175 | ..... 12,283,000 | ... 14,556,881 | ......... 12,620,872 | covvvv. 0. (298,697) | coovvvvverene. 0 [ (298,697) | .covvverrvennnn 0 .. 12,322,175 | ..o (] (L] P 0 ... 768,438 XXX
Bonds - U.S. Political Subdivisions of States
442403 BY 6 |HOUSTON TXINDEP SCH DIST REF LTD TAX GO | 02/11/2020. | Wells Fargo 5,215,150 | ... 5,000,000 | ... 6,556,000 5,222,108 5,199,225 0 | 15,925 | ......... 15,925 | ....129,792 | 02/15/2021.
442565 57 6 |HOWARD CNTY MD REF CONS PUB IMPT SERAG... .| 04/16/2020. | RBC Capital Markets. 4,149,800 | ......4,000,000 | ....... 5,155,160 | ...........4,173,631 4,127,045 0 ... 22,755 22,755 | ....149,722 | 02/15/2021.
44256P JS 3 |HOWARD CNTY MD PREREFUND PUB IMPT SERB............ ... | 05/06/2020. | Brean Capital LLC 4,327,058 | ... 4,100,000 | ... 4541360 | ..o 4271789 | o0 | o (36,868) | o0 | o (36,868) | oo O | o 4,234,921 0 92,137 | . 92,137 | ....149,764 | 08/15/2022.
44256P JW 4 |HOWARD CNTY MD UNREFUND PUB IMPT SERBG........... .. | 05/19/2020. | Brean Capital LLC o 6,232,111 | ....... 5,900,000 | ...... 6,535,127 | oo 6,147,209 | cooovvviceier0 | oo (58,504) | vovoerrriO | e (58,504) | o0 | 6,088,705 L0 143,406 | ....... 143,406 | ... 226,167 | 08/15/2022.
2499999. Total - Bonds - U.S. Political Subdivisions of States.................ccc....... . . | 19,924,119 | ..... 19,000,000 | ..... 22,787,647 | ........ 19,814,737 | vocoovcev0 | .. (164,840) | oo 0 | (164,840) | oo 0 | 19,649,896 0 274,223 | ... 274,223 | ..... 655,445 XXX
Bonds - U.S. Special Revenue and Special Assessment
11502R  AA 8 [BROWARD CNTY FL TAXABLE 1/2 CENT SALES T............... .| 10/01/2020. [Redemption ~ 100.0000...... 5,250,000 5,250,000 | ......6,057,135 | oo 5,373,135 (123,135) . 5,250,000 10/01/2025.
31283H 5A 9 |FHLMC 30 YR GOLD PC GRP POOL G01741.... .| 12/01/2020. | Paydown... 43,468 | o0 | on(1.802) | o | (1,402) 10/01/2034.
31283H V2 8 |FHLMC 30 YR GOLD PC GRP POOL G01533.... .| 12/01/2020. | Paydown... 26,690 03/01/2033.
31287N CF 3 |FHLMC 30 YR GOLD PC GRP POOL C62770 .| 12/01/2020. | Paydown 31,739 01/01/2032.
31287N UQ 9 |FHLMC 30 YR GOLD PC GRP POOL C63291.... .| 12/01/2020. | Paydown... 17,735 01/01/2032.
3128K6 L7 3 |FHLMC 30 YR GOLD PC GRP POOL A45750.... .| 12/01/2020. | Paydown... 41,647 10/01/2031.
3128K9 6W 9 |FHLMC 30 YR GOLD PC GRP POOL A48985.... .| 12/01/2020. | Paydown... ..3,454 05/01/2036.
3128KM ZE 8 |FHLMC 30 YR GOLD PC GRP POOL A58841.... .| 12/01/2020. | Paydown......ccoovvvvvvvvvvvvvvren | 100,362 | 109,362 | oo A13AT2 | 112,270 03/01/2037.
3128M4 AX 1 |FHLMC 30 YR GOLD PC GRP POOL G02422.... .| 12/01/2020. | Paydown... 23,902 12/01/2036.
3128M5 DG 2 |FHLMC 30 YR GOLD PC GRP POOL G03403 .| 12/01/2020. | Paydown... 19,585 10/01/2037.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL G03600.... .| 12/01/2020. | Paydown... 12,969 11/01/2037.
3128M7 PD 2 |FHLMC 30 YR GOLD PC GRP POOL G05520.... .| 12/01/2020. | Paydown... 51422 | o0 | (3382 | o0 | (3,342) 01/01/2039.
3128M7 Q9 0 |FHLMC 30 YR GOLD PC GRP POOL G05580.... .| 12/01/2020. | Paydown... 21,592 21592 | 23,141 23,016 | o0 | oo (1,828) | o0 | (1,424) 04/01/2039.
3128M9  MP 4 |FHLMC 30 YR GOLD PC GRP POOL G07266.... - [ 12/01/2020. | Paydown.....cccovevesvveeesc | 822,365 | ..........822,365 | ....... 874,148 869,962 ..(47,597) 822,365 [ o0 [ o0 | o0 | s 19,394 | 12/01/2042.
3128MJ 2M 1 |FHLMC 30 YR GOLD PC GRP POOL G08779 [ 12/01/2020. | Paydown.......ooveesecccccnnecen | 10,416,451 | ..... 10,416,451 | ..... 10,477,415 | ......... 10,475,996 (59,545) | o0 | e 10,416,451 | ooovereeeeecnn0 | o0 | 0| 218,852 | 09/01/2047.
3128MJ 28 8 |FHLMC 30 YR GOLD PC GRP POOL G08784.... - | 12101/2020. | PaydOWN....oovovvvvvvvececsecan | 2,892,403 | ...... 2,892,403 | ...... 2,935,281 2,934,184 BT8O | 2,892,403 | ..oov0 |0 [ o0 | e 61,746 | 10/01/2047.
3128MJ  2Z 2 |FHLMC 30 YR GOLD PC GRP POOL GO08791.... - [ 12/01/2020. | Paydown......oooeveccvcvmecccce | | 3,527,493 | ....... 3,527,493 | ....... 3,503,792 | ........... 3,504,172 | wovvvvveverere0 | 1000enn23,320 | o0 ] 23,321 |0 | s 3,527,493 | ..oovvvv0 |0 [ o0 | 68,439 | 12/01/2047.
3128MJ 3N 8 |FHLMC 30 YR GOLD PC GRP POOL G08804.... [ 12/01/2020. | Paydown.......cccoovcsvvciveieic | | 2,273,155 2,273,155 2,266,407 2,266,454 | .vvvvvever0 | errreresnB,700 | o0 | 8,701 |0 | 2,273,455 | o0 | oo [ o0 | 48,015 | 03/01/2048.
3128MJ 4H 0 |FHLMC 30 YR GOLD PC GRP POOL G08823.... - [ 12/01/2020. | Paydown.......ooeveccvcvmecccce | 2,110,769 | ...... 2,110,769 | ....... 2,109,608 | .......... 2,109,602 | vovvvvvvvevere0 | eoeeeeeee 1167 | 0 | e 1,167 |0 | 2,110,769 0 ... 40,836 | 07/01/2048.
3128MJ  AM 2 |FHLMC 30 YR GOLD PC GRP POOL G08011 - [ 12/01/2020. | Paydown......oovveesvvemsccc | 33,573 | oo, 33,573 | oo, 34,670 34,473 09/01/2034.
3128MJ S35 |FHLMC 30 YR GOLD PC GRP POOL G08537.... .| 12/01/2020. | Paydown.......ccovvvvvvvvvvvvvvvirn | 1,396,079 | ...... 1,396,079 | ...... 1,360,522 | ..ooo. 1,362,983 0 [ o 27,294 | 07/01/2043.
3128MJ 'S4 3 |FHLMC 30 YR GOLD PC GRP POOL G08538.... .| 12101/2020. | Paydown.....cccoccooccccmvvvenees | 1,218,889 | ... 1,218,889 | ... 1,206,319 | ..ooooe. 1,207,046 | vvveeerenn0 [ oo 11,843 [ 0 | e 11,843 |0 [ 101,218,889 [ [0 | o 0. 27,314 | 07/01/2043.
3128MJ SY 7 |FHLMC 30 YR GOLD PC GRP POOL G08534.... [ 12/01/2020. | Paydown.....ccccooccvvcvvvesenc | 676,606 | ........ 676,606 | ......... 659,479 660,724 15,881 | o0 | e 876,606 [ o0 [ o0 | 0 ... 13,246 | 06/01/2043.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601.... o [ 12001/2020. | PRYAOWN. .o | 1,608,230 | ....... 1,608,230 | ....... 1,709,315 | .......... 1,705,838 | .oovvvvcricn0 | ) o 0 39,273 | 08/01/2044.
3128MJ UM 0 |FHLMC 30 YR GOLD PC GRP POOL G08587 .. [ 12/01/2020. | Paydown..........cocovvevvemmvvceneas | 348,019 | oo 348,019 | oo 376,730 375,916 0 i, (27,897) L 0 9,028 | 05/01/2044.
3128MJ  US 7 |FHLMC 30 YR GOLD PC GRP POOL G08592.... - [ 12/01/2020. | Paydown......oovvevecvveesee | 1,346,741 | ... 1,346,741 | ... 1,425,020 | .oocoo... 1,422,222 | oo 0. (75,481) o 0 32,091 | 06/01/2044.
3128MJ UV 0 |FHLMC 30 YR GOLD PC GRP POOL G08595.... - | 12101/2020. | Paydown... 508,665 | ........ 508,665 537,789 536,797 (N - (28,133) (28,133) | evvvvrrrrni0 | e 508,665 [0 [0 | v 0 | 12,306 | 07/01/2044.
3128MJ V7 2 |FHLMC 30 YR GOLD PC GRP POOL G08637.... .| 12/01/2020. | Paydown... 799,771 | o 799,771 | o 855,247 853,696 0| (53,925) | ... (53,925) [ o0 [ 99,771 | o0 |0 | 0| 17,642 | 04/01/2045,
3128MJ VB 3 |FHLMC 30 YR GOLD PC GRP POOL G08609.... .| 12101/2020. | Paydown... 844554 | ... 844,554 881,613 880237 0l (35,683) (35,683) | o0 | o 844558 | o0 |0 | 0 | s 18,091 |10/01/2044.
3128MJ VC 1 |FHLMC 30 YR GOLD PC GRP POOL G08610 .| 12/01/2020. | Paydown... 585,846 | ........ 585,846 | ......... 623,285 | oo 821,743 | o0 | (35,898) (35,898) | o0 | 585,846 | o0 |0 [ e 0. 13,697 | 10/01/2044.
3128MJ W 9 |[FHLMC 30 YR GOLD PC GRP POOL G08627.... .| 12101/2020. | Paydown... 390,763 | .o 390,763 | ... 408 469 ol (17,081) 0 | (17,081) R 0 0 8,250 | 02/01/2045.
3128MJ WW 6 |FHLMC 30 YR GOLD PC GRP POOL G08660.... .| 12/01/2020. | Paydown... 523698 | ... 503,698 | ....... 554,097 553,305 0 (29,607) | .....c........ (0 [P XClurg | I— (o — LYK N — (N (0 [ 0. 12,055 | 08/01/2045.
3128MJ XK 1 |FHLMC 30 YR GOLD PC GRP POOL G08681.... <[ 12/01/2020. | PaydOWN. oo | 1,668,721 | ... 1,668,721 | ... 1,713,528 | .......... 1,712,250 | oo 0 o (URY:72)) — [ —— (43,529) | cooooocern [ —— 1,668,721 | ccocccered 0 0 0 35,556 | 12101/2045.
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3128MJ  XR 6 | FHLMC 30 YR GOLD PC GRP POOL GO868T..........ccccourmveueee: .| 12/01/2020. | Paydown . 1,078,192 | ....... 1,078,192 | ....... 1,130,417 | oo 1129174 | oo 0| et (50,982) | .vvovvvrvrnc0 | iirrnn(50,982) | 0 | s 1,078,192 23,086 |01/01/2046.
3128MJ Y7 9 |FHLMC 30 YR GOLD PC GRP POOL G08733..........cccoverrrenne .. [12/01/2020. | Paydown............c.oouvvererrinnns . o 1,330,208 | ..... 1,330,208 | ... 1,324181 | oo 1,324,234 5974 | o0 | oo 5,974 | o0 | 1,330,208 | oo |0 | o0 | 27,732 | 11/01/2046.
3128MJ YB 0 |FHLMC 30 YR GOLD PC GRP POOL G08705.... .. | 12/01/2020. | Paydown... . 1,281,464 | ....... 1,281,464 | ....... 1,312,300 1,311,215 (29,750) | . 1,281,464 | ..o |0 | ciienn0 | 24,632 | 05/01/2046.
3128MJ ZF 0 |FHLMC 30 YR GOLD PC GRP POOL G08741.... .| 12/01/2020. | Paydown... 6,199,885 | .......5,199,885 | ....... 6,169,916 6,170,121 29,764 6,199,885 | .ovvorvrieeesn0 | o0 | 0| 122,056 | 01/01/2047.
3128P7 5H 2 |FHLMC 30 YR GOLD PC GRP POOL C91748.... .. [12/01/2020. | Paydown..........cocoovecvvmecceenc | L 1021356 | 1021356 | 1056226 | o 1059272 | O 29.916) | O 299160 | O 1,021,356 20,299 |02/01/2034.
312910 3Q 3 |FHLMC REMIC SER 1311 K PAC .. [ 12/01/2020. | Paydown.........ccoovvvvvemmvrceiene | o 1203 i 72730 o 75640 | o 73523 i O o T O @D 0 72,731 {0 | [ 1 I 0 | 2,723 | 07/15/2022.
31292H MU 5 |FHLMC 30 YR GOLD PC GRP POOL CO1271......ccverrrerrnens .. | 12/01/2020. | Paydown 12/01/2031.
31292K GP 6 |FHLMC 30 YR GOLD PC GRP POOL C02906.... .. | 08/01/2020. | Paydown... 06/01/2037.
312928 AD 2 |FHLMC 30 YR GOLD PC GRP POOL C09004.... .. | 12/01/2020. | Paydown... 07/01/2042.
312928 B7 4 |FHLMC 30 YR GOLD PC GRP POOL C09062.... .. | 12/01/2020. | Paydown... 07/01/2044.
312928 CE 8 |FHLMC 30 YR GOLD PC GRP POOL C09069.... .. | 12/01/2020. | Paydown... . 11/01/2044.
31297K V4 1 |FHLMC 30 YR GOLD PC GRP POOL A30635..........cccoorernncens .. [ 12/01/2020. | Paydown . . e 27,885 07/01/2032.
3130AG GA 7 |FEDERALHOME LN BKS 3.550% 05/28/36.... .. | 05/28/2020. | Redemption  100.0000...... . 7,500,000 | ....... 7,500,000 | ....... 7,481,250 | ... 7,481,555 05/28/2036.
3132GK V6 0 |FHLMC 30 YR GOLD PC GRP POOL Q04537.... .. [ 12/01/2020. | Paydown..........ccooveeneererennns ..931,449 1931449 | . 954,598 952,934 11/01/2041.
3132HN DM 8 |FHLMC 30 YR GOLD PC GRP POOL Q11908.... .. [ 12/01/2020. | Paydown.........ccoovvvcevmvcvceene | | 413956 | o 413256 | 424233 | oo 423552 ..(10,296) 10/01/2042.
3132M5 7D 8 |FHLMC 30 YR GOLD PC GRP POOL Q25692.... . | .| 12/01/2020. | Paydown... 262,083 261,493 (12,705) 04/01/2044.
31331L  JL 3 |FEDERAL FARM CRBKS 6.750% 06/06/31.... .. | 03/16/2020. | KeyBanc Capital Mkts..........| | 7640050 | .....5.000.000 | ... 5,974,800 | ..ccovnne 5,639,653 (8,989) 06/06/2031.
31339N  PT 7 |FHLMC REMIC SER 2429 HB SCH.... .| 12/01/2020. | Paydown.......oooovvvvveceivsimsssnne | o 84STA | o 845TA | 89,252 85,778 12/15/2023.
3133EK A2 2 |FEDERAL FARM CRBKS 2.950% 08/21/34.... . | 08/21/2020. | Redemption ~ 100.0000...... .......9,000,000 9,000,000 08/21/2034.
3133EK GR 1 |FEDERAL FARM CRBKS 3.600% 04/17/34.... .. | 04/17/2020. | Redemption  100.0000...... N 5,000,000 | ....... 5,000,000 | ...... 5,000,000 | ........... 5,000,000 04/17/2034.
3133MA RM 3 |FEDERAL HOME LN BKS 7.450% 02/03/20.... | 02/03/2020. | Maturity............ooovvvvvvvvvn | 25,000,000 | ..... 25,000,000 | ... 31,575,800 | ........ 25,065,345 02/03/2020.
3133TL V5 4 |FHLMC REMIC SER T 18 A3 SEQ .. | 12/01/2020. | Paydown... 78 78 08/15/2029.
31358P UA 3 |FNMA 92 REMIC INV FLOATER SER 137 CL SR.. .. | 12/28/2020. | Paydown... 6,413 ..6,553 . 08/25/2022.
31368H NG 4 |FNMA PASS THRU POOL 190391 .. | 12/01/2020. | Paydown... 41,460 41,080 )| . 09/01/2038.
31371L 4S5 |FNMA PASS THRU POOL 255633 .. | 12/01/2020. | Paydown... 25,355 )| . 01/01/2035.
31371L  VE 6 |FNMA PASS THRU POOL 255413 .. | 12/01/2020. | Paydown... 55 676 )| . 10/01/2034.
31371M  3Y 1 |FNMA PASS THRU POOL 256515.. .. | 12/01/2020. | Paydown... 12,990 )| . 12/01/2036.
31371M 5P 8 |FNMA PASS THRU POOL 256554.. .. | 12/01/2020. | Paydown... 11,156 ) . 01/01/2037.
31371M WV 5 |FNMA PASS THRU POOL 256360.. . |..112/01/2020. | Paydown... 9,811 ..9,759 )| . . 08/01/2036.
3137BR  7J 8 |FHLMC CMO SER 4608 JV PAC - [ 12101/2020. | PaydowN......cccocococvvmennenens | 951,459 | 951,459 | .......... 997,294 986,405 | ..ovvvvvvvr0 | o ) — 01/15/2055.
3137BR RS 6 |FHLMC CMO SER 4612 DV PAC........cccovmiumiriirinricciinnins .. | 12/01/2020. | Paydown... 129993 | o IRk T — 134,350 | covvvcveverc0 | s )| . 01/15/2055.
31385W 28 7 |FNMA PASS THRU POOL 555285..............cccccnvees .| 12/01/2020. | Paydown... 21,024 | 21,362 21,246 )| . I 03/01/2033.
3138E1 M5 3 |FNMA PASS THRU POOL AJ8479 [ 12001/2020. | PaYAOWN..oocvovvvesvvensne | 208,270 [ 203,270 215,371 214,803 | o0 [ e )] — (11, 203,270 | , 12/01/2041,
3138EE RL 5 |FNMA PASS THRU POOL AK9490 - [ 12/01/2020. | Paydown......ooovoevevveesecc | ] 438,564 | 438564 | .......... 462,685 | ............. 460,682 ). e 04/01/2042.
3138WM L5 8 |FNMA PASS THRU POOL AT0347 .. | 12/01/2020. | Paydown... 200,861 200,788 (VR — (1,422)] . 0 (1,422) 05/01/2043.
3138Y9 M4 7 | FNMA PASS THRU POOL AX7578 - | 12101/2020. | Paydown.........oovvvvvveeeeesccenc | 659,776 | oo 859,776 | ... 679,555 | ..ooovvveee 678,568 | .....oovvvveeenn 0 .o IENE)) — 0 ..(18,792) 01/01/2045.
31390P GJ 0 |FNMA PASS THRU POOL 651901 .. | 12101/2020. | Paydown.......ovvvvevvvvccviiieeeenc | 20470 | 22470 | 23,127 22,938 0 (468) | . 08/01/2032.
31396H UD 9 |FHLMC REMIC 3117 BT TWO TIERED NT INV FL. .. [ 12115/2020. | Paydown.........ccoovvvcevmvmmceena | | 499373 | 122373 | 123521 | oo 123,171 0 (798)] . 02/15/2036.
31396N  J9 8 |FHLMC REMIC 3147 DT TWO TIERED NT INV FL.... .. [ 12/15/2020. | Paydown... 787 784 0 @] . 04/15/2036.
31401M FA 4 |FNMA PASS THRU POOL 712161.. .. [ 12/01/2020. | Paydown.........cocoovvvmmmmvvciisaa | o B9.970 | o 49970 | o 51,523 51,188 (V0 S (1,218)| . 08/01/2033.
31402C TT 9 |FNMA PASS THRU POOL 725162.. .| 12101/2020. | Paydown..........vvvcvvcccviveemeeec | L 24805 | o 24805 | 25,638 25,443 0 (638)] . 02/01/2034.
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31403D VZ 9 |FNMA PASS THRU POOL 745932 .. | 12/01/2020. | Paydown 23,295 0 0 ) 0 834 | 11/01/2036.
31404U MR 8 |FNMA PASS THRU POOL 778968..........cccorvvererrernrrerrirneirenns .. | 12/01/2020. | Paydown ..2,945 0 0 ) 0 95 | 06/01/2034.
31404U UK 4 |FNMA PASS THRU POOL 779186 .. | 12/01/2020. | Paydown... ..3,491 0 0 ) [0 | 3,856 [0 [0 | 0 [ 119 | 06/01/2034.
31405M KC 0 |FNMA PASS THRU POOL 793291 .. | 07/01/2020. | Paydown... 15,593 0 0 ) 0 365 | 01/01/2032.
31405M MK 0 |FNMA PASS THRU POOL 793362 .. | .. | 12/01/2020. | Paydown... 229,772 0 0 V| oorerrrirennenn0 | 0225978 | 0 [0 | 0| e 10,019 | 08/01/2034.
31406Y E3 0 |FNMA PASS THRU POOL 823754.........ccovvveriirerieriniienininnns .. | 12/01/2020. | Paydown... 34,736 0 0 ,178) 0 913 | 09/01/2031.
31408E BH 4 |FNMA PASS THRU POOL 848840...........ccccoooovimernriirirnniers .| 12/01/2020. | Paydown ..8,958 0 0 ) 0 347 | 01/01/2036.
31410B EL 4 |FNMA PASS THRU POOL 884039.. .. | 12/01/2020. | Paydown... ...3,085 0 0 Moo |2, 974 | 0 | eeienn0 | 0 | s 122 | 05/01/2036.
31410G RK 1 |FNMA PASS THRU POOL 888890.. .. | 12/01/2020. | Paydown... 38,710 0 0 (3,126) 0 ..35,585 10/01/2037.
31410G W9 0 |FNMA PASS THRU POOL 889072 .. | 12/01/2020. | Paydown... 62,476 0 0 (4,886) 0 57,590 12/01/2037.
31410K CX 0 [FNMA PASS THRU POOL 889386 .. | 12/01/2020. | Paydown... 27,730 0 0 (1,976) 0 25,754 03/01/2038.
31410K DK 7 |FNMA PASS THRU POOL 889406............cccovvveererrririrerirerenns .. | 12/01/2020. | Paydown 22,776 0 0 (1,279) 0 21,497 |.... 04/01/2038.
31410K JY 1 |FNMA PASS THRU POOL 889579 - | 12101/2020. | Paydown... 91,503 0 0 (6,789) 0 84,14 | 0 [ e | o0 | 05/01/2038.
31410S 2P 1 |FNMA PASS THRU POOL 896382 .. | 12/01/2020. | Paydown... 72,560 0 0 (1,353) 0 ..71,208 06/01/2036.
314108 PW 1 |FNMA PASS THRU POOL 896037.. - | 12101/2020. | Paydown... 94,961 0 0 (2.718) 0 92,243 | oovvveeee [0 [ i [ 08/01/2036.
31410W QY 7 |FNMA PASS THRU POOL 899671.. .. | 12/01/2020. | Paydown... 79,529 0 0 ) 08/01/2037.
31411F  FC 3 |FNMA PASS THRU POOL 906563.. .. | 12/01/2020. | Paydown... 38,463 0 0 ) 01/01/2037.
31412F H4 8 |FNMA PASS THRU POOL 923751.. .. | 12/01/2020. | Paydown... 23.484 0 0 ) 04/01/2037.
31413Y KQ 3 |FNMA PASS THRU POOL 959403.. .| .. [ 12/01/2020. | Paydown... ..4,785 0 0 ). 12/01/2037.
314168 RR 1 |FNMA PASS THRU POOL 995196......c....oocrvvrrrrerrsrrersiirens .| 12/01/2020. | Paydown......ccccooecccccccceecce | | 0977 | o 99477 | o 109.622 | 108,469 | oo 0 0 ) 07/01/2038.
31416B ST 6 |FNMA PASS THRU POOL 995230 .. | 12/01/2020. | Paydown... 38,700 0 0 ) 01/01/2039.
31416B SU 3 |FNMA PASS THRU POOL 995231 .. | 12/01/2020. | Paydown... ..28,861 0 ) 01/01/2039.
31418A UP 1 |FNMA PASS THRU POOL MA1489 .. | 12/01/2020. | Paydown... N 633,327 | coeereeren034,165 | ciiiennl0 | e 13,119 | 0 07/01/2043.
314188 E8 5 |FNMA PASS THRU POOL MA1958.... .. | 12/01/2020. | Paydown... 99,637 | o 105,428 . . 0 07/01/2044.
31418C DT 8 |FNMA PASS THRU POOL MA2813.... - [ 12/01/2020. | Paydown....coovvvscccvensecc | 469,380 | .......... 469,380 | .......... 480,235 | ............. 478,996 | oo 0 0 (9,616) (R — 469,380 11/01/2031.
31418C P9 9 |FNMA PASS THRU POOL MA3147.... - [ 12101/2020. | PaydOWN.......coooovvvvvvvvececsesan | 3,386,118 | ....... 3,386,119 | ....... 3,393,526 3,393,167 0 0 (7,048) [\ — 3,386,119 10/01/2047.
31418C R7 1 |FNMA PASS THRU POOL MA3209.... « [ 1210172020, | PaYAOWN....ovvvevvsvvesn | 3,182,582 | ... 3,182,582 | ... 3477,858 | ..oooo... 3A77,819 | oo 0| o764 | (N — 4764 | o) [ — 3,182,582 12/01/2047.
31418C RE 6 |FNMA PASS THRU POOL MA3184 - [ 12101/2020. | PaydOWN...ccoocooovvvvnecseca | 2,203,210 2.203,210 2,338,500 2,337,099 0] ....(133,890) | ..ooooooeeeenn 0 | TRRRE:ICI0) | I— 0 . 11/01/2047.
31419G B9 4 |FNMA PASS THRU POOL AE5463 .| 12/01/2020. | Paydown... B 496,296 | ... 496,296 524,911 523,186 0 0 (26,890) 0 496,296 | ..oovrvrrre 10/01/2040.
57604P A6 1 |MASSACHUSETTS ST WTR POLL ABATEMENT TR R. .. | 01/2412020. | Wells Fargo..........ooewwvvveccises | oo 5,852,550 | ....... 5,500,000 | ....... 7,195,925 | ..0.e.5,815,211 | vvoverrrernn, 0 [ oo (14,690) | covvveveeen 0 | (14,690) | covvvcerrccenn0 | s 5,800,521 | .covvrvvone 0 ... 52,029 | ......... 52,029 | ..... 141,969 | 08/01/2021.
584730 AE 5 |MEDINACNTY OH PORT AUTH DEV FIBER NETWO... .| 06/01/2020. | Redemption ~ 100.0000...... B 115,000 | ... 115,000 | oo 113,804 0 63 | . 0 7 2,947 | 12/01/2020.
584730 AE 5 |MEDINA CNTY OH PORT AUTH DEV FIBER NETWO... ... 12/01/2020. | Maturity. 145,000 | oo 145,000 | oo 113,804 114,866 0 134 | . 0 0 5,894 | 12/01/2020.
584730 AF 2 |MEDINA CNTY OH PORT AUTH DEV FIBER NETW! - | 12/01/2020. | Redemption  100.0000...... | . ... . | .. 1,000,000 | ....... 1,000,000 | .......... 977,750 988,769 (O LT N — 0 | oo 1,548 |0 [ 990,317 [0 [ 9,683 | oeir.9,683 | ... 56,250 | 12/01/2025.
64990E C7 0 |NEW YORK ST DORM AUTH PERSONAL INCOME TA.......... | . | 05/01/2020. | Tax Free Exchange............... N 5412,580 | ... 5,000,000 | ... 5,651,400 | ... 5,439,150 0 (26,570)| . 0 SN | N SO (03 I | B B 177,778 | 02/15/2034.
975700 KU 8 | WINSTON SALEM NC WTR SWR SYS TAXABLE BAB........ - | 06/01/2020. | Redemption  100.0000...... N 3,000,000 | ...... 3,000,000 | ...... 3,339,360 | ...ooc... 3,031,287 | oo 0| (31,287) | oo 0 | (31,287) i | 00003,000,000 [ [ [ 0. 79.410 | 06/01/2034.
3199999, Total - Bonds - U.S. Special Revenue and Special Assessment +|...138,841,322 |...135,436,143 | ... 147,587,827 | ...... 138,097,406 | .o 0] ..(1,345,183) | oo 0 ]..0(1,345,183) | o0 | 136,752,223 | e 0 |..2,089,100 |....2,089,100 | ..3,663,004 | XXX
Bonds - Industrial and Miscellaneous
02261W AA 7 |ALZA CORP CONV LYON  0.000% 07/28/20.... - | 07128/2020. | Maturity..... 4,000,000 | ....... 4,000,000 | ....... 2,205,040 | .......... 3,932,095 | voovvcviversn0 | 007,905 | oo (o — 67,905 | oo (o E— 4,000,000 0 0 0 | 07/28/2020.
110122 CD 8 |BRISTOL MYERS SQUIBB CO 144A .| 07/17/2020. | Tax Free Exchange... ] 5,484,298 | ..... 5,000,000 | ... 5493284 | ... 5,489,914 | ... | ) 0 (5,616) R 5,484,298 | ...oovvvvrveenn0 [ o (R 0 |....154,063 | 10/26/2049.
911308 AA 2 |UNITED PARCEL SERVICE INC DEB .| 04/01/2020. | Maturity.........ccceeeervsssmsevnven | 13,000,000 | ..... 13,000,000 | ..... 16,495,766 | ......... 13,100,770 | .ovvveveen 0 ... (100,770) | o [ (100,770) | coovvvvvveran [ I~ 13,000,000 | ..ooocvvvrrecrns0 [ (VN IO 0 ... 544,375 | 04/01/2020.
80685Q AA 4 |SCHLUMBERGER OILFIELD UK NTS 144A... 06/29/2020. | Redemption  102.1068...... i 3,573,739 | ...... 3,500,000 | ...... 3,844,925 3,552,044 0 | (32,467) (32,467) [ e [ s 3,519,577 |0 | o 54,162 | ........ 54,162 | ....140,467 | 01/15/2021.
3899999. Total - Bonds - Industrial and MiSCEIIaNEOUS..............ccoceuruerivnriiiciieri s B 26,058,037 | ... 25,500,000 | ..... 28,039,015 26,074,823 0 . (70,948) L (70,948) | .0 | 26,003,875 |.......cce....0 | .o 54,162 | ........ 54,162 | ..... 838,905 XXX
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Bonds - Hybrid Securities
06053E 88 8 [BANK OF AMER DOW JONES INDU INDEX MITTS......c.cc. [ -] 06126/2020. [Redemption  17.16%5......J T 5,149,639 | ..o 300,000 | ......3,000,000 | ......... 3,000,000 0 0]. 0| o 0 | 0| 3,000,000 | .o 0 |.2,149,639 |...2,149,639 | ..o 0 | 06/26/2020.
4899999. Total - Bonds - Hybrid SECUMHIES..............uvveireiiicciis s s | 5,149,639 | .......... 300,000 | ....... 3,000,000 3,000,000 0 0]. (L (| [V 3,000,000 |................ 0 ].2,149,639 |.... 2,149,639 | ..o 0 XXX
Bonds - Unaffiliated Bank Loans
47025 AA 6 |JAMES B OSWALD CO JBO HLDG CO INC.....ccvvvvvvverererernrens | - | 12/01/2020. | PaYAOWN. .o | ] 6,841,892 | ...... 6,841,892 | ...... 6,841,892 | ........... 6,841,892 0 0 | 0 | 0 0 | e 6,841,892 | .....ooovvvneend (o I ] I 0 |....254,451 | 06/01/2021.
8299999. Total - Bonds - Unaffiliated Bank Loans............cccccoocuuniicniiciiiciincnininns R 6,841,892 | ....... 6,841,892 | ... 6,841,892 6,841,892 0 0 | o0 | oo [0 | ) 6,841,892 |...cccoeeei 0 |0 | o) 0]... 254,451 XXX
8399997. TGN - BONAS = P Auoovvvvvsssssssssssssssssssssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssisssisisss | ssosssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssos ....231,564,089 |....218,170,440 |....243,590,730 | ....... 226,378,699 | ................. 0]..(1,962,988)| ..o | ......(1,962,988) | o0 | e 224,415,709 |.............0 | .7,148,381 |.... 7,148,381 | ..6,621,097 XXX
8399998. Total - Bonds - SUmmary em from Part 5........ccoovvessessisnsssesssssssssnsssssssins s | 6,500,000 | ... 6,500,000 6,539,175 0 0| (39,175) | o0 | ieeee(39,175) [0 [ s 6,500,000 | ..oovrccrirnn0 | s | i 0 ...250,284 | XXX
8399999. TO1I = BOMAS..uvuuuuuusussssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssssesssssns ....238,064,089 |....224,670,440 |....250,129,905 | ....... 226,378,699 .(2,002,163) | ...ooocsieennn0 | (2,002,163) | o0 | i 230,915,709 |..............0 | ..7,148,381 |.... 7,148,381 | ..6,871,381 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
166764 10 0 |CHEVRON CORP........ccocovrimiinririicisissisisss s .. [ 03/11/2020. | Evercore ISl..........cccocvveeee | 6.000.000 | ooooo... 494,533 XXX | 491,677 723,060 | ..... (231,383) XXX
17243V 10 2 | CINEMARK HOLDINGS INC .. | 02/04/2020. | MKM Partners LLC............. | . 69700.000 | ...... 2,164,915 XXX | 1,593,263 2,359,345 | ... (766,082) | . XXX
20825C 10 4 |CONOCOPHILLIPS... | 03/11/2020. | Evercore ISl.........c..ceowe | 84200000 | ... 2,750,010 XXX | e 3,390,734 5,475,526 | ..(2,084,792) | . . (640,724) | ......(640,724) | ......35,364 | XXX
22160K 10 5 |COSTCO WHOLESALE CORP..........cooooommrrinrriincricnineienas .. | 06/16/2020. | Evercore ISI 2,096,928 XXX . 742,376 2,057,440 | ..(1,315,064) 1,315’054) . 1,354,552 1,354,552 XXX
31188V 10 0 |FASTLYINC CLASS A | 01/06/2020. | Mertill LynCh.....ccccocoevvcccc | . 14,603.000 | ......... 320,622 XXX | e 309,292 ..293,082 | ...... 16,209 16,209 |0 | 309,292 {0 | 11,331 | o 11,331 [ 0| XXX
371901 10 9 | GENTEX CORP......ooovrrrrmrisssssinncnrnnnssssssssnssssssssss s - | 1211612020. | VariOUS......ccocoooovsivvvernsccc | 60,000.000 | .. 1,997,907 XXX | e 911,421 | o 1,738,800 | .....(827,379) | ccccoovieeeessn0 | o0 | o (827,379) .1,086,487 |.....1,086,487 | ....... 28,500 | XXX
458140 10 0 |INTELCORP.........ccon. .| 11/30/2020. | Strategas Research Partners | 152 000.000 | ....... 7,242,958 XXX | 3,007,054 | .......... 9,097,200 | ..(6,090,146) IR I | B (6,090,146) 4,235,905 |.....4,235,905 | .....200,640 XXX
464287 46 5 |ISHARES MSCI EAFE IDX FD | | 06/16/2020. | EVErcore ISl...o.covvvvvvvves | 11,000.000 | ......... 670,631 XXX | 0 83,759 | ... 763,840 | ... (80,081) . U [N ) i PO (80,081) | oo | o 83,759 | v | e (13,128) | o (13,128) | ... 9435 | XXX
580135 10 1 |MCDONALDS CORP | 06/23/2020. | Strategas Research Partners | 11,000.000 | .......2,070,626 XXX 972,905 .(1,200,805) 1,200,805) | . .1,007,721 |....1,097,721 XXX
594918 10 4 |MICROSOFT CORP....ooovcomvirmsivrnisssiessssssiessssssisessssi [ 1211612020, | VaIOUS. ..ovsvvvsvvssvsessnn | 76,000.000 | ....15,120,717 XXX | 1,908,512 (10,076,688) ...(10,076,688) 13,212,205 |..13,212,205 | ..... 89,230 | XXX
67077M 10 8 |NUTRIENLTD.. | 06/29/2020. | Cowen & Company LLC.......|  25000.000 | ....... 819,382 XXK | e 848,500 | ..........1,197,750 | ..... 231,920 | ccccverernnnn0 | 581,170 | oo s(349,250) | o0 | 848,500 | o0 | (29,118) | ........ (29,118) | ...... 33750 | XXX
717081 10 3 |PFIZERINC | TAT2020. 8PN OFf e | ] 152,044 XXX | 152,044 | ............338.873 | ... (186,829) 0 0 0] Xxx
741447 10 8 | PRICE T ROWE GROUP INC - [12/1612020. | Wells Fargo......oovesvvsvvcsns | . 5,000.000 | ......... 750,300 XXX | s 106,325 ..609,200 | ... (502,875) | ovvvvvcrnreen0 | cerriinnn0 | erreccns(502,875) | o0 | i 106,325 [ [ 643,975 | ...... 643,975 | .. 18,000 | XXX
747525 10 3 |QUALCOMM INC - | 12/03/2020. | Vari - 10,000.000 | ...... 1,143,422 XXX | e 518,400 ...882,300 | .....(363,900) cereren(363,900) [ o0 | 518,400 | o0 | 625,022 | ... 625,022 | ....... 19,265 | XXX
755111 50 7 |RAYTHEON CO | 04/03/2020. | Tax Free Exchange............| | 63,000.000 | ....... 2,528,744 XXX | 2528744 | ........ 13,843,620 | (11,314,876) ....(11 314,876) 0 0 59,378 | XXX
78467Y 10 7 | SPDR S&P MIDCAP 400 ETF TR... - | 12/16/2020. | Wells Fargo R 2,000.000 | .......... 832,527 XXX | e 173,280 750,760 | ...oo(577,480) | o0 | o0 | e (577,480) | o0 | oo 173,280 |0 [ o 659,247 | ... 659,247 | ......... 9427 | XXX
89832Q 10 9 | TRUISTFINL CORP.......... | 12/16/2020. | Various.. e 55,000.000 | ....... 2,149,436 XXX | 1,931,848 | ...... 3,097,600 | ..(1,165,752) | cccoerrccic | o0 | o (1,165,752) | ovvvvcceinn0 | 01,931,848 | o0 | 217,588 | ....... 217,588 | ....... 72,000 | XXX
902973 30 4 |US BANCORP DEL..... | 1211612020, | VaIiOUS..coccvoeesvveessn | 23,000.000 | ........ 965,395 XXX | e 774,433 | .........1,363,670 | ..... (689,237) | e | o0 | e (589,237) | e | o 774433 | 0 | e 190,961 | ...... 190,961 | ...... 35280 | XXX
911312 10 6 |UNITED PARCEL SERVICE INC CLB... | 09122/2020. | Key Capital........ccocosvrvcn | . 1,000.000 | .......... 161,900 XXX | 109,139 | ..ovvorr 117,060 | oo (7,921) (7,921 | o0 | 109,139 | o0 | 52,761 | ..oooo. 52,761 | ....o... 3,030 | XXX
913017 10 9 |RAYTHEON TECHNOLOGIES CORP COM... .| 04/03/2020. | Spin Off S 811,600 X | 811,600 | .........1,365,830 | ... (554,230) | oo | o0 | e (554,230) 0 0 0] xxx
913017 10 9 |RAYTHEON TECHNOLOGIES CORP COM... ~ | 04103/2020. | Tax Free Exchange............| 20,000.000 | .......... 968,200 XXX | e 968,200 | ..........1,629,370 | ... (661,170) (B61,170) [ o0 | 968,200 | o0 | (l E—— 0o 14700 | XXX
922042 77 5 | VANGUARD FTSE ALL WORLD EXU...ovvsivrsvrrsvinsisnns | 06/29/2020. | KeyBanc Capital MKSs.......... | 17,500.000 | ........ 828,995 XXX [ 628,425 | .............940,625 | ... (312,200) errene(312,200) [ o0 | 628,425 |0 [ 200,570 | ..... 200,570 | ........ 6,501 | XXX
949746 10 1 |WELLS FARGO & CONEW.... | 05/05/2020. | Strategas Research Partners | 152 000.000 | ... 4,029,159 XXX e 5,072,499 | ......... 8,177,600 | ..(3,105,101) | veovcccreci | coverren 0 [ (3,105,101) | cvvverceenn0 | o 5,072,499 (1,043,340) | ...(1,043,340) | ......77,520 | XXX
055622 10 4 |BPPLCSPSADR.......ccceoen (QCTZVPZIUN R [T — I 224.100.000 | ....... 5,309,792 XXX | 5,811,072 | ..........e 8,457,534 | ..(1,609,038) | .............0 |..1,037,424 | ...... (2,646,462) 0 [ 5,811,072 ....(501,280) | ......(501,280) | .....245,150 XXX
780259 20 6 |ROYAL DUTCH SHELL PLC SPS ADR... D | 03/11/2020. | Various.. = 87,000.000 | ....... 3,011,656 XXX | 5,221,582 | ........ 5,131,260 | ....... 90,322 | oo 0 | o 0 | 90,322 | oo [ — 5,221,582 (2,209,927)| ...(2,209,927) | ......81,780 | XXX
G1151C 10 1 |ACCENTURE PLC IRELAND PLC SHS.. - | C| 12/14/2020. | Various.. o 16,500.000 | ...... 4,018,758 XXX | e 889,151 | .......... 3,474,405 | ..(2,585254) | ..ooocveciennn0 | oo 0 | .0(2,585,254) oo | o 889,151 3,129,607 |....3,129,607 | ....... 50,160 | XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.................ccooovivivininniininnnninnninnnnnnsninininisssisssisssnnnns | 63,411,157 XXX ] 40,556,235 | ........ 88,044,660 | (45,869,832) | . 161859 |...(47,488426) | ....oooooocu0 | o 40,556,235 22,854,922 |...22,854,922 | ..1,133,800 XXX
Common Stocks - Mutual Funds
44134R 86 7 |HOTCHKIS & WILEY SMALL CAP VALUE FUND |................. B L — 180,277.628 | ...... 7,074,094 XXX 6,890,211 | .coov.... 9,734,992 | ...... 265,008 | .orscd 0..3,109,789 |.....(2,844,781) | oo 0| 6,890,211 | .o 0...183,883 | ...... 183,883 | .oovovcerd 0] XXX
9499999, Total - Common Stocks - Mutual Funds el P 7,074,094 XXX 6,890,211 | oo 9,734,992 | ...... 265,008 | oo 0[..3,109,789 |..... (2,844,781) | oo 0 | 6,890,211 | .o 0]...183,883 | ... 183,883 [ ..o 0]  Xxx
9799997. Total - Common StOCKS - Part d...........covvcivvvnnssiiinissiisissinissnisnsisinn s || 70,485,251 XK | 47,446,446 | ........ 97,779,652 | (45,604,824) | .................. 0 |..4,728,383 |...(50,333,207) | .......oooooo 0 . 47446446 |............. 0 | 23,038,805 |...23,038,805 | ..1,133,800 | XXX
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Annual Statement for the year 2020 ofthe  WWestfield Insurance Com pany

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
] 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
9799998 Total - Common Stocks - Summary Hem fom Part 5.......c...vs e s s | 18,929,038 XXX | 18,366,597 0 0 [ [ 0 0 | 18,366,597 0 [ ...562,441 | ... 562,441 | ....121,426 | XXX
9799999, Total - COMMON SIOCKS.....vessvvvessvvsesssses s svssissssissssssssssisssssss s | 89,414,289 XXX | 65,813,043 | ........ 97,779,652 | (45,604,824) | ......o......... 0].4728,383 |...(50,333,207) | .00 | o 65,813,043 .0 | 23,601,246 |..23,601,246 | .1,255226 | XXX
9899999. R L ] 89,414,289 XXX | 65,813,043 | .. 97,779,652 | (45,604,824) | ...ccvvveee 0 |.4,728,383 | ..(50,333,207) | cocorriiesc | v 65,813,043 .0 | 23,601,246 |...23,601,246 | 1,255,226 | XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS......vocvvvvvversivrnsivesseessse ...327,478,378 XXX ..315,942,948 | ... 324,158,351 | (45,604,824) | ...(2,002,163) | 4,728,383 | ....(52,335,370) | .ccoococon0 | ... 296,728,752 .0 | 30,749,627 |..30,749,627 | 8,126,607 | XXX
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SCHEDULE D - PART §

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

Gi3

1 2 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 21
12 13 14 15 16
F Current
o} Year's Total Foreign Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Accrued
i (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss) 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) | BJA.C.V. | Disposal | on Disposal Dividends
Bonds - U.S. States, Territories and P
130630  XJ CALIFORNIA ST TAXABLE BAB GO PREREFUND... 09/14/2020 | Tax Free Exchange. 11/01/2020 100.0000........coemrrerrrries | e 6,495,000 | .........6,534,145 | ....... 6,495,000 .6,495,000 0 0 0 0 ...184,765
130630  XP 8 | CALIFORNIA ST TAXABLE BAB GO UNREFUND...... .. | 09/14/2020 | Tax Free Exchange. 12/03/2020 100.0000. 5,000 ..5,030 5,000 0 0 0 0] .0ee227 | o 142
1799999. Total - Bonds - U.S. States, Territories & Possession 6,500,000 6,539,175 | ......... 6,500,000 .6,500,000 0 0 0 0 ...184,907
8399998. Total - Bonds . 6,539,175 ,500,000 .6,500,000 0 0 0 0 ...184,907
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00507V ACTIVISION BLIZZARD INC 05/05/2020 | Strategas Research Partners | 06/05/2020 | Strategas Research Partners.. 34,370 34,369 34,370 0 0 0 0 (0 I (1)
007903 7 | ADVANCED MICRO DEVICES INC . | .. | 05/20/2020 | Strategas Research Partners | 08/07/2020 | Strategas Research Partners.. - 28,145 42,339 28,145 0 0 0 0 0] ... 14,194
02079K 5 |ALPHABET INC CL A....coviieieiecreiseeeiseieeeees .. | 08/17/2020 | Strategas Research Partners | 09/17/2020 | Strategas Research Partners.........c.ccccoee. | overeenenes 225.000 329,217 321,707 329,217 0 0 0 0 (VN (7,510)
031162 0 |AMGEN INC 03/09/2020 | Morgan Stanley............cc....... 06/23/2020 [ VAHOUS........cooorrveerrreerceieeneeesseiieneiienns | ceveees 10,000.000 | ......... 1,981,948 | ......... 2,181,560 1,981,948 | ..ooovviens (1 I 0 0 0 0 ... 199,612
04280A 0 | ARROWHEAD PHARMACEUTICALS INC. .. |..| 08/18/2020 | Strategas Research Partners | 09/11/2020 | Strategas Research Partners.. . 2,000.000 90,582 67,212 90,582 0 0 0 0 0 (23,371)
058586 8 |BALLARD POWER SYSTEMS INC.......ccccoovrverarrii .| 09/01/2020 | Strategas Research Partners | 10/26/2020 | KeyBanc Capital MKES............cccoocrseeverins | corvenes 1,000.000 16,930 15,105 0 0 0 0 (U (1,825)
09061G 1 | BIOMARIN PHARMACEUTICAL INC......cccovvvvirrririnns .| 07/27/2020 | Strategas Research Partners | 09/01/2020 | Strategas Research Partners.. ...4,500.000 511,533 338,331 511,533 0 0 0 0 0 | ..(173,202)
126408 3 |CSXCORP... .| 09/16/2020 | Strategas Research Partners | 10/26/2020 | KeyBanc Capital Mkts ol 600.000 47,832 47,165 47,832 0 0 0 0 0 | e (667)
12653C 8 | CNX RESOURCES CORRP.......ccovvvirrerrirerisrrierienes .. | 10/08/2020 | VariOUS.........cvvreverrermrrerrirenes 11/06/2020 | KeyBanc Capital MKES............ccvvvenvrverins | corvrns 4,000.000 44,416 34,869 44,416 0 0 0 0 0 (9,547)
14448C 4 | CARRIER GLOBAL CORP COM 04/03/2020 | Spin Off.......coovverrrrerierireens 04/07/2020 | William Blair & CO.........cocvvrverervirerirenns | e 20,000.000 338,400 302,587 338,400 0 0 0 0 0] ... (35,813)
171779 9 | CIENA CORP. 07/28/2020 | Strategas Research Partners | 09/25/2020 | Strategas Research Partners...........ccccve. | vovrerns 4,500.000 | ............ 239,963 | .......... 197,998 239,963 0 0 0 0 0 ... (41,965)
254687 6 | DISNEY WALT CO 09/09/2020 | Strategas Research Partners | 10/26/2020 | VAOUS............cveurereereremeesnersseesseessseens | eoveeenns 2,150.000 261,802 241,868 261,802 0 0 0 0 0] ... (19,934)
26210C 4 |DROPBOX INC CL A .. | 07/08/2020 | Strategas Research Partners | 08/14/2020 | Strategas Research Partners.. 5,000.000 | .....co..... 113175 | v 97,630 | ovrerene 113175 | s (0 I 0 0 0 0 ... (15,545)
285512 9 |ELECTRONIC ARTS INC.....cocovirrerireirerrsreserinsinens .| 08/20/2020 | Strategas Research Partners | 12/04/2020 I I 2,825.000 353,800 345,972 353,800 0 0 0 0 0 [ s (7,828)
29355A 7 |ENPHASE ENERGY INC......cocovvmririirireisrineirerininns .. | 06/15/2020 | Strategas Research Partners | 06/18/2020 | Strategas Research Partners.........cccoees | ovvves 4,000.000 | ............ 202,267 | .......... 181,088 202,267 0 0 0 0 0 ... (21,179)
31188V 0 |FASTLY INC CLASS A .. | 02/25/2020 | Merrill Lynch..........ccovveeeenne 02/25/2020 | Merrill Lynch..........ccooeviiniinicnnicciiens | s 14,603.000 299,508 287,753 299,508 0 0 0 0 0] ... (11,755)
375558 3 | GILEAD SCIENCES INC......c.ccevvveririnriirriseiireris .. | 04/22/2020 | Strategas Research Partners | 05/19/2020 | Strategas Research Partners.. R 3,000.000 232,269 223,813 232,269 0 0 0 0 0 (8,456)
400110 2 | GRUBHUB INC 09/30/2020 | Strategas Research Partners | 12/09/2020 | Piper SandIer.............occeeveerenreenmernerinee | overenn 4,150.000 301,781 290,693 301,781 0 0 0 0 0] ... (11,088)
405217 0 |HAIN CELESTIAL GROUP INC.. 05/27/2020 | Strategas Research Partners | 07/09/2020 | Strategas Research Partners...........ccccves | vevvenne 1,000.000 30,823 31,059 30,823 0 0 0 0 0 236 0
44980X 9 |IPG PHOTONICS CORP 08/03/2020 | Strategas Research Partners | 08/25/2020 | Strategas Research Partners.. . 2,800.000 | ..overnees 471,529 | ......... 432,597 | oo 471,529 | oo (1 0 0 0 0] ... (38,932) | .....(38,932) | .vvvreerns0 | o 0
45337C 2 |INCYTE CORP 05/29/2020 | Strategas Research Partners | 06/12/2020 | Strategas Research Partners...........cccccoe. | wvvieees 4,000.000 395,269 367,938 395,269 0 0 0 0 0] ... (27,331) | +....(27,331) | cevevvreeenn0 | s 0
464287 5 |ISHARES MSCI EAFE IDX FD.... 03/09/2020 | Morgan Stanley............c..c..... 09/25/2020 | VAIIOUS.......couvemrvrrrreerrrereesserissssnensenes | eoneees 40,000.000 | ......... 2,332,316 | ... 2,456,973 2,332,316 0 0 0 0 0. 124,658
46428Q 9 |ISHARES SILVER TRUST ETF.. .. |.. | 06/10/2020 | Strategas Research Partners | 08/07/2020 | Strategas Research Partners...........cocoe | vevvvnnes 3,000.000 49,900 67,644 49,900 0 0 0 0 (VN 17,744
46625H 0 | JPMORGAN CHASE & COMPANY.........ccovvrerrrrernnnns .. | 02/21/2020 | Cowen & Company LLC........ 12/16/2020 [ Wells Fargo.........cceveveeeeererneereriseenerins | cevvnens 7,500.000 | ......... 1,014,413 | ......... 902,797 1,014,413 | Lo (I IO 0 0 0 0 |..(111,616) | ...(111,616) | ......20,250 | ............. 0
501044 1 |KROGER CO .. | 08/17/2020 | Strategas Research Partners | 10/14/2020 ...8,011.000 271,621 265,361 271,621 0 0 0 0 0
55024U 9 |LUMENTUM HLDGS INC.....coovveveiirieereerereeeineenens .. | 08/03/2020 | Strategas Research Partners | 08/25/2020 | Strategas Research Partners.. . 400.000 38,032 33,435 38,032 0 0 0 0 0
58933Y 5 |MERCK & CO INC 03/09/2020 | Morgan Stanley..........c...cc..... 09/25/2020 | MKM Partners LLC..........ccocvvvrvrrveririrnnns | v 20,000.000 | ......... 1,598,120 | ......... 1,651,951 1,598,120 | .ovvvrerennd (01 I 0 [ e 0 0 0 0
60770K 7 |MODERNA INC .. | 07/09/2020 | Strategas Research Partners | 09/09/2020 | Strategas Research Partners.. 2,000.000 | ..ccoovenen 128,673 | .......... 125211 | e 128,673 0 0 0
60855R 0 | MOLINA HEALTHCARE INC......c.covvvereieiereieicieanns .. | 07/06/2020 | Strategas Research Partners | 09/22/2020 | Strategas Research Partners.. 1,500.000 271,210 253177 271,210 0 0 0
61174X 9 | MONSTER BEVERAGE CORP.........cccoocmmirierirnrerens .. | 09/09/2020 | Strategas Research Partners | 10/26/2020 | KeyBanc Capital Mkts.. 50,672 47,014 0 0 0
64110L 6 |NETFLIX INC 08/20/2020 | Strategas Research Partners | 12/04/2020 . ..485,905 0 0 0
67066G 4 INVIDIA CORP.......cootreeerririirireieineireireans .. | 07/20/2020 | Strategas Research Partners | 09/17/2020 | Strategas Research Partners.. . ..375.000 0 0 0
68902V 7 | OTIS WORLDWIDE CORP COM.......occovvmrrirrrrirnnes .. | 04/03/2020 [ Spin Off........ovvverrrirrrirnnnens 04/07/2020 | William BIair & CO........coveovvvererrernrrirenns | o 10,000.000 0 0 0. (30,925)
72352L 6 | PINTEREST INC CL A, .| 09/30/2020 | Strategas Research Partners | 12/04/2020 ,700.000 | ..vvvvnee . 0 0 0 |.....120,635
74347B 3 |PROSHARES ULTRASHORT QQQETF........c.cccvvuece .. | 09/18/2020 | Strategas Research Partners | 10/05/2020 | Strategas Research Partners..........cccoe. | coueae 35,000.000 359,045 346,422 359,045 0 0 0f... (12,623)
75513E 1 |RAYTHEON TECHNOLOGIES CORP.........cccovvvrirenne 04/03/2020 | Tax Free Exchange............... 04/03/2020 | Cash Adjustment............coccevercereeirnrnnnns .0.400 7 19 0 0 0 13 0
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 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

78463V 10 7 |SPDR GOLD SHARES TRUST ETF 05/14/2020 | Strategas Research Partners | 06/05/2020 | Strategas Research Partners.. ..1,000.000 | ............161,865 | ...........157,936 | ........... 161,865 | ..ooocvvvennne (U I 0 0 0 0] . (3,929)] ....... (3,929) | ...

81762P 10 2 |SERVICENOW INC 09/09/2020 | Strategas Research Partners | 12/04/2020 | Piper Sandler. 200.000 91,682 0 0 0 0 0] ... 13,379 | ...... 13,379 . .

819047 10 1 |SHAKE SHACKINC......cceovvrerrireieene. 06/08/2020 | Strategas Research Partners | 06/26/2020 | Strategas Research Partners...........cccocee | coveveenenee 750.000 46,250 0 0 0 0 (V) - (8,751) | w.vene (8,751) | veverereenennd (VI I 0

871658 10 3 | SYNCHRONY FINANCIAL 10/16/2020 | KeyBanc Capital Mkts. 10/26/2020 | KeyBanc Capital Mkts. 37,189 0 0 0 0 [ (4,027)

875372 20 3 | TANDEM DIABETES CARE INC 11/04/2020 | Various 12/09/2020 | Piper Sandler 528,377 0 0 0 0 0. (86,093)

92556V 10 6 |VIATRISINC... 11/17/2020 | Spin Off... 11/30/2020 | Strategas Research Partners.. 9,305.000 | ............152,029 | ...........157,875 | ............ 152,029 | oo (I IO 0 0 0 0 5,847

92556V 10 6 |VIATRISINC... woer | | 1171712020 | Spin Off... 11/17/2020 | Cash Adjustment .0.920 15 15 15 0 0 0 0 0 0

92766K 10 6 |VIRGIN GALACTIC HLDGS INC.......ccoocovvvviarriarniens .. | 07/27/2020 | Strategas Research Partners | 08/25/2020 | Strategas Research Partners............ccc. | cooveeee. 3,500.000 76,804 60,639 76,804 0 (VI (O 0 0 0 0. (16,165)

98986T 10 8 |ZYNGAINCCLA .. | 08/20/2020 | Strategas Research Partners | 11/18/2020 | Various | e 41,000.000 351,102 330,597 351,102 0 0 0 ... (20,505)

36197T 10 3 |GW PHARMACEUTICALS PLC ADR........ccoovvrvirns C| 07/17/2020 | Strategas Research Partners | 08/13/2020 | Strategas Research Partners.. 1,000.000 | .........c.. 137,732 | oo 108,205 | ...ccovevnee 137,732 0 0 0. (29,527)

46591M 10 9 |JOYY INCADR.....cooooiviirniirnienciseis C| 10/16/2020 | Various. 12/04/2020 | Piper Sandler.............cccccoervvvemeivaneiienes | v 1,400.000 | ............ 119,760 | ............ 119,382 ....119,760 0 0 (I (378)

G1151C 10 1 |ACCENTURE PLC IRELAND PLC SHS..........cccoeeveen. C| 03/09/2020 | Morgan Stanley. .. | 09/17/2020 | EVErcore ISl............ovvveervemervimeniieniins | e 13,000.000 | .......... 2,173,206 | ......... 2,773,857 .2,173,206 0 0 0 ... 600,651

L8681T 10 2 |SPOTIFY TECHNOLOGY S.A.....coiviiierisreierississnisneas C | 09/01/2020 | Strategas Research Partners | 09/17/2020 | Strategas Research Partners.. ,250.000 303,050 307,474 303,050 0 0 0 . 4423 | ........ 4423 | 0

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBIICIY Traded. ..ot ettt ettt ettt sttt ettt ettt ens et snsentensnsnes | sersees 17,866,597 | ....... 18,282,154 | ....... 17,866,597 0 0 0]... 415,556 |..... 415,556 |....121,425

Common Stocks - Mutual Funds

44134R 86 7 |HOTCHKIS & WILEY SMALL CAP VALUE FUND |I..... .. | 03/27/2020 | Direct..........ccccocvevuriecnennernes | 09/28/2020 | DIFECH. ..o | v 16,485.328 | ........... 500,000 | ..coooceens 646,884 500,000 0 0 0 [... 146,884 |..... 146,884 .0 0

9499999. Total - CoMMON StOCKS - MULUAI FUNGS... ... i 500,000 646,884 500,000 0 0 0 ... 146,884 | ..... 146,884 | .... .0 .0

9799998. Total - Common Stocks................. 18,366,597 | ....... 18,929,038 | ....... 18,366,597 0 0 0 ... 562,440 |..... 562,440 | ....121,425 .0

9899999. Total - Preferred and Common Stocks.... 18,366,597 | ....... 18,929,038 | .......18,366,597 0 0 0 ... 562,440 |.... 562,440 |....121,425 | .........0

9999999. Total - Bonds, Preferred and Common Stocks........... 24,905,772 | ....... 25,429,038 | ...... 24,866,597 | ... | ceee(89,175) | o0 | (39,175) | cvvvooven. (O 0. 562,440 |..... 562,440 |....371,710 |...184,907
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Sch.D -Pt. 6 - Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

1 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
REGIONS BIRMINGHAM, AL.......vvveureiiimrreeenneiiissnsssisssssssssssssessssessssssessessonsenss | oeenee | vneend 0.00 0 0 12,250 | XXX
FEDERAL HOME LN BANK CINCINNATI, OH . 3,900 0 1,415,160 | XXX
WESTFIELD BANK FSB WESTFIELD CENTER, OH......ccvoiureeienreiiierresieeseessessesssssssssssensessens | coneeeies | eevveesd 0.00 0 0 (42,338)| XXX
BANK OF NEW YORK MELLON NEW YORK, NY ..ottt sesisnssenes | ceeenens | ceneeend 0.00 0 0 4,157,243 | XXX
0199999. Total - Open Depositorie: XXX | XXX 3,900 0 5,542,316 | XXX
0399999. Total Cash on Deposit XXX XXX 3,900 0 5,542,316 | XXX
0599999. Total Cash XXX XXX 3,900 0 5,542,316 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 847,976 |4. April 436,875 | 7. July 236,150 | 10. October. 290,798
2. February. 2,707,986 |5. May. 1,323,135 | 8. August 140,992 | 11. November 1,986,803
3. March 1,028,713 | 6. June 1,073,594 |9. September. 5,125,950 | 12. December. 5,542,316

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year

U.S. Government Bonds - Issuer Obligations

‘ UNITED STATES TREAS BILLS S/T.

12/30/2020................

0.07 |02/11/2021.

---------------------------------------- 2,499,796 oD 0
0199999, U.S. GOVEINMENE BONAS = ISSUET ODNIGAIONS.......cvvvvvsssireiissssieissse st 810005 1180844181841 1 8000 14808818181 | 2,499,796 0
0599999, TN = U.S. GOVEITITIENT BOMUS. ...t s | 2,499,796 0
Total Bonds
7699999 SUDLOLAIS - ISSUET ODIGALIONS............cvvvviiiiiisssiissi L1088 8 010000 4408111118111 20000 LELLLE L | 2,499,796 | ...oooveeeeeee 5 0
8309999, SUDHOAIS = BONMS.........oorvvvessreiisssiss s8££ 81000005 HHEL 8118821818181 0E R8s | 2,499,796 | ..o 5 0
Exempt Money Market Mutual Funds as Identified by the SVO
61747C 58 2 |[MORGAN STANLEY INSTL LIQUIDITY TREAS........ 12/31/2020................ 0.010 | ooveeinnnvsssniiisans | 10,439,645 | covvvereeveeeeeeereeireeeeeeriesenned 0 66,485

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..............ccoooiireiirriiceiciececne 10,439,645 66,485
8899999. Total - Cash Equivalents 12,939,441 66,485
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

TA e 2,499,796 1= 0 1C e 0 1D s 0

1E 0

2A 0

3A 0

4A 0

5A 0

6 0
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama.......cocovevvierenierneina AL [ o | et 0 0 0 0
2. Alaska AK ]| .. 0 0 0 0
3. ANZONA...... AZ|. . 0 0 0 0
4. Arkansas...........n AR |..... B.... [ MULKIDIE PUMPOSES......courirriiireiiiiciieisieisssie s 0 0 111,820 | oo 137,348
5. California... 0 0 0 0
6.  Colorado.... 0 0 0 0
7. ConNECHCUL........cveveciererircrinns L0 I OO 0 0 0 0
8. Delaware.........ccccooouveverivnen . DE | il B.... [ MULKIDIE PUMPOSES......ccovvvriaririiiicisiisieissie s 0 0 111,820 | oo 137,348
9. District of Columbia .DC ... B.... | Workers Comp..... 0 0 223,639 ...274,696
10 Florida......cooeveeviniiercnenics FL | cotieiris | ettt 0 0 0 0
11.  Georgia . | Workers Comp..... 0 0 223,639 ....274,696
12.  Hawaii o bbb nes 0 0 0 0
13, 1daho....ececcecceecee Df..... B.... | Workers Comp..... 0 0 280,342 ....307,379
14. |llinois. L 0 0 0 0
15.  Indiana IN|.. 0 0 0 0
16. lowa A 0 0 0 0
17.  Kansas KS|.. 0 0 0 0
18, Kentucky.......ccoevveeveereerereieieens KY].. 0 0 0 0
19, LouiSiana.......cccvvveverirernririnend LA | et [ ettt 0 0 0 0
20.  Maine... ME|.. 0 0 0 0
21. Maryland MD|.. 0 0 0 0
22.  Massachusetts............cocovrvrnnee MA | s | e 0 0 0 0
23.  Michigan.... 0 0 0 0
24, Minnesota.. 0 0 0 0
T T X O < FOOOOOOooooU N 0 0 0 0
26, MiISSOUM....vueereereecererereererene e MO s | et 0 0 0 0
27.  Montana.... . | Workers Comp..... 0 0 27,955 | oo 34,337
28, NEBraska.........cocoveverrmerieneee e NE [ o | et 0 0 0 0
29. . | Mutkiple Purposes 0 0 335,143 ....385,911
30.  New Hampshire. 0 0 0 0
31 NEW JErSeY....covniecreeed N [ i [ e 0 0 0 0
32.  New Mexico... . | Mutkiple Purposes 0 0 363,414 ....446,381
33.  New York 0 0 0 0
34.  North Carolina... . | Mutkiple Purposes 0 0 335,459 ...412,044
35.  North Dakota. 0 0 0 0
36. o | MULKIDIE PUMPOSES.........oocveeveeiiieiiseiecsss s sssssssssannss | oersssssisssans 4,640,514 5,699,942 0 0
37.  Oklahoma.. 0 0 0 0
38.  Oregon... . | Mutkiple Purposes 0 0 290,731 ....357,105
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island 0 0 0 0
41.  South Carolina... 0 0 0 0
42.  South Dakota 0 0 0 0
43, Tennessee.......cocovmreirerninnne TN|.. 0 0 0 0
44,  Texas TX] .. 0 0 0 0
45, 0 0 0 0
46. 0 0 0 0
47.  Virginia... 0 0 0 0
48.  Washington 0 0 0 0
49.  West Virginia.. 0 0 0 0
50.  Wisconsin.. 0 0 0 0
51.  Wyoming.... 0 0 0 0
52.  American Samoa 0 0 0 0
53.  Guam. 0 0 0 0
54.  Puerto Rico 0 0 0 0
55.  US Virgin Islands. 0 0 0 0
56.  Northern Mariana Islands.. 0 0 0 0
57, €anada......cccoovervenineene d CAN | s | s 0 0 0 0
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total.irrirrirrerins XXX XXX 4,640,514 5,699,942 2,303,962 2,767,245
DETAILS OF WRITE-INS

B80T, e ennnens | cenenieins | ettt st 0 0 0 0
5802. 0 0 0 0
5803. 0 0 0 0

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

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......ccovverernriniirerinnes XXX XXX 0 0 0 0

E29
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