PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

N
ANNUAL STATEMENT

For the Year Ended December 31, 2020
of the Condition and Affairs of the

National Interstate Insurance Company

NAIC Group Code..... 84, 84 NAIC Company Code..... 32620 Employer's ID Number..... 34-1607395
(Current Period) (Prior Period)

Organized under the Laws of OH

Incorporated/Organized..... February 10, 1989

Statutory Home Office

Main Administrative Office
Mail Address

Primary Location of Books and Records

State of Domicile or Port of Entry OH

3250 Interstate Drive .. Richfield .. OH .. US .. 44286
(Street and Number) (City or Town, State, Country and Zip Code)

3250 Interstate Drive .. Richfield .. OH .. US .. 44286

(Street and Number) (City or Town, State, Country and Zip Code)

3250 Interstate Drive .. Richfield .. OH .. US .. 44286

(Street and Number or P. O. Box) (City or Town, State, Country and Zip Code)

3250 Interstate Drive .. Richfield .. OH .. US .. 44286

(Street and Number) (City or Town, State, Country and Zip Code)
Internet Web Site Address www.natl.com
Statutory Statement Contact Leah Marie Blazek

(Name)

Leah.Blazek@natl.com

(E-Mail Address)

OFFICERS
Name Title Name
1. Anthony Joseph Mercurio President 2. Matthew David Felvus #
3. Julie Ann McGraw Senior VP, Chief Financial Officer, & 4. Stephen Edward Winborn
Treasurer
OTHER

James Allan Parks VP, Chief Underwriting Officer George Olaf Skuggen

Gary Norman Monda

VP, Chief Investment Officer, &

Stephen Joseph Blankenship Jr.

Assistant Treasurer

Matthew Jon Grimm
Shawn Vincent Los

Howard Kim Baird
Paul Joel Stock

Vice President
Senior Vice President

Chris Edward Mikolay
Scott Edward Noerr

Assistant Treasurer Robert Jude Zbacnik
Vice President Magdalena Franziska Kulik Grossman
#

Anthony Gerald Prinzo
Jonathan Douglas Hicks
Jan Marie Lombardi
David Bernard Slisz

Ronald James Brichler

David John Witzgall
State of........ OH
County of..... Summit

Assistant Vice President
Assistant Vice President
Assistant Vice President
Assistant Vice President

Michelle Ann Wiltgen
Colleen Frances Shepherd
Janice Induni Shee

Daniel Mark Keenan

DIRECTORS OR TRUSTEES

Michelle Ann Gillis
Anthony Joseph Mercurio

Gary John Gruber
David Lawrence Thompson Jr.

Country of Domicile  US

Commenced Business..... March 28, 1989

330-659-8900
(Area Code) (Telephone Number)

330-659-8900
(Area Code) (Telephone Number)

330-659-8900 -5498
(Area Code) (Telephone Number) (Extension)

330-659-8904
(Fax Number)

Title
Secretary
Senior Vice President

Senior Vice President
Vice President

Vice President

Vice President, Chief Information
Officer

Assistant Treasurer

Chief Compliance Officer

Assistant Vice President
Assistant Vice President
Assistant Vice President
Assistant Vice President

Michael Eugene Sullivan Jr.

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the
enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement.

(Signature)
Anthony Joseph Mercurio

(Signature)
Matthew David Felvus

(Signature)
Julie Ann McGraw

1. (Printed Name)
President

2. (Printed Name)
Secretary

3. (Printed Name)

Senior VP, Chief Financial Officer, & Treasurer

(Title)

Subscribed and sworn to before me

This 19th day of February,

(Title)

a. s this an original filing?

2021 b. Ifno

1. State the amendment number

2. Date filed
3. Number of pages attached

(Title)

Yes [X] No [ ]




Annual Statement for the year 2020 of e N@tional Interstate 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. Governments.... 4,872,806 | ...cocoovvrnnen 04 ..4,872,806 |.. 4,872,806 ..o 04
1.02 All Other GOVEMMENTS..........vcvucereererirerirneirssinssisssiseisseississeisssnees | eeevnsssssnssissssssnnsns | sevvnerinennneenn0:00 [ [ | e (U [P 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | oovceveennee 1,666,265 | ......cocovnee. 0.2 [ 1,666,265 | ...coocvvirererniienns [ o 1,666,265 | ......ccovvnne. 0.2
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed............cc.ccueveeveveevercreereesieesssesesssesesesens | cevereninnnns 5421211 | oo 05 [ e 5,421,211 [ v | e 5421211 | oo 0.5
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed........... 191007914 .. 74 |, 191,007,914 |.. ...191,007,914
1.06 Industrial and MiSCEIIANEOUS...........c.overerreierrereireinereeneseeeeeneeseees [ ceveeeens 555,075,052 | ...............50.5 | .......... 555,075,052 | ...cooverrerenrrerrrnenne | e 555,075,052 .
1.07 Hybrid SECUMLIES. .......cvoeeeeerieeieeeeeee s ssnees | cereerennenaens 121,205 121,205 [ .o [ e 121,205 [ oo 0.0
1.08 Parent, Subsidiaries and Affiliates....
1.09 SVO Identified Funds.
1.10 Unaffiliated Bank LOANS..........ccocueeinienineieinineieieiseeneineiessessens [
1.11 Total Long-Term Bonds
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccccrrrerererererernnrinerinerineeinseinns [ coreeneennee 12,135,128 | covvvvrrerenne 1A | 12,135,128 | oo | e 12,135,128 | covvvvvieinnee 1.1
2.02 Parent, Subsidiaries and Affiliates............ccoereereeneerneirneneneinenens [ | o 0.0 [Liiiiiiiiii | | e (] 0.0
2.03 Total Preferred Stock
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | oeveevnceee. 6,882,192 | ....ccoevuee. 0.6 [ 6,882,192 | ...oovveverveecveereens | e 6,882,192 | ....ccooevneee. 0.6
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other..........cccoevrrenrrrerninineinnns
3.05 MUtUI FUNGS....c.ociuieieceeieiecscse et
3.06 Unit Investment Trusts..
3.07 CloSed-ENd FUNMS........ccvivieiiniinieieieeiseiseiseieise s
3.08 Total COMMON STOCKS. ......cuuevrrieiereereeiineiseiee et
4. Mortgage Loans Schedule B):
4,01 Farm MOMQageS. ......covueireiiiriieieiiissieseissieie e ssessssenees
4,02 Residential Mortgages
4.03 Commercial Mortgages
4.04 Mezzanine Real Estate Loans..
4.05 Total Valuation AlIOWANCE...........ceevreriercrriniireiereriesissisesseesisnians
4.06 Total Mortgage Loans.........cccvrnrerunrnrissinsissiseisssesssesesssssseseesnes
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY.........cccevvvveevvevreeeriereeeeeeesesseens | cevereeinns 37,830,829 | .cocvvrrennn 34 ... 37,830,829 | oo | e 37,830,829 | ccoveerrn 3.4
5.02 Properties Held for Production of INCOME............cocveerrurnenerrreineis | corrirneineinersinsnsneinns | veeneinsenennd 0.0 | [ v | s (1 I 0.0
5.03 Properties Held for SalE...........ouurienrrriieiecneeneeseesseeseseesesssssssenees | essssssssssssssssssssssssseses | ssssssssssssens 0.0 | Lo | s (V1N I 0.0
5.04 Total Real EState.........cvuiuuiereereiieiiesiecieeieeiesiesiessiessiesssesssesseas [ oneeeienne 37,830,829 | ...ccooevenee. 34 [ 37,830,829 | oo 0 f 37,830,829 | ...cooovreneen. 34
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......cccocunrinminrinnineineeneineeneesssesseesees [ oreeneienne 29,682,939 | ...ccocovvennee. 2.7 | 29,682,939 | ...ooorvneieinrinrieni [ e 29,682,939 | ...ccoovrennen. 2.7
6.02 Cash Equivalents (Schedule E, Part 2)........cccccoeeveennennennennennennee [ coneireinnee 37,061,720 | ..ooovvennee. 34 [ 37,061,720 [ ..o [ e 37,061,720 | ..coovvvenneen. 34
6.03 Short-Term Investments (Schedulg DA)..........cccoceveererveiernnieien Lo 4,003,183 [ ..o 04 | 4,003,183 [ .o | 4,003,183 | ..o 0.4
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| cccccvnce. 70,747,842 | oo 6.4 (.. 70,747,842 | oo 0 70,747,842 | ccvvvrernnn 6.4
7. CONrACE LOANS......ooiiriircieieieeieeieeiseseisees st sssssssssssssssssssesss | cneesnessnesssessseessenssees | oreesseesneesnens 0.0 [ [ e | s (U [P 0.0
8. Derivatives (SChedule DB)........cccocuereiirrieisiessessiesssssssesessessssssssessenes | sersssssssssssssessssssssens | covsssnssiesones 0.0 | eoveeeevereisreneens [ | e (V1N 0.0
9. Other Invested Assets (Schedule BA)..........cccovvnrnernirnerneeneinerncrnene [ oo 11,057,395 | .ocvvvvvienenne 1.0 | 11,057,395 | oo | e 11,057,395 | oo 1.0
10. Receivables for SECUMHIES..........uvuiiieieeeesese e [ cveerineneenenenens 2,292 | v 0.0 [ v 2,292 | oo | e, 2,292 | o 0.0
11. Securities Lending (Schedule DL, Part 1)......cccoveenrnrnrninensneieennens [ conernrnsnsinnsssnsnnnnes | cevenseneenneenns (0 R PR ) 0.0, G I ) 0.0, G P XXX
12. Other Invested Assets (Page 2, LiNe 11)......cevrrrrerneneenrreieererneessessenees [rseisnssssessessssssssennes | oosesssssesssens 0.0 | Lo | o (V1 I 0.0
13. Total INVeSted ASSELS........cvueiueirisiisiessiissiessissie s sssesssessnsssnesenees | aveens 1,099,290,046 | ............. 100.0 |....... 1,098,295,704 [ .o 0f.... 1,098,295,704 | ............. 100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s 39,006,774
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........c.ccuvueiiiiueieicec et 59,919 59,919
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens

3.2 Totals, Part 3, COIUMN 1. ... s 0
4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiiiiiieiieieiieie ettt s st bt s sttt s st nns
5. Deduct amounts received on disposals, Part 3, COIUMN 15..........cciiiiiieice ettt s bbb bbb a st
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........iiiiieiieieerieeiices st s

6.2 Totals, Part 3, COIUMN 13........iiiirieiieieeiieeeiest sttt 0
7. Deduct current year's other-than-temporary impairment recognized:

7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes

7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt sttt saes 1,235,864

8.2 Totals, Part 3, COIUMN 9.t bbbt 1,235,864
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st 37,830,829
10.  Deduct total NONAAMITIEA @MOUNTS...........cc.iiiiiii bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10)...........cuurrurmmreiriiiiseeiresseessesssessssesssessssessesssssesss st sss st esesesenes 37,830,829

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMBETr 31 OF PHOK YEAI..........cciuiiveiiiiieieeeeee ettt
2. Cost of acquired:

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

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

3.1 Totals, Part 1, COIUMN 12. ...t

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. ACCTUAL OF QISCOUNL........ovevevirieeaeeresieeesesi ettt 8 88 RE88REEEER5 R
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan

52 Totals, Part 3, COIUMN 8. NNE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18.......c.cccovvvrrrrrnrncrrrn. . N N IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb a bbbt bbbt bbb saes
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........c.cuiuiiiiiiicei et
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt

9.2 Totals, Part 3, COIUMN 13. ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:

10,1 Totals, Part 1, COIUMN 11 ...ttt

10.2 Totals, Part 3, COIUMN 10.......c.cmreieiereiiiesesess s ess sttt 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens 0
12, TOTAl VAIUGLON GIHOWEANCE..........oveeceererrireiieeereese ettt ee sttt £ 828282 E 4282842282882 E s n et s st en e
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eueeieeeieireiieeieieieissstseise et ees st ess st e sse s es b se st s8££ 42888422828 n et een 0
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE T4).........ocuriiriirrieinieneise ettt ettt st 0

S102




Annual Statement for the year 2020 of e N@tional Interstate Insurance Company

© ® N o

10.

1.
12.
13.

L

® N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEE 31 Of PHOT YBAI..........ccccevicieies ettt ettt bbbt s bbbt bbb s e ae b n sttt n e baen 13,748,754
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 0
Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s

3.2 Totals, Part 3, COIUMN 12.......cuiiiieiiecteeee ettt ettt a ettt bttt st b a ettt ae bbbt s s st b s st et s e st enantetessnaas 0
ACCIUAL OF QISCOUNT.........coo bbb
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...ttt ettt b s st s st s bt s bt en s san b s e ssesees (1,927,857)

5.2 Totals, Part 3, COIUMN ..ottt sttt a bbb sttt s st s et b s s et s s sa st nea (1,927,857)
Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19........ciiiieiiiieieiesise sttt st E bbbt 1,056,573
Deduct amounts received on disposals, Part 3, COIUMN 16...........coiuiieiciireie ettt bbb a bbb a s a st ss st en s senens 1,820,074
Deduct amortization of Premium @Nd AEPIECIAtION. ..........urueriierrerieiierisireesse e ss e see s st s s es st ess s s st s et a8 s b s s sen s s srs s
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s

9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt
10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........cccceerermiriiirireissiieise ettt bbbt 11,057,395
Deduct total NONAAMILEA AMOUNLS............ciiiiiiii bbb
Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiuriuiieieiiieieisississsess sttt sttt s bbbttt tns 11,057,395

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT VBN ... seesessisesssss st essessssssssssse st st ss st s s st s s ss s s s s s s bses s s st s s s st nsnns 997,651,004
Cost of bonds and stocks acquired, Part 3, Column 7.... 206,056,203
Accrual of discount....... 1,046,084
Unrealized valuation increase (decrease):
41 PAMET, COIUMN 121ttt ees s8££t (67,203)
4.2 Part 2, Section 1, Column 15. 148,820
4.3  Part2, Section 2, Column 13. 3,544,994
4.4  Part4, Column 11...... (3,469,131) 157,482
Total gain (10ss) 0n diSPOSalS, Part 4, COIUMN 19..........cuiiiiieiieie ettt bbb st s bbbt bbbt et 3,453,105
Deduct consideration for bonds and stocks disposed of, Part 4, Column 7... 219,970,721
Deduct amortization of premium...... 2,677,770
Total foreign exchange change in book/adjusted carrying value:

8.1 Part1, Column 15
8.2 Part2, Section 1, Column 19
8.3 Part 2, Section 2, Column 16
8.4 Partd, COIUMN 15, ...t b bbb bbb a bbb st bbb bbb ns 0
Deduct current year's other-than-temporary impairment recognized:

9.1 P 1, COIUMN T4ttt 1,301,837
9.2 Part 2, SECHON 1, COIUMN 17 .....cuuviriiieeesisieceses st 140,253
9.3 Part2, SECHON 2, COIUMN T4.......ouivimiuiceiriesieceies sttt 3,836,543
9.4 Part 4, COIUMN 13ttt 1,356,214 6,634,846
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........c.ccvevvereieiieeiicieieseee s 571,148
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)........ccocvuurermieiiiiiieissesises sttt s st 979,651,688
Deduct total NONAAMIIEA GMOUNIS............ovwurrrerreisieseeeseesseess s eess s ss st s s RS8R E SRR 994,342
Statement value at end of current Period (LINE 11 MINUS LINE 12)......cveicveieeicrieesieeisiese et teses sttt s st s e b s s s ss s s st s st es s b s s saesnsensessnsanee 978,657,346
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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.......covvvrenere | ceeveereneereireenens 4,872,806 | ..o 4,993,037 | oo 4,885,985 | ..o 4,851,291
Governments (Including all obligations 2. CANAGA. ...t | e | et enenes | sresest ettt tentens | sreseses ettt bnee
guaranteed by governments) 3. OthEr COUNMMMES. ..eurererierreares | eenmrenessesmssrsssessssssssnsssssseins | assssssssssssesssssssssesssnssnsssssesss | sessssessanssssssssessesssnssssessansans | sossossssssssessesssnssssssssassssssnses
4. TOtalS....ooeveeereenrererienrirnniees | v 4,872,806 | ..coovvvirririins 4,993,037 | .vvveinrrreriinnnns 4,885,985 | ..o 4,851,291
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...cciieeiieeeiceiiieias | e 1,666,265 | ..ocvovireirinnnns 1,769,749 | oo 1,683,190 | oo 1,690,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS. ..o | e 5421211 | oo 5,686,453 | ..o 5555584 | ....ooovvrie 5,290,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. ..191,007,914 ..198,691,401 ..199,152,240 ..186,431,342
Industrial and Miscellaneous, 8. ..408,704,490 .421,875,833 .409,109,578 .415,400,639
SVO Identified Funds, Unaffiliated Bank Loans 9. €aNada......cocevervieernerieris | e 5,616,710 | covoovverrrrirecennas 5,838,621 | cooovvrirrrrirerins 5,601,296 | ..ooovvvvrvrrrcrinn 5,641,501
and Hybrid Securities (Unaffiliated) 10. Other Countries........cccouevenees | ovvnrniincrninns 140,875,056 | ..oovvvvvrinnens 142,495,591 | oo 141,260,073 | .o 143,791,112
11, TotalS. .. | e 555,196,257 | ..coovvereririennns 570,210,045 | ....oovvvirereennns 555,970,947 | ..coovvviniriens 564,833,253
Parent, Subsidiaries and Affiliates 12, TOAIS.....cvieieiiieieicteieteeieii | erieseiesies s sssssssiesssies | eeressessssssssessesssssssesssssssesins | evossssssssssssssssessessssessessssansess | sressesosssssesssssssessessssessessssanes
13. Total BONdS....couusersemmsmmssssnns | covervreniiennes 758,164,453 | ..cooovvrcrcninnnns 781,350,685 | ....oovvvercrinnnes 767,247,946 | ..cooovvivcrennens 763,095,886
PREFERRED STOCKS 14. United States........ovvveveervcens | covvereerirnerenenns 12,135,128 | oovvos 12,401,453 | oo 11,520,615
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA........cvevercieeeieieieiees | errese e sstesie s | eevsssssssses et esses s sestes e sstenaes | srtessesssestes st es et serees
16. Other COUNMMES........ooriiiiinis | o | oo ssessesssessnessnes | conesssessssssssssessssse s
17, TotalS...ov oo | e 12,135,128 | oo 12,401,453 | oo 11,520,615
Parent, Subsidiaries and Affiliates 18, TORAIS....vooveieciiiiiisnisins | o | oo | seressnesse s
19. Total Preferred Stocks.....co. | covercrinenenen. 12,135,128 | oo 12,401,453 | oo 11,520,615
COMMON STOCKS 20. United States.........coevvrervrenns [ worverererrieriinnnns 5,683,662 | .ooovvvvrririeriinns 5,683,662 | ..oovvvvrrrrieriinn 3,842,394
Industrial and Miscellaneous (Unaffiliated) 21, Canada......c.cccoveverriererieen | e 53,583 | oo 53,583 | oo 51,992
22. Other CoUNtries. . ...overrerrenres | crrreereessessesenees 1,144,946 | oo 1,144,946 | oo 768,065
23, TOtalS.....ocveeerenerressreiesrenseiees | v 6,882,192 | ..oovvviniiriniriinnd 6,882,192 | ..o 4,662,451
Parent, Subsidiaries and Affiliates 24, TotalS.....cccooriieereicesiiieisiiees | ceeersssieieninaas 202,469,915 | .o, 202,469,915 | .o 165,054,295
25, Total Common Stocks....ccuw: | wovcreniieecnenn: 209,352,107 | .cooovvvrercrienans 209,352,107 | .cooovvererereennes 169,716,746
26. Total StOCKS.....ccemeremsmrenerenss | covvvriiniiinnnenns 221,487,235 | ..coooviricinnn 221,753,560 | ..cooovrrririnnnns 181,237,361
27. Total Bonds and Stocks...... | ..c.ccccoceeerenn. 979,651,688 | ... 1,003,104,244 | .....ccoovvvvennvs 948,485,306

S104
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Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 1A - SECTION 1

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

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

U.S. Governments

......................... 0.6
......................... 0.0

......................... 0.8
......................... 0.0

............... 4,872,806

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

XXX
XXX
XXX
L XXX..
XXX
XXX

XXX

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed




Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company

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

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

90IS

11,583,217
1,582,952
605,387
107,182

70,980,552
............... 3,610,109

10,172,050
268,273

99,370,180
5,612,957
1,657,579

370,909

..... 5,085,602

51,424,054
............... 5,444,696
747,766

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tttt ssessees | sesenssessnes 72,086,312 |........... 280,232,830 |..ovvennnee 64,443,884 | .......... 25,358,070 |..cocovrenenne 9,945,514 | .......... ) 0.9 NS IR 452,066,610 | ...ovvovrrrrerrinenns 59.3 | 403,659,856 | ....verrerririeninns 52.7 | 96,724,267 |........... 355,342,343

47,946,125
168,261
909,814
370,909




Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company

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

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

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

L0IS

1. Total Bonds Current Year
........... 355,342,343

47,946,125
................. 168,261
909,814

215,130,816 | 0 655,034,807 859 | XXX e XXX i | 299,692,464
....99,491,384
............... 5,612,957
............... 1,657,579
.370,909

117,542,552 | ........... 357,706,633 |.......... 133,741,898 |............. 30,912,908
11,583,217 | ...70,980,552 |.... 10,293,255 |.. 4,462,920 |.
.......... 1,582,952
............. 605,387
.107,182

............... 5,444,696

........... 144,478,812 |.............36,160,867 |.............17,364,443
....................... 19.0 | b7 | 2.3

Totals.
11.8 Line 11.7asa % of Col. 7....
12. Total Bonds Prior Year

........... 307,814,698
.34,070,686

...17,094,479
.1,215414 | ...

............. 84,026,271
115,369,292 |..

............. 22,477,643
1,374,949 |.

. . ...23,852,595
....................... . . R O N |

12.8 Line 12.7 as a % of Col. 9....
13 Total Publicly Traded Bonds

131 NAIC T | s 53,793,748 |........... 146,268,565 |............. 80,349,342 |............. 12,439,457 ..o 8,841,352 | oo [ 299,692,464
............... 7,545,191 |.............37,668,443 | ...............6,281,208 cerenenn01,645,259
............... 1,682,952 |.............3,441,848 | .................268,273 creriennnn, 444,696

..391,168 ....356,597 |.... .T47,766

13.8 Lin€ 13.7.85@ % OF COl. 7....oviiieirieeieceeeeseeeeesiniens | ceereeeisseisisnseees 17.7 S 283 | 3D |l 19 0.0 |
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11......cccevcreivriniee | covrrvsninnenrsinnennns 8.3 . . . . 0 [ e
14 Total Privately Placed Bonds

........... 355,342,343
47,946,125

............. 53,392,556 |............ 18,473,451 | ..............8,289,464 | ....c..cceoovvivriinriinnis | ennnn. 355,342,343 ..466 |.........307,814,698
...4,011,956 |.. 4,412,594 |. 2,171,440 |... I ...47,946,125 » 34,070,686
.................................... . ....235,703
..... ....268,326

LA75,387 | s 3

............. 57,579,899 |.............23,581,643 | .............10,460,908
A2 5.8 | o 2.6

..... 76 |3 | 14

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

a) Includes $.....401,654,035 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....1,008,319 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.

(c) Includes $.....370,909 current year of bonds with 5G| designations, $.....460,846 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$.....3,999,995; NAIC 2§.......... 0; NAIC3S....... 0; NAIC4S......... 0; NAIC58$....3,187; NAIC6S.......... 0.




Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 1A - SECTION 2
All Bonds Owned December 31

Maturity Distribution of
1

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

2 3 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 Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlGAtIONS. .......cvucerirriiieieieiiee st | v 999,975 | ..covvviinee 2,838,847 | oo | rereeesieie s | e | e 9. 0,9 ORI IO 3,638,621 | ..o 0.5 [ 3,839,718 | 05 | 3,638,621
1.02 Residential Mortgage-Backed Securities.. . 27,270 | 5,904 | e e ...1,234,185 1,234,185 | ...

1.03 Commercial Mortgage-Backed Securities.

1.04 Other Loan-Backed and Structured Securities..

501,011 |...

2.01 Issuer Obligations

All Other Governments

2.02 Residential Mortgage-Backed Securities..
2.03 Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..

........................... 0

....................... 0

........................... 0

. U.S. States, Territories and Possessions, Guaranteed
3.01 ISSUET OBlIGAtIONS.........cvucveiriciiieie et
3.02 Residential Mortgage-Backed Securities

3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities..

3.05 Totals...

............ 1,666,265

0

............ 1,666,265

........... 2,628,844

80IS

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.01 IsSuer OblIgations...........cuuevvereirrereririirreressereresee s
4.02 Residential Mortgage-Backed Securities

4,03 Commercial Mortgage-Backed Securities

4.04 Other Loan-Backed and Structured Securities..

4.05 Totals.......

.............. 1,835,293

............ 5,421,211

0
0

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

Non-Guaranteed

5.01 1SSUET OblIGAtIONS.......vvvvieciriiicieisiie et
5.02 Residential Mortgage-Backed Securities

5.03 Commercial Mortgage-Backed Securities.

5.04 Other Loan-Backed and Structured Securities..

5.05 Tofals.......

20782219 |.

59,264,695 |.

I I s v [ | .0
.............. 1,480,964 |.............2,104,954 | ............. 1,835,293 | ... | viriiiriiniiiinnnnn0 ceeennn5,421,211
............ 23,203,800 21444203 | ... 4,462,387 |.................
............ 13,621,108 22,302,724 ....3,729,735

Industrial an

. iscellaneous (unaffiliated)
6.01 IsSUEr ODlIGAtioNS.........c..evrereeeiiiieieireesee e
6.02 Residential Mortgage-Backed Securities

6.03 Commercial Mortgage-Backed Securities.

6.04 Other Loan-Backed and Structured Securities..

6.05 Totals

............ 70,629,147 |............67,456,817 ........191,007,914 .0

............ 16,188,571 129,121,318 | ............10,865,077 oer. 167,096,712 e 112,179,005 ... 44,917,707
............ 15,711,069 19,468,142 | ............11,616,401 ....2,952,990 cernn.D1,938,521 v 19,874,969 | ............32,063,553
.............. 2,796,106 ir0een0,235,681 [ ii984,250 | i 10,016,037 ceeerennnn.9,601,284 ceeverenn 1,656,043 1 ..............8,459,995

. ....51,269,305 | ..........200,443,281 | .. ..51,593,865 |.. ..26,731,293 |. ...340,026,965 v 20,730,767 | .........319,296,197
............ 85,965,050 355,268,422 |............75,059,594 |............30,606,029 ........059,078,235 o 154,340,784 | ..........404,737,451

Hybrid Securities

7.01 ISSUEK ODlIGAtIoNS.........vuieereeiciieieese e
7.02 Residential Mortgage-Backed Securities..

7.03 Commercial Mortgage-Backed Securities

7.04 Other Loan-Backed and Structured Securities.

7.05 Totals

.............. 121,205

............... 121,205

Parent, Subsidiaries and Affiliates

8.01 IsSUEr ODlIGAtioNS.........c..cuevreeeeiiieieseeese et
8.02 Residential Mortgage-Backed Securities..

8.03 Commercial Mortgage-Backed Securities.

8.04 Other Loan-Backed and Structured Securities.
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired..
8.07 TOtAlS......coiiieeiiicicieiicieiei ettt nnens




Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 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
. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........ccccccovvvveviveninns | e D00, O ) 0.9 NN ) .9 GRS ) 0.9 SN XXX ooeivvievies | cerreienenessssesennies | oo (01 (V01 TN
9.02 Bond Mutual Funds Identified by the SVO..........ccovevevinenerrcnins | o R0.0, S I 0.0 ST 0.0 ST .0 S XXXrvrrrrarins [ eormenmesniensssssesnssnens | conerensssensssnssnesnenas {01 0.0 |t
.......... XXX [ ernereee XK e XX | v e XXX s | e XK [0 [ 0.0 |0

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
10.02 Unaffiliated Bank Loans - Acquired...
10.03 Totals

1. Total Bonds Current Year
11.01 Issuer OblGations...........cceueveieiernireieiesie e sssssenesenns | seenenen 42,005,789 | .......... 162,782,907 |............17,283,962 |.......... 1,918,716 | c.oovoviricieireeenn0 [ e XXX ovvvreiies | v 224,051,373 A e XXX e XRX e [ 179,133,667
11.02 Residential Mortgage-Backed Securities.............ccoovvverreencieisiciens | eeeen.. 29,833,189 |.............42,498,136 | ............15,352,040 |..............3,342,888 | .............2,191,035 | .......... D.9.0, G IR 93,217,288 2 e XXX e e XXX e 61,153,735

.......... XXX [ 10,145,584
...434,753,391

11.03 Commercial Mortgage-Backed Securities.
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds...........cccooeverrivennnn.

11.06 Affiliated Bank Loans.....
11.07 Unaffiliated Bank Loans.

11.09 Line 11.08 a5 @ % Of COL 7.

60IS

12. Total Bonds Prior Year
12.01 ISSUEr ODIGAtIONS.........covevriviieiieicieie et | seeesaesaees 34,964,963
12.02 Residential Mortgage-Backed Securities... 20,478,288 |.
12.03 Commercial Mortgage-Backed SECUMtIES. ........cccoiveiriieieiienieniee v
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds.
12.06 Affiliated Bank Loans.....
12.07 Unaffiliated Bank Loans.

183,925,500 |............ 33,647,284 |............. N I 213,254,534
...58,395,253 | ... .29,005,805 |. . . . 92,715,235 |.

22,163,758 | .o ..2,036,127 |..
...132,186,299 |. ..15,309,295 | ... ...114,881,191
XXX...

12.08 Totals............. ...422,887,087 |.
12.09 Line 12.08 as @ % 0f COl 9....c.coovviireiieriirsieiicesissssnsssnsenensnsnns | eonsrsnseissnsnnens 102 | cevierieieisnneienenedDd | iiviiiiiiiiiinnnnn20.8 | i |28 |00 [t XK Ltk XXX | e 100.0 | e XXX i | e 55.2
13. Total Publicly Traded Bonds

13.01 Issuer Obligations 125,634,769 |............ 14,519,146 |....cccvveen 996,970 | .oocvererereriereereins | ereene e XXX e [ e 179,133,667 | c.ocvvcveveeeeen23.5 | 213,254,534 | oo 27.9 | 179,133,667
13.02 Residential Mortgage-Backed Securities... ..31,705,253 |... ...8,298,960 |. 1,588,028 |... . 61,153,735 92,715,235 61,153,735 |..
13.03 Commercial Mortgage-Backed Securities..... 1,465,819 | e —————— e ———— . ...1,685,589 ...2,036,127 ...1,685,589 |..
13.04 Other Loan-Backed and Structured Securities.. ...28,929,614 | ... .64,080,806 |. 19,994,225 |... ...115,457,194 ...114,881,191 ...115,457,194 | ..

XXX...

............ 63,313,060 |..........187,735,454 | ...........86,898,913 | ...........12,579,223 | ..............6,903,53

13.09 Line 13.08 as a % of Col. 7....... LATT 5. . 35 | 1.9
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11.........ccccovevevevvvevvvvnee | covririeieiriririein83 | v 246 | oo, L 1.7
14, Total Privately Placed Bonds
14.01 1SSUET OBlIGALIONS.......covvveevcisiiesieieiessete ettt ssenes | ersessensenns 4,083,007 |...ccovnee 37,148,139 |....cccoo.e.. 2,764,815 | ..o 921,746 | .coocverervererernniens | erreeree XRX s | s 44,917,707 9 [ 40,525,800 B e XX | e 44,917,707
14.02 Residential Mortgage-Backed SECUMIIES..........ccovevevevieeieiereieiereies | ceveveras 11,276,374 | ............ 10,792,884 |.............. 7,053,080 |....cccouee 1,754,860 |.............. 1,186,356 | ...ococe. XXX | v, 32,063,553 2 |, 25,565,118 B e XXX s [ 32,063,553

14.03 Commercial Mortgage-Backed Securities.
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans
14.07 Unaffiliated Bank Loans. . . e |
14.08 TOtAIS......cvecveiecrccice et | ceeneennn. 08,108,231 | .........245,008,771 | ...........57,579,899 | ............ 23,581,643 |............ 10,460,908

14.09 Line 14.08 as @ % Of COL 7....oovveverirrreerieieseseeneseisssnessessssenens | vevseenrensennnnene 168 | cviiiieiiiininnnnnd0.5 | i 142 | 5.8 | oo 2.6
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11..........ccovevevevevevevecee | ceveveieeieieiiieiann89 | v 321 | il 18 | i3 | e 14
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Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

10.

1.

. Cost of short-term investments acquired

. Deduct amortization of premium

. Book/adjusted carrying value, December 31 Of PriOr YT ........c..cveuirireieiisieiee et

o ACCTUAL OF QISCOUNL. ..ottt bbbttt bbb ses

. Unrealized valuation INCrEase (AECIEASE)...........cuuwurrrrrreiererieristirerieissei et

. Total gain (I0SS) ON QISPOSAIS........c.vreviiiriieirieieiriieieitei ettt naebnee

. Deduct consideration received 0N diSPOSAS.............cuuriuierercririnrierieinsieseesisiese e

. Total foreign exchange change in book/adjusted Carmying ValUe..............cccerrniremerninirrierneenie e

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

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

Deduct total nonadmitted amounts
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, Si12, SI13, SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money MarkefMutuaI Funds Oth:r (a)

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBA.........cvuiuureeieriereieiie et seseesesse st es st se e st essssssesss | sesseesessessasssessessessassseesstensesessensansnnen 20,904,124 | ...ttt | eesees et ettt 29,904,124 | ..o
2. Cost of Cash EQUIVAIENTS BCQUITEA...........cvcvivieiee ettt bbb a et b bbb s s s tessess | ebsesstessesssss b s bbb s s bbb es bt nae 252,139,777 | oottt aes st | sterisieiss ettt ettt s 252,139,771 [ oot
3. ACCTUAD OF GISCOUNL. ...t bbbt | bbb bbb 0 [ ettt | bbb bR bbbttt | Seeb bbb
4. Unrealized valuation INCIEASE (AECTEASE)........v.urvrrrrerrurrirreeesresesseseeesessessseesessessessssesessessasssessessassssssessassanssessessesssssessassansss | soessssssssessassssssessessassssssessasssssessessassssssesssssnsnnsss 0 | ettt nae | ebaebiebea st ettt bbb s e b b s s e s st se et e bans | Shesbenaebae s et b bbbt bbb bbb ettt
5. Total gaiN (I0SS) ON GISPOSAIS......c.uvereurerrerririerieiseiseeesstsseseesssese e ssess s sse s s s sessses e sse st s s e s ess s st et sessens s s ssessantans | £essessossasssessessassasssnssestess et sessensanbessessentnsseses 32T | oottt s | eesesteee sttt 327 | ot
6. Deduct consideration reCeived 0N ISPOSAIS............c.ccuiuiueieiiiieiieie ittt bbb ssasnes | evsesessessesesses bbbt et s e bbb s st nae 244,982,502 | .....oovieeieieieie et sessens | eeaeses st 244,982,502 [ .....oveeeeeeeieeeeeee st
7. Deduct amOrtization Of PIrEMIUM...........c.. vttt a sttt s et en s essenssessessens | 228essansssssessassnsessens e s st es s e s sses st s s srent st nsres 0 | ettt ettt nae | Seetetesseaet e et et e st et e et b s s R et s e sttt e b s se s et et seaebenses | 41ehetsietetes et es s et et s Rt s e Rt n sttt st st et s s s s e
8. Total foreign exchange change in book/adjuSted CAMTYING VAIUE.............cureieiererriierireieieeinsi s sisseseesssseessssesssssssssesssssnes | coestesssssessassssssessessessessessessssssessessssssssesssssnsnnses 0 | ettt ettt nae | Seetesessete e e et et s st et s e s b s s R e s e e st s te b s se s et et seaebenses | Siehebsietetes et et s et et s Rt s Re b st st sttt s s s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........uuruiuierireiriirrinieeirees st sea e ssesees | eeeessssssessessesse s e sessns e ses st es et ensen s et snnsnssesed 0 | ettt ettt ettt ettt s st ettt snsetenenserenense | sesetesessesesassetesassetes et seseseasetetesesesesetesensesesessenesenses | 4iesesisietesessetetsntetesset et et et b sttt et et s bt en et et nene
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-8-T+8-9)..........ceevrurrimrnrerrirninrinsissiesnsisssessssens | oreeesessessssssesssssssssssssssessssssssessasssnsans 37,081,720 | oottt 0

11. Deduct total NONAAMILEA BMOUNS..........cuuiuriiriicieierreseee et | fsent st 0 ittt | fennr e st Rt e R e e E Rt n e ent | 4efenEneEent R
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.cuiiiiiiiiisieiiiticesesisctesssestsesssssssssssssesssssssessssssessess | sesessessssessesssssssssssssessssassessnsnsessessnsnes 37,081,720 | oot 0 | et 37,061,720 | cooveeeceee b 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........ccccocvevieieierrinnn. N/A
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SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B./A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB/A.C.V on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
Land and Office Building, 3250 Ir DIIVE. ..o nesesieeseeisssienine | seveeienes Richfield 11/01/2000. | 11/01/2000. | ...........15,339,283 | ....cooovvrererirerrrcrirenes | cerrerircens 9,401,955 | ....ccovvne 9,401,955 391,691 | .o [ e | v (391,891) | v | i 1,773,618 | e 698,113
Land and Office Building, 4059 Kinross Lakes Parkway .. | Richfield 10/17/2006. | 10/17/2006. | ... 6,364,963 | ............. 6,364,963 240,370 | ..o [ e | e (240,370) | v | e 1,558,738 | ..cvvvverns 329,114
Land and Office Building, 4049 Kinross Lakes Parkway. . | Richfield. 07/15/2018. | 07/15/2018. 22,063,911 22,063,911 603,803 2,072,147 746,721
0299999. Properties Occupied by the Reporting Entity - AMINISratiVe. ............oioiiieiiiiiins vt eeeenes ...37,830,829 | ........... 37,830,829 0 5,404,503 | ............ 1,773,948
0399999. Total - Properties Occupied by the Reporting Entity...... .37,830,829 | ........... 1,235,864 | ..o 0 5,404,503 . 1,773,948
0699999. TOAIS........ovvvervrrercirriineise it 37,830,829 | ..o 1,235,864 | oo 0 5,404,503 .1,773,948
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

1 Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
Land and Office Building, 4049 Kinross Lakes Parkway vove | RIChfiEld. oo OH...... 06/15/2020. | SNAVELY BUIIAING CO.......vvovveiriiiriisieiseeieiesissis st sssss st sssssssnsssssessasssessessssssensons | ssessssssessesssssssssesssssnssonsns | ssssssesssssssssanssessesssnssesssnsns | sonsssnnees 21,148 | o 21,469
Land and Office Building, 4049 Kinross Lakes Parkway ... | Richfield OH...... 08/15/2020. | GAIAINET.........vvovrerieriseieteei ettt | sbebnns ettt tnnns | shesieni st | crenienes 22,754 23,000
Land and Office Building, 4059 Kinross Lakes Parkway ... | Richfield OH...... 10/15/2020. | Tri-County EIECHTIC SEIVICES, INC......vvuririrrrirriririeisiissiesississ sttt ss st st ssenssessessans | sessessssssesssssssssssssesssnsessesss | sesseress e 1,532 | 7,725
Land and Office Building, 3250 Interstate Drive Richfield OH...... 10/15/2020. | Tri-County EIECHTIC SEIVICES, INC.. ... vttt nenses | fnnsenssnssesenssenssns s enssniens | bensenssnssenssenssnsssssenssnssnsens | wosrsnsssssensssesensessanes 7628 | oo 7,725
0199999, TOAl = ACGUIFET DY PUMCNESE. ... ettt sttt es ettt es et eeesesemsee | foeheeseeseheeeeesees e eEee8 o8t £EseEeeEoe8eEseEse84EE o0 1 S0 LEHeE 40840 e 8 ee 8400 e E8eE e EneE 401 eEeEaeEeesemsees | £EeteeseeeeaeeaeeeeseeeeseE oLt eeeEeeEoe8eEseE 1o E oL EoE 8 o0 e eEeE8 40 1S 0L e 4L 0o 08 E 1L E e E 4L 1S 08 o 08012848 e e 8o E e bbbt et ant s 0 0 59,062 59,919
0399999, TOAIS. ... ... vrveeeaerertseeteseeee et b bbb AR SLE1eR bR R LR R A e bR R R R bR E AR E R R E LR RE bR R L E e RRees fLeseReeLE LR E bR R h e R RS RS LSRRt 0 0 59,062 | ..oocvrrveerrrireriiins 59,919
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Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E03, E04, EO5, 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 | Interest and 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 Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
000000 00 O |Canal Capital Partners Ill, LP.........cccccovveneinniineiens R Twinsburg................. OH..... Canal Capital Managment lll, LLC.........cccccovveee | ovvvveiirnrinnens 05/01/2015| ......... 2 | s 930,000 | ..coocrvrne 723178 | oo, 723178 | ......... (59,610) [ .oovvvrereerreins [ errerierireninnins | eereeeeriesineinens | reeriesineennnins | ceeeseeenesseennes | oeriennd 6,120,000 | ...... 37.500
000000 00 O |Canal Mezzanine Partners Il, LP..........cccccoiviriinnnnce. R...... Twinsburg........cccoe... OH..... Canal Mezzanine Partners Il, LP.........ccccocovivie | ovvivienninnns 08/28/2012] ........ 2 3,276,026 | ....... (577,995) | oo | v | v | v | o 557,332 |...... 24.590
1799999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Fixed Income - NAIC Desig Not Assigned - Unaffiliate ,999,204 .(637,605) 0 0 .0 (O 0] s 6,677,332 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
Fort Washington Private Equity Opportunities Fund Ill,
000000 00 O |LP R Cincinnati.................. OH..... Fort Washington Investment AdVisors, INC......... | woccoveeverenns 06/30/2014 ......... L 2,333,282 | oo 1,907,521 | ......... 1,907,521 | ....... (682,894) | ..oovvercerrinnns [ e [ e | e [ e | s 1,300,000 | ....... 3.140
000000 00 0 |Primus Capital Fund VI, LP.......c.cooviriiniiinniisiisniins R..... Cleveland................. OH..... Primus Capital Fund Vi1, LP........cocooiinniiiniinnies | covviiniianiinns 12/31/2012] ......... 1| s 4,491,115 | oo 5,150,670 | ......... 5,150,670 | ....... (807,358) | ovvvvevriranninnnis [onrinniinnisniions | e | oeveississsissiinns | s 908,052 2.521
1999999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated ...6,824,397 ..7,058,191 | ....... 7,058,191 | ....(1,290,252) | ...... 0 0 .0 [ I 0 2,208,052 XXX
4899999. SUBOLAl = UNGFIIATEA. ...tk Sk i bbbk oo 10,913,404 | ......... 11,057,395 | ....... 11,057,395 | ....(1,927,857) | ...... 0 0 .0 (1 (U 8,885,384 XXX
5099999, TOAIS. ......euerveerrsersseesseessessesse e eees s s es st e84 884884888 R Rt SR8 R LR R ARt | einnre 10,913,404 | ......... 11,057,395 | ....... 11,057,395 | ....(1,927,857) | ...... 0 0 .0 (1 [P 0| v 8,885,384 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A 0 1B 0 1C 1D .. 1E . 1F . 1G ..
2A 0 2B 0 2C
3A . .0 3B 0 3C
AA 0 4B i 0 AC 0
BA 0 L] 0 BC e 0
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

SCHEDULE BA - PART 2

CUSIP Identification

Name or Description

Location

3

City

4

5

State Name of Vendor or General Partner

6

Date
Originally
Acquired

Type and
Strategy

Actual Cost at
Time of Acquisition

Additional Investment
Made After Acquisition

Amount of Encumbrances

Percentage of
Ownership

NONE
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SCHEDULE BA - PART 3
Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

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./A.C.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) I Accretion | Recognized Other (9+10-11+12) B./ACV 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
Fort Washington Investment
000000 00 O |Fort Washington Private Equity Opportunities Fund Ill, LP.... | Cincinnati.................... OH. | Advisors, Inc 06/30/2014. | 03/31/2020. | ............ 192,880 | ..ovevvrevereiriins | e N . (01 SRR I 192,880 | ........ 397,240 | .o | v 204,360 | .......... 204,360
000000 00 O |Primus Capital Fund VII LP... . Cleveland OH. | Primus Capital Fund VII, LP.. | 12/31/2012. | 02/13/2020. | . 570,621 [ oooucveeerriienens [ eeereeinneiiennies | eeeeeiineeiennenes | e 0 ..570,621 | ..... 1,149,034 [ oo | e 578413 | ......... 578,413
000000 00 O |Primus Capital Fund VII LP... Cleveland OH. | Primus Capital Fund VII, LP.. | 12/31/2012. | 02/28/2020. | .......ccoocrmimrisriane | conrsrrsrinniniians [ orsrinnisnissninns | avinerisnsnissninnins | eovsrssssssisnsnsnns | eonveisnensssnrnnsnsd | eovnriessssisninnsins | cosrensssiessossssnnnes | sosnenes 273,800 [ .o | v 273,800 | .......... 273,800
1999999. Total - Joint Venture, Partnership or LLC Interests for Wh|ch the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated..............ccccon.v... 0 0 0 | o0 o0 | 0 | 763,501 | . 1,820,074 | oo 0 | 1,056,573 | ....... 1,056,573
4899999. Subtotal - Unaffiliated 0 0 0 .....1,820,074 1,056,573 | ..o 1,056,573
5099999, TOAIS.........couuieriiriiiriicici s 0 0 0 [ o0 [0 | i | 763,501 | 1,820,074 | ..o | e 1,056,573 | ....... 1,056,573
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

oL3

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 4B 3 |UNITED STATES TREASURY . . SD.. |.. A | 999,609 |...100.438 | ...ccoeoneen. 1,004,375 | oo 1,000,000 | ..cooovvernnens 999,975 | ..ocvvervrrrierireenns A25 | e | e | s 2.375 | ...... 2.388 |MS...... 03/27/2018. | 03/15/2021.
912828 5P 1 |UNITED STATES TREASURY . . SD.. |..|. 503,516 |...107.875 | . 539,375 .500,000 502,126 (893) | vevrerrererinns [ e [ e 2875 |..... 2.722 |MN...... 12/07/2018. | 11/30/2023.
912828  XT 2 |UNITED STATES TREASURY . . SD.. |.. ..230,485 |...106.109 | . 242,990 .229,000 230,034 (291) JESSUUUR UTRRTURTORRIOR IOVO 2.000 |...... 1.863 |MN...... 06/06/2019. | 05/31/2024.
912828 Y8 7 |UNITED STATES TREASURY . SRR BURo we e [ TA e [ e 5,970 |...105.469 | ....ccccocrrrrrinn 6,328 | oo 6,000 | ..oovvenrieriins 5,978 B | o [ e [ 1.750 |...... 1.855 [JJ....... 07/26/2019. | 07/31/2024.
912828 Y8 7 |UNITED STATES TREASURY . . SD.. |..|. . ..53,730 |...105.469 | ...ooovvrrrrenne 56,953 | oo 54,000 | ..cooorvirens 53,804 52 | coverneeneinens [ e [ 1.750 |...... 1.855 | M....... 07/26/2019. | 07/31/2024.
912828 YH 7 |UNITED STATES TREASURY . . SD.. |..|. | TA L ..796,688 |...104.719 | . 837,750 .800,000 797,469 B30 | s | e | s 1.500 |...... 1.587 [MS...... 10/22/2019. | 09/30/2024.
912828 YH 7 |UNITED STATES TREASURY 199,172 |..104.719 | . 209,438 .200,000 199,367 84 | e | e [ e 1.500 |...... 1.587 |MS...... 10/22/2019. | 09/30/2024.
91282C  AZ 4 |UNITED STATES TREASURY 849,867 |...100.141 | . 851,195 .850,000 849,869 2 s [ [ 0.375 | ... 0.378 [MN...... . | 12/08/2020. | 11/30/2025.
0199999. U.S. Government - Issuer Obligation . 3,639,037 XXX | 3,748,405 | .....cccc..... 3,639,000 | . 3,638,621 21 0 0] XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securitie:
36241L  S7 2 |GN 783242 - RMBS ..104.887 | . 108,931 103,856 106,667 | ...oooonrrvrrrrrirnnnns (456) | vvvvvvrrirrrienne [ e [ e 3.000 |...... 1.401 |MON... 06/27/2016. | 02/15/2026.
38373A D9 4 |GNR 2009-069 PV - CMO/RMBS..........ecomrrmirmrerirereieesssisssessesssssenssesens ...109.547 [CI0) ) IR SRR PO 4.000 |...... 2.777 |MON...| .... 12/19/2017. | 08/20/2039.
38375G 2G5 | GNR 2012-102 DN - CMO/RMBS . . ...101.333 3 v [ e | s 1.500 |...... 1511 |MON... 08/27/2012. | 09/20/2040.
38376E  VJ 1 |GNR 2009-110 AB - CMO/RMBS.........coeermevmirirerirerireesssissessssssssensssens ...105.269 [PZ10) ) SOOI USRI PO 4.000 |...... 2.886 |MON...| ... 08/16/2011. | 04/16/2039.
38377E NN 0 |GNR 2010-042 NH - CMO/RMBS . (1) [OOSR ISP OO 4.000 |...... 2.844 |MON... | .... 06/16/2011. | 04/20/2039.
38377L  ZD 3 |GNR2010-127 NH - CMO/RMBS............. ...100.432 ...39,340 (156) | vvvrevereererrnns [ erverereeerneessninens [ erve 3.000 |...... 1.323 [MON... | ... 06/16/2011. | 02/20/2039.
38378T AF 7 |GNR2013-071 GA - CMO/RMBS, ..103.073 | . 243,372 236,116 (44 TN ISR PO 2.500 |...... 2415 |MON...| .... 09/25/2013. | 07/20/2041.
38379X KD 1 |GNR 2016-083 AP - CMO/RMBS..... 544,464 |..102.071 |. 532,842 522,033 538,847 (464) [0S R 3.000 |..... 0.648 | MON... 07/28/2016. | 10/20/2045.
0299999. U.S. Government - Residential Mortgage-Backed Securities . . 1,246,949 XXX | s 1,244,633 | oo 1,212,291 | oo 1,234,185 (1,448) 0 0 XXX XXX XXX XXX XXX
0599999.  Total - U.S. GOVEINMENE.....vvuireusressersssnssensssssssenssssssssss sttt ssessnsssssa 4,885,985 XXX [ s 4,993,037 | .o 4,851,291 | oo 4,872,806 | ...cooinriniinns 0 (1,427) 0 0] XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
20772)  GT 3 | CONNECTICUT ST. . . B - 228,190 |...101.931 |. 193,669 .190,000 192,479 (5,908) | .vvvvvreeererrnnnnns | vevereereninerieninn | s 5.000 |...... 1.826 |JD....... 08/22/2014. | 06/01/2021.
93974C L7 3 [WASHINGTON ST.....oiiiiiiiiiniiiiiiieniissiisssississsiissssisssssess s sssssssnisens SD.. |.. . . . ...1,455,000 |...105.072 | ..o 1,576,080 | ..ooovvivnne 1,500,000 | ..ocoovvnnee 1,473,786 | ... 2,908 [ oo [ [ 4.000 |...... 4.275 | Jd....... 08/28/2013. | 07/01/2028.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..... . SRR ROPRN 1,683,190 XXX [ s 1,769,749 | oo 1,690,000 | ..coovvnenee 1,666,265 | ..ooovrivriiiinns 0 (3,000 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) .. .. .. 1,683,190 XXX | s 1,769,749 | .o 1,690,000 | ..coovrrnees 1,666,265 | ...ooovvvriniianinn 0 (3,000) 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
021807 KC 5 |ALTOONA PA AREA SCH DIST.... . ceevireren [ e . 553,334 |...105.077 | . 562,162 .535,000 538,972 (1,999) [ coooverrerrriennies | verereeeisriserivenin | s 3.000 |...... 2.600 |JD....... v 1,338 | 16,050 |02/21/2013. | 12/01/2023.
463020  PY 7 [IRONDALE ALA ..ottt esssssssssssnsesens. | eeens - . 377,500 |...101.693 | . 386,433 .380,000 379,722 8364 | e | e | s 2.700 |...... 2.800 |AO...... cerrnennni2,565 | s 10,260 | 06/06/2014. | 10/01/2021.
490278 3L 0 |KENT CNTY MICH......ccoovivmriniriericenne SD.. |.. 2| 1TAFE. v | e 1,151,061 |...102.275 | ...cccevvunee 1,119,911 | v 1,095,000 | ..coovvrenee 1,101,242 | oo [ e (11,970) | vvovverrerieens [ [ e 5.000 |...... 3.838 | oo | v 27,375 | oo 54,750 | 07/28/2016. | 01/01/2022.
604280 CD 7 |MINOCQUA HAZELHURST ETC WIS JT SCH DIST......ovvemirrreiereerineens | e - 260,100 |...114.808 | . 292,760 .255,000 256,923 [£:127 1 SOOI USRI PO 5.400 |...... 5.196 |MS...... cevrnenennd,590 | 13,770 | 12/31/2010. | 03/01/2025.
68609T DM 7 |OREGON ST.....cooiiiiririiiiiinniiesieniseesssissssessesssessessssssessessssessseness. | evens - ..111.998 | . 856,785 .765,000 801,186 [ ...vvurrerierierins | e (10,413) | ovvovvrirriiens [ [ e 4.000 |...... 3.118 | JD....... v, 550 | s 31,254 | 12/14/2017. | 12/01/2048.
68609T  SH 2 |OREGON ST.....oiiuiiiiieineriesisneeiesisseesssisssse st sssssssssssssssens. | eeens - ..110.930 ....1,070,475 . (8,767) | coonevreercrrnnens | veverneerseiserienins | s 3.500 |...... 2.563 |JD....... cerrnenn 2,815 | 35,600 | 10/17/2019. | 12/01/2049.
735014  JR 4 [PORT OLYMPIAWASH.......ccoiiimiiiiriiiiniiiniinnisenessnssssissssssensenessensenenas | cveens A . ..1,347,588 |...107.948 . 1,397,927 | ... ..1,309,060 | ... . {(SX[SVAT ORI [VOOORIR IO 4.500 |...... 3.906 |JD....... cerenenennid,856 | 58,275 | 06/27/2016. | 12/01/2022.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation s 5,555,584 XXX [ s 5,686,453 | ..oovvens 5,290,000 | . 5,421,211 [ oo (V)] (40,540) | ..ovvvriniirnns (U] [ 0 XXX XXX XXX [ s 46,088 | ........ 219,958 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . . 5,555,584 XXX s 5,686,453 | ..o 5,290,000 | . 5,421,211 [ 0 ] s (40,540) | ..ot 0 ] 0] XXX XXX XXX | s 46,088 | ... 219,958 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
01179R LA 9 |ALASKA MUN BD BK ALASKA MUN BD BK AUTH.......cccccoervmurirerinieninins | ceveee - ..111.605 ...1,344,840 ......1,205,000 v | e (21,622) | oo [ e [ 5.000 |...... 2.989 |MS......{ wccvvrenee 20,083 | .......... 60,250 | 05/14/2015. | 03/01/2024.
047870 BA 7 |ATLANTA GAWTR & WASTEWTR REV. . SD.. |..|. . ...105.421 2,161,131 | ... 2,050,000 | ... . [V I (32,038) | .vouevreireriens [ e [ e 5.500 |...... 3.780 [MN......| coverenee 18,792 | ....... 112,750 | 10/28/2011. | 11/01/2022.
130536 QR 9 | CALIFORNIA POLLUTN CTL FING AUTH SOLID W......ccoovvvririerirriiinnnne SD.. | | e 1.GFE......... . 106.740 | oo 1,601,100 | ..ovvvrvrenne 1,500,000 | ..coovvvenee 1,500,000 | .ooovorrerceririnnnes v | | e | v 3.375 |...... 3.375 | | v 25,313 | oo 50,625 | 06/19/2015. | 07/01/2025.
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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 11 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
130536 QW 8 | CALIFORNIA POLLUTN CTL FING AUTH SOLID W......ccoovvvmiviiriririiininns SD.. ..111.084 ....1,000,000 (1<) ) SOOI INVRIOTTIRPRPIN PPN 3125 |...... 3.125 10/30/2015. | 11/01/2040.
19463P DF 8 |COLLIER CNTY FLA GAS TAXREV. . ...100.265 3,055,000 | ..o 3,055,000 [ oo | cerreeeene(12433) | i [ [ e 4.000 |...... 3.319 06/07/2012. | 06/01/2022.
249218 AU 2 |DENVER COLO PUB SCHS CTFS PARTN.......cccvtummmmerereriieeirenessessenens ..101.719 11,550,000 | i 1,539,374 | e | e 10,799 | s [ [ 2598 |...... 3.335 09/25/2013. | 12/15/2021.
25483V EQ 3 |DISTRICT COLUMBIA REV ...103.537 +.2,605,000 | ..o 2,631,851 [ oo | (34,934 | [ [ 5.000 |...... 3.588 11/22/2011. | 10/01/2021.
29509P JB 6 |ERIECNTY NY INDL DEV AGY SCH FAC REV ..106.172 revneeennnn2,000,000 | .. 12,063,750 | ooouvveerrncrirerirnees | cerrereenn(86,558) | oo | e [ s 5.000 |...... 2.549 04/25/2012. | 05/01/2022.
312432 VS 3 |FAYETTE CNTY KY SCH DIST FIN CORP SCH BL.......coocourrvirriieriiiaries | s .. 104.296 | oo 1,559,225 | ..coovvvennee 1,495,000 | ....cooovneee 1,524,770 | oo | reeneene(23,291) | s | e [ e 4.000 |...... 2.369 06/22/2012. | 04/01/2023.
313383  ZU 8 | FEDERAL HOME LOAN BANKS.........covcorrerrnreirneessneeessnessssssssssssssnssssns | coeeees ..101.979 897,416 .880,000 881,433 [ .oovverrrererrernnns | e 2081) | e [ e [ e 3.000 |...... 2.759 09/25/2013. | 09/10/2021.
413890 CX 0 |HARRIS CNTY-HOUSTON TEX SPORTS AUTH REV.......cooovvvvirmrnriinerins | e ...109.579 1,550,000 | ..oovveeen 1,668,431 | oo | e @8,071) | s | e [ e 5.000 |...... 2416 02/04/2016. | 11/15/2023.
45506D DR 3 |INDIANA ST FIN AUTH REV. ...109.960 1,000,000 | cooovveeeerns 1,084,156 | oo | eerrenene(29,924) | s [ s [ 5.000 |...... 1.848 07/25/2014. | 02/01/2032.
455280 DG 3 |INDIANAPOLIS IND LOC PUB IMPT BD BK ...101.931 3,000,000 | ovveeerr 3,022,675 [ oo | evrrreeenn(53,563) | v [ e [ e 5.000 |...... 3149 | Do | e 12,500 12/22/2011. | 06/01/2021.
46246K  J2 9 [IOWA FIN AUTH REV ..ot issessessssessenens | seevens ..101.991 1,175,000 [ i 1,178,485 | s [ erreenenne(5,82) [ s [ e | s 3.730 |...... 3.213 |FA.ooot| v 18,261 09/17/2013. | 08/01/2021.
47770V AJ 9 | JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ.......cooomirverrriinnnens SD.. ...107.470 1,500,000 | ....cco.ee.. 1,549,954 | oo | e (@A 134) [ s [ | s 4.000 2.287 | Jeveors | i 30,000 06/27/2016. | 01/01/2023.
502810 AC 8 |LA CROSSE WIS RES RECOVERY REV. SD.. ...104.706 102,500,000 | cooerreri2,559,016 | oo | eerreene(89,029) | s [ [ 6.000 |...... 3.099 |MN...... 25,000 03/18/2014. | 11/01/2021.
574298 CS 2 | MARYLAND ST TRANSN AUTH ARPT PKG REV. SD.. ...105.315 22,990,000 | ovvreerrn 3,057,871 [ oo | cverreeenn(56,658) | v [ e [ e 5.000 |...... 2998 |MS...... .49,833 | ........149,500 |03/18/2014. | 03/01/2023.
59465H UA 2 [MICHIGAN ST HOSP FIN AUTH REV.......ccostiumirierieeriniserineiiserinerineens | seevs ...104.446 +..1,000,000 | ..ooc00eee 1,000,000 | oooververcercrinnnns [ eeverveerirninenene(7) [ [ e | oo 2400 |...... 2400 |MN...... 3,067 | ..o 24,000 |02/23/2017. | 11/15/2047.
64465P UM 8 |NEW HAMPSHIRE MUN BD BK.... s SD.. ...107.764 1,780,000 | ..oovvvereen 1,839,112 | | reeneene(35,106) | o | e [ s 5.000 |...... 2.889 |FA....| oo 33,622 | .o 89,000 | 06/26/2012. | 08/15/2026.
645791 CZ 5 |NEW JERSEY ENVIRONMENTAL INFRASTRUCTURE SD.. 2120086 | ovovrrern 2,131,527 | v 1,775,000 | e 1,783,109 [ s | e (1,281) s [ e | e 4.000 |...... 3.909 [MS.....| wcovvrenee 23,667 | ..coonne. 71,000 |07/28/2016. | 09/01/2026.
646080 QL 8 |NEW JERSEY ST HIGHER ED ASSISTANCE AUTH. ..108.007 | ..ovvvvieennn. 54,004 | 50,000 [ 51,765 | [ eerrenneenn(882) | s | s [ 5.000 |...... 3.087 |JD....... 09/25/2014. | 12/01/2022.
646080 QL 8 |NEW JERSEY ST HIGHER ED ASSISTANCE AUTH. ...108.007 .950,000 983,531 [ .oocveeererierieeins | e (16,767) | vvvrvereererinns [ erverieeirsenisnninens [ v 5.000 |...... 3.087 |JD....... 09/25/2014. | 12/01/2022.
646136  TM 3 |NEW JERSEY ST TRANSN TR FD AUTH.......ccomvvvemnrvemnrnimnnnirnnnnrsnnernene | SDit o | e [ 1B FE i | i 487,810 | ..o 90.560 1,000,000 | ..oovrvernnns 704,724 34,579 | oo e | i [ 5.095 |N/A..... 09/04/2013. | 12/15/2027.
647200 5U 4 |NEW MEXICO MTG FIN AUTH = MBS.......ccovrveririeerseiseriessnessesesseenns | conens ...103.037 .996,970 996,970 L/ SRR VIR PR 2.980 |...... 2.980 [MON...| .cccoeee. 2,476 | ... 29,704 | 05/03/2017. | 08/01/2038.
665306 KS 4 | NORTHERN KY WTR DIST REV.. s SD.. ...105.178 3,000,000 | ..ovornees 3,089,475 | ..o | e (62,014) | .o | e [ e 5.000 |...... 2813 |FA.....| ceer...62,500 | ... 150,000 | 06/12/2012. | 02/01/2024.
686430 FJ 3 |ORLANDO FLA CMNTY REDEV AGY TAX INCREMEN SD.. ..101.133 1,955,000 | .ovovrere 1,962,466 | ..oovoveercriiienns [ e (29,732) | ovvvrvereirnerines [ e [ e 5.000 |...... 3429 |AO...... 02/23/2012. | 04/01/2021.
696550 WX 6 |PALM BEACH CNTY FLA SCH BRD CTFS PARTN ..102.796 2,500,000 | oo 2,531,146 | oo | s (B1,91) [ e | e [ s 5.000 2.833 |FA....... 03/18/2014.| 08/01/2022.
756872 HV 2 |RED RIVED FIN CORP TEX ED REV. . ..110.537 552,685 .500,000 (RIVCK) T NI [N PR 5.000 |...... 4.269 |MS...... 08/28/2013. | 03/15/2027.
842039 CH 0 | SOUTHEASTERN PA TRANSN AUTH REV.......ccccomirmmrrmrireriirinnienninens | e ..102.037 1,224,444 11,200,000 | oo 1,211,548 [ | s (27,368) | oo [ e [ e 5.000 |...... 2.649 |JD....... 02/21/2013. | 06/01/2025.
896221 AD 0 | TRIMBLE CNTY KY ENVIRONMENTAL FACS REV SD.. ..113.725 ...1,137,250 1,000,000 | ..cvoeereer 1,000,000 [ cooovorvercirerirnnns [ everrerienerneniinees [ everiiesinenenine | e | e 3.750 |...... 3.750 | JD....... 05/18/2017. | 06/01/2033.
89952P DS 1 |TULSA CNTY OKLA INDL AUTH EDL FACS LEASE.........ccouvemivmnrrverirenns | s ...105.982 1,589,730 11,500,000 | oo 1,524,167 [ o | s (13,999) | vovvevrerriiens [ e [ e 4.000 |...... 2.999 |MS...... 06/20/2012. | 09/01/2022.
91474P  BH 2 |UNIVERSITY NORTHN IOWA UNIV REVS SD.. ...101.087 ...1,647,718 1,630,000 (RIRSTE:) ] UTRTIN ISR B 3.000 |...... 2.900 |J....... 12/23/2011. | 07/01/2023.
91754R  UY 1 [UTAH ST BRD HIGHER ED REV.......ccocovtvimrrririirininiiserenieesseiesnines | cevi ..108.772 163,158 .150,000 (T 20) | ORI POV I 5.000 |...... 2.769 |MN...... 09/19/2012. | 11/01/2027.
919061 FC 0 | VALDEZ ALASKA MARINE TERM REV. SD.. ...100.000 ....1,000,000 1,000,000 (20,860) | .vvvvvereererinns [ e [ e 5.000 |...... 2.859 |J....... 07/28/2016. | 01/01/2021.
960660 BA 5 | WESTMINSTER COLO ECONOMIC DEV AUTH TAX L...coevvomvinrricrinnrinns SD.. . ..107.075 1,568,649 | .............1,465,000 | ... 494,260 | s [ e (14,658) | ...ooovvverrriens [ e [ e 4.000 |...... 2.920 |JD....... 07/25/2012. | 12/01/2023.
97712D  E2 8 |WISCONSIN ST HEALTH & EDL FACS AUTH REV.....ccoiiiiiiniinsissrisniins SD.. | | 2|1DFE.... 970,730 |...110.887 .. 1,108,870 | oo 1,000,000 [ .o 974,555 | ..o 1,302 [ i | | e 3.375 | ... 3.600 [FA...| oo 12,750 | oo 33,750 | 11/30/2017. | 08/15/2035.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... . . .60,884,284 XXX . ..58,369,886 55,506,970 56,107,360 | ...ooviveiiiiciianns 0] (675,922) | ..oovvvnirinns (] IR 0] XXX XXX XXX | e 629,857 | ....2,432,325 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M1  CK 3 |FHG11974-RMBS.......... 1A .. ..100.265 | ........ 925 [ oo 922 920 (VN VORI ORISR P 5.500 |...... 5.594 |MON... | .... 12/31/2010. | 05/01/2021.
3128MB DN 4 |FH G12609 - RMBS.......... 1A .. 2102146 | s 6,550 | vrverireiiens 6,412 | v 6,442 [(CK) ) USRI ISR PO 5.500 |...... 4.261 |MON... | ... 12/31/2010. | 04/01/2022.
3128MM UM 3 |FH G18587 - RMBS.......... 1A .. ...105.165 778,286 .740,059 767,671 (1,532) | coooverrirrriennien | veverseeisnissinenin | s 3.000 |...... 1.563 [MON... | .... 07/22/2016. | 02/01/2031.
3128P7 5B 5 |FHC91742-RMBS........ccocvrmrrrns A1TA L ...108.145 913,190 844,415 897,861 (1,584) | oo | veveneersseiseriienin | s 3.500 |...... 1121 [MON...| .... 09/27/2016. | 01/01/2034.
3128P7 7L 1 |FHCO1799 - RMBS.......coviiririieiirinnriesienesssssssssesiessssesssesssssssssssssins | eoennns | oo | oevesenes 411A . ..107.634 906,235 841,957 876,203 | ...coovvrierirrirnnns (884) | .vvvverrerriinns [ e [ e 3.500 |...... 1.990 | MON... 12/07/2016. | 11/01/2034.
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3128P7 Q6 3 |FH CO1377 - RMBS.......ccomriiriririinriesriesieseseesssisssssessssssesssesessssens | evens 1A .. 795,806 |...110.543 813,601 .736,006 783,806 (2,137) [ ceoeveerinriennis | e | e 4.500 |...... 1.792 [MON... | .... 12/13/2016. | 06/01/2031.
3128P7 QN 6 |FH CI1361 - RMBS.......coooeiiieiieineiiseeineiiesiesieesssesessssiessssssssessssns | eeens 1A.. 607,320 |...107.762 612,720 568,585 600,405 (TA79) | oo | e | s 4.000 |...... 1.649 [MON...| .... 02/14/2017. | 03/01/2031.
3128P7 W5 8 |FH CO1568 - RMBS.........crvermremmeeieenissesseessssesssssssssssssssssssssssssssnns 810,378 |...106.054 816,565 .769,956 803,646 (1,505) [ coooverrererinenen | veverneeneniserirenins | s 3.000 |...... 1430 [MON...| .... 07/22/2016. | 10/01/2032.
3128P7 XX 6 |FH C91594 - RMBS.......coooiieiieieiineine ettt ..866,379 |...106.055 873,783 823,897 859,386 (1,541) | oo | e | s 3.000 |...... 1.463 | MON... 08/16/2016. | 01/01/2033.
3128PV  BS 8 |FH J15449 - RMBS........cccovvvmiriicirnrriniins ...106.384 283,537 266,524 277,589 (1,496) | ..oovvreercrinnnn | vererneersniseriieninn | e 4.000 |...... 1.444 |MON...| ... 09/27/2016. | 05/01/2026.
31294L 6V 0 |FHE02684 - RMBS......... 2105.391 | 677 | o 39,545 | .o 39,889 (40 [T ISR O 4500 |..... 3.755 |MON... | .... 12/31/2010. | 03/01/2025.
313204 H3 6 |FH G30949 - RMBS.......... ...108.111 935,401 865,220 900,023 [C145) ) [T USRI PO 3.500 |...... 2.051 |MON...| .... 11/16/2016. | 08/01/2036.
3133N3 U9 3 |[FHREG008 - RMBS...........cccocouuneen. .. 103.743 | 1,292,299 | ..o 1,245,680 | .....oooouce. 1,261,832 (4,109) [ coooveririinnis | e | s 3.500 |...... 2.931 |MON... | ... 11/08/2019. | 11/01/2049.
3133N3 VG 6 |FHRE6015 - RMBS ..103.731 713,122 687,473 695,157 (RIRCE:) T SUTRIN INORRRIN PR 3.500 |...... 2.995 | MON... 10/18/2019. | 09/01/2049.
3136A4  VH 9 |FNR2012-14 HA - CMO/RMBS.. 201373 | 52,640 | oo 51,927 | oo 51,541 B9 [ oo | e | e 2.000 |...... 2.611 |MON... | .... 07/24/2014. | 07/25/2040.
3136A5 BB 1 |FNR 2012-40 PA - CMO/RMBS.........ccmirverreerreensmeeesneeesssessssessssssssnnnees | aveeens 145,098 |...102.678 148,289 144,421 144,618 [CG1S) ) RO VRN B 2.000 |...... 1.876 [MON... | ... 04/25/2012. | 09/25/2040.
3136A5 P68 7 |FNR2012-53 PB - CMO/RMBS...........oovvvirriirriinnriissrisensiiesesissssinnens | aevvens 339,645 |...102.592 339,330 .330,756 334,805 (74T — 2.250 |...... 1.399 |MON...| .... 07/16/2012. | 02/25/2041.
3136A6 4N 1 |FNR2012-72 QE - CMO/RMBS........ ...37,609 |...100.174 (B58) | covveveverrerienns [ e [ e 3.000 |...... 1.658 |MON...| ... 07/17/2012. | 01/25/2038.
3136A7 5E 8 |FNR2012-96 PD - CMO/RMBS.. . ...101.569 (147) | coveverrrnrernens [ e [ e 2.000 |...... 1.555 | MON... 08/27/2012. | 07/25/2041.
3136A8 XC 9 |FNR2012-99 AB - CMO/RMBS...........covrveeeerierrioenesieeesssessssesssesesssesnens | arvvene 4 ....98,496 |...100.630 LT (TSRO O PO 1.750 |...... 1.815 [MON... | ... 09/10/2012. | 05/25/2039.
3136AA MJ 1 |FNR 2012-139 BH - CMO/RMBS...........cooiiiiniiiiieiiinissisciicssiesienins | v 4 323,348 |...102.546 325,180 317,105 320,830 (354) | covevrrrvrerriieens [ e [ e 2.000 |...... 1.555 |MON... | .... 02/20/2013. | 02/25/2042.
3136AA Y7 4 |FNR 2012-145 TA - CMO/RMBS.........ovvenirierierieeieeiseissesissssensssesseesns | creens 4 127,869 |...101.141 129,764 .128,300 128,023 16 [ e [ e | e 1.250 |...... 1.324 [MON... | ... 01/24/2013. | 11/25/2042.
3136AA YL 3 |FNR 2012-133 GE - CMO/RMBS 4 ...65,091 |..102.419 | .o 66,762 | ...covvrvrrrienne 65,185 | ..o 65,096 3 | [ s [ e 1.500 |...... 1.521 |MON... | .... 03/22/2013. | 08/25/2041.
3136AB H7 1 |FNR 2013-5BD - CMO/RMBS ...100.995 137,438 .136,084 135,885 L/ SRR EVIRRTRRIRN PO 2.000 |...... 2.019 |MON... 05/20/2013. | 03/25/2040.
3136AC A5 0 |FNR2013-18 PA - CMO/RMBS ..103.293 305,685 .295,940 292,214 392 [ s [ e | e 2.000 |...... 2483 |MON... | ... 06/25/2014. | 11/25/2041.
3136AC EK 3 |FNR 2013-10 NE - CMO/RMBS.. ...102.886 662,425 643,843 647,880 (481) | ovvrreereereriinns [ e [ e 2.000 |...... 1.754 |[MON...| .... 02/21/2013. | 01/25/2042.
3136AC  JY 8 |FNR 2013-17 PC - CMO/RMBS.. 2100195 | e 15,436 | ..oovoerris 15,406 | ..oovverrrirnne 15,447 (48) | s | e [ s 2.000 |...... 0.898 |MON... | ... 04/24/2013. | 03/25/2039.
3136AD 2H 1 |FNR 2013-43 XP - CMO/RMBS ...101.862 309,239 .303,586 300,085 R A PO IORRINN P 1.500 |...... 1912 [MON... | ... 06/12/2013. | 08/25/2041.
3136AE 6N 2 | FNR 2013-74 HA - CMO/RMBS.. A1A L . 100574 | 80,654 | ..ooovvirrinnn. 80,194 | ..o 80,622 (VA TR ORI PO 3.000 |...... 1.830 |[MON...| .... 07/23/2013. | 10/25/2037.
3136AE  EZ 6 |FNR 2013-53 WG - CMO/RMBS..........oovreriierieineiieriseeneesssisessssssnsnes | avennee | oo [ eeneriens A11A i | s 150,793 |...101.735 159,813 .157,088 154,189 | .oooeverceririins 7T VORI IR PO 2.000 |...... 2.896 | MON... 06/24/2013. | 06/25/2042.
3136AE S7 3 |FNR 2013-53 WL - CMO/RMBS.........coomririeierierineeienisiesiessisenienens | criens 335,498 |...100.535 357,989 .356,084 347,724 1,593 [ i [ e | e 1.500 |...... 2.957 |MON...| .... 07/23/2013. | 01/25/2042.
3136AE  Z4 2 |FNR 2013-70 VA - CMO/RMBS..........oovvoieeieeeeeeeeeessesseeseeeseesseessesssesnns | cviees 882,983 |...104.265 899,557 862,762 870,467 (G072 [UTRTIIN INRIRIIN PO 3.000 |...... 2.572 |MON... | .... 06/21/2013. | 08/25/2026.
3136AF  NE 0 [FNR 2013-75 VG - CMO/RMBS........cccovtvurrinirierirreienissieiisssinsssenirsnenns | seveens 351,353 |...105.658 361,407 .342,053 346,012 (K)o 3.250 |...... 2.767 |MON...| .... 09/24/2013. | 08/25/2026.
3136AG LA 8 |FNR2013-93 VA - CMO/RMBS........cooeiveeieeeeereeseeeeeeseseesseeesseeesseessesenee | oenees . 398,697 |...101.405 395,402 .389,924 390,705 (RIV01C) 1 ORI ISR PO 3.000 |...... 2.590 |MON...| ... 09/17/2013. | 01/25/2025.
3136AK  MN 0 |FNR 2014-39 VA - CMO/RMBS..........ccocomrimrineinrisneinsienienssssnssssssssssenss | avvenns | oo [ vereveenedh | TA oo | oo 278,722 |...100.020 271,233 271,180 271,891 (1,688) | ..oovvvereenrrvnnren | vevereeisnieneiienins | s 3.000 |...... 2.479 |MON... 07/22/2014. | 08/25/2027.
3136AL  YX 3 |FNR2014-81 CA- CMO/RMBS.. 668,604 |...101.521 650,420 640,675 656,687 (B,488) | ..vvvvveeerncrrnrnns | vererneersninerieninn | s 3.000 |...... 0.554 |MON...| .... 08/25/2016. | 03/25/2041.
3136AR R4 2 |FNR 2016-25 A - CMO/RMBS 570,140 |...102.910 562,475 546,569 559,966 (2,614) [ oo | e | s 3.000 |...... 1114 [MON...| .... 08/19/2016. | 11/25/2042.
3136AT CK 8 [FNR 2016-50 BN - CMO/RMBS.........cooiriiririeiierieeiieesssissessssessnsenes | sevi ...1,820,830 |...103.827 | ..ccocooneen. 1,810,177 | v 1,743,464 | ............. 1,796,845 (3,459) | .ooovvreircrienins | eererneersnieeisenins | s 3.000 |...... 1.930 [MON...| .... 09/26/2016. | 02/25/2046.
3136AT  JR 6 [FNR 2016-49 PA - CMO/RMBS...........oooomreereieeesreesseesssssssessssissessnssssens | ovvies . 894,765 |...105.258 918,142 872,277 889,272 (1,342) | oo | e | s 3.000 |...... 2495 |MON...| ... 05/24/2017. | 09/25/2045.
3136AT U8 5 |FNR 2016-77 BA - CMO/RMBS........coovrverrrerrerenrreernnerennnnesnnnnesnssennnens | eeonnee | oo | conneeeencdh | TA i | oo 709,233 |...103.891 713,723 686,994 700,231 (1,268) | c.oovvreererinnins | eeverneerseniserienins | s 2.500 |...... 1.681 |MON... 09/13/2017. | 01/25/2045.
3136AU  RZ 6 |FNR 2016-92 DA - CMO/RMBS........ccostviriiirierinieienisisesissiisesienenssenns | creens 238,916 |...100.920 235917 .233,766 236,517 (883) | vvvrerererrriens [ e [ e 3.000 |...... 0.041 {MON... | .... 12/07/2016. | 02/25/2034.
3136AV V9 7 |FNR 2017-22 BE - CMO/RMBS........ooorveieriineeenneeesesessssesseeessnsesens | oeeees 500,951 |...102.477 493,910 481,973 493,388 (2,211) [ oo | e | s 3.500 |...... 1.120 [MON...| .... 04/26/2017. | 08/25/2040.
3136AW  JZ 1 |FNR2017-31 QA - CMO/RMBS........ 474,817 |...102.487 468,051 456,692 469,461 (994) | oo [ e [ e 3.500 |...... 0.924 |MON...| .... 05/24/2017. | 11/25/2045.
3137A2 W9 8 |FHR 3752 PD - CMO/RMBS . 137,365 |...105.243 140,356 133,364 136,319 (122) | coveveereeirerienns [ e [ e 2.750 |...... 1.810 [MON... | ... 12/26/2012. | 09/15/2040.
3137A6  FB 3 |FHR 3809 GA - CMO/RMBS.........ccooovirrerirenrinnnnnrerienenensnissisensennes | vevene | oo | cevevveeedh | TA i | v, 172,124 |...101.429 166,997 .164,645 165,687 | oo (649) | vovrerrerrriens [ e [ e 4.500 |...... 2.720 |MON... 06/16/2011. | 10/15/2039.
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3137A9  J7 2 |FHR 3843 GJ - CMO/RMBS.........coviirireririeiirisniesesiessiessesissessssesssienes | revens - 1A .. ..102.497 ..45,431 (216) | vvvvrerrerrrieens [ e [ e 3.500 |...... 2.014 [MON... | oo 131 | e 1,568 | 04/24/2012. | 10/15/2039.
3137AE LS 2 |FHR 3910 JC - CMO/RMBS.........covtveirriiririeerienerieseiessissseissssieeseies | e - 1A .. ...100.850 ...55,062 (214) | v e [ 2.000 |...... 1.023 |MON... | .... 09/19/2012. | 12/15/2037.
3137AJ  6F 6 |FHR3955BG - CMO/RMBS.........cccovuvenece ..103.187 | . 256,268 248,354 244,570 A5T | o | e | e 2.500 |...... 3.174 |MON... | .... 03/24/2014. | 02/15/2041.
3137AJ)  HW 7 |FHR 3960 YH - CMO/RMBS . ..101.244 | . 112,009 110,633 111,601 (375) v [ | s 2.000 |...... 0.856 | MON... 09/20/2012. | 08/15/2040.
3137AP  BF 6 |FHR 4033 ED - CMO/RMBS 51,042 .. 101.241 | 52,423 | oo 51,780 | oo 51,801 6 TRTIN ISR B 2.500 2291 |MON... | .... 07/22/2014. | 10/15/2036.
3137AP  GN 4 | FHR 4029 NE - CMO/RMBS 144,995 |..102.767 | . 143,968 .140,092 142,878 (B41) | ceverreerreerrerienns [ e [ e 2500 |...... 1.285 |MON... | .... 03/25/2013. | 03/15/2041.
3137AR  RT 5 |FHR 4080 DA - CMO/RMBS 174,716 |...103.352 | . 176,384 .170,663 172,801 (288) | .vvvvereerrriens [ e [ v 2.000 |...... 1.458 [MON... | ... 01/24/2013. | 03/15/2041.
3137AS  BZ 6 |FHR 4077 MA - CMO/RMBS.............. ..102.075 | . 641,851 628,805 633,361 (K74 RN ORI PO 2.000 |...... 1.482 {MON...| .... 08/08/2016. | 08/15/2040.
3137AS Q8 0 |FHR 4088 PA- CMO/RMBS...............c...... ...102.730 ...60,570 | ... ...62,223 (343) RSSO RO PR 3.000 |...... 1.836 |MON... 10/24/2012. | 12/15/2040.
3137AT KB 7 |FHR 4097 GJ - CMO/RMBS.......... . ...103.768 | . 183,080 176,433 178,526 (332) | vvvreviriniieens [ e [ e 2.500 |...... 1.798 [MON... | ... 09/13/2017. | 10/15/2031.
3137AT Q5 4 |FHR4097 TG - CMO/RMBS 137,420 |...100.465 | . 142,191 141,533 140,028 B02 | e [ e | 2.000 |...... 3.513 |MON...| .... 07/22/2013. | 05/15/2039.
3137AT W5 7 |FHR 4106 EC - CMO/RMBS 505,822 |...102.136 | . 514,698 503,933 504,708 (147) | coveerrrnerrnens [ e [ e 1.750 |...... 1.647 |MON...| .... 09/10/2012. | 04/15/2041.
3137AU ML 0 |FHR 4102 LA - CMO/RMBS 2101293 | 53,523 | s 52,839 | v 52,225 J40 | e | e | s 1.750 |...... 2486 |MON... | .... 02/25/2014. | 01/15/2040.
3137AU V0 5 |FHR 4119 PA- CMO/RMBS........ccconvvvvene. ..102.020 | . 291,550 .285,776 286,286 (66) v [ | s 1.500 |...... 1.378 |MON... 10/22/2012. | 09/15/2041.
3137AU X8 7 |FHR 4123 AE - CMO/RMBS...........cccevvvnnee ..100.616 | . 160,676 .159,692 159,821 (1074 ) [T SRR PO 2.000 |...... 1.789 [MON... | ... 05/17/2013. | 09/15/2039.
3137AW VA 0 |FHR 4145 UC - CMO/RMBS.......... . 102.244 | 84,821 | ..o 82,959 | ..o 82,753 20 [ e | e | 1.500 |...... 1.584 |MON...| .... 03/20/2013. | 12/15/2027.
3137AY NZ 0 |FHR 4161 TB - CMO/RMBS.......... . ..101.371 | . 174,345 171,987 171,995 [(G1<) ) RO VRN B 2500 |...... 2425 |MON...| .... 06/24/2013. | 11/15/2039.
3137AY UE 9 |FHR 4163 YA- CMO/RMBS........c.ccovvvvenn. 559,816 |...102.830 | . 562,477 .546,996 554,390 (L) TR OTRRRINN PO 2.500 |...... 1.466 |MON...| .... 03/14/2013. | 10/15/2041.
3137B0 DW 1 |FHR 4183 ME - CMO/RMBS 176,455 |...102.571 |. 179,334 174,838 175,854 (164) ceevnee [ e | s 2.000 |...... 1.716 |MON... 08/29/2016. | 02/15/2042.
3137B0 TR 5 |FHR 4186 MC - CMO/RMBS o 4 242,914 |..101.635 |. 257,761 253,614 247,908 B88 | s [ e | 1.500 |....... 2464 |MON... | ... 07/22/2013. | 03/15/2028.
3137B4  4F 0 |FHR 4236 WC - CMO/RMBS.........coooeeveeereieneeeeesceeeeesesensssessssssssessssens | avvvene o 4 118,853 |...103.295 | . 121,272 117,404 117,985 (107 SO SRR PO 3.000 |...... 2.584 |MON... | .... 08/15/2013. | 05/15/2042.
3137B7 3L 1 |FHR 4289 WE - CMO/RMBS........ovvvveririnerinrieniieseiessissssssssssinsens | avevens o 4 162,432 |...104.341 | . 165,450 158,567 160,413 (B21) | ovvvrererririieens [ e [ e 3.000 2.283 |MON...| .... 02/12/2014. | 08/15/2031.
3137B7 WH 8 |FHR 4311 EA - CMO/RMBS........oveeeieeieeeeseeeveeseese s ssseessssseessnens | coneees - 4 113,480 |...101.136 | . 116,479 115,171 114,394 86 | ovvveereerreiiens [ e [ e 2.000 |...... 2463 |MON...| .... 07/22/2014. | 09/15/2043.
3137BA HX 3 |FHR 4345 AB - CMO/RMBS........cooorviimriiinriesiisseissssisssisesssennsisnne | oeeees o 4 313,116 |..101.645 | . 310,884 .305,852 309,604 (B05) | ..vvevevrieriinns [ e [ e 3.000 |...... 2.048 |MON...| ... 07/24/2014. | 02/15/2040.
3137BA XY 3 |FHR 4342 BD - CMO/RMBS........coooiveieeeeeeeeeeseeeseeseeeessesssessisssesssessnees | svinne [ A11A i | s 122,532 |...102.439 | . 125,589 122,599 121,430 09 | e | e | s 2500 |...... 3.051 |MON... 06/02/2014. | 12/15/2043.
3137BA  ZV 7 |FHR 4336 WV - CMO/RMBS........cooumirieririeiniiseierinesiesisseissssisssinens | cveens - ..101.794 | . 291,239 .286,106 289,666 (992) | vvvvverrerrriens [ e [ e 3.000 |...... 1.686 [MON... | ... 06/11/2014. | 10/15/2025.
3137BB FW 5 |FHR 4349 CD - CMO/RMBS..........covuuivimrirrireeiseinersesssssessensssesssssssssnens | svenees - . 104.036 | .o 73,657 | coveevenerinns 70,800 | cooocrererirnns 69,956 B6 | evvorercereiiens [ e [ e 2.500 |...... 3.243 |MON... | .... 06/25/2014. | 03/15/2044.
3137BC  GX 0 |FHR 4360 KA - CMO/RMBS..........ooovveeeeneeeeseessieesiesseessssesesesssssenssnnes | sveenes - ..101.365 | . 681,186 672,013 686,945 (2,905) | cooovvrrirriinnie | e | s 3.000 |...... 0.302 {MON...| .... 08/24/2016. | 05/15/2040.
3137BD  4U 7 |FHR 4378 AC - CMO/RMBS........coooveieeeeeeeeeeeeeeseeseeeesseesssessisssesssesssees | aviees - ..101.199 | . 102,654 101,438 99,675 |... 211 | e | e | e 2.000 |...... 3.394 |MON... | .... 08/26/2014. | 02/15/2044.
3137BH  FN 2 |FHR 4463 CA - CMO/RMBS.........ccntviriiiieriiiriineeienisssisssisssisesienessenns | cviens . 2100031 | 85,273 | ..o 85,247 | .ooovriernns 86,320 [ ..ovvvrrierirrirnens (735) | ovvvreverrerrninens [ e [ e 3.000 |...... 1.525 |MON... 07/26/2016. | 08/15/2039.
3137BN  Z8 0 |FHR 4569 A - CMO/RMBS................ [SOPTRNN DO - 991,135 |...103.018 | . 994,536 .965,402 981,786 (RN CI:) T SRR NN PO 2500 |...... 1.626 [MON... | .... 09/13/2017. | 11/15/2040.
3137BR 6T 7 |FHR 4608 HA - CMO/RMBS.........vvverrirrirsiiesnsnessssssssssssessssesssnnes | oeeees - 650,688 |...100.802 | . 635,644 630,588 643,721 (1,429) | oo | e | e 2.500 |...... 0.201 {MON...| .... 09/26/2016. | 06/15/2041.
3137BS  GS 6 |FHR 4621 KA - CMO/RMBS..........cooomiiirimrireisnsineiiesieesssessseisessssinens | seveees - 750,121 |...105.717 | . 781,044 .738,808 746,867 (517) | coverrerrrreernenienns [ ervereeeerseessnninens [ eevee 2.500 2.235 |MON... | .... 11/10/2016. | 04/15/2046.
3137BS  YX 5 |FHR 4631 AC - CMO/RMBS........cooivirririieiiesieiesisssississssssssessssssssssnes | svseens - 143,147 |..104.161 | . 144,061 138,306 141,212 (510) | vvvrererrerrriens [ e [ e 3.500 |...... 2.138 |MON...| .... 12/19/2016. | 08/15/2043.
3138EQ 6P 2 |FNALBOT77 - RMBS.......oiieiiiiierieeieeeeesssise sttt seissssssssssssenes. | eeens . 491,731 |...107.231 |. 495,251 461,855 482,118 (R T(0) ) SO VRN PR 3.500 |...... 1.460 |MON... 07/22/2016. | 12/01/2029.
3138ER VP 2 [FNAL9IB2T - RMBS......cooiiriieiiiieiieniereeessisssiesesssssssessenessssssssenns | cviens 431,016 |...109.139 |. 441,306 404,354 425,879 (A18) | vvvvverrerrvieens [ e [ e 4.000 |...... 2.065 |MON... | .... 03/27/2017. | 01/01/2037.
3138ES B8 0 |FNALIIB2 - RMBS......ooeeireiiiieiiesieeiseesssisssssesssessseessssessessssinns | avsees . 410,405 |...107.454 | . 421,251 .392,028 406,772 (G170 SOOI USRI PO 3.500 |...... 2.076 |MON...| ... 04/26/2017. | 01/01/2036.
3138W9  DC 1 [FNAS0098 - RMBS........coouiiurimerireririeieisssiieiiessiesssesssssessesssesssesssenens | sevven - 972,042 |..108.131 | ...ccooonveen. 1,008,531 .932,694 966,336 (1,063) [ cooovervirrvinnne | verereeeierinerirenin | e 3.500 |...... 2.052 |MON...| .... 12/09/2016. | 08/01/2033.
31397S XM 1 |FNR 2011-40 KA - CMO/RMBS.........cmvrierrreiereneneesnnsesnesessseessssesnnees | aeeeens o 279,916 |...105.892 | . 292,746 276,456 274,954 368 | e | e | s 3.500 |...... 3.677 |MON...| .... 06/15/2011. | 03/25/2026.
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31398N  BS 2 [FNR 2010-102 DE - CMO/RMBS.......cooivirririimirineriesinsesesisssesessnsiinens | seveene - 1A .. 100813 | e 24,319 | e 24,123 | s 24,257 (123) | ovvvrevirrerrrieens [ e [ e 3.000 |...... 1599 [MON... | ... 06/27/2016. | 06/25/2029.
3140JX  EE 4 |FNBO2832 - RMBS.......cosiiiiieiriiniineiiesiesissesss e ssssisesssesssseessssianes | eeens - 1A .. ..103.138 | . 817,548 792,676 808,017 (1,503) [ coooerreirerinnins | eevereeersssiseiienins | s 3.000 |...... 2.242 |{MON...| .... 02/28/2020. | 09/01/2049.
3140QB N5 3 |FN CA4011 - RMBS. ..103.843 ....1,515,898 ......1,459,796 1,477,017 (AATA) | oo | e | s 3.500 |...... 2.628 |MON...| ... 10/11/2019. | 08/01/2049.
3140QC DT 0 |FN CA4613 - RMBS ..103.848 ...1,936,908 | ... 1,865,134 | ... ..1,886,732 (6,094) ISV SPORURTRRORIOTI BOOPP 3.500 |...... 2.673 |MON... 11/07/2019. | 11/01/2049.
31412Q  SE 0 |FN 932117 -RMBS.......... ..106.102 | . 151,002 142,317 143,177 [V225) 1 USSR USRS PO 4.000 |...... 3.394 |MON... | .... 01/28/2011. | 11/01/2024.
31416W  ZA 3 |FN AB1636 - RMBS.......... ..106.166 | . 252,748 .238,069 240,873 (172) | cevvveereeiserenne [ e [ e 3.500 |...... 2,964 [MON...| .... 06/16/2011. | 10/01/2030.
31417Y  GK 7 |FNMA0201 - RMBS.........ccoovvrrrirnnee ..106.103 | . 151,534 142,818 144,004 (B04) | vvvrerererinns [ e [ e 4.000 |...... 3.204 |MON... | .... 06/16/2011. | 10/01/2024.
31417y  SD 0 |FN MAO0515 - RMBS. ..106.124 | . 218,023 .205,441 208,858 (634) | oo [ e [ e 3.500 |...... 2.348 |MON...| .... 06/16/2011. | 09/01/2025.
31418A AJ 7 |FN MA0908 - RMBS. ..109.207 | . 537,792 492,454 515,033 (939) ceevnee [ e | s 4.000 |...... 2.078 |MON... 12/28/2016. | 11/01/2031.
31418A  F2 9 |FN MA1084 - RMBS. ...108.459 (2,280) [ voovorverrerernrnens | e | e 3.500 |...... 1.108 [MON...| .... 09/13/2017. | 06/01/2032.
31418A HQ 4 |FNMA1138-RMBS.........ccovvvrrrrnnee ...108.090 (145) | ovvvrevereererienns [ e [ v 3.500 |...... 1.218 [MON... | ... 08/11/2016. | 08/01/2032.
31418A SN 9 |FNMA1424 -RMBS.........cccovvrmriennes ..108.079 | . 506,434 468,579 484,189 (522) | ovvvreveeeererrenns [ eevereveeeeneensieenns [ v 3.500 |...... 2.147 |MON...| .... 09/13/2017. | 04/01/2033.
314188 7E 0 |FN MA2692 - RMBS. ..107.618 | . 459,670 427,133 445,221 (A15) | covvvrerereereriens [ e [ v 3.500 |...... 2.050 {MON...| .... 11/16/2016. | 07/01/2036.
31418D HY 1 |FN MA3846 - RMBS, ..937,084 |...102.895 | . 961,807 934,747 936,562 (446) v [ | s 3.000 |...... 2.875 |MON... 10/25/2019. | 11/01/2049.
31418V T5 1 [FNADT7771 = RMBS......oooeoeeeeeeeeeeee s ...96,081 |...106.183 | ...oovrrrrrinnns 98,126 | .ovovrverins 92,413 | oo 93,568 (221) | cevvrerreererieens [ e [ e 4.000 |...... 3.019 [MON...| .... 06/16/2011. | 07/01/2025.
314190 MQ 1 |FN AE3066 - RMBS.......... 138,638 |...106.120 | . 143,281 135,017 136,127 (233) | ovvvreereeireeiienne [ e [ e 3.500 |...... 2.856 |MON...| ... 06/16/2011. | 09/01/2025.
31419D  NW 7 |FN AE3104 - RMBS.......... .- . . 112,779 |...106.051 | . 115,451 .108,863 110,023 |... [P25)) Tl RO JO 3.500 |...... 2.715 [MON... | .... 12/19/2017. | 09/01/2025.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities... . I 40,387,883 XXX | s 40,942,672 | ............ 39,208,724 | ........... 40,044,581 | oo, (V)] (75,013) | ovvverieninns (V)] [ 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137A) MG 6 |FHMS 2011-K016 X1 = CMBS......ciiiiriireiirisiissississssessssnissessssssssssessseees | AAAAAAA l . | AAAAAAAAAAA 3| 1A i | s 1,844,344 | ...... 0.756 | . 111,036 129,547 | oo (221,804) [ oo [ [ 1481 |[...... 4.284 |MON... | ..o 18,122 | ........ 232,827 |12/13/2011. | 10/25/2021.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities et . 1,844,344 XXX . 111,036 0 129,547 | oo 0 (221,804) 0 0 XXX XXX XXX | 18,122 | ........ 232,827 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
196479 2D 0 |COLORADO HSG & FIN AUTH . JSSSTURRREN IV . 2|1.AFE... ..117.209 ..2,680,000 B [ (24,395) | vvooveneirerinns [ e [ e 4.250 |...... 3.499 |MN...... 11/28/2018. | 05/01/2049.
196479 TZ 2 |COLORADO HSG & FIN AUTH . SRS IO . 2|1.AFE... ...100.595 (218) | cevvvvrerireiienne [ e [ e 5.000 |...... 3.646 |MN...... 04/13/2011. | 11/01/2028.
19647P  BA 0 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG......ccovvvverermerrerirneirnns | corens [ 4|1BFE ...125.595 .266,436 2 | e [ e [ 3.200 |...... 3.200 |MON... 06/20/2013. | 02/01/2044.
19647P  BW 2 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG......c.ccoevreremerierirnrinns | o [ [ 2[1.AFE... ..110.278 102,322,950 ver | e | e [ e | 3.750 |...... 3.750 {MON...| .... 08/04/2017. | 10/01/2057.
196480 DQ 7 |COLORADO HSG & FIN AUTH . JSSSTRRTEN IO . 2|1.AFE... ..114.072 1,975,000 | ... . B [ (21,747) | covvoeeneiiens e [ e 3.875 |..... 2.615 |MN...... 10/18/2019. | 05/01/2050.
207758 N8 5 |CONN ST HSG FIN AUTH HSG MTG FIN PG reevreeiessnnnienns | v . 2|1.AFE... 180,963 |...103.203 | . 175,445 .170,000 172,532 (2,370) [ coooverrirriennis | e | e 4.000 |...... 3.173 |MN...... 10/11/2013. | 11/15/2032.
20775C LV 4 [CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......cevvvvecrierirncirinins | cereene . 2| 1AFE. o | o ...1,000,000 |...107.778 | ..ccccornveen. 1,077,780 | .ovveverenne 1,000,000 | ..cooovrrenee 1,000,000 |... SV UUURORTORIOTUN IRPURPIORRORTOOTRN ORI PO 3.050 |...... 3.050 |MN...... 11/02/2016. | 11/15/2031.
20775C  TU 8 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......oevevrrrerierirnieiinins | ceviene . 2| 1TAFE. v | e 1,000,000 |...109.626 | .............. 1,096,260 | .....coeveeee 1,000,000 | ..cooovvvrnnee 999,997 | ..o () SOOI INVSIOTTIRRPIN PPN 3.400 |...... 3.400 |MN...... 04/26/2017. | 11/15/2032.
20775C  ZE 7 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN......ovverrererierencerinins | ceveene . 2|1.AFE... 820,524 |...108.057 | . 837,442 .775,000 804,895 (A1) ORI IVRRIINN PO 4.000 |...... 3.366 | MN...... 02/07/2018. | 11/15/2041.
31350A  BR 8 |FEDMFH 15M034 A - CMBS..........coouririeririiieiirisiesinssiesisssessssisssaens | evees [ [ 4(1B...... 925,611 |...100.341 | . 903,069 .900,000 900,000 (1,248) | cooovevvirrennis | e | e 4.150 |...... 4.075 [MON... | .... 03/29/2016. | 04/15/2025.
31397P PN 4 |FHM MO012 AA2 - CMBS... O - 4| 1.AFE... 682,424 |...101.521 |. 727,353 716,456 706,709 6,395 | ovoorirerireinens [ e [ 1.600 |...... 2.509 |MON...| ... 12/13/2016. | 08/15/2051.
31397P PP 9 |FHM MO012 AA3 - CMBS... IOV - A411B . ..1,432,911 |..102.885 | .............. 1,474,251 | oo 1,432,911 | oo 1,432,176 (495) | vvvvverrerrrieens [ e [ e 2.650 |...... 2.614 {MON...| ... 11/06/2014. | 08/15/2051.
34074M  SJ 1 |FLORIDA HSG FIN CORP REV . ceerereeennsies | s . 2| TAFE. i | s 3,050,022 |...109.879 | ...cccvvnec 3,170,009 | ..ovvvrnnen 2,885,000 | .ooocvvnecs 3,016,913 (21,985) | voveereirerinns [ e [ e 4.250 |...... 3.507 |J....... 11/15/2018. | 01/01/2050.
373539 5F 8 | GEORGIA ST HSG & FIN AUTH REV. ST TOROROORN PPN - .2 516,860 |...105.027 | . 509,381 485,000 497,985 (B,547) | cooovervirrriennns | e | s 3.500 |...... 2911 |JD....... 10/06/2016. | 06/01/2039.
45129W MB 3 |IDAHO HSG & FIN ASSN - MBS............. SOOI PO - 4 278,309 |...106.370 | . 282,739 .265,807 275,342 (164) | vvovevreereriens [ erverieeeseerinninens [ v 3.500 |...... 2.810 {MON...| .... 05/05/2014. | 05/21/2044.
45129Y  F4 3 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R......ccovvuurvenirirerienirnenins | ceveene . 2 363,423 |...103.014 | . 350,248 .340,000 352,572 (9,218) | covvverrerrvinnien | vererneeierieniieninn | s 4.000 |...... 2.882 |J....... 06/12/2015. | 07/01/2034.
45201L  WF 8 |ILLINOIS HSG DEV AUTH - MBS. FSSSTPRRRRINN IV . . 351,695 |...105.370 | . 370,580 .351,694 351,694 | ... ()] ST ISR P 3.875 |..... 3.875 |MON... | .... 10/11/2013. | 12/01/2043.
45201Y 6B 8 |ILLINOIS HSG DEV AUTH REV................ [SSTTURURRTY O . 2| 1AFE. o | v 2,198,580 |..111.547 | ..coevvrnven. 2,191,899 | .o 1,965,000 | ..coovvvenee 2,180,566 | ....ocvvvcrireriiriinns | e (21,987) | ovvovvereerrrieens [ e [ e 3.750 2.283 |AO...... 03/06/2020. | 04/01/2050.
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45201Y N2 9 |ILLINOIS HSG DEV AUTH REV - MBS reerere s | e [P [ 2[1.AFE.. ...102.702 ....1,288,008 ......1,254,122 .1,254,122 97 | o [ e [ 3125 |...... 3.125 |MON... | .... 01/25/2017. | 02/01/2047.
45201Y S5 7 |ILLINOIS HSG DEV AUTH REV................ [SSSTRTRRR O . 2|1.CFE.. ...113.964 ...1,709,460 | ... 1,500,000 | ... . B (11,857) | cveerveerriires | cerevieeniineniiienns | e 4.000 |...... 3.368 |FA....... 06/01/2018. | 08/01/2048.
45201Y YK 7 |ILLINOIS HSG DEV AUTH REV - MBS ceeviereneensnsenissenenees | avnnee | oo [ e 2 ..100.767 | . 689,461 684,213 661,893 1198 [ e [ e | e 2450 |...... 3.369 |[MON...| .... 08/06/2014. | 06/01/2043.
45203L CL 5 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE . 2 ..986,009 |...103.662 .986,009 986,013 (0) v [ | s 4.050 |...... 4.050 |MON... 02/03/2017. | 03/01/2059.
49130T NP 7 [KENTUCKY HSG CORP HSG REV......ccovtruerrmerierireeriniseriesssesinesesennns [ [ 2 LABTTT 100715 | 15,107 [ e 15,000 | .oovevncrrrenne 14,837 281 | e | e | 4.250 |...... 4.444 | JJ....... 12/16/2011. | 07/01/2027.
54627D BX 8 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV. USSR B . 2 983,039 |..101.947 | ...cccccoo..n. 1,002,178 .983,038 983,038 ((0) ) [EESSTOURTITOONN VPO OO 2875 | ... 2.875 |MON... | ... 04/18/2017. | 11/01/2038.
56052F BR 5 |MAINE ST HSG AUTH MTG PUR....... . N I [ [ 2 355,311 |...104.925 | . 346,253 .330,000 341,394 (EH0ESK ) SURRIN INRTRIN BOROO 4.000 |...... 3.047 |MN...... 06/17/2015. | 11/15/2045.
56052F CE 3 |MAINE ST HSG AUTH MTG PUR....... . I I [ 2 692,584 |...103.537 |. 683,344 .660,000 674,874 (6,120) [ cooooveerriirereins | e | e 3.500 |...... 2.880 |MN...... 08/07/2015. | 11/15/2035.
57419R  S9 7 [MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C.. . 2 2,000,000 |...108.239 ....2,164,780 | ..............2,000,000 | ... ..2,000,095 (15) ceeres 3350 |...... 3.349 |MS...... 07/27/2017. | 09/15/2034.
57419R  YB 5 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C............ . 2 243,485 |..101.675 |. 233,853 .230,000 235,854 (3,529) | coovvvrririinnis | e | s 3.500 |...... 2912 |MS...... 11/18/2015. | 09/01/2045.
57419T DL 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C.......vvvevvvrerirererncnins [ s . 2 ...108.503 | . 537,090 495,000 527,499 (VA4 SRR ISR PO 3.500 |...... 2.602 |MS...... 10/04/2019. | 03/01/2050.
57586P 8H 2 |MASSACHUSETTS ST HSG FIN AGY HSG REV. IS A . 2 ..103.204 | . 314,772 .305,000 311,144 (5,839) [ cooovvrrieriinnies | e | s 4.000 |...... 3127 |JD....... 10/24/2013. | 12/01/2043.
57587A  HY 7 |MASSACHUSETTS ST HSG FIN AGY HSG REV. SRR A . 2 ..105.249 | . 373,634 .355,000 358,863 (2,054) | cooovereieriinnins | v | e 4,000 3.699 |JD....... 03/12/2015. | 06/01/2039.
594653  6J 1 | MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .2 ...104.559 | . 883,524 .845,000 869,133 (9,647) cevvnee [ e | s 4.000 |...... 3218 |JD....... . 08/06/2015. | 06/01/2046.
594654 CL 7 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .2 112363 | s 1,696,681 | ...ccocovvnnne 1,510,000 | ..coovvrnnee 1,510,078 (<51 TSRTRRIN SRR P 3.600 3599 |JD....... cevernerennnd530 | s 56,297 | 03/09/2018. | 12/01/2033.
594654 CM 5 | MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M......cocmmvvenriinriiorennns | s .2 ...108.906 1,550,000 | ..ocvvvereen 1,815,187 | oo | s (13,991) | v | e [ e 4.000 |...... 3.268 |JD....... v D167 | 61,963 | 03/09/2018. | 12/01/2048.
594654 GD 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.......cccosvvemermmerrmeernenins | corens .2 110357 | o 1,947,801 | 1,765,000 | 1,906,089 [ oo | s (17,818) | ovvvrvvreereriens [ e [ v 3.750 |...... 2.627 |JD....... 10/09/2019. | 06/01/2050.
60416Q CD 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F 2 ...100.840 [7ZKc) ) [PURRRUON UOROO DO 4.500 |...... 3.822 |J....... 06/17/2011. | 01/01/2031.
60416Q DL 5 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. 2 ...100.886 (225) ceevnee [ e | s 4.500 |...... 3.544 |UJ....... 06/08/2011. | 07/01/2034.
60416Q FT 6 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F 2 ...100.440 | . 265,018 .263,857 263,904 (B3) [ oo | e | s 2.600 |...... 2.599 |MON... | ... 08/01/2012. | 09/01/2042.
60416Q FY 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F........cccoooivvviinriiins | s 2 ...100.768 | . 215,160 213,521 213,521 ((0)]) SRR ISVURTIN P 3.000 |...... 3.000 |MON...| .... 06/11/2014. | 07/01/2044.
60416Q GB 4 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.......coocvvonrriinniirnns | s 2 ..103.191 | . 312,957 .303,279 303,279 ((0)]) USSR IVOIIIORRORN PO 2875 | ... 2.875 |MON... | .... 10/15/2014. | 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F........cccooovvviiinriians | s 2 ..101.624 | . 428,173 421,331 421,331 ((0)]) SRR IVURTRRIN PO 2.800 |...... 2.800 {MON...| ... 01/13/2015. | 02/01/2045.
60416Q GQ 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F SOOI BTN . 2 ..102.739 | . 289,160 281,451 281,451 ((0) ) TSR VOO IOV 2930 |...... 2.930 |MON... | ... 02/10/2017. | 03/01/2047.
60416S  HX 1 |MINNESOTA ST HSG FIN AGY...... [SSSTURURTRIRRRINS ISP [ [ 2[1BFE i | o ..105.255 | . 352,604 .335,000 341,711 [ HST0PA T SRR NN PO 4.000 |...... 3.388 |JJ....... 12/04/2014. | 01/01/2045.
60416S TC 4 |MINNESOTA ST HSG FIN AGY...... [SSSTURPUSTORTORTURPRIRROOTS VPPN - .2 460,787 |...106.116 | . 461,605 435,000 445,610 (4,889) | ..oovvrrirrrinnie | e | e 4.000 |...... 3.465 |JJ....... 12/14/2016. | 01/01/2047.
60416S WD 8 |MINNESOTA ST HSG FIN AGY...... [SSSTURURTRRRRRINS ISP - .2 747,452 |..107.453 | . 746,798 .695,000 727,189 [ oo | v (10,251) | ovvvveereererinns [ erverieeerneniinninens [ e 4.000 |...... 3.147 | W....... 12/05/2017. | 01/01/2048.
60535Q LY 4 | MISSISSIPPI HOME CORP SINGLE FAMILY MTG e [ . 2 263,663 |...100.029 | . 263,739 .263,663 263,663 ((0))) [SSEUURUIIN ISSPSOO IO 2.750 |...... 2.750 {MON...| .... 06/20/2013. | 12/01/2032.
60535Q ND 8 | MISSISSIPPI HOME CORP SINGLE FAMILY MTG SRR DO § 2 N 493,779 |...105.383 | . 490,031 /465,000 476,471 (4,978) | ..o | e | e 3.500 |...... 2.957 |JD....... 11/03/2016. | 12/01/2038.
60637B CK 4 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.......ccovvvmerimriririrerinns | s [ [ 2[1BFE s | o 80,454 |..101.322 | ccoovvrirerirns 75,992 | oo 75,000 | coooovrirerirns 75,223 (80B) | ..vvvvererernrrerens [ v [ v 4.250 |...... 3.338 | MN...... 12/07/2011. | 11/01/2030.
60637B GM 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ccovvvmerimriceinrens | e .2 881,410 |...104.992 | . 860,934 .820,000 836,101 (U Y(0) ) UTRTTIN IVRIRRIIN PO 4.000 |...... 3.507 | MN...... 08/12/2015. | 11/01/2045.
60637B  PZ 7 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........ccovvvmerimriririrerins [ s . .2 808,741 |...108.585 | . 819,817 .755,000 788,640 (8,792) | cvovverrerrrinnie | verereeisrinerienin | e 4.000 |...... 3.216 |MN...... 12/01/2017. | 05/01/2047.
61212R 4G 8 |MONTANA STBRD HSG........c.ccovvrnece SO O - .2 205,656 |...102.251 |. 204,502 .200,000 201,575 (1,054) | oo | e | s 3.500 |...... 3.159 | JD....... 08/29/2013. | 12/01/2044.
61212R  8H 2 |MONTANA STBRD HSG.......ccccouvrnece OO - .2 . ..1,093,469 |...108.848 | .............. 1,121,134 | v 1,030,000 | ..coovvrenee 1,074,391 | ... (8,426) | ..oovvveveerrinnren | vererneeinrieeiienin | e 4.000 |...... 3.298 | JD....... 03/23/2018. | 06/01/2049.
63968M  NY 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG........ccovvvrmrrrrmrirmeinnnins | crens [ [ 2[1BFE s | o 601,194 |...105.870 | . 592,872 .560,000 579,811 | oo (8,589) | ..oovvreererineins | veverneersniserienins | s 3.500 |...... 2.984 |MS...... 10/26/2016. | 09/01/2046.
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG........cceuvmerrmrrimerranis | s 803,192 |...108.518 | . 819,311 .755,000 789,422 (8,984) [ ..o | e | e 4.000 |...... 3.335 |MS...... 03/07/2018. | 09/01/2048.
63968M UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.......cccovvumerrrmrirmernnnins | crens . . 972,826 |...110.333 | ............. 1,004,030 .910,000 965,861 [ ...vveceverrerieeins | e (10,899) | vvvvvreererines [ e [ e 3.750 |...... 2.901 |MS...... 10/03/2019. | 09/01/2049.
64613A AC 6 |NEW JERSEY ST HSG & MTG FIN AGY REV.. e [ e . 2 819,988 |...112.008 | . 856,861 .765,000 808,121 [ ..o | v (10,376) | vvvverrerriiens [ e [ e 4.500 |...... 3.783 |AO...... 06/15/2018. | 10/01/2048.
647200 5T 7 |NEW MEXICO MTG FIN AUTH............... i [ [ 2 . 592,995 |...105.001 |. 582,756 .555,000 592,161 |... [V I (12,532) | ovvvveeveirerinns [ e [ e 3.500 |...... 2.378 |MS...... 10/26/2016. | 03/01/2045.
647200 M8 4 |NEW MEXICO MTG FIN AUTH............... i [P 2[1BFE s | v 125,964 |...100.268 | . 120,322 .120,000 120,000 | ..ovorverreririniiines (149) | ovvvvverrerrrirens [ e [ v 4.625 |...... 4.188 |MS...... 06/21/2011. | 09/01/2025.
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647200 N5 9 |NEW MEXICO MTG FIN AUTH V2B FE i [ e 5,410 {...100.169 | ...coooovrrrcrirnns 5,008 | oo 5,000 | .ovrverieniins 5,000 | oo [ rerrereneeeenn(88) | o | e | 5.000 |...... 3.881 06/16/2011. | 09/01/2030.
647200 V3 5 |NEW MEXICO MTG FIN AUTH .2 ..158,969 |...101.831 152,747 .150,000 151,764 | oo [ e (1,373) s i | 3.750 |..... 3.271 08/15/2012. | 03/01/2043.
647200 X6 6 |NEW MEXICO MTG FIN AUTH - MBS................ 2 ..102.612 537,502 523,820 534,375 | oo [ crrerrneen(6,822) | oo | e | s 4.500 |...... 4.360 08/08/2013. | 10/01/2043.
647201 HC 9 |NEW MEXICO MTG FIN AUTH 2 ...109.586 1,594,476 ..1,455,000 1,563,165 | ....cooevercienicnni | eveieend(15,440) [ oo [ | e 3.750 |...... 2.710 07/10/2019. | 01/01/2050.
64966W DH 7 |[NEW YORKNY CITY HSG DEV CORP REV. .2 . ..110.670 ....1,660,050 .....1,600,000 | ... 21,536,500 | oo [ eerreenen(13,828) | oo | e | s 5.000 |...... 3.968 08/30/2013. | 07/01/2024.
64972C BD 4 |[NEW YORKN Y CITY HSG DEV CORP MULTIFAML......coovvemrvvirmnrimnniinns [ ervene [ e | e 4 117,359 |...100.072 | . 117,443 117,359 117,359 | oo | e (1) | e [ [ 3.050 |...... 3.049 06/19/2014. | 06/15/2036.
64988Y CS 4 |NEW YORK ST MTG AGY HOMEOWNER MTG REV 2 ..2,088,197 |...110.268 | .............. 2,139,199 | oo 1,940,000 | ............. 2,070,479 | oo | e 18,192) | oo | v | s 3.500 2.589 09/12/2019. | 10/01/2032.
658207 SL 0 | NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP 2 665,872 |...104.419 657,840 .630,000 BAT,407 | ..o | ereeenene(9,190) [ s [ | s 3.500 |...... 2.902 10/20/2016. | 07/01/2039.
658207 TX 3 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... 2 ..960,000 |...110.410 ....1,059,936 .960,000 960,008 | ....ovvovrrcrereernrris | vererereneernenene(8) [ v e | e 3.850 |...... 3.850 05/17/2017. | 07/01/2037.
658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP 2 689,762 |...107.322 681,495 .635,000 665,863 | .....coooverrerinries | errieennne(10,093) [ oo [ | s 4.000 |...... 3.106 05/17/2017. | 07/01/2047.
658877 DZ 5 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R 2 . A7,997 |..100.000 | ..oovvenvrrrinne 45,000 | ..ooorerrerirenns 45,000 | oo 45,000 [ .ooovvrrerrerernernnnns | eervrrirnennnen(538) [ [ e | s 4.500 |...... 3.656 07/14/2011. | 01/01/2028.
658909 HW 9 |NORTH DAKOTA ST HSG FIN AGY 2 ..249,198 |...104.583 240,541 .230,000 234,722 [ v | veerieneene(2,085) [ e [ e | s 4.000 |...... 3.373 05/22/2015. | 01/01/2036.
658909 MA 1 |NORTH DAKOTA ST HSG FIN AGY. 2 767,070 |...108.214 768,319 .710,000 TA40,424 | ..o | erereed(12,289) [ s [ e | s 4.000 |...... 3.145 04/05/2017. | 07/01/2047.
658909 PF 7 |NORTH DAKOTA ST HSG FIN AGY 2 ..869,260 |...108.678 880,292 .810,000 BAT 145 | e | vrrieenene(9,233) [ s [ | s 4.000 |...... 3.155 12/01/2017. | 07/01/2048.
677377 U9 2 | OHIO HSG FIN AGY SINGLE FAMILY MTG REV. ...10,822 |...100.684 | .....ccovvrerinnee 10,068 | ...cooovernrinnns 10,000 | .oovererrinne 10,033 [ .o | e (227) | o [ [ e 4.800 |...... 3.793 05/12/2011. | 11/01/2028.
67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. 485,565 |...101.860 494,596 485,565 485,565 | .....cooerierrcnnines | o0 e [ [ 2.800 |...... 2.800 02/17/2016. | 03/01/2046.
67756Q TQ 0 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. 750,000 |...106.623 799,673 .750,000 749,993 [ ..o | eerneernrrinneineen0 i e | s 2.800 |...... 2.800 10/06/2016. | 09/01/2031.
67756Q UZ 8 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. ..109.072 | . 605,350 .555,000 581,014 [ .o | veereneene(8,683) [ s [ e | e 4500 |...... 3578 03/14/2017. | 03/01/2047.
67756Q ZW 0 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. 112643 | e 2,185,274 2,140,665 | ...ovvevrnercrnien | crreennn(29,554) | oo | e | s 4.500 |...... 2.982 06/26/2019. | 03/01/2050.
686087 B6 3 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV ..111.360 ....1,069,056 21,021,530 | [ e 9,622) | o | e [ 4.750 |...... 3.702 11/29/2018. | 01/01/2050.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV... ..101.025 217,204 .215,000 215,000 [ ..ovvocrrerineenenis | verrrererneenenene (1) [ [ | s 2500 |...... 2.500 05/31/2013. | 07/01/2034.
686087 PG 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV... ...103.165 500,350 485,000 495,569 | .....ooeeviericnnines | e TT19) | o [ [ 4.000 |...... 3.088 03/29/2016. | 07/01/2043.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV... 470,850 |...104.673 |. 465,795 445,000 451,373 | oo | eerrrnerenenn(2,956) | v [ s [ 3.500 |...... 3.116 08/05/2015. | 07/01/2036.
686087 VE 4 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.......oonuvvemvrvrnnnrirnes | vveene | oo | ceriereenn2 [ 1O FEuviiiis | e ...1,446,806 |...107.601 | ...cocoeevees 1,436,473 | oo 1,335,000 | ..oovverneee 1,394,236 | ..oooovvvererrirnnninns | ereenneene(19,925) | s | e [ e 4.000 |...... 3.116 05/03/2017. | 07/01/2047.
708796 4R 5 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.......coonsvrenmmnermmmeinnnne | cveveee | oo [ erreinne2 [ 1O FE it | i 1,047,853 |...107.289 | ...ccovvvnnee 1,056,797 | .ovverrerrrnens 985,000 | ..cooovvvrnee 1,013,811 [ oo | eevrerreenene(8,618) [ [ | s 4.000 |...... 3.387 01/11/2017. | 10/01/2046.
708796 T8 0 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M ..104.423 673,528 .645,000 653,279 [ ..ovvvvrrerecinrnes | rvrreenene(3,884) [ s [ | s 3.500 |...... 3.134 08/19/2015. | 04/01/2040.
76221R  E9 0 |RHODE ISLAND HSG & MTG FIN CORP 110405 | ..o 2,186,019 | 1,980,000 | i 2,137,798 [ o | e (16,902) [ o [ e | e 3.750 |...... 2.668 11/14/2019. | 10/01/2049.
76221R  RB 1 |RHODE ISLAND HSG & MTG FIN CORP ..101.145 revrnereenenen 85,483 | e | errreieed(880) | e [ [ 4.000 |...... 3.223 10/11/2012. | 10/01/2040.
76221R XN 8 |RHODE ISLAND HSG & MTG FIN CORP . ..107.230 ..2,000,000 | ... 22,000,034 | oo e (T) e | e | s 3.150 |...... 3.150 09/14/2016. | 10/01/2031.
76221T KB 4 |RHODE ISLAND HSG & MTG FIN CORP REV........ccccovvurmrirniriirinne LA11482 | 1,114,820 | .ooovvirenne 1,000,000 | ..cocvvrenee 1,000,002 | ..oocvorrereerninnnen | eerernrerniennene(0) [ e | e 3.800 |...... 3.800 11/30/2017. | 10/01/2037.
83712D G4 2 [SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG.... ..2,102,842 |..116.449 | .............. 2,229,998 | ..o 1,915,000 | .ooovrnnee 2,087,161 | ooovvevrererrncirnens | e 21778 | e | v | s 3.750 |...... 2.764 10/24/2019. | 01/01/2050.
83712D UH 7 [SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG.... 394,337 |...104.503 397,111 .380,000 384,716 [ ..o | cvrreeneee(1L976) [ s [ e | e 4.000 |...... 3.883 06/25/2015. | 07/01/2037.
83755N  EZ 1 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY.......cccovvvrerrnnee 876,442 |...103.020 | . 870,519 .845,000 857,927 | ..ocvevvvcrrncinenns | vrereneene(8,525) [ o [ e | e 3.500 |...... 3.156 10/14/2016. | 11/01/2041.
83756C QK 4 |SOUTH DAKOTA HSG DEV AUTH. . ..1,000,000 |...109.073 | .....ccceon. 1,090,730 | ..ocvvrrienne 1,000,000 | ..coovvvrnnee 999,987 [ ..o | verrerernrenenene (1) [ [ | e 3.700 |...... 3.700 05/16/2017. | 11/01/2036.
880461 BP 2 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.......cosveuveenerermrennnnns [ wveene | oo [ernereenn2 | TB FE it | e 271,297 |...102.667 261,801 .255,000 258,991 [ ..o | rvereneenne(B277) s [ e | s 4.000 |...... 3.186 10/24/2013. | 07/01/2043.
880461 ER 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... 704,681 |...105.937 778,637 .735,000 708,221 3550 |...... 3.827 03/22/2017. | 07/01/2039.
880461 EU 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... 387,454 |...105.726 380,614 .360,000 366,264 | ..oocveorrirenienee | vrreeereeen(2,921) | [ [ 4.000 |...... 3.660 05/14/2015. | 07/01/2045.
880461 G9 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... ..110.370 ....3,156,582 100:2,860,000 | cieerrrer 3,086,791 | oo | eerreeene(25,5685) vt [ [ 3.500 |...... 2.658 11/07/2019. | 01/01/2050.
880461 KB 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... ..105.216 ....1,146,854 1,090,000 | .oooovreee 1,131,896 | oo | e (13,984) | s | e | s 3.500 |...... 2.822 09/14/2016. | 01/01/2047.
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880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... ...105.883 640,592 .605,000 628,435 | ..oovvevcrerncnrienns | e 1,979) | v e [ 04000 | e 3.226 |UJ....... 02/23/2017. | 07/01/2042.
880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... ...107.840 679,392 .630,000 660,229 | .....oovvvcirernnies | rvriennene(9847) i e [ 04,000 | 3291 |J....... 05/18/2017. | 01/01/2042.
880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... ..110.915 915,049 .825,000 824,994 | ..o | e (@) | [ [0 3700 | 3.700 |J....... 05/18/2017. | 07/01/2036.
880461 Q3 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... ..107.134 ..1,000,000 | ..oorreernna 1,080,929 | s | e 5,041) | i e [0 3750 [ 2.846 |JJ...... 02/26/2020. | 07/01/2050.
88271H EP 0 | TEXAS ST AFFORDABLE HSG CORP SINGLE FAMI 2100.789 | v 90,710 | 090,000 | o 90,542 [ s | e (1,309) [ s e [0 4450 | 3.522 |MS...... 12/01/2011. | 09/01/2028.
88275F PA 1 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE 2 ..103.995 | . 826,384 .794,638 794,638 | ..o | eerrreenen 3,982 | s [ [ 023100 | 3.114 |MON.. 06/08/2017. | 09/01/2047.
88275F RD 3 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE 2 113833 | 1,115,563 | ..ocvvrcrirnens 980,000 | ..coovvvenee 1,079,345 | ..o [ e, 704) [ | e | 0004000 | e 2.910 |MS...... 07/17/2019. | 03/01/2050.
88275L AC 0 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF. ...103.867 ....1,032,365 .993,930 993,930 [ ..o e [ [ [ 202,300 | 2.333 | MON.. 06/12/2020. | 07/01/2037.
88275L AD 8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF. ...103.867 1,032,365 .993,930 993,930 2.333 | MON.. 06/12/2020. | 07/01/2037.
917436 X7 7 |UTAH HSG CORP SINGLE FAMILY MTG REV ...101.574 45,708 | ...ooovvvvrienne 45,000 | oo 45,000 [ oooreerrriinnniens | eernerrineninene(8) e [ [ 04000 | 3979 |J....... 06/21/2011. | 07/01/2024.
91743P  AH 8 |UTAHHSG CORP - MBS.......cocomirierieernenirieeririsenns L3313 | 66,564 | ....coooerirenne 58,744 | .oovvvern 62,420 3.591 | MON.. 06/03/2014. | 06/21/2044.
924190 HG 9 | VERMONT HSG FIN AGY ...102.960 319,176 .310,000 323,669 [ ...coovvrverrerinnies | vrrirenncene(B,977) [ e [0 3750 | i 2.535 |MN...... 04/10/2015. | 11/01/2045.
924190 MD 0 | VERMONT HSG FIN AGY ...107.589 322,767 .300,000 311,940 [ v | rveernenene(3,013) [ s [ [ 204,000 | e 3.245 |MN...... 03/09/2017. | 11/01/2047.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS, ...104.222 ...1,132,815 1,086,925 21,086,682 | ..o [ (T9) [ | e | 2003125 | 3.112 | MON.. . 05/24/2017. | 11/25/2039.
93978T VD 8 | WASHINGTON ST HSG FIN COMMN. ...104.520 689,832 .660,000 677,431 | v | v (T,044) [ s [ 203,500 | e, 2.968 |JD......| v 1,925 | e, 23,356 | 10/20/2016. | 12/01/2046.
93978T ZD 4 |WASHINGTON ST HSG FIN COMMN. . 11124 ...1,944,670 1,750,000 | .oovvvvereen 1,749,943 | i | eerrrreriieend(35) | o | e [ 0000 3.600 | e 3.601 {JD..cco.. | coeerenn5,250 | .. 63,000 | 12/13/2017. | 12/01/2037.
97689Q EF 9 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O............ ...106.383 ....1,063,830 1,000,000 | ..ooirererena930,202 [ oo [ 3,188 [ s [ e | 2003300 | o 3.900 |MS...... 03/09/2017. | 09/01/2036.
98322Q HV 2 |WYOMING CMNTY DEV AUTH HSG REV. ..101.818 | . 315,636 .310,000 312,725 [ v | e (1876) [ e 023,000 | oo 2.729 |JD....... 01/07/2015. | 12/01/2044.
98322Q MK 0 [WYOMING CMNTY DEV AUTH HSG REV 109271 | 1,092,710 | oo 1,000,000 1,000,004 | Lo (8) i | |00 3450 [ 3.450 |JD....... 04/26/2017. | 12/01/2032.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities XXX ..99,267,808 | ...........91,715,649 94,726,427 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: XXX | e 198,691,401 | .......... 186,431,342 | ......... 191,007,914 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00080Q  AF 2 [ ABN AMRO BANK NV......cooiiimrieriineessieesesssssssssssesssessssssssssssssnens 114906 | oo 1,149,060 | ...ccoovevenne 1,000,000 | ..cooovverneens 998,643 260 | e | e [ 750 [ 4783 | Jd....... 07/21/2015. | 07/28/2025.
00206R MF 6 ..102.827 924,410 .899,000 921,746 (107) | covvoeeeeieeiiens v [ 2000:2.550 | o 2.318 | JD....... 12/07/2020. | 12/01/2033.
009088 AB 1 | AIR CANADA 2015-2 PASS THROUGH TRUSTS -.......ccocnmermmeernennneennerns | wviveee | Cl e[ 2B FEiiciins | v 391,501 |00 95.000 | . 371,926 .391,501 391,618 [ ..o Th | o e 125 [ 4.118 |JD....... 12/01/2015. | 06/15/2029.
023610 AL 4 [AMEREN ILLINOIS CO.....cevorrirriiiirerieriereiseissiesiesssessesissssessessninens 103.339 | v 1,178,067 | ..cvorrenne 1,140,000 | ....ccovvenee 1,137,630 1,376 [ v [ v [ 02,700 | e 2.829 [MS......{ oo 10,260 | ... 30,780 | 12/10/2015. | 09/01/2022.
023770  AB 0 |AMERICAN AIRLINES 2013-2 PASS THROUGH TR......cccovvvereremerrrsrenenns | cvvvee [ oo | vervnneennd [4.C FEuiiiiiis | v 447,019 | 94.798 423,766 447,019 423,766 B85 | overrrererinens | e | 980 [ 4917 | | 000 10,203 | e 22,127 | 07/24/2013. | 07/15/2024.
03027W  AJ 1 |AMTT 2013-2A 2A - RMBS, ..101.843 12,000,000 | o0 1,975,228 | oo | e 11,032 [ s | e | 2003070 | i 3.683 [MON...| ..ccceeee.2,729 | ... 61,400 | 06/11/2018. | 03/15/2048.
03666H AA 9 |ANTARES HOLDINGS LP ...102.000 1,000,000 | ..cooeereee 1,000,056 [ .oooververcerrrinnnnn [ eevrverinereenee(19) [ | e | 0008000 | oce 5.998 |FA......| 022,667 | ... 60,000 |07/19/2018. | 08/15/2023.
03674X AC 0 |ANTERO RESOURCES CORP.... ...100.000 .600,000 247,400 | ..o [ 2005125 [ 9.480 |{JD.......| corerrnni2,563 | e, 30,750 | 07/19/2019. | 12/01/2022.
037833 CG 3 ...107.563 3,000,000 | cooerrererni 2,999,415 [ oo | e 17T s [ 023,000 | e, 3.007 |FA......| .......35,500 | .......... 90,000 |02/02/2017. | 02/09/2024.
037833 CU 2 ...107.804 13,000,000 | ..oveere02,998,601 | coooveririerinens [ v 392 [ s | e | 20002850 | e 2.865 |[MN......| ... 11,875 | ... 85,500 | 05/04/2017. | 05/11/2024.
038923 AD 0 |ARBOR REALTY TRUST INC ...104.246 2,000,000 | cooerrrerei2,000,006 [ .ooeourenrirnnrienins | cernerrerirenenne(38) | o e [ 05625 | i 5.623 [MN......| coovvrenee 18,750 | ........ 112,500 | 03/08/2018. | 05/01/2023.
04010L AR 4 | ARES CAPITAL CORP. ...102.683 cevrerennnn 1,000,000 | iviirer999,231 [ s | e 708 | e e [ 203625 | 3.700 | Jdeverrs | v 16,313 | v 36,250 | 09/14/2016. | 01/19/2022.
04015C AA 6 |ARES FINANCE CO LLC ..107.208 | ..............1,072,084 | ............. 1,000,000 | ..ooieererrn992,656 | ooovorvercirnrinennn | e TBT [ | e | 0004000 | e 4213 |AO..oo. | 9,222 | e 40,000 | 10/01/2014. | 10/08/2024.
045487 AB 1 | ASSOCIATED BANC-CORP ..105.217 21,000,000 | .ovveereeeri998,472 | oo [ v 380 [ s | e | 2004250 e 4292 |Jdevis | 019,597 | i 42,500 | 11/05/2014. | 01/15/2025.
04685A 2B 6 |ATHENE GLOBAL FUNDING ..103.172 2,000,000 1,999,874 [ e | e T4 s [ [ 04000 | 4.006 |JJoooee | oo 34,667 | o 80,000 |01/18/2017. | 01/25/2022.
05565Q BU 1 |BP CAPITAL MARKETS PLC......ccomtiiirieriieieninriissiserisesiesssesisssiesniens ..102.673 359,356 .350,000 351,327 (1,555) [ cooovverrerrereris | verrerirerennriesnins | 03561 | i 3.095 [MN......| oo 2,077 | e, 12,464 | 02/20/2014. | 11/01/2021.
05579H AE 2 |BNZ INTERNATIONAL FUNDING LTD (LONDON BR......cccorrererirrirnerinns 102,846 | ...covvenee 1,028,460 | ....ooccvenee 1,000,000 | ..cooovvernncens 999,585 354 | e e [ 2000:2.900 | 2.937 |FA..| oo 10,472 | e, 29,000 |02/13/2017. | 02/21/2022.
060505 17 9 | BANK OF AMERICA CORP.......cccccovrrmerireriminnnnisninerienssenssnessssssssinsnnes | evveee | oo | evvveenen2 | 2.0 FEuvviiis | v 623,141 | 27.000 675,000 .625,000 625,000 | ...cvvorvierieriinins | e | e | e | 2008450 | 6.450 |MJSD. | oo 72 | s 40,313 | 12/31/2010. | 12/15/2086.
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07330M AC 1 |TRUIST BANK..... ...1,000,000 |...105.183 ....1,051,830 11,000,000 | coverreeren 1,000,000 | oo | e | e | e | e 2.636 |...... 2.636 09/09/2019. | 09/17/2029.
07330N AQ 8 |TRUIST BANK..... ..102.224 ...1,022,236 1,000,000 A4T | e [ e | e 2625 |.... 2.640 01/23/2017. | 01/15/2022.
075887 BA 6 | BECTON DICKINSON AND CO ..102.248 408,992 .400,000 401,167 (1,340) | coooverrercrinnne | e | s 3.125 |...... 2.775 01/26/2012. | 11/08/2021.
09257W  AC 4 |BLACKSTONE MORTGAGE TRUST INC.......cccooommrvemmmrrirmmrrirmnnnimeneineneen | evovene [ oo | onerrinene | 2.0 Pliciciics | viviiien.492,500 | ... 99.554 497,770 .500,000 496,462 1485 | s [ | e 4.750 |...... 5.094 03/23/2018. | 03/15/2023.
09261L AB 4 |BLACKSTONE SECURED LENDING FUND 02571 | e 2,051,418 | oo 2,000,000 | .....co...c.. 2,006,581 A0 | s 3625 ... 3.547 11/23/2020. | 01/15/2026.
10373Q AD 2 |BP CAPITAL MARKETS AMERICA INC ..109.382 2,000,000 12 [ i [ | s 3.790 |...... 3.791 11/01/2018. | 02/06/2024.
107015 AA 7 |BREMER FINL CORP ...105.051 ......1,000,000 ((6)]] ST ISR P 5.200 |...... 5.199 12/29/2014. | 12/30/2024.
111021 AM 3 |BRITISH TELECOMMUNICATIONS PLC........cocosmviimrrirrerieriiereiieneienns ..110.277 2,000,000 91 [ s | e | e 4500 |...... 4.505 90,000 | 11/29/2018. | 12/04/2023.
11134L  AF 6 |BROADCOM CORP ..108.013 ..1,000,000 146 3625 | ... 3.642 36,250 | 01/11/2017. | 01/15/2024.
115637 AS 9 |BROWN-FORMAN CORP ..110.741 2,000,000 1194 | e | s 3.500 |...... 3.571 70,000 |03/22/2018. | 04/15/2025.
115885 AE 5 |ALLIED WASTE INDUSTRIES LLC.... ...102.630 513,149 .500,000 Y [ (15,274) | ovvorvereereriinns [ e [ e 9.250 |...... 5.997 06/16/2011. | 05/01/2021.
118230 AN 1 |BUCKEYE PARTNERS LP ...102.000 127,500 .125,000 115,726 2,006 | .o [ [ 4.350 |...... 6.598 12/15/2015. | 10/15/2024.
12673P  AH 8 [CAINC...ccovvvrcrrrrrrerrerirecicenne ...102.965 514,827 .500,000 499,859 83 | oo [ e [ 3.600 |...... 3.618 03/15/2017. | 08/15/2022.
136385 AV 3 | CANADIAN NATURAL RESOURCES LTD ...109.250 546,250 .500,000 487,263 2,775 | oo [ e [ oo 3.900 |...... 4.591 08/21/2015. | 02/01/2025.
14042E  3Y 4 | CAPITAL ONE (NEW YORK BRANCH) NA.......covvmmriririmiieineriserinenienes . 101.264 | oo 1,012,639 | .ovvvvvrenne 1,000,000 | ..ooovernnens 999,761 A3 | e | e | e 2.950 |...... 2.994 07/21/2014. | 07/23/2021.
144141 DA 3 |DUKE ENERGY PROGRESS LLC ...101.194 212,507 .210,000 209,695 A28 | e [ e | 3.000 |...... 321 08/16/2013. | 09/15/2021.
14912L  6G 1 | CATERPILLAR FINANCIAL SERVICES CORP 110631 | e 2,212,626 | .......cco.... 2,000,000 | .oocverecs 1,988,062 2,806 | oo [ e [ e 3.250 |...... 3.414 03/12/2018. | 12/01/2024.
14913Q 2L 2 |CATERPILLAR FINANCIAL SERVICES CORP ...107.267 ...2,145,334 2,000,000 B i | s | 3.450 |...... 3.463 05/09/2018. | 05/15/2023.
15201P  AA 7 | SOUTH STATE CORP... ...105.766 1,057,660 ..1,000,000 | cooovrreeeren 1,000,000 | 1oorvirinniiiiies | cerirerieersnineins | cereneeenineenens | s | e 5.750 |..... 5.751 29,069 | 05/21/2020. | 06/01/2030.
166764 BN 9 |CHEVRON CORP......... ...101.628 ..2,032,562 | .... 2,000,000 | ... 22,000,000 | oo [ | s | s | 2498 |... 2497 R 49,960 | 02/28/2017. | 03/03/2022.
166764 BT 6 |CHEVRON CORP......... 108113 | e 2,605,064 | .............. 2,455,000 | ..oovcrereeen 2,455,000 | evvurvrrrrenieninens [ e | e | e | e 289 |.... 2.895 [MS......| wcoverenee 23,296 | .......... 71,072 | 02/28/2017. | 03/03/2024.
17288X  AB 0 |CITADEL LP......ovvriiriiireieiesieeiseenae ...108.741 543,704 .500,000 498,627 B4 | e [ s [ 4.875 |...... 4.923 |Jeoees | v 11,104 | ..ooee. 20,380 |09/11/2019. | 01/15/2027.
17401Q  AQ 4 |CITIZENS BANK NA ... ...106.959 ...3,208,782 3,000,000 B33 | s [ e | e 3.700 |...... 3.731 [MS......| 028,367 | ... 111,000 | 03/26/2018. | 03/29/2023.
219868 BS 4 | CORPORACION ANDINA DE FOMENTO.......cocvvvumrrirrrieriioseiiessienns ...105.054 L A,470,752 | . 1,400,000 | ..ccoeeeer 1,435,545 | oo | s (23,731) | oo | e | e 4375 | ... 2583 | D | 2,722 | 61,250 | 09/22/2016. | 06/15/2022.
22822R BF 6 |CROCAS 181C - RMBS.. . 104.269 | e 1,042,687 | ..cooovvrenne 1,000,000 10 [ e [ e | e 3720 |..... 3.719 [MON...| ....c..... 1,653 | .......... 37,200 | 06/26/2018. | 07/15/2043.
23311V AB 3 |DCP MIDSTREAM OPERATING LP ..102.750 ......1,250,000 (7,610) [ coooverrrrrinnies | e | e 4.950 |...... 4.295 |AO...... | cooveens 15,469 | .......... 61,875 | 08/14/2012. | 04/01/2022.
233851  CS 1 |DAIMLER FINANCE NORTH AMERICA LLC........vvvvmeierinieerieeiseirsnis ...102.398 2,305,000 (4,236) | .voovvreircrinnin | vererneerneeiseiienin | s 2.850 |...... 2657 | s | 31,934 | i 65,693 | 05/02/2017. | 01/06/2022.
233851 DZ 4 |DAIMLER FINANCE NORTH AMERICA LLC ...105.236 ......1,000,000 B93 | e | e | s 2.125 2220 (MS......| cooeer6,552 | oo, 10,625 | 03/05/2020. | 03/10/2025.
24422E  UE 7 |JOHN DEERE CAPITAL CORP ..112.018 1 T FSUURTRPORPRURRIOR ERTRTRRIRN PO 3450 |...... 3454 |MS......| ........31,050 | ........ 103,500 | 03/08/2018. | 03/13/2025.
24422E  VF 3 | JOHN DEERE CAPITAL CORP ..105.117 T | oo [ e [ 1.750 |...... 1.760 [MS..oo. | coviereen272 | i 853 | 03/04/2020. | 03/09/2027.
24422E  VF 3 |JOHN DEERE CAPITAL CORP 949,373 |...105.117 998,607 .950,000 949,445 B9 | corvreeerreiens [ e [ 1.750 |...... 1.760 [MS.....| oo 5,172 | e, 7,897 | 03/04/2020. | 03/09/2027.
24736X AA 6 |DELTA AIR LINES 2015-1 PASS THROUGH TRUS 782,953 |...100.249 784,901 782,953 783,116 J04 | | e | s 3.625 |...... 3.620 {JJ.ocrs | o 11,905 | o 28,382 | 08/10/2015. | 01/30/2029.
24736Y AA 4 |DELTA AIR LINES 2015-1 PASS THROUGH TRUS........cccovienerenrirnerirenens [ s 391,481 |..... 93.308 365,283 .391,481 391,230 (141) | covererrreeeeeieens [ erverieeeneesinnieens [ e 3.875 |..... 3.888 |JJ.ocs | 8,363 | e 15,170 | 08/10/2015. | 01/30/2029.
25272K  AG 8 |DELL INTERNATIONAL LLC......cvuiriirieiinrrieririsseiesisesiesieeesssiessiaes | creeens . .. 499,785 |...110.427 552,135 .500,000 499,930 26 | oo [ e [ 5450 |...... 5456 |JD.......| o 1,211 | e, 27,250 | 05/17/2016. | 06/15/2023.
256853  AB 8 |DOLPHIN ENERGY L L CLTD...cooiiiiirrireireimseiserissiesesessssisseesssssenes | eeens (0] I LFFEens| e, 1,682,475 |...104.500 | ...cccovvnnee 1,567,506 | ...cooverenne 1,500,000 | ..cooovrvnnee 1,521,745 | ..o, (21,974) | oo [ e [ e 5.500 |...... 3.935 [JD..ccoe. | cerrerrnn 3,667 | oo, 82,500 | 07/26/2012. | 12/15/2021.
260543  CY 7 |DOW CHEMICAL CO....covvvirrirrernrinirieriereseesssisssiiesssesssesssssssssssssinns | cveens ..1,997,960 |...122.525 ....2,450,500 ......2,000,000 B4 | e | e [ 4.800 |...... 4812 [MN......| ccccce0...8,267 | oo 96,000 | 11/28/2018. | 11/30/2028.
278642 AW 3 |EBAY INC....ooiieiierieiieeiseisenisstie st sssssssssssnes | sreeens 998,430 |...107.431 ...1,074,306 | .... 1,000,000 | ... 12 | e | e | s 2.700 |...... 2718 [MS......| 8,250 | ... 13,500 | 03/04/2020. | 03/11/2030.
285512 AD 1 |ELECTRONIC ARTS INC......ccostriiririerieririeissineriessessenssssesssssnssenens | creens 996,690 |...118.958 | ....cc..ce. 1,189,580 | ..cvvvvienne 1,000,000 | ..cooovvvrnnee 998,153 309 | i | e | 4.800 |...... 4841 |MS......| ........ 16,000 | .......... 48,000 | 02/17/2016. | 03/01/2026.
292505  AJ 3 [ OVINTIV INC....oooiieiiiciieeeineiiesisseissssissssse st sssesssessssessssans | eeens . 565,350 |...100.750 604,500 .600,000 594,509 6,036 | oo [ e [ e 3.900 |...... 4.989 [MN......| cceceeerni2,990 | coorenee 23,400 | 08/21/2015. | 11/15/2021.
29250N  AF 2 [ENBRIDGE INC........coooiiieiieiiierinirssiississsiesiessssesssssisssssesssesssesssssinas. | sesien ¢ 711,273 |...108.746 815,593 .750,000 735,176 | ..o A946 | oo | e | 4.000 |...... 4777 |AO..cc. | v 1,500 | oo 30,000 | 09/11/2015. | 10/01/2023.
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29278N AP 8 |ENERGY TRANSFER OPERATINGLP..........cccovviimmriiinniiinninsniiisniiienis [ i 2CFE..... 999,240 |...105.500 | .............. 1,055,000 | ..ccovvvvnnee 1,000,000 | ...ccoooornnn 999,346 A06 | oo [ e | 2.900 |...... 2916 |MN...... 01/07/2020. | 05/15/2025.
29336U  AE 7 | ENLINK MIDSTREAM PARTNERS LP.........ccooviiirimriirnnniineneiseniiineneins | e 3AFE... 324,151 |..... 98.000 343,000 .350,000 336,742 2,616 | oo [ [ 4150 |...... 5120 |JD....... 09/02/2015. | 06/01/2025.
302635 AC 1 |FS KKR CAPITAL CORP........ccoooiiiiiiriiiciisnineissesssesssssiensseennnins | s 2.CFE. 498,420 |...104.000 520,000 .500,000 499,664 . 232 [ [ | 4750 |...... 4.801 [MN...... 04/27/2015. | 05/15/2022.
320209 AA 7 |FIRST FINANCIAL BANCORP.......cccoovrvemmmriiarrianns 2,125,640 |...105.706 2,114,124 ..2,000,000 | oo 2,071,465 [ ooooviociceireens | e (13,579) | vveerveerrirns | e [ e 5125 |...... 4.269 |FA....... 09/22/2016. | 08/25/2025.
337930 AC 5 |FLAGSTAR BANCORP INC S SOTRRRRROTY P 999,990 |...102.206 1,022,062 | ..............1,000,000 | ... . (1<) ] RO SRR BN 6.125 |...... 6.124 |JJ....... 06/29/2016. | 07/15/2021.
37045X CR 5 | GENERAL MOTORS FINANCIAL COMPANY INC.......cocooommrvimnriirnnrirnnins | cevvens .- 11628 | 1,116,277 | oo 1,000,000 | ..oovvvernnns 998,633 A05 | e [ e | e 5.100 |...... 5149 |JJ....... 01/14/2019. | 01/17/2024.
37254B  AB 6 | GENPACT LUXEMBOURG SARL.......cccomirirririereineriesiessenssseessssessessnens | eeens Cl. ..102.133 510,663 .500,000 499,978 A7 [ s [ e | e 3.700 |...... 3.700 |AO...... 03/21/2017. | 04/01/2022.
38173M  AA 0 | GOLUB CAPITAL BDC INC......c.occcvirriiiiiniiciciiesisssississississsiesissines | v . ..101.758 1,000,000 .999,258 B8 [ oo | e | e 3375 | ... 3399 |AO...... 09/29/2020. | 04/15/2024.
40052T AA 7 |GRYPHON FDG LTD - ABS. Clvrrrirene | B i | e 3,967 | 11.560 ..1,444,297 w0 s e [ | | e 0.500 |..250.000 | MON.. 12/31/2010. | 05/11/2050.
40139L AD 5 ..103.048 2,450,000 ..2,449,152 B23 | e | s [ 2.500 |...... 2.526 |MN...... 05/03/2017. | 05/08/2022.
40434L  AA 3 ...105.866 ....1,000,000 .997,928 238 | e 2.200 |...... 2.249 | JD....... 06/09/2020. | 06/17/2025.
41283L  AY 1 ...107.550 ....1,075,504 1,000,000 .998,774 J44 | | [ 3.350 |...... 3.380 |JD....... 06/03/2020. | 06/08/2025.
42234Q  AD 4 |HEARTLAND FINANCIAL USAINC........ooivviirriineieneieceeieseeisseniseniens | e ..103.811 519,056 .500,000 500,000 | covouvvurrrerierirenes [ e | e | e | e 5.750 |...... 5.750 | JD....... 12/12/2014. | 12/30/2024.
423452  AC 5 |HELMERICH AND PAYNE INC ..510,820 |...110.884 | . 554,420 .500,000 507,482 (1,701) [ oo | e | e 4650 |...... 4.236 [MS...... . 03/12/2015. | 03/15/2025.
432748  AB 7 |HILLTOP HOLDINGS INC.........corvoreeirrerircnnirneeesneeiseeeeessesssessenesenes | ceeeens ...1,000,000 |...104.936 | .............. 1,049,361 | ..ccoovvnine 1,000,000 | ..coovrrenee 1,000,059 (73] [N SRR PO 5.000 |...... 5.000 |AO...... | ... 10,556 | ......... 50,000 |04/06/2015. | 04/15/2025.
44891A  AM 9 |HYUNDAI CAPITAL AMERICA........coooirviirriiienrissriessissseieesessesssienes | v 499,470 |..102.914 |. 514,569 .500,000 499,865 A04 | e [ e | e 3100 |...... 3122 |AO..c. | 3,703 | e, 15,500 | 03/29/2017. | 04/05/2022.
44891A  BF 3 |HYUNDAI CAPITAL AMERICA........ccooiiriiimiiiirerisiniiseneiseseiiesesiessseeenes [ v 998,140 |...105.469 | ............. 1,054,690 | ...cccoooennee 1,000,000 | ...ccoovernne 998,454 B4 | i [ | e 2650 |...... 2690 |FA....| ... 10,379 | e 13,250 | 02/05/2020. | 02/10/2025.
451102 BJ 5 |ICAHN ENTERPRISES LP s | s 617,315 |...100.375 602,250 .600,000 600,710 (5,946) [ .ooooverreriiennins | e | e 6.250 |...... 5184 |FA.....| e 15,625 | oo, 37,500 |02/14/2018. | 02/01/2022.
460690 BH 2 |INTERPUBLIC GROUP OF COMPANIES INC... ...103.804 | . 337,364 .325,000 323,672 1,057 [ v [ e | oo 4.000 |...... 4.353 |MS...... 13,000 | 03/14/2012. | 03/15/2022.
46647P BH 8 | JPMORGAN CHASE & CO . .. 104.829 | e 1,048,285 | ......ccco..e. 1,000,000 | ....cc0.eee0. 1,000,000 [ oooivorririioriinnis [ [ v [ e | s 2.005 |...... 2.005 |MS...... N 10,025 | 03/10/2020. | 03/13/2026.
46849L SS 1 | JACKSON NATIONAL LIFE GLOBAL FUNDING ..107.227 ...2,144,534 2,000,000 207 [ e | e | e 3250 |..... 3262 | | e 27,264 | .......... 65,000 |01/24/2017. | 01/30/2024.
478160 CD 4 |JOHNSON & JOHNSON ..102.126 ...1,429,763 1,400,000 T | s 2.250 |...... 2.307 [MS..coo. | oo 10,325 | o 31,500 |02/28/2017. | 03/03/2022.
527288 BE 3 | JEFFERIES FINANCIAL GROUP INC ...110.240 ...1,102,399 1,000,000 1,459 | s | e [ e 5500 |...... 5.678 |AO..... | c 11,163 | L 55,000 | 10/15/2013. | 10/18/2023.
532457  BQ 0 |ELILILLY AND CO.....ceviiiiniirircriissiseninsnississississssensssissnssesssnens. | aveeens | oo | vvneven T | TF FE i | ...1,053,407 |...102.874 ...1,085,323 | ... 1,055,000 | ... ,054,557 BT [ 2350 |..... 2.381 [MN..coo. | e 3,168 | e, 24,793 | 05/04/2017. | 05/15/2022.
532457  BQ 0 [ELILILLY AND CO....cooiiiriiriiriiereisenessseiesesieseseeseseesenenas SD.. | e T L FE | 1,996,980 |...102.874 | ............. 2,057,484 | ............. 2,000,000 | ... 1,999,158 | ..ooooovvrireciinns BO07 | oo [ e | e 2350 |...... 2.381 [MN......| ..c.........6,006 | .......... 47,000 | 05/04/2017. | 05/15/2022.
55336V AA 8 | MPLXLP....oiiccscccsssssssss e | aneiees 232,368 |...111.250 | . 278,125 .250,000 241,334 1,853 | e | e [ e 4.000 |...... 4.940 [FA....| 0 3778 | 10,000 | 08/19/2015. | 02/15/2025.
58013M  FL = 3 | MCDONALD'S CORP........coosvirriiriiirneieneiseseiessesiesesiesesiesesesssesenes | oeeees - 998,160 |...103.438 | ............. 1,034,377 | oo 1,000,000 | ...ocovvernne 998,427 267 | e [ e | e 1450 |...... 1485 [MS......| e 4,833 | o 7,089 | 03/03/2020. | 09/01/2025.
62856R  AC 9 [PROSUS NV.....oooiiiiriiiriiinriisnsissessesssssssssssssissssssssesnssesans | aveis C 499,810 |...114.750 | . 573,750 .500,000 499,914 L OO SOOI PO 5.500 |...... 5504 | | 012,222 | 27,500 |07/14/2015. | 07/21/2025.
62947Q  AZ 1 {NXP BV..ooiiiiiiiicicecesresesesesi s | s C 999,710 |..112.643 | ............. 1,126,427 | .oovveeane 1,000,000 | ..cooovernnens 999,779 B3 | cerereeeireiens [ s [ e 4.875 |...... 4883 |MS......| ... 16,250 | oo 48,750 | 12/03/2018. | 03/01/2024.
637432 NL 5 | NATIONAL RURAL UTILITIES COOPERATIVE FIN........coccoovvviinriiiiriis SD.. 998,050 |...106.987 | .............. 1,069,868 | ............. 1,000,000 | ...ccooovrnnn 999,098 274 | e [ | 2.950 |...... 2981 |FA....| .o 11,800 | oo, 29,500 |01/31/2017. | 02/07/2024.
649604 AD 7 |NEW YORK MORTGAGE TRUST INC.......ccooooimriimrriinniiinneiseneieeneiiennns | oeeees ..1,019,700 |..... 97.895 | .coovvvi 1,008,319 | ..ccoovvvennee 1,030,000 | ...ccooooneee 1,008,319 CHCK 7.2 IR FUUORRRRO PO 6.250 |...... 6.613 |JJovcrs | 29,684 | ... 64,375 | 12/19/2018. | 01/15/2022.
651290 AP 3 | OVINTIV EXPLORATION INC.......ccooiiriiirriinniennissrissnieseissesisnniis | s ...103.500 181,125 175,000 173,325 L1152 PRI IO IO 5750 |...... 6.685 |JJ.ocoo. | oo d,221 | 10,063 | 12/16/2014. | 01/30/2022.
654740 AV 1 |NISSAN MOTOR ACCEPTANCE CORP........ccccoovrvimiriririinriiieseiieneins SD.. ..101.732 ....2,034,632 2,000,000 . 282 | i [ | e 2.800 |...... 2813 | | o 26,133 | ......... 56,000 |01/10/2017. | 01/13/2022.
65535H AP 4 |[NOMURAHOLDINGS INC.......ccooiirriiirriinriisnninsisssissssssssissssisniies [ v ...106.538 ...2,130,768 | ..............2,000,000 22,000,000 | ..o [ e s | | 2648 |.... 2648 | | s 24273 | ........ 26,480 | 01/09/2020. | 01/16/2025.
682680  BA 0 [ONEOK INC.......ooiiiiiriiiiriieceiseceiecesiesesiesesi s sesessenenes | s ..104.042 | ............ 1,040,423 | .............. 1,000,000 I T 2.200 |...... 2215 {MS..c | v 6,478 | ovvvenee 11,306 | 03/05/2020. | 09/15/2025.
686330 AL 5 |ORIX CORP.......cooiriiiririccseisssssnsssss s | s ...109.462 ......2,000,000 B26 [ e [ | 4,050 |...... 4.089 (U | v 37125 | ........ 81,000 |01/08/2019. | 01/16/2024.
713448 BW 7 |PEPSICO INC.....osiiiiceiiieiieceiieseeiesssiessesei s | eeees ...101.704 1,470,000 | ... . 2,308 | oo [ e [ s 3.000 |...... 3164 |FA..| oo 15,435 | ......... 44,100 | 09/25/2013. | 08/25/2021.
713448 DT 2 |PEPSICO INC......cosrviiriiceiscississsssssessse s SD.. ..102.451 | .............4,005,826 | ............. 3,910,000 | .......cccc... 3,907,828 | ..o | i 1,688 | 2.250 2293 IMN.....| ... 14418 | 87,975 | 04/27/2017. | 05/02/2022.
71424#  AA 3 |PERMIAN HOLDCO 2, INC.......ccoooiervveriirineriricerirsnniisneiiseneissseiseneinsnes. | evvvens | oo | evcvnenicens | 5B Gl | 64,110 | 50.000 60,113 120,227 60,113 | coooereeeene(3,997) | o3 | s 56,104 | .ooooirverercirinine ....14.000 |....26.269 |MJSD. | ..cocovvvrncn T | v 15,997 | 09/30/2020. | 10/15/2021.
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714244 ZZ 6 | PERMIAN DD 14.00 10/15/2021........cvvoivemiviriiieirnerienineesssinsiisesisenienens. | cvivens 8B Gl | 33,012 | 50.000 | .coovvrirerirnns 30,954 | oo 61,908 | ..cooreerirenns 30,954 (2,058) [ oo 18 | . 28,772 | oo ....14.000 |....26.269 |MJSD. | ..cccoovveeeni24 | oo 8,237 | 09/30/2020. | 10/15/2021.
718546 AC 8 |PHILLIPS 66................ 2AFE.. ..104.735 | . 785,514 .750,000 749,756 BT [ e [ e | e 4.300 |...... 4.327 |AO...... | cceeee..8,083 | ... 32,250 |03/07/2012. | 04/01/2022.
74153W  CL 1 |PRICOA GLOBAL FUNDING ... ..106.006 | ....cocvvvees 1,982,316 | ..cccovvvennne 1,870,000 | ..coovvvenee 1,869,881 39 | s [ e [ 2400 |...... 2402 09/16/2019. | 09/23/2024.
74153W  CL 1 |PRICOA GLOBAL FUNDING ... ...106.006 | . 137,808 .130,000 129,991 A | s | e [ 2400 |...... 2.402 09/16/2019. | 09/23/2024.
74273@ AB 9 |PRIT CORE REALTY HOLDINGS LLC ..105.562 | oo 1,055,620 | ...coovcrenne 1,000,000 | ..coovrrenee 1,000,000 | oooverrercerrrenenes [ everierineeneninees e | e | v 3.850 |...... 3.849 02/14/2013. | 02/14/2023.
74432Q CH 6 |PRUDENTIAL FINANCIAL INC................ ..103.616 | cccvves 1,036,164 | ...coovvvennee 1,000,000 | ..oovvvernnns 996,276 BB [ i [ e | e 1.500 |...... 1.575 03/05/2020. | 03/10/2026.
75951A AN 8 |RELIANCE STANDARD LIFE GLOBAL FUNDING I ...105.350 384,527 .365,000 364,111 201 | e | e | s 2.750 |...... 2.79% 01/13/2020. | 01/21/2027.
75951A AN 8 |RELIANCE STANDARD LIFE GLOBAL FUNDING I ...105.350 ..1,722,469 1,635,000 ..1,631,049 519 | [ e | e 2.750 |..... 2.7% 18,378 | 01/13/2020. | 01/21/2027.
78012K  ZG 5 |ROYAL BANK OF CANADA ..102.618 2,052,368 ....2,000,000 ..1,999,870 JAT | e | e | e 2.750 |...... 2.756 55,000 |01/25/2017. | 02/01/2022.
78355H KB 4 |RYDER SYSTEMINC.....cccoomrvimmrririrriins ..102.373 511,866 .500,000 499,945 (2 S DR D 3450 |..... 3.463 17,250 | 02/17/2016. | 11/15/2021.
81788Y  AA 1 767 LLC...coovirircrrerreeiecerneenne ..100.003 | . 270,290 .270,282 270,282 (1) - 5.250 |...... 5.250 {MON...| ..ccc.....1,025 | ... 14,183 | 02/11/2016. | 10/05/2022.
82620K AS 2 | SIEMENS FINANCIERINGSMAATSCHAPPIJ NV ..107.953 | oo 2,159,064 | .............. 2,000,000 | ..covovnees 1,999,010 290 [ e [ e | e 3125 | ... 3441 [MS..ooo | 18,229 | L 62,500 |03/07/2017. | 03/16/2024.
828730 AB 7 | SIMMONS FIRST NATIONAL CORP. ...100.750 ......2,000,000 (1) ) URRRTIN SRR PO 5.000 |...... 4.998 100,000 | 03/21/2018. | 04/01/2028.
832248 AY 4 | SMITHFIELD FOODS INC. ...101.358 ..2,000,000 B8 [ s [ e | e 3350 |..... 3.377 67,000 |01/25/2017. | 02/01/2022.
84470P AC 3 | SOUTHSIDE BANCSHARES INC . ...100.876 ....1,000,000 . (1) ) USRI SRR PO 5.500 |...... 5.496 55,000 |09/14/2016. | 09/30/2026.
84858D AA 6 |SPIRIT AIRLINES CLASS A PASS THROUGH CER.. 708,091 |..... 92.543 |. 655,288 .708,091 708,358 A28 [ e [ e | 4.100 |...... 4.091 [AO...c.. | v 7,258 | e 29,032 |07/28/2015. | 10/01/2029.
85208N AD 2 [SPRNTS 2018-1 A1-RMBS . . ...3,000,000 |...108.589 | .............. 3,257,671 | covvverens 3,000,000 | .ooorvrees 3,000,000 | cvourvrnerrenireinens [ e | e | e | e 4738 ... 4.738 03/14/2018. | 09/20/2029.
85325W  AA 6 | STANDARD CHARTERED PLC.........coomriiiiriirnriinneisesieissesssessissessisesnes | v [ 2,5[1FFE.... 999,990 |...105.804 ....1,058,037 1,000,000 1 PO IOTOORRTRTRRIIRN PO 2.819 | ... 2.820 01/07/2020. | 01/30/2026.
871829 BG 1 |SYSCO CORP R 111319 2,226,386 ..2,000,000 TA12 [ e [ e | e 3.550 |...... 3.634 03/08/2018. | 03/15/2025.
874060 AT 3 | TAKEDA PHARMACEUTICAL COLTD ..110.818 3,324,552 | .... 3,000,000 | ... . 252 [ e | e | e 4.400 |...... 4.407 11/19/2018. | 11/26/2023.
882508 BB 9 | TEXAS INSTRUMENTS INC... . . 106.743 | e 2,802,004 | .............. 2,625,000 | ..oocrenece 2,614,887 2,829 | oo [ e [ 2625 |..... 2.745 |MN......| .ccc0.....8,805 | ..., 68,906 | 04/27/2017. | 05/15/2024.
88731E  AF 7 | TIME WARNER CABLE ENTERPRISES LLC........ccccovvmirmrrriiririeirieinniennns ..116.881 584,405 .500,000 542,165 B [ (RIS 720) | [T ISR PO 8.375 |...... 4316 |MS......| .0 12,330 | e 41,875 | 04/23/2015. | 03/15/2023.
89236T GL 3 |TOYOTAMOTOR CREDIT CORP.... .. ...105.330 ....2,106,604 2,000,000 369 | e | e | s 2.000 |...... 2.019 [AO...c.. | 9,333 | oo 40,000 |10/02/2019. | 10/07/2024.
904764 AX 5 |UNILEVER CAPITAL CORP.... SD.. SR [ ..4,009,784 |...106.747 ..4,323254 | ... 4,050,000 | ... K 5,671 [ oo | e [ s 2,600 |..... 2,756 [MN......| .........16,380 | ........ 105,300 | 05/02/2017. | 05/05/2024.
904764 BB 2 |UNILEVER CAPITAL CORP.... SSSTRUOTSRUURPIURRURRPSTOOPRN DURVROR VR IOV 12| 1TEFE s | i 2,971,020 |..110.749 | ..ooovvrneeen. 3,322,467 | coovvvrnens 3,000,000 | .oocrerece 2,981,767 | oo 3,946 | oo [ s [ 3.375 | ... 3.531 [MS.....| ........27,844 | ... 101,250 | 03/19/2018. | 03/22/2025.
909319  AA 3 |UNITED AIRLINES PASS THROUGH TRUST 2013 702,805 |...100.710 | . 707,794 .702,805 703,032 A3 | | e | 4.300 |...... 4.289 |FA..o.| v TLAT | 30,221 | 08/01/2013. | 02/15/2027.
92343V ER 1 |VERIZON COMMUNICATIONS INC ..2,577,532 |..120.131 | oo, 3,135,409 | .............. 2,610,000 | ..oovvvvrece 2,584,876 2,875 | coveeererieinens | e [ e 4.329 |..... 4478 |MS......| ... 31,385 | e 112,987 | 06/21/2018. | 09/21/2028.
95763P  AJ 0 | WESTERN ALLIANCE BANK.......ccvmriiirirriiinnieiieniesiesessesssseesienes | reeees . 500,000 |...100.448 | . 502,242 .500,000 500,000 ((C)]] SRR INVIOTIRRPINN PPN 3437 |...... 3435 |JAJO.. | ... 12,507 | .......... 25,000 |06/24/2015. | 07/15/2025.
96524V A* 7 |WHITEHORSE FINANCE, INC.......cocosirierimrerneeineererineisessesssessesesssanes | eeens [P 2APL.c | e ...1,000,000 |..... 99.950 | covvrrrerirns 999,500 | ..oovrrrne 1,000,000 | ..cooovrrenee 1,000,000 | ooovvreereerenenenns [ everrenineeneninees e | e | e 6.000 |...... 5.998 |FA......| ... 24,000 | .......... 60,000 |08/07/2018. | 08/07/2023.
98417E  AK 6 | GLENCORE FINANCE CANADA LTD......ccoverimieririrrirreiserierienenesisnins | eeens (0] I T[2AFE i | s 1,025,290 |...103.248 | .............. 1,032,484 | ...ccccoooone 1,000,000 | ..cocvvrenee 1,002,728 (3,010) [ cevvrerrererreens | e | e 4.950 |...... 4626 |MN......| ..c.......8,325 | ... 49,500 | 12/15/2011. | 11/15/2021.
98779P  AH 0 | WESBANCO BANKINC....... s | s 2]12.C oo | i 500,000 |...100.012 | . 500,058 .500,000 500,000 [0 O (RTINS Fn 4.806 |...... 4.796 |ID.ccooe | oo 1,135 | 31,250 | 12/03/2015. | 12/15/2025.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: . N 157,499,847 XXX | s 167,027,317 | ..ccoveees 158,979,564 | ......... 157,093,525 | ....ccceeee(9,099) | ovovvnns (32,643)| ........ 332,277 | oo 0] XXX XXX .....5,438,743 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
007036 GS 9 | ARMT 2005-2 2A1 - CMO/RMBS.........cocoviriverimrenirisrineinenrnsrsenisnennnens | evivene | o [evvnninend | TD FMuiciiiis | s 56,711 |...103.507 | ..oocvvrirerirns 62,738 | ..o 60,613 | .o 56,120 (281) | ovvvvererrerriiens [ e [ e 3452 |..... 6.296 |MON... | ..oovvurene 174 | e 2,441 | 07/24/2013. | 06/25/2035.
02149M  AB 5 | CWALT 2007-J1 1A2 - CMO/RMBS..........cooomvveerreereersnereeersesierseniissnenns | eveenne | oo [ verreenidt | 1D FMuccccs | o 187,787 |..... 93.302 201,557 216,026 201,557 9,120 | covvoeireeieinens [ e [ e 5.750 |...... 4.694 |MON... 09/13/2013. | 03/25/2037.
04544N  AD 6 |ABSHE 2006-HEB Ad - RMBS..........ccccovviiiierinirieniiseiiinissessieniesesseies | sevee 148,691 |..... 98.822 174,928 A77,013 169,470 4,353 | oo | e | e 0.308 |...... 5.986 |MON... | .... 01/16/2014. | 11/25/2036.
059475 AG 8 | BOAA 2007-2 2A2 - CMO/RMBS.......oeeoieeeeeeeeeeeeeeeeeeeeeeeeseeeeeseeeeeeseeceens | coeeeee 242,849 |..... 99.167 |. 282,429 .284,801 180,617 | ovvveeeereereereeines | e 13,891 [ v [ e | e 6.000 |....18.898 |[MON... | .... 09/18/2013. | 06/25/2037.
05949C PP 5 | BOAMS 2005-L 4A1 - CMO/RMBS...........covumerieririniiririsiiesinerieniesenenins | sevie ..1,149,432 | ..... 97.013 | v 1,178,438 | ..ccovvvenee 1214724 | ............ 1,143,918 (5,514) [ oo | e | e 3.266 |...... 3.202 {MON...| .... 06/02/2020. | 01/25/2036.
05950M  AJ 9 | BAFC 2006-G 3A3 - CMO/RMBS...........coomereemereenereeneeeeensesenesseneseeseeseens | ceeeeee 100.353 361,290 .360,020 323,612 (A,576) | .ooovvreercriennins | vererneersseiseisienins | s 2.080 |...11.373 [MON... | .... 04/08/2016. | 07/20/2036.
059522  AA 0 |BAFC 2007-C BA1 - RMBS.......c.ooconivinirreriimrinnrncnisniseisnssssensensssennens. | evveee | oo | evvverenendt | D FMucciiis | oo 87,545 | L0 97.671 99,425 101,796 92,783 | .o 1,880 | .o | e | e 0.572 |...... 8.396 | MON... 02/25/2016. | 05/20/2047.
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059522 AU 6 | BAFC 2007-C 1A2 - CMO/RMBS. 238,953 |..... 97.576 | . 256,255 262,620 239,318 I [ 2,812 | v 2,285 | .o | s 3481 |..... 5.429 |MON...| .... 02/12/2016. | 05/20/2036.
07384M  S7 8 | BSARM 2004-5 2A - CMO/RMBS 232,806 |...101.629 |. 235,570 231,795 229,223 (B12) | coveooeeeeceieens [ e [ e 3.395 |..... 3.305 |[MON... | .... 01/27/2017. | 07/25/2034.
07386H QZ 7 |BALTA 2005-2 2A3 - CMO/RMBS 376,185 |..... 95.977 |. 421,190 438,845 351,550 9,253 | oo [ [ e 2914 |..... 6.784 |MON...| .... 02/11/2016. | 04/25/2035.
1248ME  AG 4 | CBASS 2007-CB4 A2D - RMBS..... .404,112 |..103.593 | . 510,525 492,819 403,037 624 SSUVOTOORN UURPRIRPRORRPTOIOR DU 3.821 |...12.400 |MON... 08/16/2011. | 04/25/2037.
12529F  AA 1 |CFMT 20HB3 A- RMBS 4 904,495 |...100.860 | . 912,274 .904,497 904,499 A | e | e | s 2812 |...... 2.828 |MON... | .... 05/08/2020. | 05/25/2030.
12520 AA 8 [CFMT 20HB4 A - RMBS.......oooviiiiriireiereiieseiisseiissssiesssissssissesins. | v 4 ..4,999,998 |..... 99.900 | ..cocvvrnns 4,995,000 | ....ocoeeeees 5,000,000 | ...cccoonne 4,999,997 . ((0) ) [SSTOURTITOORN VOO IOV 0.946 |...... 0.946 |MON... | ... 12/11/2020. | 05/25/2030.
12667F 5E 1 | CWALT 2005-6CB 1A3 - CMO/RMBS. S, 4 345,040 |..... 97.445 | . 366,814 376,432 326,489 [V I 4815 | ..., KR :15TV I TR I 5.250 |...... 7.644 |MON... | .... 01/16/2014. | 04/25/2035.
126694 UN 6 | CWHL 2005-31 2A3 - CMO/RMBS 4 642,936 |..... 96.921 | . 647,629 668,202 625,067 B (14,443) | oo 2.890 |...... 0.961 |MON... | ... 07/10/2019. | 01/25/2036.
12669F V8 3 | CWHL 2004-HYB4 3A - CMO/RMBS, .118,079 |...101.017 |. 119,096 117,897 117,056 (453) [SSSUUUR STRRTRRRRION IO 3.137 |...... 3.494 |MON... 01/27/2017. | 09/20/2034.
16159W  AC 8 | CHASE 2019-1 A3 - CMO/RMBS . . 485,197 |...103.091 |. 488,591 473,941 484,612 (585) [ cvvvvrereerrrrirenes [ eevieeerieeniienniins [ oo 3.500 |...... 3.014 |MON... | ... 01/14/2020. | 03/25/2050.
17309A AD 1 |CMALT 2006-A1 1A4 - CMO/RMBS s 133,978 |...101.329 | . 142,785 140,913 128,772 3,002 | oo [ e [ e 5.750 |...... 9.046 |MON... | .... 07/17/2013. | 04/25/2036.
19687Y AA 3 |COLT 2020-RPL1A1- RMBS . . 973,402 |...100.342 | . 976,728 973,403 973,400 ()] TSN I O 1.390 |...... 1.387 |MON... | .... 10/06/2020. | 01/26/2065.
251510 DP 5 | DBALT 2005-2 1A7 - CMO/RMBS s 233,359 |...106.874 | . 247,928 .231,982 222,061 (V7. RTTIN [NRRIN PO 5.346 |...... 5.284 |MON... | .... 01/29/2014. | 04/25/2035.
294450 AB 1 |EQLS 2007-1A2B -RMBS...... . . 524,439 |..... 92478 |. 583,669 631,141 558,793 4,557 v [ | s 0.338 |...... 1.792 |MON... 10/28/2014. | 04/25/2037.
32027L  AE 5 |FFML 2006-FF14 A5 - RMBS........ccviumriirmerieneeeseniseessesssssesssesessenns 355,028 |..... 97.712 | . 391,429 400,596 377,559 TA97 [ s [ e | e 0.308 |...... 5.030 {MON...| ... 03/18/2015. | 10/25/2036.
32051G  EZ 4 | FHAMS 2004-AA7 1A1 - CMO/RMBS . 186,717 |..... 94.331 |. 207,214 .219,667 182,453 2,271 | coveeieeeeeeieenns | oo [ v 2492 | ... 9.704 |MON... | ... 02/19/2016. | 02/25/2035.
32052K AB 1 |FHASI 2006-AR2 2A1 - CMO/RMBS s 728,058 |..... 77.319 |. 728,854 942,655 660,827 [ ..o | e 10,427 | .o 26,005 | ..ooerrerierieenns | e 3.469 |..... 5.855 |MON... | .... 08/01/2016. | 07/25/2036.
362257 AB 3 | GSAA2006-17 A2 - RMBS...... 599,760 |..... 37.272 ...765,323 2,053,320 614,245 38,267 | oo [ e [ e 0.508 |....10.878 |MON...| .... 12/31/2010. | 11/25/2036.
3622EA AA 8 | GSAA2007-3 1AA-RMBS..... ..874,580 |..... 67.908 ...969,508 ..1,427,690 590,978 69,830 JSSSUUUR ORI IV 0.218 |....15.779 | MON... 01/05/2016. | 03/25/2037.
362341 7S 2 | GSR 2006-1F 4A1 - CMO/RMBS 260,927 |..... 90.805 | . 223,206 .245,809 213,471 1,634 | s [ | e 5.500 |...... 6.979 [MON...| ... 12/16/2014. | 02/25/2036.
362341 XC 8 | GSR 2005-AR7 4A1 - CMO/RMBS, - . ...85,331 |..... 74.269 79,064 .106,456 81,018 (132) (172 SR I 2.916 |..... 4.316 |MON... | ... 02/26/2016. | 11/25/2035.
362341  XG 9 | GSR 2005-AR7 6A1 - CMO/RMBS, ISR O - 401 ..57,729 |...100.809 | ...oocvvririnand 61,138 | oo 60,648 | ...oovvvirns 57,067 (260) | ovvooeveeeriieens [ e [ e 2870 |...... 5.377 |MON... | ... 02/22/2016. | 11/25/2035.
362381 AA 3 | GSAA2006-12 A1-RMBS...... . [SSPRRRRIINS IOV - 178,260 |..... 39.851 |. 156,452 .392,589 149,685 3,362 | covvrerenieinens [ e [ e 0.248 |...... 3.972 |MON... | .... 12/31/2010. | 08/25/2036.
36242D FS 7 | GSR 2004-11 2A1 - CMO/RMBS... et | e o 191,600 |...102.565 | . 195,480 .190,591 189,591 (845) | vvvvverrirriienne [ e [ e 3.357 |...... 3488 |MON... | ... 01/27/2017. | 09/25/2034.
36298Y AA 8 | GSAA2006-14 A1 - RMBS...... . [SSPRRRRIINS IOV v | TD P | i 180,273 |..... 34.718 |. 151,881 437,466 145,935 2,784 | oo [ e [ 0.248 |...... 4.452 |MON... 12/31/2010. | 09/25/2036.
41161P  EZ 2 |HVMLT 2004-5 3A - CMO/RMBS. 173,157 |...101.891 | . 177,211 173,921 172,773 88 | v [ e [ 3.231 | ... 3.359 |MON...| ... 01/27/2017. | 06/19/2034.
41161V AC 4 |HVMLT 2006-7 2AA - RMBS...... 374,558 |..... 88.554 | . 451,234 .509,556 436,856 31458 | oo | veereninerenieninn | e 0.552 |...... 8.394 |MON... | .... 12/04/2014. | 09/19/2036.
43739H  AA 8 |HMBT 2006-2 A1 - RMBS.......cooivirriiriniieiieninesienisseessssssssenienesenies. | cveens 232,858 |..... 97.790 |. 260,242 266,124 244,978 1,359 [ e [ | e 0.508 |...... 5.695 |MON...| .... 02/11/2016. | 12/25/2036.
45257E  AB 0 |IMSA 2006-5 1AB - RMBS.. SOOI PURPOO . 418472 |..... 99.936 | . 486,576 486,887 461,886 | ... 61,693 [ ..o [ e | e 0.348 |....11.823 [MON... | .... 07/21/2016. | 02/25/2037.
45660K  AA 9 [INDX 2006-AR39 A1 - RMBS.........ooturrinirieririieeiinisssissesissssesssesesnssinns | sevee v | TD P | i 457,851 |..... 98.352 | . 558,955 .568,320 469,190 | .ovoeverrrienis 27,106 | covoereerrerirenes | e | e 0.328 |...... 6.420 |MON... 09/22/2015. | 02/25/2037.
45660L  CK 3 |INDX 2005-AR2 1A1 - CMO/RMBS..........cvvvurirrireerneiseinesiesssnessesisssesas | eeens - 298,127 |..... 80.030 | . 323,520 404,248 297,700 [ ..ocvooevrerierineens | e 17,850 | cooerenee 12,423 | oo [ e 0.828 |...... 7.966 |MON...| ... 02/16/2016. | 02/25/2035.
466247  SE 4 | JPMMT 2005-A5 1A2 - CMO/RMBS........ccovvimierriirierinssienisssessneisssiiens | eeens - 233,574 |..... 99.932 |. 275,822 276,010 238,523 2,642 | oo [ s [ 2.881 |...14.304 [MON... | ... 01/31/2012. | 08/25/2035.
46627M  CY 1 |JPALT 2006-A1 3A1 - CMO/RMBS . ceeveeinenins | s - 317,124 |..... 91.001 |. 345,437 .379,598 308,478 B [ 6,878 | ..ocovonee 10,534 | oo | s 3674 |..... 6.842 |MON... | .... 04/06/2017. | 03/25/2036.
57643L LC 8 |MABS 2005-AB1 A4 - RMBS.. v | s - 339,149 |...102.053 | . 346,544 .339,574 333,299 AT [ s e | e 6.148 |...... 3.853 |MON... | .... 11/20/2014. | 11/25/2035.
590200 TC 9 |MLCC 2005-A A2 - CMO/RMBS..... ISSPTRUTURIRY ISP | | TD P | i 176,854 |..... 94.914 | . 175,424 184,825 176,001 (149) | ovvvrereirerienns [ e [ e 0.814 2.829 |MON... 05/02/2017. | 03/25/2030.
61748H AW 1 |MSM 2004-5AR 4A - CMO/RMBS. 4 155,221 |...102.720 | . 157,673 .153,498 153,491 (879) | vvvvrerererrvinns [ ererirerenreisnieens [ e 3.315 | ... 3.514 |MON...| .... 01/27/2017. | 07/25/2034.
693684 AA 0 |PSMC 201 A1- CMO/RMBS....... 4 622,348 |...102.571 |. 624,400 608,746 621,983 (4,264) | ..o | e | s 3.500 |...... 1.447 [MON...| .... 01/24/2020. | 01/25/2050.
69374X AA 8 |PSMC 2019-2 A1- CMO/RMBS........ 4 943,058 |...102.797 | . 950,423 924,566 943,782 (5,732) | coovverrerrrinnne | veverneeinsninerinenin | s 3.500 |...... 1.080 [MON... | .... 10/08/2019. | 10/25/2049.
69375B AA 5 |PSMC 2019-3 A1- CMO/RMBS........ 4 ..1,756,858 |...102.863 | ... 1,781,278 | oo 1,731,694 | .cocvvvnnee 1,754,902 (WX ORI [V P 3.500 |...... 1.993 |[MON...| .... 10/28/2019. | 11/26/2049.
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74387L  AC 5 |PFMT 2019-1 A2 - CMO/RMBS 965,033 |...101.704 | . 975,834 .959,486 964,669 (BB1) | vvvrrerrerrriens [ e [ e 3.000 |...... 2.832 |MON...| .... 11/26/2019. | 12/27/2049.
749357  AA 7 |RCKT 191 A1- CMO/RMBS.................. ..1,034,186 |...103.731 | .ccovos 1,056,428 | ...ccooovennee 1,018,432 | .ocoovenneee 1,035,270 (2,219) | oo | e | s 3.500 2.283 |MON...| .... 10/11/2019. | 09/27/2049.
74968Q AA 5 |RBIT 2020-1 A- ABS 577,069 |...100.208 | . 578,270 577,069 577,070 | oo [ e T [ | e | s 2.158 |...... 2.158 |MON...| .... 01/22/2020. | 02/25/2030.
74968R  AA 3 |RPIT 191 A - CMO/RMBS ..842,443 |...100.508 | . 853,328 .849,015 843,488 | ... | e T8 | [ [ 2.750 |..... 2.936 | MON... 10/09/2019. | 10/25/2063.
74969B AA 7 |RMF BUYOUT ISSUANCE TRUST 2020-2 - ABS ..3,309,287 |...100.211 | c.ovvernven. 3,317,219 | v 3,310,239 | oo 3,309,155 | cvovvvverrrerieeinens [ eerrneernenenne(132) | o | v | s 1.710 |...... 1.713 [MON...| .... 06/19/2020. | 06/25/2030.
749788 AA 6 |RAAC 2007-RP3 A - CMO/RMBS... 493,261 |..... 96.927 | . 544,913 562,189 535,624 | ...veovreerneriens [ e 10,814 | i | [ e 0528 |...... 4.351 |[MON... | ... 08/11/2014. | 10/25/2046.
751158  AC 3 |RALI2006-QA5 2A1 - CMO/RMBS 333,202 |..... 92.639 | . 387,757 418,567 361,482 [ ..o | v 363 | 6,112 | | 5462 |...... 8.121 |MON... | .... 02/11/2016. | 07/25/2036.
76110W  SZ 0 |RASC 2003-KS7 Al5 - RMBS 461,736 |...104.170 | . 552,864 530,731 495,937 | oo | e 5765 | e e | 20008250 [ 7.659 |MON... | ... 08/04/2011. | 09/25/2033.
761118 FM 5 | RALI 2005-QA9 N41 - CMO/RMBS .164,968 |..... 94.644 | . 184,723 195,178 171,697 | oo | e 020 | 02,953 | s [0 3.743 | 7.231 |MON... 02/24/2016. | 08/25/2035.
76112B NM 8 | GMACM 2005-AA1 1A1 - CMO/RMBS.........covvrmmrrimnrrinnnrinsnniirnensisnnsinnns | evvvne | oo [evcvnenndt | D FMuciiiii | 525,590 | ... 97.601 |. 573,648 587,748 527,000 [ ..ovovrrvrrrnrrieins | erreeeeen 14,190 | 1100 10,756 | oo [ 2003793 | e 7.187 |MON... | ... 07/05/2016. | 05/18/2035.
76971E  AA 2 |RBIT 20HB1 A1-ABS ...100.342 1,999,844 | 1,999,842 | oo [T 719 | 1.719 [MON...| .... 10/14/2020. | 10/25/2050.
81743A  AA 7 |SEMT 2019-5 A1 - CMO/RMBS..... ...105.590 1,374,518 ) 500 |...... 3.156 |MON... | ... 11/14/2019. | 12/27/2049.
81748 AA 3 | SEMT 2019-4 A1 - CMO/RMBS..... ...104.423 ......1,804,647 )| 500 |..... 2.058 |MON...| .... 10/08/2019. | 11/25/2049.
81748K AA 0 |SEMT 202 A1 - CMO/RMBS........ ...103.490 2,910,465 | ... 2,983,223 [ .o | v ) v [ [ 2003500 | 1.895 | MON... 02/13/2020. | 03/25/2050.
81748M AA 6 | SEMT 2020-1 A1 - CMO/RMBS..... ..103.431 revneeennen 1,412,964 | ... . ) 500 |..... 3.052 |[MON... | .... 01/08/2020. | 02/25/2050.
863579 C3 0 | SARM 2005-21 6A3 - CMO/RMBS ..101.156 | . 285,539 282,276 239,855 [ ..ovvevvrcrieriieirs | e 12,770 [ oo | e | e 3.188 |...10.136 |MON...| .... 02/10/2016. | 11/25/2035.
863579 UU 0 | SARM 2005-15 4A1 - CMO/RMBS.........osvrvemmrremnrrenreeensneensenesnneessnenns | cvneeee | oo | eeevevnnedt [ 1D FMucoiici | ceiii0230,917 | oo 95.229 | . 249,450 .261,947 217,032 6,387 | coverreenreriinens [ e [ e 3.203 |...... 7.172 {MON...| .... 01/15/2016. | 07/25/2035.
863587 AE 1 | SAIL2006-3 A5 - RMBS.......cooooiviinrineierieecnneiseisssissssnennesssssssssssssns | svovnee | oo | eonsereeendt [ 1D FMuiciiis | v 370,591 .. 97.867 |. 420,505 429,671 394,825 7,023 | oo [ e [ e 0448 |..... 6.439 |MON... | .... 11/06/2015. | 06/25/2036.
86358R DX 2 [SASC 2001-SB1 A5 - RMBS........oocererrrrierinernenineeseesssiersnssesesenssnnins | ceevee | oo | vevvnnneencdh [ 1D FMuciiii | v 134,490 | 94.848 | . 136,197 143,595 133,956 (131) JSSSUUUR ORI IV 3.375 | ... 3.500 |MON... 02/07/2013. | 08/25/2031.
86363B  AA 3 | SASC 2007-RM1 A1 - CMO/RMBS.........cccomvrinrireriereneeiseiseninssissnsnsninees | vnnne | oo | cvnrveeendh | TF FEiiiiiis | . 2,446,220 | ... 96.375 | .ovvrrirnne 2,494,756 | oo 2,588,592 | ..o 2,448,773 15 T T FORRON DO 0428 |...... 4.389 [MON... | ... 07/09/2020. | 05/25/2047.
872225 AD 9 |TBW 2006-5 A3 - RMBS........... 346,932 |..... 94.552 | . 408,908 432,470 327,957 (VAR [T ORI PO 5.950 |...... 9.054 |[MON...| ...........2,144 | ......... 14,326 | 02/18/2014. | 11/25/2036.
881561 VY 7 | TMTS 2005-12ALT AF4 - RMBS 324,928 |..101.301 |. 340,806 .336,428 325,119 BT | e v [ s 5.885 |...... 4.748 |MON... | ..o 1,650 | v 15,118 | 03/08/2017. | 07/25/2036.
88156E AB 2 | TMTS 2006-17HE AB1 - RMBS. 193,042 |...103.041 | . 233,033 .226,157 224,295 | ..o | e 13,627 [ s e | s 0.348 |...... 5.905 |MON... | .... 03/04/2016. | 01/25/2038.
89175) AB 6 | TPMT 176 A2- CMO/RMBS.................. 937,813 |...107.188 | ..oovvvvvenn. 1,071,882 | oo 1,000,000 | ..ooovvirnens 951,632 [ ..o | eerrireeneend8,308 | v [ [ 3.000 |...... 3.842 |MON...| .... 03/04/2019. | 10/25/2057.
89176E  AB 6 | TPMT 2018-1 A2 - RMBS.......ovvvirinirerierineernnnissisneriesssensenissnssessnnens | evevens | oo | cevevneneecdh | 1.0 FMuciiii | s 957,500 |...107.260 | ...occeoneee. 1,072,596 | ..cocooverenne 1,000,000 | ..cooovvernnens 967,067 [ ...vvrcrrcrrncerneris | cvrrrernene 176 | i [ e | e 3.250 |...... 3.821 |MON... 03/04/2019. | 01/25/2058.
92922F 3N 6 | WAMU 2005-AR12 1A8 - CMO/RMBS 171,896 |...100.347 | . 182,651 182,021 171,429 | e | e, T88 | s [ e [ 2917 |...... 5.297 |MON...| .... 02/23/2016. | 10/25/2035.
92990G AJ 2 |WAMU 2007-HY5 3A1 - CMO/RMBS 194,177 | ... 96.403 | . 205,860 213,542 199,865 | ..vvvvererrerevernes | errerrneen 172 | e [ [ e 3517 |..... 8.009 |MON... | .... 04/14/2016. | 05/26/2037.
933636 AA 0 | WAMU 2007-HY4 1A1 - CMO/RMBS 257,311 |..... 94.812 | . 273,548 288,517 274,714 | oo | e 10,036 [ s [ e | e 3.208 |...... 6.987 |MON... | .... 08/04/2016. | 04/25/2037.
93363P AC 4 |WAMU 2006-AR14 1A3 - CMO/RMBS 402,967 |..... 99.189 | . 425,602 429,081 421,028 | oo | e 12779 | s [ [ 2644 ... 5.494 |MON...| .... 09/16/2016. | 11/25/2036.
939336 X9 9 |WAMU 2005-AR1 A2B - CMO/RMBS..........ccouvvmerierimirenineennninerinenienenne | wvvvene | oo [ vneereened | TD FMuiciis [ i 345,456 |..... 97.540 | . 381,821 .391,452 338,693 [ ... | e 17T s [ e | e 0.948 |...... 5.756 | MON... 01/22/2016. | 01/25/2045.
94984D AC 8 |WFMBS 2006-AR13 A3 - CMO/RMBS. 39,986 92.599 39,776 | oo 42,955 | ... cevvnernneens(1,885) | i T2T | e | e | s 3.079 |..... 4.085 |[MON... | ... 02/24/2016. | 09/25/2036.
95002F AA 2 |WFMBS 2019-4 A1 - CMO/RMBS . - AITD FMe | e 1,172,877 {..103.919 | .ccoocvrranes 1,197,512 | v 1,152,350 | ... 1,174, (3,542) [ cooorrerrererennens | e | e 3.500 |...... 2.035 [MON... | .... 11/19/2019. | 09/27/2049.
95002K  AA 1 |WFMBS 201 A1 - CMO/RMBS . ST O I I 4]1.D FM........ . ...104.053 ....2,041,349 1,961,834 | ... . [CSI0[0) ] TN [ORRN v 3.000 |...... 2.049 [MON... | .coovrennns 4,905 | ...oooouu 49,045 | 02/14/2020. | 12/27/2049.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities e . XXX ..54,411,902 ....56,718,512 | ... ,938, . 948) [ e 134 | s 74914 | e, 0 XXX XXX XXX [ e 102,742 | ....1,277,474 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05490T AA 0 |BBCCR 2015-GTP A - CMBS . s | s - ...108.830 ....1,904,523 ......1,750,000 ) [ oo | e | s 3.966 |...... 3.636 |MON...| ... 09/09/2015. | 08/12/2033.
056088  AA 8 |BX2019-IMC A - CMBS.......cooiviriieireimnriseiieniesiseesssisessessessssesssinas | eeens - 2,000,000 | cveoerreerei2,000,000 [ 1ooveoninneieninnniies | cerireeereeinnieiis | e | e | e 1159 |..... 1.161 [MON...| .... 05/02/2019. | 04/17/2034.
193051  AA 7 [COLD 2020-ICE5 A = CMBS........coorveurinrireiiiesiesisssississsssssssesssessssssnns | avvins - ...100.000 102,000,000 | civeerre0r:2,000,000 [ oo | e | e | e | 1.059 |...... 1.073 [MON... | .... 10/22/2020. | 11/16/2037.
30288B AE 5 |FREMF 2015-K721B - CMBS.. ettt | s - 909,719 |...104.030 1,000,000 | ... v | s 14,419 [ s [ e | e 3.565 |...... 5.241 |MON...| .... 05/25/2016. | 11/25/2047.
30295M AS 1 |FREMF 2016-K723 B - CMBS.. et | e e | TD FMui | i 702,110 |...105.546 | . 791,592 .750,000 727,514 | oo, 8,705 | .covovvieririeinens | e [ e 3.576 |...... 4.692 |MON... 11/03/2016. | 10/25/2039.
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35709C AS 2 |FREMF 2019-K87 B- CMBS................... . ...1,132,551 ..1,000,000 1,562 [ oo [ e | e 4.322 |..... 4.667 |[MON... | ...........3,602 | oo 43,957 |01/23/2019. | 01/25/2051.
36828Q QH 2 |GECMC 2005-C4 AJ-CMBS................ ....85,903 89,638 90,544 (A94) | oo [ e [ e 5487 | ... 8.590 |MON... | .cooorndd | 1,803 | 03/01/2016. | 11/10/2045.
46639 AE 0 [JPMCC 2013-C10 A5 - CMBS.......covvimirmnininnnnisemssmisnnssnnsnessmssssnssssnes | evvvene | oo | evnnnenend | 1D FMuiiois | v, ,439,825 |... ...1,542,416 1,476,744 ] 1,465,819 [ 4,348 | i | [ 3.143 | ... 3.480 [MON...| .cccce.... 3,867 | oo 46,407 | 04/03/2014. | 12/17/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 9,920,563 10,450,860 ....10,067,287 | ...........10,016,037 | ...cccooovrrrrrrnnnn 0 21,226 0 0 XXX XXX XXX 261,255 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
000366  AA 2 | AASET 2017-1A - ABS . 388,591 419,010 419,010 (2] SO ISVURTTRRIRN PO 3.967 16,621 | 05/25/2017. | 05/16/2042.
000823  AA 2 |ABPCIII AT = CDO...covvrrvirierirereceinssiseniseriessnesensssessessssesnessnessnsesns | evoneee | C [ vvveinnn2 | TAFE i | 1000000...2,000,000 |.....99.935 | vvvvnece 1,998,701 | .ovvvrerenns 2,000,000 | .oocrerecs 1,999,026 BT | e | e | s 1.998 62,366 | 06/02/2017. | 07/20/2029.
000825 AA 7 |ACAM 19FL1A-CDO.... 997,373 1,000,000 | ....cc.ccc.. 1,000,000 [ ooovooiiriieriiniis v v [ e | s 1.547 20,658 | 12/10/2019. | 11/16/2034.
000844 AA 8 |ABPCI8A1A-CDO... 2,000,000 ..2,000,000 | cooovreeernn2,000,000 | 1evoriinnienniineiies | cereenieeneninenis | e | s | e 2.068 33,441 | 03/10/2020. | 04/20/2032.
00085U AA 9 |ABPCI4 A1A-CDO... 996,126 | .... 1,000,000 | ... 248 | | s [ 1.748 28,648 | 12/20/2017. | 01/20/2030.
00085U AJ 0 [ABPCI4A1B-CDO... .1,000,000 |...100.100 | ....cccvvvece 1,001,000 | ..ccoovvrennee 1,000,000 | ..coovrrenee 1,000,111 23 | s [ e [ 3.800 38,000 | 12/20/2017. | 01/20/2030.
00102D AC 2 |ACIS 145A2-CDO.... . 121,230 121,488 121,230 121,240 A [FOUTRTORPON ORISR PO 3535 |.....3.538 |FMAN. | ..o 714 | s 4,286 | 10/09/2014. | 11/02/2026.
001406  AA 5 |DCAL2015A1-ABS......ccoovvevrrrrrrrnns 224,347 168,261 224,347 168,261 56,091) 2 | e [ e [ 4213 |.....4.248 |MON...| ... 420 | oo 9,451 | 02/13/2015. | 02/15/2040.
00180A AA 7 |AMSR 2020-SFR1 A - CMBS 1,998,009 {..101.868 | .............2,035404 | .............. 1,998,083 LT ORI EOVTRTIN PO 1.819 26,334 | 03/04/2020. | 04/17/2037.
00180A AB 5 |AMSR 2020-SFR1 B - CMBS ......1,000,000 1,286 [ .ovveerreerrenns [ e | e 2.120 15,311 | 03/04/2020. | 04/17/2037.
00213R  AB 9 [ARLFR 121 A2-ABS......ccooomsirmrrinnes 1,500,000 (291) | cevvverreeieeienne [ e [ e 3.810 57,150 | 02/06/2019. | 12/15/2042.
00217L  AA 0 |AREIT 2019-CRE3 A - CDO/CMBS 988,474 | ... 1,000,000 . cetvenieessinnnes | s | e | s | e 1174 16,826 | 08/09/2019. | 09/16/2036.
00217L  AC 6 |AREIT 2019-CRE3 AS - CDO/CMBS..........coocvvemmrvimerrirnnrirsnniennnnieneninnnne | vveene | oo | cervveenndt [ TAFE i | 100002221,000,000 |.....98.113 | i 981,126 | .ccvoovvvrne 1,000,000 | ....ccooveeee 1,000,000 | ..o [ v [ | s 1.454 19,673 | 08/09/2019. | 09/16/2036.
00255U 3 | AASET 2020-1 A - ABS 895,056 .950,864 950,856 9 | s [ e [ e 3.351 26,287 | 02/03/2020. | 01/17/2040.
00256D AA 0 |AASET 2019-1A-ABS 657,918 621,334 657,919 657,932 10 [ e [ | s 3.844 25,290 | 06/12/2019. | 05/15/2039.
00436M 3 |AALLC 181 A- RMBS...... 434,611 453,553 434721 434,634 Y (8 SOOI ORI PO 3.870 16,820 | 06/13/2018. | 12/02/2033.
00452P  AD 9 |ACIS 2015-6 A2 - CDO.................. 413,933 414,657 413,933 A13,933 | s | e | e | s [ 3.367 13,937 | 03/04/2015. | 05/03/2027.
01448Q AA 8 |ALESC IV A1-CDO...coccvvrrrrrrrnns 320,607 . 341,780 .377,601 306,827 [4015) ) [T (USRI PO 0.694 |......6.950 [JAJO.. | .ccooovrrrnnndB9 | e 6,384 | 09/29/2016. | 07/30/2034.
01749P AN 8 |ALLEG Il CN - CDO......convvvvrrrrirr 750,385 [....73.768 | .coooovvrrrians 737,682 | oo 1,000,000 | ..ooovvernens 750,378 [ ..o | v (4,573) | ..coonee. 18,837 | oo | 2.040 30,458 | 04/30/2015. | 07/26/2027.
01749P AU 2 |ALLEG IlI B2R - CDO......coccorvrrnnee 500,000 . 500,811 .500,000 500,033 18 [ s [ e | e 3.640 18,200 | 12/22/2017. | 07/26/2027.
02665X AB 5 |AH4R 2014-SFR3 B -RMBS...........ccco.... 999,967 |...107.351 | ..oevevnven. 1,073,508 | ..ovovrienne 1,000,000 | ..coovvrenee 1,000,000 | .ooovorrerrerrrinnies v e | e | s 4.201 42,010 | 11/20/2014. | 12/18/2036.
02666B AA 4 |AH4R 2015-SFR2 A -RMBS..........cccconue. 910,325 993,182 910,354 909,787 (10 ] SRR SRR PR 3.732 33,974 | 09/11/2015. | 10/17/2052.
02666B AG 1 |AH4R 2015-SFR2 XS - RMBS 9 LS OO (1) OSSOSO OO 09/11/2015. | 10/17/2052.
03235T  AA 5 |ACEF 2014-1 A= CMO.....ocvomierriierierineereniseeiseeis . 101,259 .332,871 101,259 | ..o 99,873 | e 15,380 247,002 | ..o [ e 8.000 26,392 | 12/10/2014. | 12/20/2024.
03330P  AA 7 |ANCHF 5 A-CDO......coomiriririnerinnrirerierinneisnisssisessssssenssnessssssssonens | veves | oo | corveveeecd | TAFE i | 100000....2,000,000 |...101.963 | ... 2,039,255 | ...cccvonecn 2,000,000 | ..oocrerene 2,000,000 | .cvooveeirierierinns [ e | e | s | 4.100 82,000 |01/26/2018. | 04/25/2036.
03331F  AA 8 |ANCHF 7 A-CDO......coecomerrrrirrerrnir ...1,034,118 1,000,000 | ..coooereere 1,000,000 [ cooovorrercereninnnns [ everrrerienerneninees [ everiresineneninne | e | e 4.620 46,200 | 02/19/2019. | 04/25/2037.
03789X  AD 0 |DIN 2019-1 A21 - RMBS........ccomirrrrmerirerirnriininnineriesinensensssnsssnsssssnens | vevens | oo | conveveenn2 | 2B FE i | 1,496,250 |.....98.632 | cooovvrneee. 1,475,781 ......1,496,250 11496,250 | oo | e | e [ e [ e 4.194 62,753 | 05/28/2019. | 06/07/2049.
038370 AA 0 |AQFIT19AA-ABS......cccoonviimrirrii 936,403 . 960,231 .936,549 936,418 L/ VTSRO IVITRRIRN PN 3.140 29,408 | 09/16/2019. | 07/16/2040.
03879X  AA 7 |ARCLO 2018-FLT A= CDO...covvvrrerieirierierieressisisesiesieessesessessnien 2,004,375 |.....99.190 | .coovvrneeen. 1,983,798 | ...cvvvienan 2,000,000 | ..oocrerene 2,002,879 (1,369) | cvooverrerrrinnnen | vererneeieniserirenin | s 1.309 36,354 | 11/25/2019. | 06/15/2028.
03879Y AA 5 |ARCLO 2019-FLT A= CDO....coevvvrirrrrriserirerineerneniseiserssssssessnsnsssssssssinns | vnees | Gl overevend | LAFE i | 0i00...3,506,563 |.....99.138 | ..............3,469,817 | ..cccoonece. 3,500,000 | .ooocverees 3,504,284 | ...cooovririiis (P2 1<) ISR [N P 1.309 60,007 | 02/07/2020. | 05/15/2037.
03880V AA 8 |ARCLO 2019-FL2A-CDO...... 102,500,000 | cvveerre0r:2,500,000 | oo | e | e | e [ 1.359 46,710 | 11/01/2019. | 09/15/2034.
03880W AA 6 |ARCLO 2020-FL1A-CDO...... 3,000,000 .3,000,000 [ 1.vvuuermrenrerenies | eerereeereeisnienis | cererensnniseesens | eenseeesessnninens [ e 1.259 32,649 | 02/21/2020. | 02/15/2035.
04002Q AA 0 |AREIT 18CRE2 A - CMBS.. 716,384 . 708,313 716,384 716,384 TT | e [ [ 1133 11,762 | 10/03/2019. | 11/16/2035.
04016U AE 7 |ARES XLVIA2-CDO ceernereneesssnnsnesessesssssssssssnssesenns | s | G v | TAFE s | e ..1,174,800 |...100.000 | ...ccoooneeen. 1,199,998 | ..ocoovvvienne 1,200,000 | ..cooovvvnnee 1,182,171 3,505 | ovvoererieiniens [ e [ e 1.467 31,237 | 12/18/2018. | 01/15/2030.
05377R CQ 5 |AESOP 2017-1 A= ABS.....cooovtirrnrrrernirncrinnsesssissssesisessesssssssssssssnens | ovnveee | oo | ervvnennn | TAFE s | v 1,379,779 |..103.276 | ...coccvvvenee 1,425,205 | ...ccoovvvenne 1,380,000 | ..cooovvrenee 1,379,948 | ..o 50 | coveereerinniens | e [ 3.070 45,897 | 03/08/2017. | 09/20/2023.
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05377R CQ 5 |AESOP 2017-1 A-ABS........... SD.. 2|1AFE... ..103.276 | . 108,440 .105,000 104,996 A | s | [ 3.070 |...... 3.092 [MON... | cooovvrreren99 [ i 3,224 | 03/08/2017. | 09/20/2023.
05377R DQ 4 [AESOP 193 A= ABS......ccooiiiiriiiireiireiinnseiseseiseseissssssssssissnsssssssssssssins | svnene [ er | overeeon 4|1.AFE.. .. 104.259 | 1,563,885 | ...coovvvennee 1,500,000 | ...ccovorneee 1,499,988 12 | e [ [ 2.360 |...... 2.372 |[MON... | ............1,082 | .......... 35,400 |08/19/2019. | 03/20/2026.
05492E  AE 3 |BDS 2019-FL3 B - CDO.....ccovtveirrrerireriereneeisninerireniseesensssessesssnsssenene | eoneeen | oo | cvererneenn2 | 1D FEvviiins | v 1,004,083 | ... 98.880 988,804 ......1,000,000 ..1,001,143 (R TA A FOTRRTRTIRE INORRIN PR 2152 |...... 2.035 | MON.. 02/13/2019. | 12/17/2035.
05492K 7 |BDS 2019-FL4 A- CDO.......cccovvrnrinriiriicnniicsiesissiiissississsissssssisssisnnes | convens | G v | LAFE i ] eeinn.2,000,000 ... 99.879 1,997,573 ..2,000,000 ,000,000 | oo e [ e | s | 1252 |..... 1.340 | MON.. 09/09/2019. | 08/15/2036.
05492Q 4 |BDS 2020-FL5 A - CDO.......ccoovmmvrvmrerinrnrnnnrissneesnsessssessssessssessssesssnens | wevene | G| coveeceend | LAFE il | inn.2,000,000 | ... 99.318 ....1,986,363 ......2,000,000 22,000,000 | ..o [ e [ s | e | e 1.308 |...... 1.299 |MON.. 01/08/2020. | 02/18/2037.
05584A 8 |HGVGI 17AA-RMBS.........ccccoen. 167,472 |..102.243 | . 171,271 167,514 167,484 A | s | e [ 2.940 |..... 2.942 |MON.. 04/04/2017. | 05/25/2029.
05587T 4 |BSPRT 2019-FL5 A - CDO......... ...2,000,000 |...100.000 | ....ccoonee. 2,000,000 | cooovvrernen 2,000,000 | .oocrerece 2,000,000 | .cveuvvrnerrenirrinens [ e | e | e | e 1.309 |...... 1.314 |MON.. 05/20/2019. | 05/15/2029.
056056 AJ 1 |B2R2015-2B-RMBS.................. 507,060 |..... 99.835 491,485 492,300 492,300 (40 [OSTORTIRINE IR I 4.867 |...... 4.916 [MON... | ... 1,997 | oooeeece 25,921 | 11/10/2015. | 11/18/2048.
05607Y AC 5 |B2R2015-1A2-RMBS ..662,839 |...100.739 | . 664,711 659,835 660,391 [1G1: 7)1 NSO USRI PO 3.469 |..... 3.405 | MON.. 28,226 | 06/03/2015. | 05/15/2048.
05616M  AG 1 | BABSN 2015-Il CN - CDO ..1,143,331 | ... 77322 | o 1,159,824 | ..covvvvne 1,500,000 | ...covvvrneee 1,138,311 B (20,067)| .......... 80,685 | ..ooouvrererrirnriins [ e 2.820 |.... 2.820 |JAJO.. 07/23/2015. | 10/21/2030.
05682Q AE 6 |BCC 2017-1 A2 - CDO......evvrerireeernrrinererieneseesssnissnssesssssssessenssssesnnes | wenens | C [ vneeinendt | TAFE s | ciiiienn.500,000 ... 99.712 498,560 .500,000 496,146 B30 | e | e | s 1.568 |...... 1.748 |JAJO.. 06/13/2017. | 07/22/2030.
059738 AA 5 |BANC 2019-CREB A - CMBS.........ccovvoviiriiiiniineiecisrisnscsnisesienesnsiennies [ eoennn | oo | onnvennd | TAFE i | i 724,043 | L. 99.305 719,008 724,043 T24,043 | ..o | e | eeveensiessinnns | e | oo 1.209 |...... 1.198 | MON.. 09/13/2019. | 09/17/2036.
07090A AC 7 |BATLN XIV A2-CDO.. ...100.760 ....1,763,305 ......1,750,000 ..1,736,594 2,004 | oo [ e [ s 4170 |...... 4.334 | JAJO.. 02/22/2019. | 04/20/2032.
10901U  AA 0 |BDF1A-CDO........ ..103.848 1,038,476 ..1,000,000 ,000,000 | oo e [ e | s | 4.250 |...... 4.251 |AO...... 02/02/2018. | 04/25/2036.
123260 AA 2 |BJETS 191 A- ABS ...102.109 780,177 .764,060 764,055 15 | s [ e [ e 4212 |...... 4.249 |MON.. 06/11/2019. | 07/15/2034.
12327F  AA 5 |BJETS 201 A-ABS ..101.349 | . 983,881 .970,790 970,776 (VN FOURPUURPOUPPOORS FUORRTOURPOORRPPOOR DU 2981 | ... 2.981 |MON.. 10/21/2020. | 11/15/2035.
12434L  AA 2 |BXMT 2020-FL2 A - CDO/CMBS ..2,994,063 |..... 99.502 | .ovvrernns 2,985,073 | coovvvrrnenn 3,000,000 | ..oocrenece 2,995,917 1,855 [ o [ e | e 1.053 |...... 1.675 | MON.. 03/10/2020. | 02/16/2038.
12479R  AD 9 |CAUTO 2017-1 A1- ABS... 128,680 |...100.151 128,912 128,717 128,709 LT FORRTIURRTOURPPOORE ORI PO 3.870 |...... 3.907 | MON.. 03/30/2017. | 04/15/2047.
12479R  AE 7 |CAUTO 2017-1 A2 - ABS ..233,874 |...101.687 | . 233,730 229,852 232,246 (1,628) | cooovvreererinnins | veverneernseiseriienin | e 4.180 |...... 3.867 | MON.. 01/09/2020. | 04/15/2047.
12510H AA 8 |CAUTO 2020-1 A1 - ABS... . ..1,392,219 |..102.176 | .ccvvvvnees 1,422,884 | ..coovvvine 1,392,582 | ..ocvvvirnee 1,392,235 LT OO VTR PO 2690 |..... 2.691 |MON.. 01/15/2020. | 02/15/2050.
12510H AC 4 |CAUTO 2020-1 A3- ABS................ 695,801 |...104.211 725,608 696,291 695,816 15 [ s [ e | e 3.250 |...... 3.254 | MON.. 01/15/2020. | 02/15/2050.
12563L  AS 6 |CLIF203A-ABS........ 729,225 |...100.857 735,625 729,375 729,226 LI FSTOTRTUTORTOON IPPTONORORPOROOR PO 2.070 |...... 2.070 | MON.. 10/02/2020. | 10/18/2045.
13875E AN 4 |CANYC 2014-2 AJ - CDO ...1,000,000 |..... 99.622 996,216 1,000,000 .999,871 F(C I TR ORI PO 1.587 |...... 1.594 |JAJO.. 04/07/2017. | 04/16/2029.
14315 AN 9 |COMS 172 A2B - CDO.......coovviricriisrivcrerissiissinsiessissisesissessssessinens | cvevees | G cvvicveeecd | LC FEwoiiiiis | s ...1,000,000 |...100.297 ..1,002,971 | ... 1,000,000 .999,815 99 [ e | e | e 3793 | ... 3.814 |JAJO.. 05/18/2017. | 07/21/2031.
14576A  AA 0 [CARM 201 AT - RMBS.......covrmerrrinceninneenerisennensssisessssenssssssssssensssens | evvnene | o [evvsennend | TAFE i | s 2,998,758 |...100.200 | ...cccoonee. 3,006,000 | ..oovvvennes 3,000,000 (V1 [OTORPRORTORPRN ORI PO 2.010 |..... 2.012 |MON.. 11/18/2020. | 12/15/2050.
14576A  AC 6 | CARM 201 A3 - RMBS 999,396 |...100.430 ....1,004,300 ......1,000,000 ({0 SOOI INVRIOTTIRRPINN PPN 3.100 |...... 3.103 | MON.. 11/18/2020. | 12/15/2050.
15137E  BL 6 |CECLO 21 ARB-CDO.............. ...1,000,000 |...100.133 ....1,001,325 1,000,000 . B85 | ovvreereeireiiens [ ererrenieeeninens [ e 4.050 |...... 4,068 | JAJO.. 07/12/2018. | 07/29/2030.
15672R  AA 3 |CERB24 A1-CDO 500,000 |..... 99.269 | . 496,343 .500,000 499,868 02 | e | e | s 1.637 |...... 1.655 [JAJO.. 06/29/2018. | 07/15/2030.
15673G AA 6 |CERB 19AT - CDO....ooovveieieicierinererieninensssissensssssssssenssssssesssssensens | ovevens | oo | cevevneneeidh | TAFE i | s ...1,000,000 |..... 99.602 | coovvrrcrirns 996,019 | .covvvs 1,000,000 | ..cooovrrenee 1,000,103 B85 | ovvreereeineiiens [ e [ 1.987 |...... 1.991 [JAJO.. 05/17/2017. | 07/16/2029.
15673N AA 1 |CERB22A -CDO......ovivirrinricnnrrerrenineessinsiseninsssensenissssssssnssnenes | cvneere | G ovevovecdd | TAFE i | v 2,000,000 |..... 98.998 | ..oocverne 1,979,960 | ...covvveeen 2,000,000 | ..oocrerene 2,000,913 | oo (154) | ovvoveverrerrrrieens [ e [ e 1.637 |...... 1.619 [JAJO.. 02/08/2018. | 04/15/2030.
15673Q AA 4 |CERBXXIIIA-CDO........ccccoocceees ..1,657,210 |..... 99.649 ....1,575,368 1,580,923 (V2051 | [SURTTIN ISR PO 1.237 |..... 3.276 |JAJO.. 12/14/2018. | 04/15/2028.
15674H AA 3 |[CERB29A-CDO.....ccoovviviririrnnnne ...1,000,000 |...100.000 ....1,000,000 ......1,000,000 1,000,000 [ oo | e | e [ e [ e 2.106 |..250.000 |JAJO.. 10/16/2020. | 10/15/2032.
17181C  AA 6 |CIMLT 181 A-RMBS........cccccoonne. 260,764 |..... 98.640 257,216 .260,764 260,750 (1)) SN ISVRTRIN P 1571 ... 1.593 |MON.. 05/15/2018. | 03/20/2043.
194210 AA 2 |CASL 2019-A A1 - ABS 788,415 |...101.137 801,256 792,246 788,619 220 | e | e | e 1548 |...... 1.664 | MON.. 06/26/2019. | 12/28/2048.
19421U  AB 0 |CASL 2019-A A2 - ABS......ccooovrrmrinrennrinerreriinsinensnssessenssssssssssssssesssseenes | svevens | oo | sevenseneecdh | 1O FEiviiis | v 395,978 |...104.687 | . 414,691 .396,123 395,989 (6 VORI PRURURRRTRURR PR 3.280 |...... 3.312 | MON.. 06/26/2019. | 12/28/2048.
194230 AB 6 |CASL 2018-A A2 - ABS ..1,026,39%4 |..110.642 | .............. 1,136,129 | .ovvevrienne 1,026,853 | .....ccooouc. 1,026,495 20 | o [ e [ 4.130 |...... 4.175 |MON.. 06/12/2018. | 12/26/2047.
20267U AA 7 |CBSLT 2016-B A1 - ABS, ..101.770 206,184 202,598 202,558 L3 TR VTR IOV 2730 |...... 2.751 | MON.. 10/13/2016. | 10/25/2040.
21872M  AA 0 |CAFL 182 A-CMBS... ..107.612 | . 908,847 844,562 844,505 (220 USRI ENVURTTIRTINN BN 4.026 |...... 4.018 |MON.. 12/06/2018. | 11/15/2052.
22549N  AA 9 |CREDIT SUISSE ABS REPACKAGING TRUST 2018.........cccouuermerverrneenes | ovvee | D] ieeenid 5| .D FE.ciciin | e 1,933,866 | ... 94.624 | ...cooonvn. 1,886,487 | ..coovvve 1,993,677 | oo 1,943,878 3,195 | oo | s [ e 1544 |...... 1.757 |JAJO.. 07/25/2018. | 01/01/2037.
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23341B AC 9 |DRB 2016-B A2 - ABS......coiiiriiirieririnieissinssiesiessssesssssissessessssssenes. | eeens 1.AFE... ..102.042 2 | e [ e [ 2.890 |...... 2.915 [MON... | ccoovvrverenn B0 [ 2,398 | 05/12/2016. | 06/25/2040.
244608  AA 3 |DPATH 181 AT = CDO.....coooieiiiiceiiceiieseiieesiessiss s | ceevens 1.AFE... . ..1,000,000 | ... ..1,000,311 (B7) | oo | e [ e 1.937 |..... 1.933 [JAJO.. | oo 4197 | e 30,810 |12/07/2018. | 01/15/2031.
244608  AJ 4 |DPATH 181 A2 - CDO....coovverrrrirrrerirnrrnenieniseesssnssesssessneessenssssssessssssnes | aveneee | G [ vovveinend | TAFEiiiiins | v 1,000,000 | ... 99.902 | oo 999,023 | .......cccc... 1,000,000 | ..cooovrrenee 1,000,236 24 | e [ [ 4.526 |...... 4.543 |JAJO.. | ... 12/07/2018. | 01/15/2031.
25216A  AA 2 |DEXT ABS 2020-1 LLC - ABS ..100.277 | . 938,699 .936,107 936,088 (VN VOURPOUSPOUPPOORS FUURRTOORPPOPPOITR DUV 1.460 |...... 1.460 |MON... 10/28/2020. | 02/16/2027.
25755T AG 5 |DPABS 2017-1 A22-RMBS........ccccovvvenece ..100.534 | .oovcvinnes 1,950,360 | ...covvurenne 1,940,000 | ..cooovvrenee 1,940,086 A3 | e | e | s 3.082 |...... 3.091 |JAJO.. 06/12/2017. | 07/25/2047.
25755T AJ 9 |DPABS 2018-1A21-RMBS.........cccocouenncee ...105.008 ....1,026,453 .977,500 977,604 B1 | oo [ s [ 4116 |..... 4.134 | JAJO.. 04/18/2018. | 07/27/2048.
26208L AC 2 |HONK2018-1 A2 - RMBS ...105.967 1,033,178 .975,000 975,137 81 | o [ e [ e 4.739 |...... 4.735 | JAJO.. 04/17/2018. | 04/20/2048.
26209X AC 5 |HONK 202 A2 -RMBS........ccccconumrvenne ..100.726 | oo 1,007,260 | .....ccccooeee 1,000,000 | ....cccooeuee 1,000,000 | ..oovorriiiiniinnis e e [ | s 3.240 |...... 3.240 |JAJO.. | ... 10/29/2020. | 01/20/2051.
26827E  AC 9 |ECAFIA2-ABS.....nnnns . 695,595 784,689 695,595 (PX074)) [T PR P 4947 | ... 3.781 | MON... 06/15/2015. | 06/15/2040.
26829C AZ 0 [GLGU 2015-7 AX - CDO.....covveiriericiisrisnisssisniienissessssississesssssssssenes | convee [ oo | evvenncendh | TAFE i | 000,999,375 [.....99.168 | .ooccennn 991,683 | ..covvvs 1,000,000 (<720 [T RSRRRORI PO 0.918 |..... 1.007 {JAJO.. | .... 02/15/2018. | 04/22/2030.
26857E  AA 6 |ELFIT9AA-ABS...cooiiiriirrrennerersneenns 1,762,848 ...1,714,630 2 T OUTUTI FUR D 2.540 2.558 |MON... | .... 10/16/2019. | 03/25/2044.
28852E AA 7 |ECLOIIA-CDO ....1,907,986 1,911,674 (T24) | oo [ e [ e 1.921 ... 1.994 | FMAN. 12/18/2017. | 02/15/2029.
28852L AA 1 |ECLOIIIA1-CDO....... 1,463,106 ......1,465,124 AB4 | e | e | s 1.868 |...... 1.862 [JAJO.. 06/06/2018. | 07/22/2030.
28852L AE 3 |ECLOIIIA2-CDO....... 1,971,431 ..1,953,498 218 | | s [ 4.545 |..... 4.583 | JAJO.. 06/06/2018. | 07/22/2030.
30070R  AA 0 [XAN 20RSO8 A - CDO......ccoeerervrrrrerirnes 1,990,495 102,015,688 | ..veiii2,015,688 [ .ooeorireeriienns [ e [ | e | s 1251 |...... 1.304 [MON...| .... 03/02/2020. | 03/16/2035.
302637 AG 8 |FSKMM 1R A1R-CDO ...100.000 ....1,500,000 1,500,000 | ....cc00eee0. 1,500,000 [ ooovvooviriiniinnis v v [ e | s 2.086 |...... 2.095 |JAJO.. .. | 12/14/2020. | 01/15/2031.
302637 AJ 2 |FSKMM 1R A2R - CDO ...100.000 1,000,000 | ... 1,000,000 | ... 21,000,000 | oo [ e | e | e | e 2486 |...... 249 |JAJO.. . | 12/14/2020. | 01/15/2031.
302637 AL 7 |FSKMM 1R B1R - CDO ..100.000 | ..ocovvenne 1,000,000 | ..ccooovrieeee 1,000,000 | ....ccooveeee 1,000,000 | ..oocvorririiniinnis [ [ e 2.836 |...... 2.849 |JAJO.. 12/14/2020. | 01/15/2031.
317579 AA 8 [FINS 151 A= ABS......coooierericrineeneeineisenisesiseesssnsssssssssssssssessesssesssnssns | avonnee | oo | eenserenendt | B FEiiiiins | v 104,810 .0 99.307 | . 104,084 .104,810 104,833 A7 [ s [ s | e 5.000 |...... 5.027 |JAJO.. 10/20/2015. | 07/30/2026.
32010L AN 4 |[NWSTR161R 1BR - CDO........ocoruvrrrrncee ..100.554 | ..o 1,005,535 | ..ooovvriennne 1,000,000 | ...occoveennee. 999,794 (194) | oo [ e [ e 3.353 |..... 3.376 | JAJO.. 12/17/2019. | 01/25/2032.
338300 AB 1 |FIVEGUYS FDGLLC - ABS... L0447 | 1,033,663 .992,500 975,370 239 | e | e | s 3.600 |...... 4.154 |JAJO.. | ...ccc.....6,551 | o 17,865 | 05/12/2020. | 07/25/2047.
34417Q AB 4 |FOCUS BRANDS FUNDING LLC - ABS ..100.244 736,792 .735,000 774,012 (U5} ) N BSOSO VO 4434 | ... 4134 |JAJO.. | .o 5,522 | o 32,590 | 09/05/2019. | 10/30/2048.
34955Y AN 9 |FCBSL B2R2-CDO.......coccrsvrrrrrnnes ...100.500 ....1,507,500 1,500,000 | ..ooovreee 1,500,000 [ coooververcirerinnnns [ everrerienirnensinees [ | e | e 2.904 |..... 2.914 |JAJO.. 08/05/2020. | 07/23/2031.
34956N  AA 0 [FCBSL 7 A1-CDO.....ccoovivnriminrisrisnicnnisesenesniessississssesssessssisniss | coneee | G| e [ TAFE i | 002,375,000 ... 99.927 ..2,373,257 | ... 2,375,000 | oovvereerrei 2,375,000 [ oo | e | e | s | s 1.659 |...... 1.661 | JAJO.. 06/21/2019. | 07/23/2032.
34960) BC 8 |[FCOBRRBFR-CDO......cccconvrrrnnne 100.050 | wvooverneene 1,000,500 | ..oovvrurenne 1,000,000 89 | o [ e [ e 4.940 |...... 4,966 | JAJO.. 06/29/2018. | 07/10/2030.
34960Y AQ 5 |[FCOVIIATR-CDO.....cocovervmrrririrnns +..3,000,000 | ....oc00e003,000,000 | ooovorereenieiiininns e [ e | e | s 1817 |...... 1.820 | MJSD. 01/25/2019. | 12/15/2028.
34961 AC 8 |FCOIXA1T-CDO 1,500,000 (RS2 SURTIN [N P 1771 .. 1.704 | FMAN. 03/15/2018. | 11/15/2029.
34961P AL 4 |FCBSLB2R-CDO......cccovvrvvrrrirines ..100.010 12,500,000 | ..vce00e002,500,000 [ ooovorreriiirrinnnns e [ | e | s 2723 | ... 2.723 | JAJO.. 09/14/2020. | 07/11/2030.
34961W AU 9 |FCO 11RBFR-CDO............. ...100.045 2,000,000 | cvvoerrreri2,000,000 [ 2ooeonennerininnenies | cererneeneeinnienis | e | s | e 3.320 |..... 3.334 |JAJO.. 08/18/2020. | 04/15/2031.
350410  AA 3 |FFIN2019-1A-ABS.......cccouvunrnene 103472 | 1,068,828 | .....ccoeveune 1,032,965 (TAT2) | oo | e | s 3.860 |...... 4.433 |MON... 03/20/2019. | 11/15/2034.
36165V AQ 9 |GCIC CLOIILLC -CDO. ...100.000 ....1,000,000 1,000,000 | ..covveeeen 1,000,000 | oo | i | e | e | oo 2498 |.... 2.534 | JAJO.. 12/15/2020. | 01/20/2031.
361837  AA 5 |GARR 151 AT - CDO....ccovviirnrrncrrerisriineissrierienessnssnisenssenssensensnnes. | evveee | oo | eevveeeendt | TAFE i | veiiin...985,000 | ... 99.588 995,884 ....1,000,000 3,514 | oo [ [ 1520 |...... 1.869 [FMAN. | .... 12/12/2018. | 09/21/2029.
36255C AC 3 |GPMT 2018-FL21 AS - CDO.......vverremerierierineersniseessersssessensseesessssssns | coneee | oo | weeveneennch | TAFE s | oiiiinne1,000,000 ... 98.963 989,629 1,000,000 (17 O USRI PO 1.352 |...... 3.127 |MON...| .... 04/26/2018. | 11/21/2035.
36655Y AB 3 |GARR2018-1 A1T - CDO ..1,5636,437 |..... 99.656 ....1,631,149 ....1,536,437 . (B79) | ovververrerrriens [ e [ 1.689 |...... 1.689 | MJSD. 02/16/2018. | 03/22/2027.
375415  AC 0 |GILBT 1B = CDO....cosvrrrinrrrerieerseniseisneisensesiseessnsssesssssssssssssssessssenns | snnens | C [ vneevnned | 1O FE s | i 585,750 |...100.099 | . 600,593 .600,000 589,277 | .oovvererenernerienes 1947 [ s e | s 1.837 |...... 2.188 | JAJO.. 12/18/2018. | 10/15/2030.
381362 AL 6 |GTCOP 121R A2R - CDO............ ..1,999,952 |...101.881 | .........cc.. 2,037,614 | ..oovvennee. 2,000,000 | ..ooocrerene 2,000,000 | .evoorveirierierinns [ e | e | s | 4.604 ... 4.630 |MJSD. 06/08/2018. | 06/15/2034.
38172F AA 6 |GOCAP 34R AR1-CDO 300,000 |..... 99.073 297,220 .300,000 300,000 [ .oooveenrrrcrirneereris | errrrerierieeesenes | eonerreninesenis | e | e 1.925 |...... 1.930 |FMAN. 02/28/2019. | 03/14/2031.
38172X AG 4 |GOCAP 16 A1R - CDO 250,000 |..... 99.517 248,792 .250,000 250,005 AT | | e | s 1915 |...... 4.030 |JAJO.. 06/23/2017. | 07/25/2029.
38172X AJ 8 |GOCAP 16 A2R - CDO 700,000 |..... 99.599 | . 697,192 .700,000 699,993 07 | e | e | s 2.065 |...... 3.197 |JAJO.. | .... ! 06/23/2017. | 07/25/2029.
38175B  AA 2 |GOCAP 36 A - CDO......ccoimrrririrernrrinsirnnrieriseessessnissssesssessensssssssessenns | cvseees | G| vverivecn | TAFE i | v 2,000,000 |..... 98.850 | ..ocvvrnvens 1,977,007 | .ovvervrenns 2,000,000 | ..ooovverece 2,000,280 | .coouverriiriciirs [[45)] TN [SRIN PO 1525 |...... 1.524 |FMAN. | ............ 4828 | .......... 48,838 | 02/23/2018. | 02/05/2031.
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381750 AC 4 [GOCAP 38 B - CDO....coouuviririeirierieniesessssissisesiessessssesisssssesssssssenes | seevens Cl. 1.C FE.. ...1,500,000 |..... 97.680 | ..ocvernven. 1,465,207 | ...ccocovennee 1,500,000 | ...ocovvenee 1,499,813 B8 | v [ e [ 2118 |...... 2.128 | JAJO.. 07/17/2018. | 07/20/2030.
38175)  AA 5 | GOCAP 17-R ATR = CDO....oosiviiiiviiriesiieseiieceiiesesiesesissssissessiseseiens | oeeees 1AFE...... | oo, 500,000 ... 99.662 498,309 .500,000 499,733 (133) | vvoeiririeens [ e [ e 1.865 |...... 1.887 [JAJO.. 08/07/2017. | 10/25/2030.
38175L  AC 6 | GOCAP 18 BR = CDO......couurrurirerirrerieissrieriesisesseessssessessssssessesssesenns. | cveens e b [1.CFE.iis | eoiinene...600,000 | ... 99.301 595,804 .600,000 599,623 (184) | vvovvevrereriens [ e [ e 2215 | ... 2.240 |JAJO.. 09/29/2017. | 10/25/2029.
38176P AC 6 | GOCAP 44 A2A - CDO... C|. ..1,000,000 5,067 | oo [ e [ oo 2125 | ... 3.148 | FMAN. 06/02/2020. | 06/21/2031.
38176V AA 7 | GOCAP 47M A1 = CDO....oourirririereeireinerisesseniesssseesssissessssssssssenssasenas. | evens Cl. 202,000,000 | .irr000i2,000,000 | oo | i | e [ [ 1.929 2.531 | FMAN. 02/27/2020. | 05/05/2032.
38177K  AA 0 | GOCAP 49 A1 - CDO.....ciiiiieiriiiseeiseeieseisssissseisssessesssessssiesesins | crevens C|. 2,000,000 | ..ce0reeri2,000,000 [ oo | e | e [ e [ 2775 | ...... 2.808 |JAJO.. | ... 06/30/2020. | 07/20/2032.
38521V AA 9 | GACM 2019-FL1 A = CDO....coomverrircereinerieriessiessseeseessssssessessssssssnsnns | evens Cl. . revneeennnnn2,000,000 | .. 22,000,000 | eoouveerrrerreriees [ e | e | e | e 1279 |..... 1.281 [MON...| .... 05/16/2019. | 06/15/2037.
38522H  AA 9 | GACM 2020-FL2 A - CDO.....ovvomiviririreiieseisessissssssesessssessssssissessions | v ...100.881 | coovverne 2,017,426 | ..ococeeeen. 1,999,808 | ........ccee 1,999,808 | ...ooouvierrriirnriins | e | e | e | e 2.603 |...... 2.640 {MON...| ... 05/29/2020. | 03/16/2035.
390556 AL 2 |GRTLK 141R AR = CDO....ovvvvrrerrereirerierireneinensssinsensssnssensessssessssssssensns | evneee | oo | evverenendt | TAFE s | v 439,199 | .0 99.736 | . 438,038 439,199 439,295 LI ST IR P 1.857 |...... 1.855 [JAJO.. 10/06/2017. | 10/15/2029.
39809L  AA 2 |GSTNE 19FL2 A - CDO......oevvvrircririnricssiseivesssisnsicssissssisssssssssnisnies | evvene | C [ vvvvecind | TAFE s | v 4,475,788 | ... 99.004 | ..ovvrvernnn 4,465,008 | .....coooonuu 4,510,000 | ..ooovvrrenns 4,477,135 1,347 | s | e | oo 1.321 |...... 1514 [MON...| .... 12/16/2020. | 09/15/2037.
40537Y  AJ 2 [HLA2013-2 C = CDO...cevvrrirrircrierrnerierirneesssesssnssesssessseesssssssnssssssnssnee | coevne | oo | vevvnseeencdh | LB FEviiviis | v 498,750 | ... 99.873 499,366 .500,000 500,000 | ooouvvurrrrerierireees [ e | e | e | e 2.914 2.925 | FMAN. 02/10/2017. | 08/01/2025.
40538C AU 4 |HLA2014-1B2R-CDO.........ccoo.cc. ..100.297 571,604 569,909 569,909 [ ..oouvverrriirrrririens | e | eeviensieneinnns | s | s 3411 | ... 3424 | JAJO.. 06/16/2017. | 04/18/2026.
411707 AD 4 |HNGRY 2018-1A2-RMBS.........ccccoonue. 977,500 |...106.637 ...1,042,377 .977,500 977,500 [ ..oovvvrvrrererneerrnis | evrrrerienineenenes | erverssesseesenine | e | veeens 4.959 |...... 4990 |MJSD. | .... 05/23/2018. | 06/22/2048.
411707 AH 5 |HNGRY 201 A-RMBS... 1,700,000 |...100.164 1,702,788 1,700,000 LA700,000 | s [ e | e | s | 3.981 |...... 3.981 |MON... .| 11/13/2020. | 12/20/2050.
42806D AH 2 |HERTZ 2015-3 A-ABS............. 427,506 |...100.097 432,790 432,370 432,370 1047 [ s e | e 2670 |...... 3.027 |MON...| .... 03/15/2017. | 09/27/2021.
42806D CH 0 |HERTZ 192A-ABS 228,216 |...100.314 228,999 .228,283 228,235 13 | e [ s [ e 3420 | ... 3450 |MON... | ... 05/22/2019. | 05/25/2025.
43133) AA 6 |HITR2019-2A1-CDO. 483,013 |..... 97.469 470,786 483,013 483,013 | ovoveeererinnies | cerrerineeneninenis | cervnesensssenens | e [ e 1973 |...... 1.995 | FMAN. 06/13/2019. | 05/23/2039.
43133K  AA 3 [HCOMF AR - CDO......ccoovvvmriirinriiniis ...100.000 ....2,000,000 2,000,000 22,000,000 | oo [ e | e | s | 3.250 |...... 3.264 | FMAN. 10/23/2020. | 11/01/2035.
43133W  AA 7 [HITRA-CDO...cooiriririeereeiseisseeineeienes ...100.250 3,007,500 ..3,000,000 ,000,000 | cvvovermrerrrerienes e [ e | e | e 3714 | ... 3.835 |JAJO.. 06/30/2020. | 02/01/2038.
43283A  AA 3 |HGVT 2017-AA-RMBS........ 302,306 |...102.266 | . 309,199 .302,349 302,323 1520 SOOI UURPUOTPURTORRPRRPTR OO 2.660 |...... 2.679 |MON... | ... 02/22/2017. | 12/26/2028.
433674 AA 6 |HLSS HOLDINGS, LLC - ABS. ..1,999,995 [...100.272 | ...ovvvvneee. 2,005,432 | .....ccccooe.. 2,000,000 | .oovcrerecs 1,999,993 (V2] SRR ISR P 3.844 |..... 3.844 |MON... | .... 12/14/2020. | 12/25/2025.
44040H AA 0 |[HORZN 2019 A- ABS.......ccoovvvmurnens 938,145 |..... 96.471 |. 905,042 .938,149 938,167 . 13 | e [ s [ e 3721 | ... 3.721 |MON... | ... 06/21/2019. | 07/15/2039.
44931B  AE 7 |ICG 2015-1 CN - CDO......oecorvrrrrinnes ..1,204,129 |..... 79.244 | ... 1,188,658 | ..ccoverenne 1,500,000 | ..cooorvenee 1,203,821 | coooveereererieerienes [ v (3,376) | ........ 126,248 | .coooveercrieni | e 7.610 |..... 7.610 |JAJO.. 06/11/2015. | 07/19/2027.
45112A  AA 5 |ICONX2012-1 A2 - ABS......cccoonmrvvrnnnns . . 357,031 |..... 60.000 | . 214,218 .357,031 214,218 (2] SO IV PO 4.229 |..... 4.229 [JAJO.. | ... 11/16/2012. | 01/26/2043.
45780K  AD 8 [INTOW 161 A= ABS.....oovirireririneieiinesiesesnessssessessssssssssessssssssssensnss | ovevee | oo | sevsssennd A 1F FE | v 1,000,000 |...103.227 | ..ccovvrrnnee 1,032,270 | .ovveverenne 1,000,000 | ..coovvvenee 1,000,015 | ooovererrericiines 8 | s [ e [ e 2.883 |...... 2.883 |MON... 10/25/2016. | 11/15/2046.
46185)  AA 6 |IHSFR2018-SFRT A - RMBS.......ccvvoriirerieriieirinniesieseiesieeissssieninns | v ..1,745,900 |..... 99.168 | ..ovvernven. 1,731,372 | v 1,745,900 | .....cooooue. 1,745,900 (134) | ovvoveverrrieens [ e [ e 0.859 |...... 0.843 |MON... | .... 01/26/2018. | 03/19/2037.
46617Y AP 8 [JFIN 2015R A2R = CDO.....cvvurirrireeieinerisersesiesesessssssssssessesssssessninns | seeeen 798,59 |...100.019 798,744 .798,596 798,365 28 | o [ e [ 2817 | ...... 2.857 |MJSD. 12/01/2017. | 03/16/2026.
46617Y AT 0 [JFIN 2015R B2R = CDO.....covvurirrerieiieieiiiesiiesieneseessssessassssensesessniens | svviens ...100.162 ......1,000,000 A32 | 3.591 |...... 3.617 |MJSD. 12/01/2017. | 03/16/2026.
466365 AA 1 |JACK 2019-1 A2l - RMBS......cooiiimrinirierierineesssisessessssssesssssssesssssanes | eeens ...102.462 . , 2,977,500 | cvveerreeei 2,977,500 [ oo | eerineersninsieiis | ceevensssineesnns | veesesessessnsinens | e 3.982 |.... 3.982 |FMAN. | .... 06/28/2019. | 08/25/2049.
4665IN  AA 2 |JOLAR 2019-1 A= ABS.....ooniirirrrrnnnrinnnrinsnsissssssssssssssssssssssssssssssenns | oveeees | C | vvvvcrneen2 | 2ZAFEiiiis | i 1,758,368 | ... 96.540 | ..ocoovnve. 1,694,275 | ..o 1,754,996 (1,297) [ oo | e | s 3.967 |...... 3.888 | MON... 09/10/2019. | 04/15/2044.
48669R AA 9 |KCAPF3CA-CDO..... ..1,000,313 |..... 99.684 ...996,842 1,000,000 . (271) | cevvrerreeernerienns [ e [ e 2139 |..... 2.138 |MJSD. | .... 12/11/2018. | 12/20/2029.
50188N AA 6 |LCM COMBO - CDO........cccccnurven. 759,228 |..... 76.341 ...763,409 ......1,000,000 I [ 1,603 | ......... 37,904 | oo | e 3.040 |...... 3.040 {[MON...| .... 06/30/2015. | 07/15/2027.
543190  AA 0 [LTRAN HTAT = RMBS......oooiiiiieiierineeneeseniseisesssssssessesssssesssssssssnnns | cvseees 399,473 |...102.326 421,883 412,292 404,591 1,071 [ e e | e 2.980 |...... 4.038 |MON... | ... 07/22/2016. | 01/17/2045.
543190  AB 8 [LTRAN A2 - ABS.......ccoomiriiriririiiniieiiesiesesesisnisssssesssssssesssesessssenns | cviens 467,275 |...102.263 | . 501,184 490,095 477,101 2,962 | oo [ e [ 4.060 |...... 4.831 [MON... | .... 01/19/2017. | 01/17/2045.
55280H AL 1 [MCFCL IV AR = CDO.....couiiuirrinerierineeiseesssisssissesssesssessssisssssssssssssenes | seseens 4,574,813 |.... 99.663 | ..oervrnens 4584 A4TT | v 4,600,000 | ..coooneens 4,587,462 | ...oooovvrrirrinns 6,422 | covoorieereinens [ e [ 1.768 |...... 1.916 [JAJO.. 12/11/2018. | 10/22/2029.
55282L  AA 4 [MFT19FL2 A= CDO....ccoiiirieriericeisisiesisssiessesesssessssesesiessiesssenens. | criens 981,563 |..... 98.899 988,991 ......1,000,000 B09 | o | e [ s 1.280 |...... 1440 [MON...| ... 06/18/2020. | 11/27/2034.
55283A  AA 7 |MCA FUND Il HOLDING LLC = ABS.....ccnviuirmerinrirenineireessesssessesesseens. | reeens ..2,494548 |..... 99.963 ..2,493,236 | .... 2,494,159 | ... . (V2] SRR ISVRTRRIN P 3.250 |...... 3.245 | FMAN. 11/09/2020. | 11/15/2035.
55819B  AM 2 |MDPK XVIII AZR = CDO......ocvveuiveirirerirrerneisniieiieniesssesisssessessessssessenens | evens 978,100 |..... 99.707 | cooovvrirerirns 997,074 | ..ccooooveee 1,000,000 | ..cooovvvrnnee 984,542 3,162 | oo [ e [ 1.559 |...... 1.906 |JAJO.. 12/20/2018. | 10/21/2030.
55953P  AE 5 |MAGNE 16 SUB = CDO........svureimiiieineeieeiseesseisesssssssessessssesssssessessaes | eeens 108,421 |..... 35.958 |. 112,368 .312,500 99,013 B [ (27,874)| .......... 38,156 | .ovouvrrerereirnninns ....18.000 |....18.000 |JAJO.. 02/02/2018. | 01/18/2028.
56577D  AA 4 [MRNON 2018-1 A1 - CDO......cceervirrmrimirririsriserinerssssnessensssssssssesssnenes | aevieee | C | e | TAFE s | e 973,125 |..... 99.417 | oo 994,167 | ..o 1,000,000 | ..coovvvrnnens 979,138 | v 6,013 | coovoerirciiens | e [ 1.707 |...... 2.603 |JAJO.. 03/13/2020. | 04/15/2030.




Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company

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

ZL'0L3

1 2 Codes 6 7 Fair Value 10 11 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
56577D AJ 5 |[MRNON 2018-1 A2 - CDO. Cl. 1.AFE... 999,628 |...100.058 ....1,000,000 J15 | e | e | 4.363 |...... 4.388 | JAJO.. 04/20/2018. | 04/15/2030.
56577G  AA 7 |MRNON 201 A-CDO.........cccceuuuuee Cl|. 1.AFE... ...2,500,000 |...100.000 2,500,000 | ..ovveeerre:2,500,000 [ oo | e | e | e | e 2155 | ...... 2.186 | JAJO.. 11/20/2020. | 01/15/2034.
56577H AA 5 |[MRNON 191 A1A-CDO.......c.ccrveven. ...100.000 ......1,000,000 Y 8 [OOSR UURSORIRRTONIOTTOR PO 2.087 |...... 2.105 |JAJO.. | .... 12/10/2020. | 04/15/2031.
58003U AA 6 |MF12020-FL4 A-CDO . ...100.162 ..4,000,000 RSUTOTOORN RO PO 1.859 |...... 1.885 | MON... 10/28/2020. | 12/17/2035.
58003U AC 2 |MF12020-FL4 AS - CDO.......c.ccoen. ...100.184 +..2,500,000 | ....oe00re02,500,000 | coooveocreciienienins [ e [ e 2.252 2.285 |MON... | .... 10/28/2020. | 12/17/2035.
58551V AA 0 |[MWST 202 A - CMO/RMBS ..100.125 3,000,000 | ..ce0reern 3,000,000 | oo | e | e [ e [ 0.953 |...... 0.953 |MON... | .... 12/14/2020. | 11/25/2053.
59319W  AA 9 [MF12020-FL3 A -CDO......ccocorrvrrrnnne ...100.868 revneeennnnn2,000,000 | .. 22,000,000 | ovoerveerieniienieens [ e | e 2.209 2.227 {MON...| .... 06/12/2020. | 07/16/2035.
62848F  AC 6 |MYERS 1A2- CDO.....ccooomvrrerriinrnrinnnrinnneineneissnsissssisnssesssesssssnnsenes | envvens | oo | evcvnenendt | TAFE it | 978,125 [ 99.879 | oo 998,788 | .....ccoouuce 1,000,000 | ....cocoounee. 984,609 2,611 | oo [ e [ e 1618 |...... 1.910 {JAJO.. 27,330 | 12/20/2018. | 10/20/2030.
62946A AA 2 [NPRL 161 A1-ABS.. ..105.196 | . 582,743 553,958 553,972 9 ceevnee [ e | s 4.164 |...... 4.164 |MON... 23,066 | 04/25/2016. | 04/30/2046.
62946A AB 0 |NPRL 161 A2 - ABS.. 207732 | 1,077,323 | oo 1,000,000 | ...covverneee 1,013,245 (V20 (0) ) SOOI IVRIRRIINN DSOON 5438 | ... 5.208 |MON... | ... 54,380 | 07/20/2016. | 04/30/2046.
62947A  AA 1 |NPRL2019-2 A1-ABS. . - . 2 101.275 | 1,911,997 | v 1,887,926 | ....cooonnee 1,887,911 16 [ e [ e | e 2864 |.... 2.864 |MON... | ... 11/01/2019. | 11/19/2049.
62947A  AB 9 |NPRL 2019-2 A2 - ABS st | s o 900,149 |...103.881 | . 935,122 .900,186 900,159 LT FOURTOURRTOURPPOORN ORI PO 3.098 |...... 3.098 |MON... | ... 11/01/2019. | 11/19/2049.
62955M  AA 4 [NRZ FHT EXCESS LLC = ABS......oooiveieiecriesiiessiessiesisssesssessssessssssssessnas | svieens - N 958,618 |...100.141 | . 959,991 .958,641 958,618 ()] [T ISR PO 4212 |...... 4.212 |MON... | .... 11/12/2020. | 11/25/2025.
62960N  AA 5 [NXTC 201 A-CDO......ccoovvvrvriene . 2,000,000 ..1,998,377 | ... 2,000,000 | ... ..2,000,000 v [ | 2.076 |...... 2.084 |JAJO.. .. | 12/04/2020. | 01/20/2031.
63939E  AB 9 |NAVSL 2015-A A2A - ABS 344,670 .338,107 338,073 8 | e [ e [ e 2.650 |...... 2.672 |MON... | .... .8,953 | 01/13/2015. | 12/15/2028.
64829T AB 7 |NZES 18FNT1 B - CMO/RMBS....... ....1,046,283 1,046,417 25 [ s | e | e 3910 |...... 3911 [MON... | o882 | 40,839 | 05/14/2018. | 05/25/2023.
652520 AC 3 [NWSTR1RBR-CDO 992,758 | .... 1,000,000 A9 | | e | s 1.868 |...... 1.893 [JAJO.. 07/17/2018. | 01/20/2027.
67091R AP 4 |OCP 2015-8 2BR - CDO. 500,732 .500,000 () ORI ISP IO 3434 | ... 3.454 | JAJO.. 10/16/2017. | 04/19/2027.
67097L AB 2 |OCP 2017-13 A1B - CDO. 1,000,000 615 JSSSUUUR ORI IV 1.577 |...... 1.633 [JAJO.. 06/16/2017. | 07/15/2030.
67097L AF 3 |OCP 2017-13 A2B - CDO... ..100.074 1,000,000 A5 | e | e | 3.798 |..... 3.813 |JAJO.. 06/16/2017. | 07/15/2030.
67108L BE 2 |OZLMVI2BS-CDO......cccconuvenn. ...100.532 1,000,000 () [T USRI PO 4490 |...... 4517 |JAJO.. | ... 04/11/2018. | 04/17/2031.
671810 AA 9 |OAKIG 201 A1-CMBS.......cccoovvvin ...100.798 1,497,820 LI [T ORI IO 1.850 |...... 1.851 |MON... | .... 11/06/2020. | 10/11/2025.
67181D AB 7 |OAKIG 201 A2 - CMBS.......cccoomrrrnnr ...100.706 1,497,820 10 [ [ e | e 2210 |..... 2.216 |MON...| .... 11/06/2020. | 11/20/2027.
67389Y AF 2 |OAKCL 2015-1CN-CDO 2,000,000 B (6,006) | ........ 272,89 | ..o | 4580 |...... 4.580 [JAJO.. 08/04/2015. | 10/20/2027.
67590A BB 7 |OCT14 14R ABR-CDO......... .985,000 11 [ s [ e | e 1612 |...... 1.604 [JAJO.. 05/09/2017. | 07/16/2029.
682337 AA 8 | OELF Il A1-CDO. ...100.035 102,000,000 | coveerre0r0:2,000,000 | oo | e | e | e | e 4.250 |...... 4.272 |JAJO.. | ... 05/24/2019. | 07/19/2037.
68267B AA 8 |OMFIT 2018-1 A- ABS S ...100.985 2,000,000 58 | ceveerereeineinens [ ererreeineensninens [ e 3.300 |...... 3.324 |MON... | .... 02/21/2018. | 03/14/2029.
682678  AB 6 |OMFIT2018-1B-ABS.........cccocoovvurrii ...102.858 ......2,000,000 (G TSRORTTIN ENVRTIRTIN BN 3.610 |..... 3.633 |[MON...| ... 02/21/2018. | 03/14/2029.
68267D AA 4 [OMFIT 2019-1 A- ABS.....cccovvrrrvrrnrrrenns ...100.881 2,500,000 | ... . A5 | e | e | s 3.480 |...... 3510 |MON... | ... 01/15/2019. | 02/14/2031.
68268H AA 4 [OMFIT 2016-3 A- ABS......ccccovvvvrrmirienns 102043 | e 2,040,863 | ...cocvvreen 2,000,000 | ..oocrerene 2,009,050 | .cooucveriniieiirs (7,745) | oo | e | s 3.830 |...... 3.460 |MON... 01/24/2017. | 06/18/2031.
68268L AA 5 |OMFIT 2015-3 A- ABS.....c.covvrmrrrrerirninnne . - 4 ..100.132 | . 678,880 677,984 677,978 18 [ s [ e | e 3.630 |...... 3.659 |MON...| ... 09/24/2015. | 11/18/2028.
68269C AA 4 |OMFIT 2018-2A-ABS.......cccoovvvmrvirannnns i .. 4 ..1,999,571 |...105.659 | .............. 2,113,187 | v 2,000,000 | ......cccc... 1,999,810 97 | o [ e [ 3.570 |...... 3.600 |MON...| .... 03/12/2018. | 03/14/2033.
691204  AA 9 |ORITATL = CDO..couiverireicireeiseiieitesesessesssseessssssssesssesessesessessssinnns | cvsees Cl. 4 480,000 |..... 99.179 | . 495,892 .500,000 482,546 2,546 | oo [ e [ 2.018 |..... 2.893 | JAJO.. 03/13/2020. | 04/20/2032.
691204  AG 6 |ORIITATF = CDO.....oovirririieiinsiiesierisseissiisesiesiesssesssesssssssssessenins | criens Cl. 4 ...2,000,000 |..... 99.991 | v 1,999,823 | ...coovvrenan 2,000,000 | ..oocrerene 2,000,000 | ... ver | e | e [ e | 2.750 |...... 2.759 |JAJO.. 03/06/2020. | 04/20/2032.
B9120L  AA 1 |ORTF A= CDOucoiiieeiieeiieiieieisesisesse st essssissessanns | svseees C 2,985,000 |...100.032 | ...cccooneen. 3,000,946 | ...oocoonnen 3,000,000 | ..ooocrvnee 2,985,175 | coooererrinericrienns T [T IR PO 3.170 |...... 3.322 |JAJO.. 11/24/2020. | 01/15/2031.
69546T  AA 0 |PAID 2020-3 A - ABS........cooiiiiiirieriereieeissiaeiiesssssiessesesssssssssssienes | eeens . 499,99 |...100.004 |. 500,018 .500,000 499,997 LI SOOI IPPTOITORPIRTORRORN BOOPON 2.100 |...... 2.110 {MON...| .... 10/22/2020. | 05/17/2027.
70163Q  AA 6 |PARLIITA = CDO...oiiericrireiieeiseeieesiieeissiseisesissssssssessssesssssssssisnes | svsees ...1,500,000 |..... 99.998 | ..ooorvrn. 1,499,975 | ..oovvvvienne 1,500,000 | ..coooereee 1,500,000 [ cooovoreereireririins [ eorerrerienirnensnees [ e | e | e 2707 |...... 2.694 |JAJO.. 07/16/2020. | 08/12/2030.
70469F AC 7 |PEAKS 3A1-CDO......cccomiriirinriiiiiens I 997,500 |..... 99.072 990,720 ......1,000,000 A5 | i | e | s 1.865 |...... 1.955 [JAJO.. 01/28/2020. | 01/25/2031.
70806U AA 0 [PNTPK2A1-CDO S OTOTRPRIRTSTRRURRORPON IO ...1,500,000 |...100.000 ....1,500,000 | .... 1,500,000 | ... JOVR SUUUPIRRTUOONPTUN UPUURPIURRORTROTRN ORI PO 2140 |...... 2.140 |JAJO.. 12/24/2020. | 01/15/2032.
72353P  AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS........ccccoermmurmerrmrenennsneneienees | everene | G vvrvnecnn2 | 2ZA FE i | s 462,322 |..... 94.997 | . 439,196 462,325 462,312 | oo 11 | s | | oo 3.967 |...... 4.000 |MON... | coverrrrrnnes 815 | . 18,299 | 05/23/2019. | 06/15/2044.
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72703P  AA 1 |PLNT 2018-1 A21 - ABS......oiiriirierinieneissiiesieseessesissisesssssssesssenens. | eeees - 2CFE i | v 439,875 | ... 99.735 | . 438,709 439,875 439,902 5 [ e [ e | s 4.262 |...... 4.280 |MJSD. | .... 07/19/2018. | 09/08/2048.
74331C  AB 4 [PROG 2020-SFR1 B - RMBS........cooumiriirirrireerneiseiissieseseesssississssnnes | seeee - 1.D FE.. ..102.924 | . 1,029,244 | .ccoovvvennee 1,000,000 | ..ooovvernnes 999,929 [CE1E) ) OO IOV BN 2.030 |...... 2.023 |MON... | ... 03/04/2020. | 04/17/2037.
74332W  AA 1 |PROG 2019-SFR3 A - RMBS ..102.150 ....2,034,903 ......1,992,070 594 | s 2271 | ... 2.314 {MON...| .... 08/07/2019. | 09/17/2036.
74332W  AC 7 |PROG 2019-SFR3 B - RMBS ..101.773 1,017,728 ..1,000,000 322 v [ | s 2571 |...... 2.620 |MON... 08/07/2019. | 09/17/2036.
74333B  AA 6 |PROG 2019-SFR1 A - RMBS ...102.698 ...2,061,924 | .............1,998,027 | ... . (405 ST (USRI PO 3422 |..... 3.407 |[MON... | .... 02/14/2019. | 03/17/2036.
74334A  AA 7 |PROG 2018-SFR1 A - RMBS ..100.103 | oo 1,999,624 | ..coovvvennee 1,997,569 | ...ccovonnee 1,996,316 [(G110) [OOSR PO 3255 |...... 3.187 |MON... | ... 02/08/2018. | 03/19/2035.
75574W  AC 1 |RCMT 18FL2B-CDO............... ...100.035 | . 231,607 231,526 231,526 9 | s [ e [ 1448 | ... 1.452 [MON... | ... 06/15/2018. | 06/25/2035.
75575J  AA 3 |RCMT 2020-FL4 A - CMBS.......... ..100.962 | ..oovors 3,028,828 | ....ccoceveen. 2,999,968 | ............. 2,999,968 | ....ooourvirriiennies [ e [ s 2298 |..... 2.331 |MON...| .... 06/19/2020. | 02/26/2035.
75620R  AC 6 [RCTTE 1SN = CDO.....ovvrierirreririrreinerierienssneesssesssnsssssssssensssssssssssssns | ceevne | oo | vevvnneenidh [ 5B Gliveviivis | v 76,372 |, 24.962 76,372 .305,949 76,372 | oo 36,790 | oo (19,175) | i 72,918 | e [0 72100 | 7.100 | JAJO.. 10/20/2017. | 10/20/2027.
76042E  AA 7 |REPS20AA-ABS ...101.929 1,000,000 | ..oovrvernens 999,832 [ .oovveeeerierrrinnns | e [ [ [0 2470 | 2472 |MON... | ... 10/06/2020. | 11/20/2030.
77587A AU 0 |[RMRKB2R-CDO......... ...100.100 1,750,000 [ 1,750,000 | oo [ [ | e | 200 2540 | e 2.548 | JAJO.. 09/17/2020. | 04/21/2031.
77588E  AA 5 |RCFIA-CDO...... ...103.595 1,000,000 | ....cc0.oee0. 1,000,000 [ .ooovoreioiiiriininn e e | e | 203572 | 3.571 |AO...... 01/30/2020. | 04/28/2038.
784034 AB 6 | SCFET 2019-2 A2 - ABS ..103.321 102,000,000 | oo 1,999,746 [ oo | e 137 s [ [0 2470 | 2489 |MON...| ... 10/22/2019. | 04/20/2026.
78403D AM 2 | SBATOW 2018-11C - RMBS... ...105.366 ..2,000,000 | .oerreernn2,000,028 | ..o | e 16 | e [0 3,448 [ 3.472 |MON... 02/16/2018. | 03/16/2048.
78403D AN 0 [SBATOW 191 1C - RMBS......cccovvvmvrrnrrenns ...105.998 reeneeenne. 1,600,000 | .. 21,800,000 | oo e [ | e | 2002836 [ e 2.853 |MON... | .... 09/10/2019. | 01/17/2050.
784054 AB 4 | SCFET 201 A2 - ABS ..100.089 | ...cccvennee 2,502,233 | oo 2,500,000 | ..ooovnee 2,499,918 | ..oovvvvviiernrienns [ eririinicenn 37 | e [ 000,680 [ 0.685 |MON... | .... 08/11/2020. | 10/20/2025.
78448Q AB 4 |SMB2015-B A2A - ABS ..101.724 | . 125,811 123,678 123,533 | oo [ o8 | e | 20002.980 [ 3.117 |MON...| .... 07/23/2015. | 07/15/2027.
78449P AB 5 |SMB2018-A A2A - ABS ...105.886 ....2,858,945 2,700,024 | ............ 2,699,780 [ ..cooviecrinniieniras | verreriieniennn80 | e [ 203,500 | 3.528 |MON... | .... 03/14/2018. | 02/15/2036.
78472  AE 3 | SPART 2072 AT2 - RMBS.. ...100.582 ..1,000,000 ceevnee [ e [ 201,830 | 1.831 [MON... 10/23/2020. | 11/15/2055.
803169 AQ 4 |SRANC 3RAFR-CDO.......ccooceuvunue ...100.238 1,975,850 AB3 | | e [ 4.088 |...... 4.104 |MJSD. 04/30/2018. | 06/24/2030.
80349B AP 2 |SARAT 2013-1 A2R = CDO....covvereerrinerrerieriensssisensenssenssensseessssssssns | evneeen | oo | coerennendd | TAFE i | 121,000,000 | ... 99.751 997,513 13 [ s [ e | e 1.968 |...... 1.974 [JAJO.. | ...........3,991 | 30,879 | 12/03/2018. | 01/22/2030.
817743 AA 5 |SPRO 2019-1 A2 - RMBS... ...106.574 ...1,055,083 | .... . (3,490) [ cooovveerreirreins | e | e 3.882 |...... 3.610 |JAJO.. | ..ccc..... 7,046 | ... 40,994 | 01/22/2020. | 10/25/2049.
82652K 2 |SRFC 171 A-RMBS........cccoooonee.... . 101.772 | . 156,374 .153,651 153,645 2 | e | e [ 2910 |..... 2.929 |MON... | v 137 | 4,464 | 03/13/2017. | 03/20/2034.
83404R  AB 4 [SOFI2018-B A2F - ABS.......cooviiiiiinniiniissiiesi s ..2,190,551 |..102.924 | .............. 2,256,957 | oo 2,192,829 | ..o 2,191,564 299 [ s | e | e 3.340 |...... 3.383 [MON... | .o 1,221 | i, 73,240 | 03/13/2018. | 08/25/2047.
83417F 7 |SOCTY 2014-2 A- ABS.............. ceevnerenennnsensssnenesnesnnne | e | oo | vervenennd | A FE i | s 364,911 |...101.785 | . 371,431 .364,916 364,987 38 | o [ e [ 4.020 |...... 4.005 [Jdooovee | covinenn6,561 | e 14,670 | 07/24/2014. | 07/20/2044.
83417P  AA 5 |SOCTY 2015-1 A- ABS SRR ..1,253,438 |...100.419 | ..coccovneeen. 1,259,345 | .....ccovveuee 1,254,088 | ....ccoovunee 1,254,152 223 | e | e | 4180 |..... 4171 [FAL..| 19,075 | 52,421 | 08/07/2015. | 08/21/2045.
83546D AL 2 |SONIC CAPITAL LLC., SERIES 2020-1 - ABS. 756,766 |...106.880 | . 794,920 743,750 756,528 (238) | vvvrrrreererinns [ e [ e 3.3% |..... 3.303 [MON... | covvreen 772 | e, 23,006 |02/03/2020. | 01/20/2050.
83546D AM 0 [SONIC CAPITALLLC - ABS.. . ..2,107,776 |...104.000 | .............. 2,062,667 | ............. 1,983,333 | .oovcvrrnnes 2,106,348 (1,429) | cooovervnrreenis | e | e 2.745 | ...... 2447 {MON...| ...........1,664 | .......... 31,762 | 06/15/2020. | 01/20/2050.
85572R AA 7 |STARR2018-1A-ABS RN 715,033 |..... 97.290 | . 702,142 721,702 716,576 | ... D54 | e | e | 4.089 |...... 4.350 |[MON... | oo 1,312 | e 29,510 | 06/15/2018. | 05/15/2043.
85816B CQ 1 |STCR2015-1 BR = CDO....ccoovvvirreriririnirierinrereninniserinenssssssensssnessnsiens | vneene | oo | evereveneeidh | 1O FEuoviiois | v 1,000,000 |..... 99.638 | ..covvicrirns 996,381 | ..cooovrvrne 1,000,000 | ..cocvvrenee 1,000,022 | ..ovverrivriirins (145) | ovvoveverrererieens [ e [ e 2.063 |...... 2.059 |FMAN. | ..........2,235 | .......... 29,594 | 05/12/2017. | 05/21/2029.
86212V AA 2 |STR2016-1 AT - ABS....ooocriiicireicierieseesissisessessis 921,261 |...104.611 | . 964,253 921,749 921,452 F51C PRI RPN DOt 3.960 |...... 4.000 [MON... | oo 1,115 | e 36,501 | 10/12/2016. | 10/22/2046.
87233G  AE 0 |TCP 1612 A1J - CDO....covveeuiierinrrerirerinrensinenisesissesensssissessssssnssssenses | wveeene | oo | coneennenndt | TAFE s | 1ii0s....1,000,000 ... 99.279 | coovvrverins 992,786 | ..coovvvvne 1,000,000 | ..cocovvenee 1,000,000 | .oovorrercirrrinnnes v e | e | v 2.517 2.524 |MJSD. | ... 1,188 | .......... 31,412 | 01/10/2019. | 12/15/2028.
87240P  AA 9 |TCP 1A1-CDO....cosirrimeeerineenerisnsrnersesiseesssnissssssssssssssessssssssssesssons | vneees | G| overvnendd | TAFE i | 2,785,875 | ... 99.728 ..2,792,371 2,800,000 . 2,864 | oo [ s [ 1.904 |...... 2.135 [FMAN. | ...........6,219 | .......... 63,711 | 07/23/2020. | 08/20/2029.
87267 AA 1 |TFINS 2018-2 A1-CDO............ ...1,689,558 |..... 97.188 ...1,642,048 | .............1,689,558 | ... ..1,688,258 |... (3,222) | coooverrerrrinnie | e | s 2.040 |...... 2.064 |MJSD. | ..o 192 | e 47,498 | 11/20/2018. | 09/30/2039.
87342R  AB 0 [BELL 2016-1 A22 - RMBS.......cccommrimircrierincerneiserserissesnensnsisenssssnnsnss | seevene | oo | ervnerenn2 [ 2B FEiiiiiis | oo 482,500 |...100.566 | . 485,231 482,500 482,500 | ..voovercirerinnies | eerrenineenenineis | cereeeeenineiiens | e | e 4.377 |...... 4400 |[FMAN. | o212 | e 21,119 | 05/04/2016. | 05/25/2046.
88606W  AA 0 [TBOLT 2017 A= ABS......ciirinriicririiieiesiie e siessiesssesssseons 623,012 |..... 96.534 | . 601,446 623,039 623,321 B8 | e | e | 4.212 |...... 4.267 IMON... | ccceeer.. 1,166 | e 26,239 | 04/25/2017. | 05/17/2032.
894126 AB 7 |TRAP 4 A1B-CDO SN 191,476 92.351 | . 223,481 241,991 231,784 [ oo | e 18,988 [ ..o [ e | e 1.079 |...... 1110 [MN.co | e 276 | e 5,071 | 09/22/12015. | 05/24/2034.
89412K  AA 8 | TRAP XIAT - CDO....oiirririiiiiiiesieseesis st ssssseenssenes ..1,649,025 |..... 90.216 | .ovevernene 1,572,197 | v 1,742,695 | ....covvenee 1,663,807 | .oooverreerrieeriiens [ e 10,055 [ .o [ e | e 0.560 |...... 2.050 {JAJO.. | o271 | e, 30,235 | 02/12/2019. | 10/10/2041.
89531F AE 7 |TREST 2017-1 A2-CDO........... 500,000 |...100.000 | . 499,998 .500,000 499,840 (192) | covvvveereererienns | erverieeeneeissninens [ ceve 2.015 |..... 2.027 |JAJO.. | oo 1,875 | e 15,537 | 06/14/2017. | 07/25/2029.
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89656C AA 1 [TRL2010-1 NTS - RMBS......oooiiiereereieeeecesseesssissseessssessssssssssssssssssssnses | avvies ..1,345,495 |...1105.655 | .............. 1,349,868 | .....cccooeuu. 1,277,621 | oo 1,334,730 (4,570) | cooovervierrieenis | e | e 5194 | ..... 4.264 |MON... | .... 01/17/2019. | 10/16/2040.
89656F  AA 4 | TRL2012-1 AT = ABS....coimiiiiieiiiseieeeee sttt ssssssssens | eeens ...100.380 804,605 .801,556 792,662 3725 | .o 2.266 |...... 3.445 |MON... | .... 02/22/2018. | 01/15/2043.
89656F AB 2 | TRL2012-1 A2 = ABS......oovvrieirrenriesisnsesisssisssessssesssssssssssssssssssssnsssnns | onnnen | oo | convevenedh | TF FEveviiins | er0000000.2,233,555 | ... 99.990 ....2,249,776 ......2,250,000 2,950 | oo 3.525 |...... 3.691 |[MON...| .... 11/21/2016. | 01/15/2043.
89657A  AC 0 |TRL2020-1 A-ABS......cccooomurvin ...101.165 1,238,927 ..1,224,661 L3 (TSRO IO IOV 1.960 |...... 1.974 |MON... 10/14/2020. | 06/17/2048.
89657B AB 0 |TRL 2019-2 A1-ABS ..102.413 1,727,353 ....1,686,654 . LT 2.390 2.391 [MON...| ... 10/08/2019. | 10/18/2049.
89690E AF 4 |TRMF 2017-1A1-ABS........... ...100.126 200,193 199,941 199,942 LI SOOI IVPITRIRURORN PO 2709 |...... 2.723 |MON...| .... 07/21/2017. | 08/15/2047.
89820X AA 6 | TRUPS FINANCIALS NOTE SECURITIZATION 202 ..100.000 | .ooovvvinee 2,500,000 | cooovvrnneen 2,500,000 | .ooorerece 2,500,000 | cveuvvrerrerirrinens [ e | e | e | e 3.000 |...... 3.044 |JAJO.. 11/24/2020. | 07/15/2041.
89821  AA 6 | TFINS 2019-1 A1-CDO............ cevvinernnneensensisssnsi [ | Gl | LC FE i | 1. 1,683,695 ... 98.456 ....1,657,699 1,683,695 | ....cc0.oee. 1,683,695 | .ooocoviieiriicii [ [, 2.264 2.290 |FMAN. 02/08/2019. | 02/02/2039.
89822P  AA 1 | TRUPS FINANCIALS NOTE SECURITIZATION 202.. ...100.000 2,000,000 ..2,000,000 3.321 |...... 3.369 |JAJO.. .| 07/15/2020. | 04/15/2040.
90352W  AA 2 [STEAM 2018-1 A1 - RMBS......ccooosiiirieieiinsineiiesiesesessssisssssssssessssnsns | aevees ...102.886 ...1,341,908 1,304,273 . 10 [ [ | s 3.783 |..... 3.813 |MON...| .... 05/02/2018. | 04/27/2048.
91823G  AA 6 |VCO 181 A= CDO.....ovverirerierinirerieniseessseisssnesssessssssenssssssenssssnensns | wvenens | oo | cvneerneeedt | TAFE i | iiiiinne.....880,888 | ... 99.819 887,332 888,944 883,523 A96 | e [ e | e 1.718 2.251 |JAJO.. | ... 01/15/2019. | 07/20/2030.
92257C  AA 8 [VCC 2019-1 A- CMBS.......oiiiiiciiiiiiscisiiesieieseseisssissssissienins | crviens ...104.021 721,230 693,350 691,585 40 | oo | e [ s 3.760 |...... 3.806 |MON... | ... 03/11/2019. | 03/25/2049.
92257L  AB 6 |VCC 171 AFX - CMBS, ...100.159 , 256 | oo | e | s 3.000 |...... 4.198 |MON... | .... 05/08/2017. | 05/25/2047.
92250 AB 4 |VCC 201 AFX- CMBS.... ..101.382 1,301,847 ..1,284,104 (B8) [ ovveererreerrriins | cerrrieenrineniiienns [ e 2,610 |...... 2.595 | MON... . 02/10/2020. | 02/25/2050.
92915Q  AE 3 |VOYA2017-3 A1B = CDO.....tvemerriirieriereeessesseessssssessesssssssssisssnins | aveees .1,000,000 |..... 99.684 996,842 ....1,000,000 2,160 | covvoereriieereens [ e [ 1.568 |...... 3.907 {JAJO.. | coeerrn3,180 | e, 26,823 | 06/13/2017. | 07/22/2030.
94354K  AA 8 |WAAV 191 A - ABS....o.iiiiiiei s sesienens | s 701,788 |..... 97.516 684,384 .701,819 701,800 10 | o [ e [ oo 3597 |...... 3.825 [MON...| oo 1,122 | e 25,244 | 09/30/2019. | 09/15/2044.
94945P  AA 3 |WLKRG 2017-A A - RMBS.......coomierrimeirriseriesieesessseessessssssesisessssensns | reeens 962,813 |...101.803 980,407 .963,040 962,678 2 | e [ e [ 2.820 |...... 2.853 |MON... | ... 07/20/2017. | 06/15/2033.
95058X AG 3 |WEN 2019-1 A21 - RMBS 965,000 |...105.953 | .............. 1,022,446 .965,000 965,000 [ ..o e [ | | s 3.783 |..... 3.783 | MJSD. 06/13/2019. | 06/15/2049.
95168W AR 8 |WSTC 2014-2 ABR - CDO.. ..186,881 |..... 99.929 186,749 .186,881 186,892 Y (8 [OOSR SRR PO 2724 ... 2.719 |JAJO.. 10/24/2017. | 01/16/2027.
960330 AA 8 |WESTR 171 A-RMBS ...100.350 113,486 113,091 112,929 (2] SOOI ISVUTIRPIRN PO 3.050 |...... 3.048 |MON...| ... 03/30/2017. | 12/20/2030.
96033W AA 6 |WESTR 181 A-RMBS ...101.207 395,553 .390,837 390,146 ((0)]) SRR ISVURTIN P 3.380 |...... 3.380 [MON...| oo 1,101 | e 13,204 | 04/19/2018. | 12/20/2031.
96033W  AB 4 [WESTR 181 B - RMBS.........cccovsrinininiiisciienincinsnssissiessissssensniinns | evvvene oo [ evverieendh [ LD B | oo TTT,765 L 99.510 777,843 781,674 779,662 821 | e | e [ 3.580 |...... 3.839 [MON...| ...c....2,332 | ... 27,971 | 04/19/2018. | 12/20/2031.
96034L AA 9 |WESTR 201 A- RMBS ...102.196 ....1,369,895 1,340,460 75 | e | e | e 2713 | ... 2.766 |MON...| ... 07/08/2020. | 03/20/2034.
96525W  AC 7 |WITEH 10 B2 - CDO......cccvvvvrrrinrianes ...100.803 ...1,008,034 | ... 1,000,000 | ....cc0.eee0. 1,000,000 [ ooovooririieriiriis [ v [ v [ e | s 4.070 |...... 4.090 |JAJO.. | ... 03/19/2015. | 04/19/2027.
97064F  AA 3 |WESTF 2020-A A - ABS.......coconerrrmrrmernrineeinssinerisessnensssessessssssssssssssnens | vneeen | oo | cverenneendd | TF FEwiiiiiis | 1,900,641 | ... 87.980 | ..oovvvrnen. 1,672,208 | ..oovvvcrenne 1,900,668 18 [ s [ e | e 3.228 |...... 3.228 | MON... 02/18/2020. | 03/15/2045.
974153 AB 4 |WSTOP 201 A2 - RMBS +..1,000,000 | ..occ00ee0 1,000,000 [ cooovorireoniiriinnnns e e | e | s 2.841 | ...... 2.841 |MJSD. 10/09/2020. | 12/05/2050.
979888 AC 8 |WDMNT 2018-4 A2 - CDO........... 2,500,000 80 | covvreereerreirens [ ererreeineereninens [ e 1.668 |...... 1.677 |JAJO.. 03/29/2018. | 04/22/2030.
97988P AN 6 |WDMNT 171R A1R - CDO ...100.230 ...1,000,000 | ............1,000,000 | ..oovoovieriinrinnis [ [ | e | s 2.218 2.224 | JAJO.. 09/30/2020. | 10/19/2020.
97988W AA 9 |WDMNT 207 A1A - CDO ...100.000 3,000,000 | vverrrer: 3,000,000 [ 1ooeruvrnrenirierines | cerereeerenineienis | ceereniseineenns | s | e 2129 |..... 2.159 |JAJO.. 11/20/2020. | 01/15/2032.
98875N  AJ 4 [ZAIS99B2- CDO.....ocevvveieirrirrianes ..100.788 | ..............1,007,878 | .............. 1,000,000 07 | e | e | s 3.540 |...... 4.862 | JAJO.. 06/19/2018. | 07/21/2031.
98877G AA 6 |ZCCP 2019-1 A1-CDO. ATAFE. o | e 1,498,594 | 99.724 1,500,000 (LK [T USRI PO 2.080 |...... 2.115 |JAJO.. 03/04/2020. | 07/16/2031.
98878C AA 4 |ZCCP 181 A1-CDO.....cccovvrivrrirnns A1AFE....0 | on..2,000,000 ... 99.293 +.2,000,000 | ...cc00e002,000,000 [ ooovorreriieriinnnns v [ | e | s 2.000 |...... 2.008 | JAJO.. 11/29/2018. | 01/16/2031.
98878C AC 0 [ZCCP 181 A2-CDO.....cccoovrvmrrrns 4 ..983,750 |..... 99.530 . 2774 | oo | e [ e 1.790 |...... 2.149 |JAJO.. 02/07/2019. | 01/16/2031.
98886Y AR 9 |ZAIS2 2 ABR = CDO.....cvireriiriiiieiieseieisisssie s | renens . 4 ....38,834 |...100.087 ...38,838 3 | e [ e [ 2920 |...... 2.797 |JAJO.. 04/10/2017. | 07/27/2026.
98955R  AB 5 |ORIIATF-CDO..... (SO RRRTRRTIRRTT [T [o] I 41AFE s | o 2,000,000 |..100.773 | ..............2,015,468 | ..o 2,000,000 | ..oocrennne 2,000,000 | .ooirinnirnninnninens | e | e | e | e 3.440 |..... 3.455 |JAJO.. 11/08/2019. | 01/21/2031.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. XXX ] ..........338,148,515 | .......... 338,942,889 | .........336,026,969 | .............(35,155) | ........... (12,808)] ........ 894,645 XXX XXX XXX [ e 996,154 | .....7,896,189 XXX XXX
3899999. Total - Industrial & Miscellaneous (UN@ffiliated)............cc....cvveiiveemieeiieciie et essseees XXX | .........570,038,595 | .......... 564,708,253 | .........555,075,052 | .............(67,203) | .......... 358,908 | .....1,301,837 XXX XXX XXX | ... 2,594,334 |....14,873,662 XXX XXX
Hybrid Securities - Issuer Obligations
22080R 20 6 | STRUCTURED PRODUCTS CORP CORTS TRFORPE........cccoconsiinniinns I ....... || ............ |2.CFE ......................... 121,205 |..... 34.290 171,450 .125,000 121,205 [ oo | e | censeensenissnsens | ensnsenessnsssninnns | ces 8.000 |...... 8.251 [AOD....o. [ [ e 10,000 | 12/31/2010. | 04/06/2028.
4299999. Hybrid Securities - ISSUET ODIIGALIONS. ... ..u.iveuiieseieiiesiris ik 121,205 XXX 171,450 .125,000 121,205 | coooviiiiciens 0 0 0 0] XXX XXX XXX [ i 0 ] e 10,000 XXX XXX
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Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company

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

1 2 Codes 6 7 Fair Value 10 11 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.JA.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
4899999. Total - Hybrid SECUMHES. ........rveuiiesiiiiiiiristiissiissii e 121,205 XXX 171,450 .125,000 121,205 | v 0 0 0 0] XXX XXX XXX | e 0] e 10,000 XXX XXX
Totals
7699999.  Total - ISSUET ObGAIONS. ......v.veisrersirieiriseieeseiers et 229,383,146 XXX | s 236,773,259 ..225,230,534 | .........224,048,186 | ...............(9,099) | ......... (752,084) | ........ 332,277 L0 XXX XXX XXX .....8,229,282 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities .93,798,868 XXX ..96,599,207 97,139,526 | ...........93,217,287 | ............(22,948) | ......... 306,673 74,914 L0 [ XXX XXX XXX .....2,493,254 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities XXX ....10,067,287 (200,578) 0 0 XXX XXX XXX [ 38,125 | i 494,082 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ........c.rreririsieseriieriiseiisissiia XXX | .........437,416,323 | ......... 430,658,538 | .........430,753,396 | .............(35,155) | ......... (626,547) | ........ 894,645 .0 [ XXX XXX XXX | . 1,924,549 |....11,143,634 XXX XXX
8399999.  Grand TOtal = BONGS.......c.uvvuueveurirresieeseiseiieiseessess s ss st XXX | ... 781,350,685 | ......... 763,095,886 | .........758,164,453 | .............(67,203) | ...... (1,272,536) | .....1,301,837 L0 XXX XXX XXX | .o 4,362,724 |....22,360,252 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1B e 56,001,741 1D ... 72,490,495 1E ... 41,305,818 1F s 70,873,100 1G ....19,996,973
2B ..36,961,807
3B .
4B ..
5B s 367,721
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Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company

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

2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange SVO
g| Number of Par Value | Rate per| Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/A.C.V. Change in Administra- Date
CUSIP Identification Description Code| n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B/AC.V. tive Symbol | Acquired
Industrial and Miscell (Unaffiliated) Perpetual Preferred
064058 AH 3 |BANK OF NEW YORK MELLON CORP. ... |.1,000,000.000 1,000.00 1,106,250 1,000,000 106,250 106,250 .| 05/12/2020.
249670 AA 8 |DEPOSITORY TRUST & CLEARING CORP ... [.1,000,000.000 |......1,000.00 | ...cocovereree | crrerrirrrrnerni 938,750 | ......93.875 | coooorrerrrnnnnd 938,750 | covvvrrenns 1,000,000 .(67,750) (67,750) 1.FFE....... 05/19/2015.
313148 87 6 |FEDERAL AGRICULTURAL MORTGAGE CORP O 40,000.000 | ..........25.00 | .o | cervrreeenr. 1,083,200 | ......27.080 | ... 1,083,200 | ... 1,000,000 | ..oooooneee 15,000 ....60,000 (3,004) (3,004) 1.D 06/17/2014.
313400 64 0 |FEDERAL HOME LOAN MORTGAGE CORP [ 5,000.000 36,250 1,500 0 6.FE 12/31/2010.
313400 67 3 |FEDERAL HOME LOAN MORTGAGE CORP e 15,000.000 110,850 4,575 0 6.FE 12/31/2010.
313400 69 9 |FEDERAL HOME LOAN MORTGAGE CORP. el ,000.000 73,000 1,500 0 6.FE 12/31/2010.
313400 73 1 |FEDERAL HOME LOAN MORTGAGE CORP [ 4,000.000 | ... 56,000 2,200 0 6.FE 12/31/2010.
369604 BQ 5 |GENERAL ELECTRIC CO......oooomrvirinrriiisnsiiisssseiiisssesssssssssssssssssssssssnns. | e .| ....644,000.000 |..... 1,000.00 597,310 650,440 | ............. 1,431 32,200 (32,393) | covvvvrvan (1,418) (33,810) 3AFE..... 01/20/2016.
46625H HA 1 | JPMORGAN CHASE & CO.......coovvveirriiisnsiiisssssisisssissssssssssssssssssssssssas | covienes .| ...489,000.000 |..... 1,000.00 485,333 507,949 3,153 23,132 (6,735) 11 (6,724) 2BFE...... 10/13/2011.
481288  AH 4 |JPMORGAN CHASE & CO.......cocoovviininriinnniiinsssicsssssissssssssssssssssssnsssnes | coneeies .1.1,000,000.000 |...... 1,000.00 998,750 1,000,000 P2 I RO SRR (1,250) (1,250) 2BFE... 02/19/2020.
524ESC 63 9 |LEHMAN BROS HLDG ESCROW COM.........cooommvimmmniininricsinsssississssisins | coveeies B 23,000.000 23 0 6.* 12/31/2010.
524ESC 70 4 |LEHMANBROSHLDG C5.94.........ccooovviiinnriiiinnniiisenseiisssssissssisssnsssiinns. | coveeies B 4,000.000 20 0 6.* 12/31/2010.
524ESC 72 0 |LEHMAN BROTHERS HOLDINGS.........coosmmrrermmereermnressssssesssessessssesnssssns | soseeees B 8,000.000 25.00 8 0 6.* 12/31/2010.
59156R  BP 2 [METLIFE INC.....ccoooviiiiiiriiiiisiissesscisssisiessisssssisssssssssssssssssssssssnss | coneoies .| ....334,000.000 |..... 1,000.00 | oo | v 334,835 |..... 100.250 334,835 334,000 598 |..........15,907 (3,340) (3,340) 2BFE...... 05/27/2015.
59156R BT 4 [METLIFE INC.....cooooiiiiiiiiiiicissscissssiessisssssisssssssssssssssssssssssnss | coveeies . 1.2,000,000.000 |...... 1,000.00 | .vvoveenns | v 2,292,500 | ..... 114.625 2,292,500 2,000,000 | ... 34,597 | ........ 117,500 [ .oooerverrsrerrernn [ e 62,500 0 62,500 2BFE..... 03/20/2018.
714239 ZB 9 |PERMIAN HOLDINGS INC Recooos [ | o 56,101.000 | ...ovvveeerrieins [ o [ [ | s | s | s | s | s | o | s | s 140,253 (140,253) 5BGlI 11/01/2016.
743315 AU 7 |PROGRESSIVE CORP ... 1.1,000,000.000 |...... 1,000.00 | .o | e 1,040,000 | ..... 104.000 | ...ccooeeeees 1,040,000 | ......ccocco.. 1,000,000 | ...ooonnee 15,826 | ..c000rrn53,750 | ooovcrrirrvnirinnns (20) (1,327) 2AFE.... 03/09/2018.
89832Q AF 6 | TRUIST FINANCIAL CORP..........ccoommmriiinrrriiinnssiiisssesiissssssisssssssssssisssnenns | covienes .1.1,000,000.000 |...... 1,000.00 | .vvvveenns | v 1,142,500 | ..... 114.250 1,142,500 1,000,000 142,500 2BFE..... 06/16/2020.
902973 83 3 |U.S.BANCORP.........occiiimmrrrivecsmiiissensssssesssssssssessssssssssssssssssesssssessssns | oo B 20,000.000 25.00 531,400 26.570 531,400 518,400 8,125 32,500 cereenn(16,426) (16,426) 2AFE..... 08/26/2013.
902973 AY 2 |U.S. BANCORP........cooosiriiinnriiissiisissssississssesssssssssssssssssssssssesssssssssssssses | s . |....500,000.000 |..... 1,000.00 | .o | e 498,125 | ....... 99.625 498,125 500,000 | ..voovvnnee 11,816 | .0000errii25,625 | covoovvvvririsreriens | e (15,625) 0 (15,625) 2AFE.... 11/16/2015.
949746 55 6 |WELLS FARGO & CO.......cvviiiiiiiisnsisissssississsisssssssssssssssssssssssssssssssssns | o N 40,000.000 25.00 1,076,400 26.910 1,076,400 1,000,000 58,501 .(14,600) (14,600) 2BFE.... 07/15/2013.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Prefermed..... .. s sssss s sssssssssnsssssssssenessnes | sesressseees 12,135,128 XXX s 12,401,453 |........... 11,520,615 | ........... 92,144 | ......... 500,930 | ...cccovernenen 0. 148,820 |........... (1,426) | ......... 140,253 7,142 0 XXX XXX
8999999, Total - Preferred SIOCKS...........cvviviiiiiiiiisiriiiisiiiissiissis s sins sssssssssss s | s 12,135,128 XXX | 12,401,453 | ............ 11,520,615 | .......... 92,144 | ......... 500,930 | .covrrerrririnnd (V) 148,820 |............ (1,426) | ......... 140,253 7,142 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A s 0 1= 0 1C v 0 1D .. 1,083,200 1E i 0 L S 938,750 L[ 0
2A 3,175,775 2C 0
3A . 597,310 .0 3C ..
4A . 4C
5A .. 5C .




Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company

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

[AF

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVO
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received|  Declared but Increase Impairment B./A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. Acquired | tive Symbol
C on Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
037347 10 1 |ANWORTH MORTGAGE ASSET REIT ORD......... et | s I 97,250.000 | ...cccovvrrrnee 263548 | ........ 2.710 263,548 | .. 109,893 4,863 | . 23,340 | ..o | s 132,260 | ......... 211,033 (78,773) | v 12/09/2013. | .o
03762U 10 5 |APOLLO COMM REAL EST FIN REIT ORD........ccooevirreririmrinerieerieniresesseesssessessnsssnens | sevieens | ee | voree 20,554.000 229,588 | .. 201,635 719 | 32,064 | ..o, . (11,295) | ........ 135,049 (146,344) ... | 09/01/2016.
041356 20 5 | ARLINGTON ASSET INVESTMENT CL AREIT . | 68,000.000 257,040 | .. 129,531 . 15,300 [ ..ovevnerrrireiiniins . 220,185 | ........ 362,789 (142,604) ... | 10/30/2015.
06738E 20 4 |BARCLAYS ADR REP 4 ORD.......ccooiiuirrerierninerieriessienssssssssssessssssesssesssssssssssssssnens | coseenne Cl o 35,500.000 | . . 283,645 | .. 177,855 S RSN DTN 73,840 | ... 128,155 (54,315) ...| 03/18/2014.
10922N 10 3 | BRIGHTHOUSE FINANCIAL ORD . et | e [V O 818.000 | . 205 | s 29,616 | ......... 32,090 e | e . (2,474) [ oo (2,474) ...| 08/07/2017.
163851 10 8 | CHEMOURS ORD.......otviriemmrimeimiineesiesssessssesssesssessesssessssssssssssssssssssessssesssessssssssssens | cosseene [V [ 1,100.000 , 790 | s 27,269 | ...... 7,700 . 1,900 [ oo AT (VI I 7,370 | v 07/01/2015.
172967 42 4 |CITIGROUP ORD......... JESTOUVPUROOSPURPRORTOR IVPORPPORN DOV IO 5,200.000 | . . 320,632 | .. 254,690 . 10,608 | ...oovvvririiniiinns . (94,796) | ..ocvvvvvvirrirne (94,796) ... | 01/14/2015.
19626G 10 8 | COLONY CAPITAL CL A ORD.......coomreriermeimerineriessesssenssssisesssessensnenes [V [ 4,808.000 | . .23, 810 | s 23,126 | ...... 8,414 . 1,058 | oo 14712 | ... 14,424 288 ...| 01/11/2017.
20825C 10 4 | CONOCOPHILLIPS ORD.......oeviiiiimiiiiiiiniiisiierissesnsissiiesiesssssssssisssssssisssssssseness | ceiiens | s 7,000.000 | . . 279,930 | .. 281,890 . 11,830 [ .o (175,280) | .vovvvvrrirrrinnns (175,280) ...| 06/27/2011.
29250N 10 5 [ENBRIDGE ORD......c.coouimiuimrimeemmrisniniesieseseesssssssssesssessssessssssssssssssssssenssesssssssnssnns | seveens (o I 1,675.000 |. .53, 2990 | s 53,583 | oo 51,992 . 4,099 | .o . (13,032) [ vooovvrrrrrrirenne (13,032) ... | 08/06/2015.
29273V 10 0 |ENERGY TRANSFER UNT......oiiiiiiiiiiiiiiiiiniisiieiiesiseissisisssissssessenssssssssassiens | osnions I 77,376.000 478,184 | .. 355,930 . 82,599 | ..ooiierieineieins | s 122,254 | ... 636,804 (514,550) | oo 10/19/2018.
354613 10 1 | FRANKLIN RESOURCES ORD.......cccuiriuirierirrireesnisersessesssesssssssessssssssssessssssssness. | eonenen | oee | eeeeens 8,500.000 212,415 | ... 87,058 2,380 9,180 | .vvrererireererii 70,720 | .oovvrnee 79,135 | v (8,415) ... | 09/10/2015.
37045V 10 0 |GENERAL MOTORS ORD s | cevene | | e 2,485.000 103,475 | oo 74,401 . 944 | oo 12,524 | oo . 12,524 ...| 08/12/2015.
38741L 10 7 | GRANITE POINT MORTGAGE TRUST ORD . FSSSTURRORRN IR DUV PO 17,721.000 177,033 | ..ooeee 89,845 7974 | 10,987 [ .oovoeereererieinn 49,970 | ........ 198,649 (148,679) ...| 11/02/2017.
389375 10 6 | GRAY TELEVISION ORD.......cevviiiiiririiniisiiieiiesisseississsiesienissssnsisssssssssssssessnnsss. | aoeeees | oen | oeees 30,000.000 536,700 | .. 444,393 e |, (106,500) | vvovvevvrerrrnenee (106,500) ... | 09/05/2019.
55272X 10 2 |MFA FINANCIAL REIT ORD....ccovturmriremrinerienseseseesssssssesssesssessssessssessessssssssssesssasess | convense | e | avenne 25,000.000 38,750 1,875 6,250 | .o 49,000 | ........ 143,000 (94,000) ...| 11/15/2012.
58503F 50 2 | PHENIXFIN CORPORATION........... . 4,783.000 135,407 55,598 79,809 | .o . 79,809 .. [ 10119/2017.
628351 10 8 | MUTUAL RISK MANAGEMENT LTD...... . [SSSTRTRRON PRROR O IO 140,000.000 | .oouermrerermerieneinennns | ervrenrrnenienins | crverineesennsienienens | e 0 e | | e | e | 0 ...| 12/31/2010.
755740 10 1 | READY CAPITAL ORD.....ooviiuiiiiiiniineissiiesisesisesisssesssssssssesssessssessssissssssssessssssssnsss. | avseneee | e 34,442.000 428,803 | .. 435,661 | ...coovvvnvee. 12,055 | . 44,522 | .o . (79,439) | ..ovvvvvirrirne (79,439) ... | 04/14/2020.
780259 10 7 |ROYAL DUTCH SHELL ADRREP 2 CLBORD.......... FSSSTRRTRI PO (O 8,000.000 . 268,880 | .. 193,760 - 15,304 | .o . (10,430) 200,451 (210,880) ... | 09/28/2015.
780259 20 6 |ROYAL DUTCH SHELL ADR REP 2 CL A ORD........coeeommiinerinieneinsriseeisssisesssssienninne | evvnnees | C | e 6,500.000 ..228,410 228,410 | .. 163,605 . 12,435 25816 | ....... 180,776 (154,960) ...| 08/21/2015.
85571B 10 5 | STARWOOD PROPERTY REIT......cccoviuiriiereerninerseniesenessssessensssssssssessssssssssssssnes | cosvenne | oo | avenne 15,000.000 ..289,500 | .. 289,500 | .. 257,905 7,200 | . 28,800 e | (83,400) [ ...covvvvvrrirnnns (83,400) ...| 11/15/2012.
876030 10 7 | TAPESTRY ORD.....cotiimriirieiiiiiinirisiissiiesiesissssssssssssessessssssssssssssssssssessnnsss. | soveenes | oer | oeees 21,600.000 | . 671,328 | ... 31.080 671,328 | .. 286,848 . 7,290 | oo | e 485,530 | ........ 396,754 | ..o 88,776 ...| 08/15/2019.
879010 10 5 [ TEGNA ORD.....cooiirriuiiriiieeiieesesisseesessssssessessssesssssssssssesssssssesssssssssssssssesssssssassns | sesseess | ee | sonee 20,000.000 | ..ccooimrirnee 279,000 | ...... 13.950 279,000 | .. 294,702 .1,400 5,600 | .overrerersriesrs . (54,800) | ...cvvvvvvrirnnns (54,800) ... | 09/04/2019.
90187B 40 8 |TWO HARBORS INVESTMENT REIT ORD 55,257.000 351,987 | ........ 6.370 351,987 | .. 210,529 9,3% | . 40,338 [ .. | s 127,536 583,406 (455,870) ... | 08/02/2018.
92556H 20 6 | VIACOMCBS CL B ORD.....ccoivrmrimiiieieinenisesesesssessssssessesssessssssssssssssssssesssssssssssns | sesseess | ee | sooeee 13,200.000 491,832 | ... 37.260 491,832 | .. 184,932 3,168 | . 12,672 [ e | e 363,693 | ........ 425,865 (62,172) ... | 09/03/2019.
D18190 89 8 |DEUTSCHE BANK N ORD......c.coecomirirrinrinerieninreieninsiserinssiensenessesssssssssessensnenss | convene | G | vvvine 12,646.000 137,841 | .. 137,841 | .. 103,085 | ..ovoovereieeiiierieens | e | e 39,456 | ..covviriniis . 39,456 ... | 03/30/2017.
G30401 10 6 |ENDO INTERNATIONAL ORD.....cccosriimmssmmnmmsenessessemssssssssnsssnsssesssnssssesssnsssssssssssssssssssss | serseene | O | wvnne 31,500.000 | . 226,170 | ........ 7.180 226,170 | .. 129,780 [ N FTTRP RN 78,435 | .o, . 78,435 ... | 05/06/2016.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........ccooiiiiiniiins o 6,882,192 XXX | 6,882,192 | ..covovnnnnn 4,662,451 | ..o 57,502 | .o 376,320 | ..o 0] o 1,321,665 | ..... 3,696,291 | .. (2,374,625) | ..o 0 XXX
C on Stocks - Industrial and Miscell (Unaffiliated) Other
714239 ZA 1 |PERMIAN HOLDINGS INC.....c.coocviiriiiiniiinnininienes |R ...... ‘ | ...... 56,101.000 | ..oooivvviiiciinniinniininis | e | e | oo i [ | s | 140,253 (140,253) | ...ooovvvirirniriiinians 11/01/2016. | .ovvvvevs
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other... 0 XXX 0. 0 L0 (U 0 0] e 140,253 (140,253) | ..o 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
63655# 10 2 |NATIONAL INTERSTATE INS CO OF HAWAIL........... . .|.....500,000.000 14,301,369 | ......28.603 | ............14,301,369 | ..............6,641,936 | ...ooeivrrrrvrrierirnns | cerreennn 1,400,000 | oo . 269,342 | ..o 269,342 ...| 01/01/1999.
89684# 10 2 | TRIUMPHE CASUALTY CO................ [SSTTUTOSTOSUPTORSTUROURSRURRIORS INPPORPPRN DUV EPPOOON 75,000.000 20,436,938 |..... 272493 | ............20,436,938 | ............12,990,027 | ....cccooomurivurrmrrirns | w0rerreni 2,000,000 [ ooovioiiririirirnnnne 40,652 | ...covvivirrirene . 40,652 ...| 01/01/2006.
89391# 10 6 | TRANSPROTECTION SVCS CO........ SO OTRRURRISTUTRPTURPOR IUVPROVPRN VO IO 300.000 994,342 |..3,314.474 994,342 | ..o | ceernseiseresnineenns | eeeeeennn 1,600,000 [ oo (747,508) | ....ovvvrrirrrinnes (747,508) ...| 07/30/2013.
92206@ 10 7 |VANLINERINS CO ...166,737,267 |55,579.089 66,737,267 | .. 145,422,332 . 22,000,000 ..2,660,844 | ..o 2,660,844 .| 07/30/2013.
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other. 202,469,915 XXX 202,469,915 | ........... 165,054,295 | .....cccvcurenns 0.... 27,000,000 | ....ccccoovrernnenend 0 2,223,329 0 2,223,329 XXX XXX
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVO
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received|  Declared but Increase Impairment B./A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code | gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. Acquired | tive Symbol
9799999, TOtal = COMMON SHOCK. ... tvusiessisserteres stk fhb bbbt 209,352,107 XXX | s 209,352,107 | ..ccovvenes 169,716,746 | ..o 57,502 | ........ 27,376,320 | .o 0 ] o 3,544,994 | ... 3,836,543 (291,549) | oo 0 XXX XXX
9899999. Total Common and Preferred Stock . . e et 221,487,235 XXX | 221,753,560 | ........... 181,237,361 | oo 149,647 | ........ 27,877,250 | cooovvvrciicinns (V1 IO 3,693,815 | ..... 3,976,796 (284,407) | cvvovvvricrinri 0 XXX XXX

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

0 1C s 0 1D 0 1E 0 TF e 0 16
0 2C .. 0

0 3c 0

0 4c 0
.0 5C . 0
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Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
91282C  AZ 4 |UNITED STATES TREASURY......ccoiiiiiriminiirsrnsistsissessesnisnssnssnssenssnessenes I | 12/08/2020........ GOLDMAN. ...ttt 849,867 850,000 .19
0599999.  TOtal - BONDS - U.S. GOVEIMIMENE. .....vuuuiiesiisesiss i8££ £E08 8400884084040 E 4088408404108 0E 4008 L0000 849,867 850,000 .79
Bonds - U.S. Special R e and Special A
3140JX  EE 4 [FNBO2832 - RMBS.......ccoivirimiriirierierieeeseeisssiesiessesss e 02/28/2020........ AMNErst SECUMHES GIOUP LLC.........ucvuuivirirriieeirieiieisiesieseseeissessessesssesssessssssesssseses | oesssesssssssssssssssesssesssesssssssssssesssnssss | sisesssessssesssessssssssssessnens 1974973 | oo 1,933,878
45201Y 6B 8 |ILLINOIS HSG DEV AUTH REV.......ccoovviivirriiririniis 03/06/2020 MORGAN STANLEY CO......cccovvvrvrrrrirene . 2,237,740 . 2,000,000
880461 Q3 5 |TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.....ouviueririeieineeieiieerieseeeesesisssesessesenenens 02/26/2020........ CITIGROUP.....ccoouieiteri ittt | Hheeeb b sttt siens | seesesbsse s s sen e senaae 1,085,970 | oo 1,000,000
88275L  AC 0 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF. 06/12/2020........ JEFFOIIES.....ooe ....1,000,000
88275L  AD 8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF. 06/12/2020........ JEfBIIES. ... s . ...1,000,000 | .. 1,000,000
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAl ASSESSIMENES. ... ruureuirsiirsirssteerssteserssssssssssssessersssssesserss | oedsstesesssesseesoee o8 ees 408 £88 o881 £ 8188848880848 EE 8 £E 8488108 £E 848181 £ 4801 £E 84 E4EE4EE 08 E 01818488 E 848 EE L 4EE 1 eEEHEEE 148 £E 8o b eE o0 b eEEeeE eEbeeEeE b e b e b n bbbt en bt ent s | oedsnesessens s bttt 7,298,683 | oo 6,933,878
Bonds - Industrial and Mi:
000844  AA 8 | ABPCI 8 ATA - CDO.....cvruiiririririesirseseiersee s C 03/10/2020........ BARCLAYS CAPITAL INC FIXED INC........evriereriiiririieieiessiseesisieisneenes . 2,000,000 2,000,000
00180A  AA 7 |AMSR 20SFRT A - CMBS.......cooiiiririerenisiesseisees e 03/04/2020........ GOLDMAN . ...ttt | ess ettt | eheeei e 1,999,926 . 2,000,000
00180A  AB 5 |AMSR 20SFR1 B - CMBS........cccoiiiiiiriiniiciiieiissssiesissiiesiesiseias 03/04/2020........ GOLDMAN......oviiiriririiissi e 999,998 | ... 1,000,000
00206R  MF 6 [ ATET INC.....ooriiiicee et enins | ceniseniensenes 12/07/2020........ CORPORATE ACTION. ...ttt 922,544 899,675
00255U  AA 3 |AASET 201 A - ABS. 02/03/2020. GOLDMAN.... e . 999,983 1,000,000
03879Y  AA 5 | ARCLO 19FLT A - CDO.....oiirriiirireiersiiseierssisesesieises st [ 02/07/2020........ AMherst SECUMIES GIOUP LLC...........vuiiiiiiieieeeiisseiesi e enssisens | evsssesesisss st sssentes | ebiesssesess s sseseensees 1,503,750 1,500,000
03880W  AA 6 |ARBOR REALTY COMMERCIAL REAL ESTATE NOTE.......cccoviiirniiiiieineieresissieniesssneenes C 02/21/2020........ JP MOTGAN. ..o 3,000,000 3,000,000
05492Q  AA 4 |BDS 20FL5 A - CDO.....ovireiiiriieiereeiseesieiresesie e essenesenes C 01/08/2020........ WELLS FARGO SECURITIES LLC...... . 2,000,000 . 2,000,000
05949C PP 5 | BOAMS 2005-L 4A1 - CMO/RMBS.... 06/02/2020........ Amherst SECUNHIES GrOUP LLC..........vvuiiiiireriiiriinsiciseessieieens s ssssssenss | essesssssesssessssssse st esss s ssssesessanss | resssssssnsssessssessessnssesene 1,348,449 | ..o 1,425,046
09261L  AB 4 |BLACKSTONE / GSO SECURED LENDING FUND 11/23/2020 CITIGROUP......ovvrieierriersee e 2,006,480 . 2,000,000
12327F  AA 5 [BJETS 201 A-ABS.......oooiiiciriciirissciesseeneas 10/21/2020........ Bank of America Merrill Lynch.... 999,986 | ..o 1,000,000
124341 AA 2 | BXMT 20FL2 A - CMBS.......oiiiiicierieteeirteesseisee e 03/10/2020........ WELLS FARGO SECURITIES LLC...... 2,994,083 | ..o 3,000,000
12479R AE 7 [CAUTO 171 A2 - ABS.....ooiiiiiiiisiesie s 01/09/2020........ CANTOR FITZGERALD + CO....coovuviiiriiiiciesisissssie et ssssssesssssssanes | oees 240,613 236,474
12510H  AA 8 [CAUTO 4 AT - ABS.....oiciceeee s 01/15/2020........ CREDIT SUISSE SECURITIES (USA).....oucuuiuririiiiiererieriesieesesissesesssesssssssesessssiessessssssens | eesssesessssssesesssessesssssessesssessessssssessns | ersessmesesssssessessessnsssessnes 1,499,609 | oo 1,500,000
12510H AC 4 |CAUTO4A3-ABS.... 01/15/2020 CREDIT SUISSE SECURITIES (USA) . . 749,472 . 750,000
12529F  AA 1 |CFMT 20HB3 A - CMO/RMBS.........ccoovierinriiirerinrineesierssieeesisiesiessesseseenes 05/08/2020........ BARCLAYS CAPITAL INC FIXED INC........oviieerierieiniieieeirernsiseeeiieeseneenes . 999,999 | ..o 1,000,000
12520l AA 8 |CFMT 20HB4 A - RMBS.......cooviiviiiieiieieierissesssisissnssessnens 12/11/2020........ NOMURA SECURITIES/FIXED INCOME...........coviiirirmiinirrieiisiessssssissssessssssssessssssnses | resssssssssesessssssssessssssssssssessssessosses | sessossesssssessessssssssesossas 4,999,998 5,000,000
125631  AS 6 |CLIF 203 A- ABS.....cooiiieriiiieriseseie s 10/02/2020........ DEUTSCHE BANK SECURITIES, INC.......ccoovvrvririreriniars 749,845 750,000
14576A  AA 0 |CARS MTI-1L.P.-ABS 11/18/2020........ GOLDMAN . ...ttt sses 2,998,758 3,000,000
14576A  AC 6 |CARS MTI-1L.P.- ABS 11/18/2020 GOLDMAN . 999,396 ....1,000,000
15201P  AA 7 | CENTERSTATE BANK CORP.......oiviiiiriiiiiiiissisesisisisesse s ssiesss st ssssnessnes 05/21/2020........ Stifel, NICOIAUS & C0., INCevvvririiriiirirciiieiesise e entns | essessessssb s s bbb bsantes | ebsesssssess s en e ensnes 1,000,000 1,000,000
15674H  AA 3 [CERB 29 A - CDO......oiiiiiiieieiistiersisseesie st [ 10/16/2020........ WELLS FARGO SECURITIES LLC.......couiiieiiiirieiiesiseesesieiesiseisesisseesssssssessss e ssssiessensns. | oesssesessesisssessessesssssessssssessesssessessnes | ersesssesesssssessessessnsssessnnes 1,000,000 | oooovrveirireeeieis 1,000,000
16159W  AC 8 | CHASE 191 A3 - CMO/RMBS.......cooirirriiiiirisiierierieiss s 01/14/2020........ Ambherst Securities Group LLC 998,408 975,246
193051 AA 7 |COLD 20ICE5 A - CMBS 10/22/2020........ GOLDMAN ...ttt 2,000,000 . 2,000,000
19687Y  AA 3 | COLT 2020-RPL1 A1 - RMBS......coovvviiriiriciniieierseieienississssisssssenes 10/06/2020........ CREDIT SUISSE SECURITIES (USA).....cvuiriimmeriiinirniiernsiesesssessssessssssssessssssssesssessns 999,999 | .o 1,000,000
233851  DZ 4 | DAIMLER FINANCE NORTH AMERICA LLC.......cciueiiieririrniiniireiissiesissssessseesis e 03/05/2020........ CITIGROUP......ooteeiettite ettt 995,530 | oo 1,000,000
24422E VF 3 | JOHN DEERE CAPITAL CORP.........cocrvriiiririrerisisissississsiesesisens 03/04/2020........ P MOMGaN......ceiiiriii s 999,340 1,000,000
25216A  AA 2 | DEXT ABS 2020-1 LLC - ABS.....c.oeererrricrnicrcrireieineines 10/28/2020........ CREDIT SUISSE SECURITIES (USA) . st 999,979 ....1,000,000
26209X  AC 5 |HONK 202 A2 - RMBS.......oooirmiiriiiirirnieinnsssisessss s sssssensessenes 10/29/2020........ BARCLAYS CAPITAL INC FIXED INC......ccoiirirrireriniieierisissisisssssessiessssssessessssssssssessanss | resssssssssssessssssssesssesssssssssesssssessosses | sossosssesssssessessssssssesossaes 1,000,000 1,000,000
278642 AW 3 [EBAY INC .ottt 03/04/2020........ Bank of America Mermill LYNCh..........coviiiiiiiicses e 998,430 . ....1,000,000
29278N AP 8 |ENERGY TRANSFER OPERATING LP 01/07/2020........ DEUTSCHE BANK SECURITIES, INC........ccccovrvmiriranirnnnnne 999,240 | oo 1,000,000
30070R  AA 0 | XAN 20RSO8 A - CDO......cooreirriieiirsieresiseiesissi et ssessneenes C 03/02/2020........ JP MOTGAN. ..o 2,400,000 . 2,400,000
302637 AG 8 |FSKMM TR ATR = CDO....cvvvuuririrreirisineriessiessieesesessseiessens 12/14/2020........ BARCLAYS CAPITAL INC FIXED INC.......cvvuueviriereeiniimieesiiesisesessessssssesssesssesssessssesssnees | seessesssssssesssesssesssssssssssssesssesssssssenssns | essssessssssssssesssnssssessssess 1,500,000 | oo 1,500,000
302637  AJ 2 |FSKMM 1R AZR - CDO......ooiiririienrieiesiseierieeiesiesesiesissinsina 12/14/2020........ BARCLAYS CAPITAL INC FIXED INC ....1,000,000
302637 AL 7 |FSKMM 1R BIR - CDO.....oooiieiriiiiciseieeieeieeieeeienissiseinas 12/14/2020........ BARCLAYS CAPITAL INC FIXED INC ...1,000,000 ....1,000,000
33830 AB 1 |FIVEGUYSFDGLLC - ABS.......coviiieiieiniierierisnieecseienieniees 05/12/2020........ RW Baird 975,131 992,500




1'€La

Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
34955Y AN 9 [FCBSL B2R2 - CDO.......cviuiirirririreinniiesiesesesssisss s sssssssessenes 08/05/2020........ GOLDMAN.....ottettirrtsreses et | Hbeeb bbbttt | seeb e 1,500,000 | ooooorriirieieei 1,500,000
34961P AL 4 |FORTRESS CREDIT BSL V LIMITED.......ccccsvirernriieerneieninerciinneenes 09/14/2020........ MITSUBISHI UFJ SECURITIES.........coiiiiiniirerniisierierssiseierissiseeesisssestessesssseessssensens | reves 2,500,000 2,500,000
34961W AU 9 [FCO BFR = CDO.....cotiiiieiriiriniisiiesiesisesssiss st sssesinenes 08/18/2020........ NGLIXIS. .o | s 2,000,000 . 2,000,000
36165V AQ 9 [GCIC CLO IILLC - CDO......covvriirieriisiissisiesisiiesisisissniins 12/15/2020........ WELLS FARGO SECURITIES LLC.......couiitiiiiciieiieiiseiesieiesiee st essesias | essessessssissesesssessssssssesss s essesssssasses | ersesssssessessesssssessnsssessnnes 1,000,000 | oo 1,000,000
38173M  AA 0 | GOLUB CAPITAL BDC INC.......ovvimremrinirierierieesseisssiessesssessenesseens . 09/29/2020........ JP MOMGAN.....c.ooiirire e 999,200 1,000,000
38176P  AC 6 | GOCAP 44 A2A - CDO [ 06/02/2020 CREDIT SUISSE SECURITIES (USA) 951,250 ....1,000,000
38176V AA 7 | GOCAP AT = CDO.....oouveeieiirierieriseesseisssie st ssssssensenes [ 02/27/2020........ SMBC SECURITIES INC......crvumrirrirecieieiieriessisessesesssssesssssssessseseseessssssssssesssessssnsns | svees 2,000,000 2,000,000
38177K AA 0 [ GOCAP AT = CDO....couiriirirriereeieierisiseseisie e C 06/30/2020........ WELLS FARGO SECURITIES LLC......coooiiiiiiciisniiecisrinissississiiesiesissesssisssssnies | aiens 2,000,000 2,000,000
38522H  AA 9 | GACM 20FL2 A - CDO......cooiirririeierseicersieeesie s C 05/29/2020........ GOLDMAN. ...ttt | ereres 2,000,000 2,000,000
39809L  AA 2 | GSTNE 19FL2 A - CDO...oeoiiirriiicinsieresiseeriisesi e C 12/16/2020........ VIIOUS ...ttt bbbt | eeb bbbt | ehienb e 4,475,788 ....4,510,000
40434L AA 3 [HPINC...... 06/09/2020. BNP Paribas. 997,690 1,000,000
411707  AH 5 |HNGRY 201 A- RMBS.... 11/13/2020........ BARCLAYS CAPITAL INC FIXED INC......ccoiiririiiriinicieiiseiesiesssssseseesssssesssssssssssessnes | sressssssssssssessssssssessesssssssssessssessesses | sessesssesssssessesssssessernssaes 1,700,000 ....1,700,000
41283L  AY 1 |HARLEY-DAVIDSON FINANCIAL SERVICES INC.. 06/03/2020........ JP MOTGAN.....cooei et | e 998,630 | ..o 1,000,000
43133K  AA 3 |HILDENE COMMUNITY FUNDING CDO LTD. = CDO....c.cvoivnririrriernnieierisieeisssissssessesisenes (SR 10/23/2020........ SANDLER O'NEILL & PARTNERS, LP......oviiiiiiieiniineieriisesiessssesssisssesssessssesenes | avees 2,000,000 2,000,000
43133W  AA 7 | HILDENE TRUPS SECURITIZATION 2020-3 LTD. C 06/30/2020........ PIPR .o 3,000,000 3,000,000
433674  AA 6 |HLSS HOLDINGS, LLC - ABS.. 12/14/2020 CREDIT SUISSE SECURITIES (USA) ...1,999,995 . 2,000,000
44891A  BF 3 |HYUNDAI CAPITAL AMERICA.........coooiieriiineeseee e 02/05/2020........ MITSUBISHI UFJ SECURITIES.........cccovvverririrrrinenn 998,140 | ..o 1,000,000
46647P  BH 8 | JPMORGAN CHASE & CO.....ccoovivrririeireriieiierssieesessessssessssines 03/10/2020........ P IMOTGAN. ..t | eebee bbbt | Sheenb e 1,000,000 ....1,000,000
55282L  AA 4 |MF119FL2 A- CDO.....ooierrierreieerneeeesieieeiesesisnines C 06/18/2020........ MORGAN STANLEY CO.....virviriiireriiireieieiiseeesissisesssisessssssesessssesessesssessesssessssesssessens | oeves 981,563 1,000,000
55283A  AA 7 |MCA FUND Il HOLDING LLC - ABS.. 11/09/2020........ BARCLAYS CAPITAL INC FIXED INC.......ovvuiiririiiiirieinsieiesisseessssissiesssssssssssessssssnns | veves 2,499,221 2,498,832
56577D  AA 4 [ MRNON 181 AT = CDO.....coiieriiriieieriniste et snenes [ 03/13/2020. Amherst Securities Group LLC 973,125 1,000,000
56577G  AA 7 |MRNON 201 A = CDO.....ouiriiriiiirerinieiesiessssseiesssi s C 11/20/2020........ MORGAN STANLEY €Ot sssssessessssssessesssssssssessens | reves 2,500,000 2,500,000
56577H  AA 5 | MRNON 191 ATA = CDO...ccorriierireirereeinrierssisee s C 12/10/2020........ MORGAN STANLEY CO....orirriririreriiireierirerisseesissisesssesessssssesesssseessessssssesssessessesssessens | reves 999,688 ....1,000,000
58003U  AA 6 |MF1 20FL4 A= CDO...cooverreiiererieiseieerssieseseessies C 10/28/2020........ P IVIOTGAN. .. bes | heeb ettt | Shetieni et 4,000,000 ....4,000,000
58003U  AC 2 | MF1 20FL4 AS - CDO.....ccovrirreiierieiceesissieierieneessesessesesisenees [ 10/28/2020........ JP MOTGAN. ..ot | arers 2,500,000 2,500,000
58013M  FL 3 |MCDONALD'S CORP........cceoiiiiiriiiiniiniissiiesisiisisi s 03/03/2020 GOLDMAN 998,160 ....1,000,000
58551V AA 0 [MWST 202 A - CMO/RMBS.........ocoviriririerieiieresieeesissesesienees 12/14/2020........ JEFFBIIES ... | e 3,000,000 ....3,000,000
59319W  AA 9 [ MF1 20FL3 A= CMBS......ooiieieieeiiisissie st 06/12/2020........ CREDIT SUISSE SECURITIES (USA).....cvuiiirieiiiinirneiersieesessssessssessssssssessssisssssssssssns 2,000,000 . 2,000,000
62955M  AA 4 |NRZ FHT EXCESS LLC - ABS......couiiiiiriririereeieeesiseesesesseneenes 11/12/2020........ CITIGROUP......ootiietti et 999,977 | oo 1,000,000
62960N 5 [NXTC 201 A= CDO..couriiriiiiieiessissie s nsnes 12/04/2020........ WELLS FARGO SECURITIES LLC......covviiireriiiniinisiseienssiseesssisssssessssesessssssssssenss | svenes 2,000,000 2,000,000
65535H AP 4 | NOMURA HOLDINGS INC C 01/09/2020. NOMURA SECURITIES/FIXED INCOME 2,000,000 . 2,000,000
671810 AA 9 | OAKIG 201 AT - CMBS......oviiieiiieieeieisissie st 11/06/2020........ CREDIT SUISSE SECURITIES (USA).....cvuuiiuiimiiiiriresieinsssesesssesessssssssssssessssssessssssssens | sesssssessssssesesssssssssssesssssessesssssnssons | srmsssssesssssissssesssssessnes 1,499,941 | oo 1,500,000
671810  AB 7 | OAKIG 201 A2 - CMBS.......cooiiiriiitieeiserreisie st 11/06/2020........ CREDIT SUISSE SECURITIES (USA) s | Shre s | Sebes e 1,499,373 ....1,500,000
682680  BA 0 |ONEOK INC......oviiiririiiiiiieiiseieiisiss st 03/05/2020........ BARCLAYS CAPITAL INC FIXED INC.......cvvvrrieriiirirrieissieiesisisessssssissssssesssssesssssssss | oeees 999,220 1,000,000
691204  AA 9 |OR ATL = CDO....iuiiiiirircrieiitiesieieeie et [ 03/13/2020........ RAYMOND JAMES & ASSOCIATES INC.......ccovviiriiiiirerinrieeiniieiesireresisesesessiesisessssnens. | reves 480,000 500,000
691204  AG 6 |ORATF = CDO....couivoiriiireriiisiersnessieeens e ssaen C 03/06/2020........ SOCIEte GENEIAIE PaIMS...........oorvirrireiiiisie ettt | sriees 2,000,000 . 2,000,000
B9120L  AA 1 | ORTF A= CDO.....couiiiiiieiiiciieietesisi et [ 11/24/2020........ MITSUBISHI UFJ SECURITIES.........coiiiiiniirerniirierieiesiseiesissiseeesisesesssssessssiessssensens | reves 2,985,000 | .ooceeernrireririeneiceieiens 3,000,000 | ..oouvrrirreriieeeeennene
693684  AA 0 |PSMC 201 A1 - CMO/RMBS........covirrirerinirirerisisessiesssssesesssseessssanes 01/24/2020........ WELLS FARGO SECURITIES LLC.......couiiriiiieiseieiesissisesisissssisesssiesssssssssssesssssessessas | sesssssessssssssesssssssssssessssssssessssssnssns | srsmsssssessssssissssessasssessnes 1,022,344 | oo 1,000,000 2,819
69546T  AA 0 |PAGAYA Al DEBT SELECTION TRUST 2020-3 - 10/22/2020........ CREDIT SUISSE SECURITIES (USA)......ouiiiriiieiiiieriniieeesiseesssiesesissesesesesssssssessssenens | aeenes 499,996 500,000 [ ..ooveureeerrierieniererieen s
70163Q  AA 6 |PARLIA = CDO...ooiiiiiiciisis st C 07/16/2020........ SG AMERICAS SECURITIES, LLC......couiiiiriiiiisiiieiissiesisisisssie s sesssssssssesssssssssssses | sesssssessssssssesssssssssssessssssssessssssassons | srmsssssesssssosssssessasssessnes 1,500,000 1,500,000 | .ooveeerieiieeieieeeee e
TO469F  AC 7 |PEAKS 3 AT - CDO.....oiiieiiiciiieieiisie it C 01/28/2020........ Amherst Securities Group LLC..........occuiiiriniieinceeiseieseie e sisseessses s | soeees 997,500 . ....1,000,000 287
70806U  AA 0 [PNTPK 2 AT - CDO...iiuuiiriiiririitiiiissiiesi s ssssssenes c 12/24/2020........ GREENSLEDGE CAPITAL MARKETS LLC......couiiiiiiiiiiritiieiiesiesisesssissisesssessesesns | seosssisssiesssssssssssssssessessssesssessssssnnss | sessssssssisssssnsssesssssssnnsens 1,500,000 | ..o 1,500,000 | ..ooovoeriieiiiiir e
71424#  AA 3 |PERMIAN HOLDCO 2, INC.....corviiitirrieresiteerisiesissesssie e enssiaes 09/30/2020........ AFG Private Placement...........cc.cccovvene. 11,789 . 11,789
714244 ZZ 6 | PERMIAN DD 14.00 10/15/2021.......cvvmmeverrerierrinerierieseseessssessessesseensnenes 09/30/2020........ AFG Private Placement...........cc.cccceuunee. 6,071 6,071
74331C  AB 4 |PROG 20SFR1 B = ABS........criiriieriieinrirersniseiesiseiesiessessssiseneesinsine 03/04/2020........ BARCLAYS CAPITAL INC FIXED INC........eviiriiiriiniieierireresisseenissisesesisesesssseensssienes | reves 999,988 ....1,000,000
74432Q  CH 6 | PRUDENTIAL FINANCIAL INC......covumivirriierierieresenissisesisessseessenssssessessssens 03/05/2020........ BNP PariDas..........cvuiiiiiiiicse et sssisseens | enes 995,720 ....1,000,000
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
74968Q  AA 5 |RBIT 201 A= ABS.....oiiiiriiiririeissieiesises s 01/22/2020........ BARCLAYS CAPITAL INC FIXED INC......covoeverreriiniiieriesiiesieresssesssiessiessesesseesssisens | avvens 999,999
74969B  AA 7 |RMF BUYOUT ISSUANCE TRUST 2020-2 - ABS........ccoeumiiieriierisrieeieiieisesiseisessnssssesssseessees 06/19/2020........ NOMURA SECURITIES/FIXED INCOME.........c.ooirieiieieieireiniereeinsessiessseessesssssssessessennes | veea 3,998,850
75575  AA 3 |RCMT 2020-FL4 A - CMBS e 06/19/2020........ JP MOTGAN. ..o | areis 3,000,000 3,000,000
75951A AN 8 |RELIANCE STANDARD LIFE GLOBAL FUNDING Il.....ccuiuurirriririiicirrieissiereeseeseeesiseienienees 01/13/2020........ JP Morgan. O [OOSR [OOSR 1,994,440 2,000,000
76042E  AA 7 |REPS 20AA-ABS... 10/06/2020........ CREDIT SUISSE SECURITIES (USA)......vuririiriirrieissiseiesssissssssssssssssesssssssssssssssssssess | avees 999,827 | oo 1,000,000
76971E  AA 2 |RBIT 20HB1 A1-ABS 10/14/2020 NOMURA SECURITIES/FIXED INCOME 1,999,997 2,000,000
77587A AU 0 [RMRK B2R = CDO....ccvorrereimiieriieriesiesesseise s siesssessessssssessens 09/17/2020........ MIZUHO SECURITIES USA INC... s | e L A750,000 | 1,750,000
77588E  AA 5 | ROMARK CREDIT FUNDING I LTD. = CDO....ccouiiueriiireriiiriisieissiesiesssisseesissssssessessseesenssenenes 01/30/2020........ GREENSLEDGE CAPITAL MARKETS LLC......couuiiutiiiireiiiiciineieisssieresisee s sesesssssesssss | oesseesessssissesesssssssssssssesssssessesssssesses | srsesssssessessesssssessnsssessnes 1,000,000 | oo 1,000,000
784054  AB 4 | SCFET 201 A2 - ABS.......cooirieeiriieernee e ssseensnnees 08/11/2020........ Bank of America Merrill Lynch.... 2,499,881 2,500,000
78472)  AE 3 | SPART 20T2 AT2 - RMBS 10/23/2020........ CREDIT SUISSE SECURITIES (USA).....coueiiireriiitirnrierssiesesissesessesssssessessssssessssssnses 999,809 ....1,000,000
81748K  AA 0 |SEMT 202 A1 - CMO/RMBS......... 02/13/2020. MORGAN STANLEY CO ...4,098,750 4,000,000
81748M  AA 6 | SEMT 201 A1 - CMO/RMBS......... 01/08/2020........ WELLS FARGO SECURITIES LLC...... . e | e 2,557,422 2,500,000
817743 AA 5 |SPRO 191 A2 - ABS.......ooiicieisisrresnne s 01/22/2020........ BARCLAYS CAPITAL INC FIXED INC......cooviiiiiiiiiieiistiesieiseissisesesissiessesssssssiesisnes | soesssesisssssssessssssnssesse st ssssesssssessesses | orsssssesssssessesssssessnessnssnns 1,018,125 | oo 1,000,000
83546D AL 2 | SONIC CAPITAL LLC., SERIES 2020-1 - ABS.........ocosiuiriniireriiisirnsierissiessssssesessesse s 02/03/2020........ EXCHANGE ..ottt | oeres 763,125 750,000
83546D  AM 0 | SONIC CAPITAL LLC - ABS.......coooviemieireieieissiesieeisesesiennnenas 06/15/2020........ EXCHANGE ...t | cenes 2,120,175 1,995,000
85325W  AA 6 | STANDARD CHARTERED PLC 01/07/2020. JP Morgan. s 999,990 ....1,000,000
86363B  AA 3 | SASC 2007-RM1 A1 - CMO/RMBS 07/09/2020........ Amherst Securities Group LLC...........ccoeuirieinicieisresesneseeessseesssseseesssesssseens | seens 2,838,161 3,003,345
87240P  AA 9 [TCP 1 AT - CDO....oiiiiiiieiieiistiersisies s 07/23/2020........ CREDIT SUISSE SECURITIES (USA).......coomiiiiriiiniiniieiissiiesissisnsissiiessssisessesinns | e . 785,875 800,000
89657A  AC 0 [ TRL 2020-1 A= ABS.......ooiiiieieiiniirerieersreesi st eneenes 10/14/2020........ WELLS FARGO SECURITIES LLC......couiiieiiieieieiieisceesieiesiseiesissisesssessess e ssssiessensas | oevsssssesssssnesesssessssssssessssssessesssessensens | ersesssssesssssesssessessnsssessanes 1,249,699 | oo 1,250,000
89820X AA 6 | TRUPS FINANCIALS NOTE SECURITIZATION 202 ... | 11/24/2020........ Bank of America Merrill Lynch.... 2,500,000 2,500,000
89822P  AA 1 | TRUPS FINANCIALS NOTE SECURITIZATION 202 .| 07/15/2020 Bank of America Merrill Lynch.... . 2,000,000 2,000,000
92259L  AB 4 |VCC 201 AFX - CMBS....c.ooiiirieiiierineiceesiess e 04/25/2020........ BARCLAYS CAPITAL INC FIXED INC......ccoiuuririieriinicieiiseiesiessssssessiessssisesssssssssssesssses | sressssssssssssessasssssessesssssssssessssessesses | sessesssessnsssessesssssessesnssaes 1,499,988 | ..ooovies 1,500,000
95002K  AA 1 |WFMBS 201 A1 - CMO/RMBS.........oooriririrrirerseieie e sisesseneenes 02/14/2020........ WELLS FARGO SECURITIES LLC......coutviiireriiiieinieisrieresieeesiseisesiessesssseessssssssssenes | svenes 3,035,625 ....3,000,000
96034L AA 9 [WESTR 201 A-RMBS......ccooiiiiiicieiccteectseeceeiesese e 07/08/2020........ Amherst SECUNHIES GrOUP LLC.........vvuiiiiireriiiiiiniieiseesesissieenis s esssssssessenss | essesssssessesssssse s esss s seesesssnss | ressssssssnssesssssessessenssesine 1,498,029 ....1,500,000
97064F  AA 3 |WESTF 20A A- ABS.....cooiiiireieisirereesie s 02/18/2020........ Bank of America Merfill LYNCh............cciiiiescescseee e | enes ..1,999,972 2,000,000
974153  AB 4 |WSTOP 201 A2 - RMBS, 10/09/2020 BARCLAYS CAPITAL INC FIXED INC ,000,000 ....1,000,000
97988P AN 6 | WOODMONT 2017-1 TRUST = CDO.....ccocvuriuierrirerinieeeiisisesierssissee st ensessses 09/30/2020........ WELLS FARGO SECURITIES LLC......coutviiieriiiieiieisrireresiseeesieeesiessesssseessssssssssssenes | seenes ...1,000,000 ....1,000,000
97988W  AA 9 |WDMNT 207 ATA = CDO....oviririiirirriersiseiesisieesesssssssissssssessesssenes 11/20/2020........ CITIGROUP......ottririieiseiiets sttt snennas | aeenes 3,000,000 3,000,000
98877G  AA 6 |ZCCP 191 A1-CDO OO OO U PP RPOOON 03/04/2020........ Amherst SECUNities GrOUP LLC........ouiuiiiiiiieiiiiisi i senssnrsnsensenss | cosessssssenssenssnssnssesssnssensenssensenssensensanes | eresssssssssnsensssssensenssnssenene 1,498,594 | oo 1,500,000
3899999, Total - BONAS - INAUSEIAI GNA MISCRIIANEOUS..............c.cvveiverrecietereiieetieeeteeete et e etevs et e e s et ses s eesies tevevussesseeessssasaesesssassssseseses s esesesesese s s s e s esseaesesasansas e s se et sasaesas s e sa s ese s et s s e s s e s ee et et e s et e st s et et sassesasanssenssasetesenasenesnseantasasansasnsnse  ovsesessssssssasasesssssssssassassasanssansssasassanas | esiseetesesassssinsesssisnensans 182,154,622
8399997, TOtal = BONMS = P 3. ettt 8 k£ E e E £ E et e oLk eE oL EEE R £ L ESEE R fEEE LR f L E R E e EE LR f £ LR E L E R EE SR £EE LR f L E R L E e EE L E LR LR LR E LA E LR R L e EEE R LR R R e eE bR eeEeenE e eh b ettt | enteriene e 190,303,172
8399998. Total - BoNdS = SUMMEANY HEM fTOM P 5.......c..eiuiiriereitieesessiessssssesessssessesesssessss e ersssesesesssees st sessesssesssese | eesaeeeeteesseese0eseE 80 s o008 4084014088840 8840840401408 0840814 E 8408008080814 E 1 E L8808 0E 140884081 E 0840401408100 8408k nE s £ eekeEsen b b et b n st en bttt nnsantes | sebssssssesensaneesensnnsansenes 12,695,595 ..12,784,438
8399999, TOAl = BOMMAS. ... veeeteseresies etttk E £ E A8 £ R 8 S8 eE o8 E S £0EsEE eEEEEfoEEEEEeEEoEE R fSEE LR f oL E R E e EE SRR f LR E L E R L E oL 8RR f LR EE e EE LR £EE e E LR R R LR R R e R feReenEeneenben b ettt en s | enteriene et 202,998,767 202,772,293
Preferred Stocks - Industrial and Mi: Perpetual Preferred
481288 AH 4 | JPMORGAN CHASE & CO.....coorirririiirriinninsie i sscssssenenes 02/19/2020........ P MOTGAN. ..ot | ebener et 1,000,000.000
89832Q  AF 6 | TRUIST FINANCIAL CORP......ovviiviiririeisssissseressessnssneanes 06/16/2020........ RBC CAPITAL MARKETS......cottiitiirinsersesssseenssnsssesenssssssssenssssssssssssensssessssesssssssnsesssessanses | avsosssssssssssssasssessonsanes 1,000,000.000 .
8499999. Total - Preferred Stocks - Industrial and MiSCEIANEOUS PEIPEIUAI PrEFEITEM. ... .. .. i e oot eietitis ettttstset ettt ses st ees et eeseteseees et et seseesee et eeeeseeseEseeseseeseEseEaeEeeseeseE et eeEeeseEseEoeEeeseEeEeEeeEeEReEseE o2t eeEeEseEeEeeEeeseE e b aeEeeseEseEseteeEeeteb et antesses | oedeesessessntassessetsssastesses et st antensessnssnsas 2,000,000 XXX e 0
Preferred Stocks - Industrial and Mi: Red! le Preferred
064058  AH 3 | BANK OF NEW YORK MELLON CORP.......... s | 05/12/2020........ CREDIT SUISSE SECURITIES (USA)......iuiiuiiririiismssmereisssisesssssssssnesenssssssssnssesssnssenssninse | soemesesssmssessenssssssnesenes 1,000,000.000 | ..o 1,000,000 | oo | e s
8599999. Total - Preferred Stocks - Industrial and MiSCEllaNEOUS REAEEMADIE PIEFEITEA. ..............ccovviieieiiiiiiiiiieis ettt ettt ettt sttt et b e s s et s s s beess s ssessessebnsessessee et ssesse b e e s ebs s s e s et essesse s s s asessessebensessesses et essessebsssessesesssnssns | ebssssssssessesssssssesssssessssansessssnsesssssnsns | sbemsessessssssssssessesssssssssesens 1,000,000 XXX
8999997,  TOtAl - Prefrmed SIOCKS = Pt 3...........c.oiviiictiiiecteteictetetccte ettt ettt ettt saet et seetebesasaesesseetes  tevassesessssesesssssesassseesessesetessssssessssesetesessssessesesesssetesassesesessssetesssesesessesetasassesessesetesessesesansesetes s setessesesesessetetesessstesssetebasessetasnse  aesetessssesetossssssassssesessastesansnsesesanaetasas 3,000,000 XXX
8999999, TOtAl = PrEfErTEA SHOCKS. ... ... ieueitsiessirssiristisseissssss e tes s sess stk 080k €L 8oL 0L E 0L E L E 0L LE L8 E L f L E 0L £ LA E L L E 00 E L0 E L E LR E b SEEk Rt bbb 3,000,000 XXX e 0
Common Stocks - Industrial and Mi: (Unaffiliated) Publicly Traded
75574U 10 1 [READY CAPITAL ORD......couuuimiuiiiiisminsenssesessenssnssssss s st ensssesas I | 04/14/2020........ DIVIDEND REINVESTMENT .....ciiiuiiiiiaiiniisisssnisissess e s sesssssssssnsnes 2,468.000 ..15,203 XXX s
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBICIY TrAOBA. ..o i iieiiiiiiiis ettt ettt ettt sttt et et eseesse et eeeesees e et et eeseEseeeeeee8ee s a8 e e eeEee 8o e seEseteeseE e EeEeeEeE8eEseEseEeeEeEseEeEeeEeeseE e b eeEeeseEseE et eeEee s e b et antesses  oedeesessessntassessessstastassesset st antensessntansas ..15,203 XXX e 0

Common Stocks - Parent, and Affiliates Other
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92206@ 10 7 | VANLINER INS CO...ovviriiiiirierienieeiesiesesisessesssesssenesseens 01/31/2020........ SOCK OPHONS.......vvveeeeiiiii e . 1,930 XXX
92206@ 10 7 | VANLINER INS CO....cooiruiriirririeieinieeiesiessisesisseest s 02/29/2020........ SHOCK OPHIONS.....oovvrvrriaisceiiiri e . 1,943 XXX
92206@ 10 7 | VANLINER INS CO...covvvrrimiiiricrierieeiesieesesisessssssesssesesseens 03/31/2020........ SOCK OPHONS.......vvvieiirii it . 3,026 XXX
92206@ 10 7 | VANLINER INS CO....coouivuiriiriririieiieeesiessiesiss s 04/30/2020........ SHOCK OPHIONS.....oovveiiieirceii it . 2,896 XXX
92206@ 10 7 |VANLINERINS CO.... 05/31/2020........ Stock OptioNS.......c.vevceemereeirireriees . 2,992 XXX
92206@ 10 7 |VANLINERINS CO.... I 06/30/2020 Stock Options . . 2,896 XXX
92206@ 10 7 | VANLINER INS CO...covvermermiiiricrienieeieiseesesisesssesssesseneseeans 07/31/2020........ SOCK OPHONS. .....evveveritiei st . 2,992 XXX
92206@ 10 7 | VANLINER INS CO....cooivuiriiririiricierieeesiessiesisessscsnienes 08/31/2020........ SHOCK OPHIONS.....oovvviiieaisceiii e . 2,992 XXX
92206@ 10 7 | VANLINER INS CO...covvermirniiirierierieeiesiessesisesses st 09/30/2020........ STOCK OPHIONS.....covvoiericieiiie s . 2,896 XXX
92206@ 10 7 |VANLINERINS CO.... 10/31/2020........ Stock OptioNS.......c.uevrvereeiriiiniiniines . 2,992 XXX
92206@ 10 7 |VANLINERINS CO.... 11/30/2020 Stock Options 2,896 XXX
92206@ 10 7 |VANLINERINS CO.... 12/31/2020........ Stock OptioNS......cveerereiisrisiisrisines 2,992 XXX

9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other............ e eeEeEeeteeteeEene  eeierieeeeesieeseessesioereesseseieriesiersiesseiiesieesieriesiesiessrsiessieiesserieriesiersiesisiesiesseiessesierieciesiesreiiesiieiiesieisieriesiisiessieiesiiciiereniiee feerersiessereniensenseniiii ..33,442 XXX

9799997,  TOtal - COMMON STOCKS = PAM 3...........coiviviiiectiieciecieseeetete ettt ete vt eaeseseeaesesaesesesssasssssssesesanes  4vasssssssssesssssssesasssessesssseses s s seeesesesesesesssesseseses s aesas e eee st saesas s s sees e sesetes s sseas e s et et s ansesanseee st s sesas s ssees s s esetesassseassssesetasessnsasnne  avsssessssssetasssssesssssesesasassssannssaesnantasas ..48,645 XXX

9799998. Total - Common Stocks - Summary Item from Part 5........ .. ettt eretotiee  eeeheeierseresesesesereeiessesseserssiesseresseiesseseresieiesesesiesesieserseiisiesesierisiisierisiesissosierietinaiiiiis . 8,792 XXX

9799999, TOtAl = COMMON SEOCKS........c.ovvieeiseteieeiteieiite ettt ettt ssessesseessessesessssessessebessessessssesessessesssssnses  febsssossesssssessesassessesssssssessessesssessessessesassessessesaesessessessesansessesessasessesebenseesessessesassesses et ensessessessnsanse ..57,436 XXX

9899999. Total - Preferred and COMMON STOCKS. ... vt iiritiseie ettt ess sttt ees e esf sk ed8eeE e 18RS E 080 £ 84088k 3,057,436 XXX

9999999. Total - Bonds, Preferred and Common Stocks e eeetetetiete eeesessesesiessesessesessessessesessessessesssesiesesesessesiesetastesiesttastastesi et teetess et et et e s s e s eSS e RSt b e R e R LA S AR R e RS R e R eSSk R e A bt et eesente Siebessessetet st e st b et st bttt nee e 206,056,203 XXX

€€l
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Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company

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 | in B./A.C.V. Change in | 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./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36241L  S7 2 | GN 783242 - RMBS. .| 12/01/2020. | Paydown 55,226 55,226 58,164 XeTok N I D (1,737) (1,737) 55,226 0 828 | 02/15/2026.
38373A D9 4 | GNR 2009-069 PV - CMO/RMBS... .. [ 12/01/2020. | Paydown 8.338 8.338 8.766 8,647 (308) (308) 8,338 0 201 | 08/20/2039.
38375C 6N 5 |GNR 2012-116 PG - CMO/RMB .. | 10/20/2020. | Paydown 25255 25955 25921 25,366 (111) (111) 25,255 (V[N 197 | 10/20/2040.
38375G 2G5 |GNR 2012-102 DN - CMO/RMBS... .. | 12/01/2020. | Paydown.............coooomssemmmneenvsvviiisssssssennnns | 109,304 | ..ovoo.. 109,304 | ..ooooo. 109,236 109,206 98 98 109,304 0 929 |09/20/2040.
38376E VJ 1 |GNR2009-110 AB - CMO/RMBS... .. | 12/01/2020. | Paydown 34,751 34,751 36,410 35,510 (759) (759) 34,751 0 790 | 04/16/2039.
38376X L5 0 |GNR2010-031 AP - CMO/RMBS... .. | 07/20/2020. | Paydown 51,929 49,961 (51) (51) 49,910 0 08/20/2038.
38377E NN 0 | GNR 2010-042 NH - CMO/RMBS... .. | 12/01/2020. | Paydown 77,040 (430) (430) 76,610 0 04/20/2039.
38377L ZD 3 | GNR2010-127 NH - CMO/RMB .. [ 12/01/2020. | Paydown . 175,836 | vooooeerreeeeeeeee | e (1,097) (1,097) 174,738 0 02/20/2039.
38378T AF 7 |GNR2013-071 GA - CMO/RMBS .. | 12/01/2020. | Paydown . . 77,498 77,332 (61) (61) 77,271 0 07/20/2041.
38379X KD 1 | GNR 2016-083 AP - CMO/RMBS | 12001/2020. | PYAOWN. .o | 755,583 | .......... 755,583 | .......... 788,050 780,590 (25,007) (25,007) 755,583 0 10/20/2045.
911759 KD 9 |U.S. DEPARTMENT OF HOUSING AND URBAN DEV............ | .. | 02/03/2020. | Call @ 100.00..........covvvvveeeeveeernccrrrreeiinnns 50,000 50,000 60,250 50,000 0 50,000 0 08/01/2028.
912828 A4 2 |UNITED STATES TREASURY .......oovvrrverrrermserserseeseennenns .. | 11/30/2020. | Maturity @ 100.00..........ooovvvvecvivemmseemnrr | L 1,000,000 | ........ 1,000,000 | ....... 1,003,125 | ............ 1,000,985 (985) [CE1)] I 1,000,000 0 11/30/2020.
0599999. Total - Bonds - U.S. GOVEIMMENL..........coirerevvvviiiiiineecssssiissssssssisisssssnnsniss s || 2,416,987 |....... 2,416,987 |....... 2,478,863 2,447 436 0 (30,449) 0 (30,449) 0 2,416,987 0 0 0 XXX
Bonds - U.S. States, Territories and Possessions
68609T DM 7 [OREGON ST. [ - [01/01/2020. | Adjustment 0 0 3 | 12/01/2048.
1799999. Total - Bonds - U.S. States, Territories & Possession: 0 0 0 0 0 0 0 0 0 0 0 0 0 3 XXX
Bonds - U.S. Political Subdivisions of States
044825 BX 4 |ASHTABULA AREA OHIO CITY SCH DIST... .| 12101/2020. | Call @ 100.00.... ..955,000 1,029,624 971,598 | covvvvveeeeesinens | e (16,598) | covvvvevveeeeeeeees [ crrrrrre (16,598) 955,000 0. 38,200 | 12/01/2023.
154686 FK 0 | CENTRAL OHIO SOLID WASTE AUTH ..| .. | 12/01/2020. | Maturity @ 100.00.. 400,000 ....400,000 400,007 ) @ 400,000 0. 12,400 | 12/01/2020.
604280 CD 7 |MINOCQUA HAZELHURST ETC WIS JT SCH DIST............... | .. | 03/02/2020. | Direct 55,000 56,100 55.014 (14) (14) 55,000 [\ 1,485 | 03/01/2025.
68609T DM 7 |OREGON ST. | 12/0172020. | Call @ 100.00....ovoooosononononons | 145,000 | ........ 145,000 | ..ooooe.. 156,114 147,979 | v | v (1,062) (1,062) 146,917 12/01/2048.
68609T SH 2 | OREGON ST. .| 12/01/2020. | Call @ 100.00.........covvvvrvvrrrrrrrrrenenneennns 35,000 35,000 37,806 36,292 (208) (208) 36,084 . 12/01/2049.
2499999. Total - Bonds - U.S. Political SUDGIVISIONS Of SEAES........c.ccccvvvvsrvrrrssrivrrsssrinrrsssins vt || 1,590,000 | ...... 1,590,000 | ........ 1679644 |........... 1,610,891 [ ool 0 [GRAI)) p—— 0] e (17,890) | .ovvvvvvrrrd 0 | s 1,593,001 0 (3,001) (3,001) | ........ 56,023 XXX
Bonds - U.S. Special Revenue and Special Assessment
047870 BA 7 |ATLANTA GAWTR & WASTEWTR REV. - | 11101/2020. | Call @ 100.00......ovvvsvvvrsevesvessivesiieens | 950,000 | .......... 950,000 | ........ 1,095,825 993,482 | .ooccccvevscreens | cerre (12,293) | covvvvvverrrss [ v (12,293) 981,189 11/01/2022.
196479 2D 0 | COLORADO HSG & FIN AUTH .. | 11/02/2020. | Call @ 100.00.... 240,000 240,000 253,606 243,405 | ..oovvooiiiernnn [ i (1,087) (1,087) 242,318 05/01/2049.
196479 TZ 2 |COLORADO HSG & FIN AUTH . | 11/02/2020. | Call @ 100.00......vvvvsssssvvvvvvvrrsssssssiirrrnes [ 40,000 | ..vvvvonns 40,000 40,610 (478) (478) 40,132 11/01/2028.
19647P BA 0 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG. o | 1200172020, | VAIOUS....os oo | 77222 | o, 77,233 77,233 (1) (1) 77,222 02/01/2044.
19647P BW 2 [COLORADO HSG & FIN AUTH MULTIFAMILY HSG .. | 12/01/2020. | Paydown 23.275 23283 23283 @ " 23,275 10/01/2057.
196480 DQ 7 | COLORADO HSG & FIN AUTH .. [ 11/02/2020. | Call @ 100.00.........cocormrreerrrrreerrsnrrernnns 25000 25000 25620 (168) (168) 25452 05/01/2050.
20774W G9 6 | CONNECTICUT ST HSG FIN AUTH.. .. | 06/18/2020. | Direct. 55.000 55.000 55,363 (363) (363) 55,000 11/15/2040.
20775B N8 5 |CONN ST HSG FIN AUTH HSG MTG FIN PG o | 121512020, | VAMOUS..........ossssssssssssssssssssssssssssssssisssisns | 160,000 | ....o..... 160,000 L1772 8 ol B (1,377) (1,377) 161,151 11/15/2032.
20775C ZE 7 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN.. .. | 12/15/2020. | Call @ 100.00. 145,000 | ........... 145,000 147,307 (755) (755) 146,552 11152041,
311450 FE 5 |FARMINGTON N MEX POLLUTN CTL REV. .. | 12/01/2020. | Call @ 100.00.... 2,000,000 | ........ 2,000,000 2,012,005 | coovreerereeeeeeesnes | o (12,005) [ covvveecerrreee | o (12,005) 2,000,000 09/01/2024.
3128M1 CK 3 |FH G11974 - RMBS .. | 12/01/2020. | Paydown 8.990 8.990 8,968 22 8,990 05/01/2021.
3128MB DN 4 |FH G12609 - RMBS .. | 12/01/2020. | Paydown 8.956 8.956 9,124 9,044 (88) 8,956 04/01/2022.
3128MM UM 3 | FH G18587 - RMBS. | 12/01/2020. | Paydown 281,824 281,824 296,532 292,922 | cooovvvserrsnns | e (11,098) 281,824 02/01/2031.
3128P7 5B 5 |FHC91742- RMBS | 12/01/2020. | Paydown 287,184 287,184 307,915 305,900 | vovvrvrrrrrrres [ e (18,716) | ... 287,184 01/01/2034.
3128P7 7L 1 |FHC91799 - RMBS .. [ 12/01/2020. | Paydown 356,198 356.198 | i) 372,560 RTAT0 1N R B (14,862) | ... 356,198 11/01/2034.
3128P7 Q6 3 |FHC91377 - RMBS .. | 12/01/2020. | Paydown 227,073 227,073 245523 242480 | eovvvvveeeeereens | i (15,407) 227,073 06/01/2031.
3128P7 QN 6 |FHC91361-RMBS - 11210172020 | PaYdOWN....covvoovvvvrrsevvressenenssssnressssine | 180,437 | .vvvvon. 180,437 | oo, 192,730 191,005 | covvvveresececccs | o (10,567) 180,437 03/01/2031.
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3128P7 W5 8 | FH C91568 - RMBS - 12101/2020. | Paydown 236,220 236,220 248,621 247,018 | oo | e TLOAL:) ) O I (10,798) 236,220 10/01/2032.
3128P7 XX 6 |FHC91594 - RMBS .| 12/01/2020. | Paydown 239,489 239,489 251,838 250,253 | coevvreeeeesese | cerrees (LT [ (10,764) 239,489 01/01/2033.
3128PV BS 8 |FH J15449 - RMBS | 12101/2020. | PaYdOWN.......coovvvvvvvreeneneneeeneneeenessnssnsssssssssss | 126,467 | ........... 126,467 | ........... 134,924 132,427 (5,960) (5,960) 126,467 05/01/2026.
31294L 6V 0 |FH E02684 - RMBS, .. | 12/01/2020. | Paydown 25.370 25,370 26,591 25,641 (271) (271) 25,370 03/01/2025.
3132J4 H3 6 |FH G30949 - RMBS .| 12101/2020. | Paydown 320,014 320,014 337,215 KKKIVA 0 IR DO [GECIRT 1)) S (13,196) 320,014 08/01/2036.
313370 E3 8 | FEDERAL HOME LOAN BANKS.... .. | 06/12/2020. | Maturity @ 100.00.........coovvvvcivremmmmeemnrrns | 190,000 | ..ooo.... 190,000 | ..ooooo. 197,425 190,530 (530) (530) 190,000 06/12/2020.
313371 4H 6 | FEDERAL HOME LOAN BANKS.... .. | 03/18/2020. | Maturity @ 100.00. 470,000 | ..oooo... 470,000 ..499,441 470,850 (850) (850) 470,000 03/18/2020.
3133N3 U9 3 | FH RE6008 - RMBS .| 12101/2020. | Paydown 001,666,756 | ........ 1,666,756 | ........1,694,622 | ... 1,693,865 (27,109) (VA0 I O 1,666,756 11/01/2049.
3133N3 VG 6 | FHRE6015-RMBS [ 12101/2020. | Paydown 1,183,684 | ..., 1,183,684 | ........ 1,200,885 | ............ 1,200,218 | .ovvvvverseccsiees [ o (16,534) [ covvreeecrrceoes | o (16,534) [ covvvcesriievrrnns [ covsirinees 1,183,684 09/01/2049.
3133N3 VN 1 |FHRE6021 - RMBS | 03/20/2020. | Various 2,484,410 | ... 2484410 | ....... 2,490,621 2,490,376 (435) (435) 2,489,941 (5,531) 11/01/2049.
3133XX P5 0 |FEDERAL HOME LOAN BANKS. .. | 03/13/2020. | Maturity @ 100.00. 525000 525000 594,486 526.938 | oo o (1,938) (1,938) 525,000 03/13/2020.
313469 T3 1 |FEDERAL HOME LOAN MORTGAGE CORP .| 01/27/2020. | Call @ 100.00.... 03,465,000 | ..o 3,465,000 |..... 3,465,000 3,465,000 0 3,465,000 07/27/2021.
3134G9 U4 7 |FEDERAL HOME LOAN MORTGAGE CORP.... .. | 06/26/2020. | Call @ 100.00.... 101,385,000 | ..., 1,385,000 | ... FIREET A R — 1,385,000 (11 T B 1,385,000 08/25/2021.
3134G9 UM 7 |FEDERAL HOME LOAN MORTGAGE CORP.... .. | 03/30/2020. | Call @ 100.00. ...1,025,000 | ... 1,025,000 | ........ 1,025,000 | ...ooooeeees 1,025,000 (11N T B 1,025,000 06/30/2021.
31350A BR 8 | FEDERAL HOME LN MTG CORP MULTIFAMILY VAR.. .. | 10/15/2020. | Call @ 100.00.... 995,790 | ..ovevnnnnd 995,000 | ........ 1,022,582 997,175 (2,164) 995,011 (11) 04/15/2025.
3136A4 VH 9 |FNR2012-14 HA - CMO/RMBS .. | 12/01/2020. | Paydown 39,769 39,769 39,247 39,420 348 39,769 07/25/2040.
3136A5 BB 1 |FNR2012-40 PA - CMO/RMBS .. | 12/01/2020. | Paydown 58,740 58,740 59,016 58,844 (104) 58,740 09/25/2040.
3136A5 P6 7 |FNR2012-53 PB - CMO/RMBS | 1200172020, | PYAOWN. .o | 173,555 | oo 173,555 | oo 178,220 176,030 (2,475) 173,555 02/25/2041.
3136A6 4N 1 |FNR2012-72 QE - CMO/RMBS .. | 12/01/2020. | Paydown 227,848 227,848 239,098 230,992 (3,144) 227,848 01/25/2038.
3136A7 SE 8 | FNR 2012-96 PD - CMO/RMBS | 1210172020, | PaYAOWN....orrrvvvvsvsvsvsvsvsses | 103,416 | v 103,416 | .o 104,766 104,057 (640) 103,416 07/252041.
3136A8 XC 9 |FNR2012-99 AB - CMO/RMBS | 12001/2020. | PQYAOWN. .o | 117,331 | o 117,331 [ oo 116,974 117,130 201 117,331 05/25/2039.
3136AA MJ 1 [FNR 2012-139 BH - CMO/RMBS. .. | 12/01/2020. | Paydown 89,473 89,473 91,234 90,624 (1,151) 89,473 02/25/2042.
3136AA Y7 4 [FNR2012-145 TA - CMO/RMBS .. | 12/01/2020. | Paydown 69,779 69,779 69,545 69,620 160 69,779 11/25/2042.
3136AA YL 3 |FNR2012-133 GE - CMO/RMBS... | 1200112020, | PaYOWN...osvvosevssesssssssssssssssssn | 18,837 [ oo RLX: 70— 18,810 18,810 27 18,837 08/25/2041.
3136AB  H7 1 [FNR2013-5BD - CMO/RMBS .. | 12/01/2020. | Paydown 89,949 89,949 89,794 89,815 134 89,949 03/25/2040.
3136AC A5 0 |FNR2013-18 PA - CMO/RMBS .. | 12/01/2020. | Paydown 80,991 80,991 [ ..o 79,384 79,864 1,127 80,991 11/25/2041.
3136AC EK 3 |FNR2013-10 NE - CMO/RMBS | 12001/2020. | PYAOWN. ..o | 143948 | ......... 143948 | .......... 145,613 144,958 (1,010) 143,948 01/25/2042.
3136AC JY 8 |FNR2013-17 PC - CMO/RMBS ..| 12/01/2020. | Paydown 35.787 36,346 35,996 (209) 35,787 03/25/2039.
3136AD 2H 1 |FNR 2013-43 XP - CMO/RMBS .. | 12/01/2020. | Paydown 76,352 | 74,503 75,361 991 76,352 08/25/2041.
3136AD P9 4 |FNR 2013-41 AE - CMO/RMBS .. | 09/25/2020. | Paydown ..70,087 68,340 69,495 592 70,087 07/25/2037.
3136AE 6N 2 [FNR 2013-74 HA - CMO/RMBS .. | 12/01/2020. | Paydown 96,798 98,916 97,647 (848) 96,798 10/25/2037.
3136AE EZ 6 |FNR 2013-53 WG - CMO/RMBS..........ccoovmmmrerrrvvecveivmnnnnnerennns | 12101/2020. | PAYAOWN......ccovvvvvvvvrernerenennnneesssssssssssssssssssss | 103,560 | ..oooo... 103,560 99,410 101,400 2,161 103,560 06/25/2042.
3136AE  S7 3 |FNR 2013-53 WL - CMO/RMBS. .| 12/01/2020. | Paydown 278,030 278,030 261,956 270,258 7,771 278,030 01/25/2042.
3136AE  Z4 2 | FNR2013-70 VA - CMO/RMBS | 12001/2020. | PYAOWN. .o | 140,395 | ........ 140,395 | .......... 143,686 141,926 (1,531) 140,395 08/25/2026.
3136AF NE 0 |FNR 2013-75VG - CMO/RMBS. .| 12/01/2020. | Paydown 55.863 55.863 57,382 56,646 (783) 55,863 08/25/2026.
3136AG LA 8 |FNR2013-93 VA - CMO/RMBS .| 12/01/2020. | Paydown 91,292 91,292 93,346 91,758 (466) 91,292 01/25/2025.
3136AK MN 0 |FNR 2014-39 VA - CMO/RMBS, .| 12/01/2020. | Paydown 825,024 825,024 832,323 (7,299) 825,024 08/25/2027.
3136AL  YX 3 |FNR2014-81 CA - CMO/RMBS [ 12/01/2020. | PaydOwN.........coovvvsssssivevvnnnssssssssissssssssss | 496,014 | .. 511,109 (15,095) | oo | v (15,095) 496,014 0 9,696 | 03/25/2041.
3136AR R4 2 |FNR2016-25 A - CMO/RMBS .. | 12/01/2020. | Paydown 328.508 | oovvvvnnnn 328,508 338,131 (9,623) (9,623) 328,508 0 6,276 | 11/25/2042.
3136AT CK 8 |FNR 2016-50 BN - CMO/RMBS .| 12/01/2020. | Paydown 392,031 392,031 | oo 404,812 [ oo | (P2 C:3) ) [ — (12,781) 392,031 0 5,625 | 02/25/2046.
3136AT JR 6 |FNR 2016-49 PA - CMO/RMBS [ 12/01/2020. | PaydOwN.........coovvvsssssivvvvnnnssssssssisssssessss | 163,928 | .oovoon. 163,928 | ..oooooo.. 168,154 167,374 (3,446) (3,446) 163,928 0 2,606 | 09/25/2045.
3136AT U8 5 [FNR 2016-77 BA - CMO/RMBS .| 12/01/2020. | Paydown 250,606 250,606 258,718 255,897 (5,291) (5,291) 250,606 [\R— 4,172 | 01/25/2045.
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3136AU RZ 6 |FNR 2016-92 DA - CMO/RMBS .| 12/01/2020. | Paydown 854,534 854,534 | oo 873,361 867,819 [ oo | v (13,284) [ covvveeecrsceees | o (13,284) 854,534 0. 16,156 | 02/25/2034.
3136AV V9 7 |FNR 2017-22 BE - CMO/RMBS .| 12/01/2020. | Paydown 435836 ..452,997 448,157 | oo | o [P 72) ) O I (12,321) 435,836 0 9,667 | 08/25/2040.
3136AW JZ 1 |FNR 2017-31 QA - CMO/RMBS | 12/01/2020. | Paydown 679,336 ervnrnns 708,207 699,808 (20,471) (20,471) 679,336 11/25/2045.
3136FT B7 3 |FEDERAL NATIONAL MORTGAGE ASSOCIATION.. .| 02/07/2020. | Maturity @ 100.00.....cc.ccovvvcmvvisiiiiines | | 1,450,000 | .......1,450,000 | ... 1,429.700 | .. 1,449,656 344 { oo | 1,450,000 02/07/2020.
3137A2 PF 2 |FHR 3766 HE - CMO/RMBS .. | 11/16/2020. | Paydown 55,157 55,157 55,881 55,091 67 55,157 11/15/2020.
3137A2 W9 8 |FHR 3752 PD - CMO/RMBS .. | 12/01/2020. | Paydown...........cocoovoeeimmmemneeeevvvviiiissssssnenns | 68,221 | covvvrrrd 68,221 | covvvcrinn 70,268 69,795 (1,574) 68,221 09/15/2040.
3137A6 FB 3 |FHR 3809 GA - CMO/RMBS .. | 12/01/2020. | Paydown 296,355 296,355 309817 299.400 (3,045) 296,355 10/15/2039.
3137A9 J7 2 |FHR 3843 GJ - CMO/RMBS .. | 12/01/2020. | Paydown 34,249 34,249 34,878 (629) 34,249 10/15/2039.
3137A9 VR 4 |FHR 3835 BA - CMO/RMBS | 08/17/2020. | Paydown 144,455 144,455 . 145,894 (1,439) 144,455 08/15/2038.
3137AE LS 2 [FHR 3910 JC - CMO/RMBS. .. | 12/01/2020. | Paydown ..75,699 |.. 75699 | ... 77,378 76,350 (651) 75,699 12/15/2037.
3137AJ 6F 6 |FHR 3955 BG - CMO/RMBS | 120012020, | PaydOWN. oo | 108,252 | oo 108,252 | oo 105,765 106,403 1,848 108,252 02/115/2041.
3137AJ HW 7 |FHR 3960 YH - CMO/RMBS | 120012020, | PayYdOWN. .o | 112,603 | .ovvee 112,603 | oo 115,066 113,969 (1,366) 112,603 08/15/2040.
3137AP BF 6 |FHR 4033 ED - CMO/RMBS .. | 12/01/2020. | Paydown 63,808 63,808 64,008 63,875 (67) 63,808 10/15/2036.
3137AP GN 4 |FHR 4029 NE - CMO/RMBS .. | 12/01/2020. | Paydown 17,792 L7792 80,515 79,528 (1,737) 77,792 03/15/2041.
3137AQ ZE 1 |FHR 4059 BC - CMO/RMBS .. | 10/15/2020. | Paydown ..170,361 170,361 | ..o 175,898 172,286 (1,925) 170,361 04/15/2039.
3137AR RT 5 |FHR 4080 DA - CMO/RMBS .. | 12/01/2020. | Paydown 54,492 54,492 55,786 55,266 (775) 54,492 03/15/2041.
3137AR Z6 6 | FHR 4083 CA- CMO/RMBS o | 121812020, | PaydOWN. .o | 161,383 | .......... 161,383 | oo 157,759 160,199 1,185 161,383 12/15/2038.
3137AS BZ 6 |FHR 4077 MA - CMO/RMBS .. | 12/01/2020. | Paydown 251,782 251,782 255.086 253,981 (2,199) 251,782 08/15/2040.
3137AS Q8 0 |FHR 4088 PA - CMO/RMBS | 120012020, | PayYdOWN. .o | 149,640 | ... 149,640 | .o 156,748 154,573 (4,933) 149,640 12/15/2040.
3137AT KB 7 |FHR 4097 GJ - CMO/RMBS | 12101/2020. | Paydown 86,834 86,834 88,466 88,028 (1,194) 86,834 10/15/2031.
3137AT Q5 4 |FHR 4097 TG - CMO/RMBS | 1200112020, | PayYdOWN. .o | 166,537 | ..o 166,537 | v 161,697 164,059 2478 166,537 05/15/2039.
3137AT W5 7 | FHR 4106 EC - CMO/RMBS | 12001/2020. | PYAOWN. .o | 157,080 | ..oov.... 157,080 | ..o 157,670 157,368 (287) 157,080 04/15/2041.
3137AU ML 0 |FHR 4102 LA - CMO/RMBS, .. | 12/01/2020. | Paydown 22 268 22 268 21,951 318 22,268 01/15/2040.
3137AU VJ 5 |FHR 4119 PA - CMO/RMBS .| 12/01/2020. | Paydown 145,883 145,883 146,177 (294) 145,883 09/15/2041.
3137AU X8 7 |FHR 4123 AE - CMO/RMBS .. | 12/01/2020. | Paydown ..169,254 169,254 169,504 (250) 169,254 09/15/2039.
3137AW VA 0 [FHR 4145 UC - CMO/RMBS .. | 12/01/2020. | Paydown 25201 25201 25.133 69 25,201 12/15/2027.
3137AY NZ 0 [FHR 4161 TB - CMO/RMBS .. | 12/01/2020. | Paydown 89 891 89,891 90,137 89,929 (38) 89,891 11/15/2039.
3137AY UE 9 [FHR 4163 YA - CMO/RMBS .. | 12/01/2020. | Paydown 249,570 249,570 255,420 253,390 (3,819) 249,570 10/15/2041.
313780 DW 1 [FHR 4183 ME - CMO/RMBS | 120012020, | PaYOWN. ..o | 100,975 | ..o 100,975 | oo 101,909 101,656 (681) 100,975 02/15/2042.
3137B0 TR 5 |FHR 4186 MC - CMO/RMBS. [ 12101/2020. | Paydown 86,390 86,390 82,745 84,212 2178 86,390 03/15/2028.
3137B4 4F 0 |FHR 4236 WC - CMO/RMBS | 12101/2020. | PAYAOWN......covvvvvvervenrenneeeennnsessssssssssssssssssss | VR T — VR — 76,036 75,545 (437) 75,109 05/15/2042.
3137B7 3L 1 |FHR 4289 WE - CMO/RMBS ..| 12101/2020. | Paydown 66,984 66,984 68,616 67,900 (916) 66,984 08/15/2031.
3137B7 WH 8 |FHR 4311 EA - CMO/RMBS .. | 12/01/2020. | Paydown 82,136 82,136 80,929 81,520 616 82,136 09/15/2043.
3137BA HX 3 |FHR 4345 AB - CMO/RMBS o« | 1200112020, | PaYOWN...cvovvsoresosessssessssessssen | 161,902 | oo 161,902 | oo 165,747 164,209 (2,306) (2,306) 161,902 02/15/2040.
3137BA XY 3 |FHR 4342 BD - CMO/RMBS .. | 12/01/2020. | Paydown 84,225 84,225 84,179 83,347 878 878 84,225 12/15/2043.
3137BA ZV 7 |FHR 4336 WV - CMO/RMBS .. | 12/01/2020. | Paydown 55.056 55056 56.750 55932 (876) (876) 55,056 10/15/2025.
3137BB FW 5 |FHR 4349 CD - CMO/RMBS | 12/01/2020. | PaydowN.........ccovvvvvssssiievvvnnssssssssissinsssss [ 50,808 50,808 50,760 50,154 654 50,808 03/15/2044.
3137BC GX 0 |FHR 4360 KA - CMO/RMBS .. [ 12/01/2020. | Paydown 638.935 | il 638,935 664,892 655,893 | vovvvverrrrerernnne | eeerrer(16,958) | oo | e (16,958) 638,935 05/15/2040.
3137BD 4U 7 |FHR 4378 AC - CMO/RMBS .. | 12/01/2020. | Paydown 93,804 93,804 91,870 91,979 1,825 93,804 02/15/2044.
3137BH FN 2 | FHR 4463 CA - CMO/RMBS [ 12/01/2020. | PaydOWN.........covvvvvssssivvvvnnsssssssssisssssessss | 818,107 | oo 818,107 | 1o 849,297 835,460 | .oovvvvvvereeereees | eerrre(17,358) | e | ceverraand (17,354) 818,107 08/15/2039.
3137BN Z8 0 |FHR 4569 A - CMO/RMBS | 12101/2020. | Paydown 382,496 382,496 392,692 389,675 (7,179) 382,496 11/15/2040.
3137BR 6T 7 |FHR 4608 HA - CMO/RMBS - 12/01/2020. | Paydown...........ccovvvvsssssivvvrnenssssssssisrnnns | 718,841 | oo 718,841 | oo 741,754 735,440 | eovvvvvveeereeeeeees | eerrre(16,600) | oo | overreend (16,600) 718,841 06/15/2041.
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3137BS GS 6 |FHR 4621 KA - CMO/RMBS [ 12101/2020. | PaYAOWN....oocooeverccsvvnenssvenenssveesssins [ 448,550 | 118,550 | e, 120,366 119,927 (1,376) 118,551 04/15/2046.
3137BS YX 5 |FHR 4631 AC - CMO/RMBS .. | 12/01/2020. | Paydown...............ooceemmmemmeeevvvvvciiissesneenn | 7949 | 72819 | 74,954 74,208 (1,789) 72,419 08/15/2043.
3138EQ 6P 2 |FNAL8077 - RMBS .. | 12/01/2020. | Paydown 202,068 198,681 (8,890) 189,791 12/01/2029.
3138ER VP 2 |FNAL9621 - RMBS .. | 12/01/2020. | Paydown................ccommmmmmmeeevvvvvcisssessennns | 419574 | o 419574 | 127,458 126,062 (6,489) 119,574 01/01/2037.
3138ES B8 0 |FNAL9962 - RMBS .. | 12/01/2020. | Paydown B 208,589 206,940 (7,690) 199,250 01/01/2036.
3138W9 DC 1 |FN AS0098 - RMBS - | 12101/2020. | PaYAOWN.......covvvvvvorreeeenerennnennssesnsssssssssssssss | 319,578 | oo 319,578 333,060 331,469 | coovvveeeeerrcienns | e (11,892) [ covveeeeerivees | oo (11,892) 319,578 08/01/2033.
31397P PN 4 | FHM M012 AA2 - CMBS .. | 12/01/2020. | Paydown..............coooemmmmmeneevvvvviessssssnennnns | 177,361 | oo, 177,355 | oo, 168,931 173,367 3,994 3,994 177,361 08/15/2051.
31397P PP 9 | FHM M012 AA3 - CMBS .. | 12/01/2020. | Paydown 354,723 354,711 354,711 354,666 56 56 354,723 08/15/2051.
31397S XM 1 | FNR2011-40 KA - CMO/RMBS . | 12/01/2020. | Paydown 38 38 38 38 0 0 38 03/25/2026.
31398N  BS 2 |FNR2010-102 DE - CMO/RMBS............ocoommmmviiinrmniiisnniiirinnens | o 12/01/2020. | Paydown 33455 33,455 34,487 33,811 (356) (356) 33,455 06/25/2029.
31403D JE 0 |FN 745561 - RMBS .. | 06/25/2020. | Paydown 1,119 1,119 1123 1,114 5 5 1,119 08/01/2020.
31403D KD 0 |FN 745592 - RMBS .. | 12/01/2020. | Paydown 39 39 39 39 0 39 01/01/2021.
3140JX EE 4 |FNBO02832-RMBS .. | 12/01/2020. | Paydown................cooevemmemmmneevvvsvicississssnenns | 1,141,203 | ... 1,141,203 | ....... E IR LTI TN DO DY (24,251) [ coovvecericcvrons | corirnnn(28,251) | i [ e 1,141,203 0. 12,902 | 09/01/2049.
31400B N5 3 |FNCA4011-RMBS | 12101/2020. | Paydown 12,989,026 | ... 2,989,026 3,035,730 3,033,451 | oo | e (44,424)| .. 2,989,026 0 53,657 | 08/01/2049.
3140QC DT 0 |FN CA4613-RMBS | 12/01/2020. | Paydown ..3,045718 | ....... 3,045,718 |...... 3,092,355 3,090,937 | .oovvcvescoers | e (45,220) | .. 3,045,718 11/01/2049.
31412Q SE 0 |FN 932117 -RMBS | 1200112020, | PayYAOWN...osvvevscssssssssssssssn | 72,398 | oo, 72,398 | oo 74,884 72,950 (552) 72,398 11/01/2024.
31416W ZA 3 |FNAB1636 - RMBS | 12/01/2020. | Paydown 82,587 82,587 84,685 83,619 | oo [ v (1,032) 82,587 10/01/2030.
31417Y GK 7 |FNMA0201 - RMBS .. | 12/01/2020. | Paydown 88,751 88,751 91,661 89,677 (926) 88,751 10/01/2024.
31417y SD 0 |FN MA0515-RMBS | 12/01/2020. | Paydown 94,170 94,170 97,505 96,027 | v | e (1,857) 94,170 09/01/2025.
31417Y SK 4 |FN MA0521 - RMBS .. | 09/01/2020. | Paydown 3.078 3.078 3204 3084 (6) 3,078 09/01/2020.
31418A  AJ 7 | FN MA0908 - RMBS | 12001/2020. | PQYAOWN. .o | 146,464 | ........ 146464 | .......... 154,886 153459 | oo | e (6,995) 146,464 11/01/2031.
31418A F2 9 |FN MA1084 - RMBS .. | 12/01/2020. | Paydown 334,463 334,463 357,482 354,978 (20,514) 334,463 06/01/2032.
31418A HQ 4 |FNMA1138 - RMBS .. | 12/01/2020. | Paydown 22 251 22 251 23.753 23559 | oo (1,307) 22251 08/01/2032.
31418A SN 9 |FNMA1424 - RMBS | 120012020, | PaYOWN. e | 136,225 | .o 136,225 | o 141,509 140,914 | oo | o (4,690) 136,225 04/01/2033.
314188 7E 0 | FN MA2692 - RMBS. .. | 12/01/2020. | Paydown 222017 222 017 233.951 231,635 (9,618) 222.017 07/01/2036.
31418D HY 1 |FNMA3846 - RMBS | 1200172020, | PYAOWN. .o | 1,051,032 | ........ 1,051,032 | ....... 1,053,660 | ........... 1,053,575 TXT3 ) DO IO X7, | DT D 1,051,032 11/01/2049.
31418V T5 1 |FNAD7771-RMBS .. [ 12/01/2020. | Paydown 37,506 37,506 38,995 38,065 (559) 37,506 07/01/2025.
31419D MQ 1 |FNAE3066 - RMBS | 1200172020, | PaYAOWN....ovevessesssvsssvsvsses | 70,435 | e 70,435 | v 72,324 71,136 (700) 70,435 09/01/2025.
31419D NW 7 |FN AE3104 - RMBS .. | 12/01/2020. | Paydown 26.215 26,215 27,158 26,548 (333) 26,215 09/01/2025.
34074M  SJ 1 | FLORIDA HSG FIN CORP REV.........ccccvcrmmmmrerrrreeeiinnnnnerinnes | 07/01/2020. | DIFECL......vvvvvvvvvvvvvvvivsvvsssssssssssssssssssssssssssinns | ERLXV O — 115,000 | oo, 121,578 115,283 (283) 115,000 01/01/2050.
373539 5F 8 |GEORGIA ST HSG & FIN AUTH REV. o+ 09/01/2020. | DIFECL.....vvvvvvvvvvvvvvvvvsvvsvsssssssssssssssssssssssssnnnns | 150,000 | ..o, 150,000 | ...oooo... 159,854 150,643 (643) 150,000 06/01/2039.
45129W MB 3 [IDAHO HSG & FIN ASSN - MBS .. | 12/01/2020. | Paydown 91,827 91,827 96,146 95.178 (3,351) 91,827 05/21/2044.
45129Y F4 3 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTGR................. | 07/01/2020. | DIr€CE.....vvvsssssvvvvvrrvnssssssssmvsssssssssssssss | 145,000 | ..ooo... 145,000 | .......... 154,989 145,946 (946) 145,000 07/01/2034.
45201L WF 8 |ILLINOIS HSG DEV AUTH - MBS | 12001/2020. | PYAOWN. .o | 133,893 | ....o.... 133,893 | ..o 133,893 133,893 ) 133,893 12/01/2043.
45201Y 6B 8 |ILLINOIS HSG DEV AUTH REV........commmrreirrrrriirrerrerirecreiionns . | 10/01/2020. | Direct, 35.000 35000 39,160 (187) 35,000 04/01/2050.
45201Y N2 9 |ILLINOIS HSG DEV AUTH REV - MBS.. | 1210172020, | PaYdOWN.......ccovvvvvvevevneneneennenssssssssssssssssssssss | 491,456 | ..oooo.. 426,058 | ..ooooo. 426,058 426,025 65,431 491,456 02/01/2047.
45201Y S5 7 |ILLINOIS HSG DEV AUTH REV .. [ 11/02/2020. | Call @ 100.00.........coccmmrrrereerrieierrriiinnns 255.000 255.000 268.204 261,259 | covvvveereereeeeeenss | o (1,152) (1,152) 260,107 08/01/2048.
45201Y YK 7 |ILLINOIS HSG DEV AUTH REV - MBS, .| 12101/2020. | PaYdOWN.......covvvvveveeeeeeeeeeeeeeeesssssssssssssssssssss | 157,689 | .vvvvvn. 157,689 | .ovvooo. 151,382 152,269 5,420 5,420 157,689 06/01/2043.
45203L CL 5 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG R .. | 12/08/2020. | Call @ 100.00.... 8147 8147 8,147 8,147 0 8,147 03/01/2059.
45506A BL 4 |INDIANA ST HSG & CMNTY DEV AUTH HOME FIR. | 09/01/2020. | DIrCH...vsvvrvvrvrrvrrvssvssvesvssvssemsnsiress | 75364 | oo 75,000 80,301 75,964 (964) (964) 75,000 06/01/2028.
47770V AU 4 |JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ............ .| 01/01/2020. | Maturity @ 100.00..........oovvvvvvvvvvvvsvssvssrrnnns | 950,000 | ......... 950,000 | ........... 950,000 950,000 0 950,000 01/01/2020.
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485429 KY 9 |KANSAS ST DEV FIN AUTH REV .. 09/18/2020. | Call @ 100.00.........ccoeeemmmevvvvevvrissieemmeennn | 3,000,000 | ........ 3,000,000 | ....... 3,103,798 3,000,000 0 3,000,000 0. 83,708 | 06/01/2023.
49130T NP 7 |KENTUCKY HSG CORP HSG REV... .. | 08/26/2020. | Direct. 30,000 30,000 31,554 29,893 107 30,000 0 .1,070 |07/01/2027.
54627D BX 8 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV. .. | 12/01/2020. | Paydown 235.989 235.089 235 989 235989 (0) 235,989 0 .4,070 | 11/01/2038.
56052F BR 5 | MAINE ST HSG AUTH MTG PUR.. .. | 11718/2020. | Call @ 100.00.........cesemmmevvvvvvvvissseemneen | 135,000 | ..o, 135,000 | ...oovoe.n. 145,355 138,463 (1,152) 137,311 11/15/2045.
56052F CE 3 | MAINE ST HSG AUTH MTG PUR.. .. | 11/18/2020. | Call @ 100.00 230,000 230,000 241,355 233,899 (1,230) 232,669 11/15/2035.
57419R  YB 5 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C... .. | 08/28/2020. | Direct. 90,000 90.000 95277 90,373 (373) 90,000 09/01/2045.
57419T DL 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C... .. | 08/28/2020. | Direct. 5.000 5000 5371 5023 (23) 5.000 03/01/2050.
57586P 8H 2 |MASSACHUSETTS ST HSG FIN AGY HSG REV.. .. | 10/19/2020. | Call @ 100.00 250,000 250.000 267,903 253 591 (1,632) 251,959 12/01/2043.
57587A HY 7 |MASSACHUSETTS ST HSG FIN AGY HSG REV.. .| 10/119/2020. | Call @ 100.00........cvvvvvvvvvvvvvevennnnnnnnnnnniseenns | LI — 155,000 | ........... 166,129 155,928 (301) 155,627 06/01/2039.
594653 6J 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M. .. | 12/01/2020. | Call @ 100.00 270,000 270,000 291,314 275,585 (1,796) 273,789 06/01/2046.
594654 CL 7 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M. | 12001/2020. | Call @ 100.00.....eooeorvorvenvenoesirens | 490,000 | ....... 490,000 | ....... 490,000 490,017 ©6) 490,011 12101/2033.
594654 CM 5 | MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M. .. [ 12/01/2020. | Call @ 100.00...........cocmmmrverrerrriienrriiianns 265,000 265,000 281,313 272,693 (1,522) 271,171 12/01/2048.
594654 GD 1 | MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .. [ 12/01/2020. | Call @ 100.00...........cocmmmrvereerrriiererriieanns 85,000 85.000 92,679 90,492 (650) 89,842 06/01/2050.
60416Q CD 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. | 10/01/2020. | Direct. 35.000 35.000 36.963 35206 (206) 35,000 01/01/2031.
60416Q DL 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .| 12/01/2020. | Call @ 100.00.......vvcsssccvvvvvvrrvsssssssivinnaas [ 40,000 | ..vvvvenns 40,000 | .ovvvvvvvro 43,182 40,420 (393) 40,027 07/01/2034.
60416Q FT 6 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. | 12001/2020. | PQYAOWN. .o | 112,341 | .. 112,341 | 112,453 112,375 (34) 112,341 09/01/2042.
60416Q FY 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. | 12/01/2020. | Paydown ..146,767 146,767 146,767 0) 146,767 07/01/2044.
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. | 12/01/2020. | Paydown . 1351172 135,172 135,172 (0) 135,172 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. [ 12/01/2020. | Paydown 129,211 129,211 0) 129,211 02/01/2045.
60416Q GQ 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. | 12/01/2020. | Paydown . 110,686 110,686 0) 110,686 03/01/2047.
60416S HX 1 |MINNESOTA ST HSG FIN AGY. .. | 12/01/2020. | Call @ 100.00..........coosmmmmvvvvvevevsssemneeen | 400,000 | 100,000 100,809 (499) 100,309 01/01/2045.
60416S TC 4 |MINNESOTA ST HSG FIN AGY. .. | 12/01/2020. | Call @ 100.00.... 155,000 156,484 (860) 155,624 01/01/2047.
60416S WD 8 |MINNESOTA ST HSG FIN AGY. .. | 12/01/2020. | Call @ 100.00 147,269 (1,091) 146,178 01/01/2048.
605356 AX 0 |MISSISSIPPI HOME CORP HOMEOWNERSHIP MTG.. .. | 06/01/2020. | Direct. . 40,175 (175) 40,000 12/01/2031.
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .. | 12/01/2020. | Paydown ..48454 | .. ..48454 | .. .48,454 48,454 0 48,454 12/01/2032.
60535Q ND 8 | MISSISSIPPI HOME CORP SINGLE FAMILY MTG... | 1200172020, | Call @ 100.00.....oscovsevrvonvenoenoesoen | 145,000 | ......... 145,000 | .......... 153,974 146,405 (775) 145,630 12/01/2038.
60636X 8E 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 11/01/2020. | Call @ 100.00.... 55,000 55,000 59,238 55,416 (416) 55,000 11/01/2027.
606378 BD 1 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. o | 0112020, | DIFECH...ooovvsvscvsvvssvsssssessens | 60,088 | ...orccc. 60,000 | oo 63,882 60,535 (447) 60,088 05/01/2028.
60637B CK 4 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. | 04101/2020. | DIFECL....ooorvvrvncvsvssvssessessens | LLX o 15,000 | oo 16,091 15,032 (32) 15,000 11/01/2030.
60637B GM 6 | MISSOURI ST HSG DEV COMMN SINGLE FAMILY. - |-+ 112/08/2020. | Call @ 100.00...........ccccesessrsrssrsrisissssiiriins 245,000 245,000 263,348 246,742 (1,039) 245,703 11/01/2045.
60637B PZ 7 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY............... .| 11102/2020. | Call @ 100.00........ocvvvvvvvvvvenevenevennnennvnieeeens | 110,000 | ..ovo.... 110,000 | ..., 117,830 111,521 (609) 110,912 05/01/2047.
61212R 4G 8 |MONTANA ST BRD HSG .| 12/01/2020. | Call @ 100.00.... 100,000 100,661 (295) 100,367 12/01/2044.
61212R 8H 2 |MONTANA ST BRD HSG .. | 12/01/2020. | Call @ 100.00.... 145,000 149,248 (762) 148,486 06/01/2049.
63968M NY 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.. [ 12/01/2020. | Call @ 100.00......cvvssesevvvvvrvvrsssssssvivrnnens | 135,000 |...........135,000 | ........... 144,931 136,492 (772) 135,720 09/01/2046.
63968M RD 3 | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.. .. | 07/01/2020. | Direct 925000 925,000 924,996 4 4 925,000 09/01/2035.
63968M RE 1 | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.. .| 12101/2020. | Call @ 100.00.........ovvvvvvvvvvvneeevvevennnnnnnsseenns | 140,000 | ...........140,000 | ........... 148,936 142,013 (858) (858) 141,155 09/01/2048.
63968M UU 1 | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.. .. | 12/01/2020. | Call @ 100.00.... 90,000 96,214 91,189 (569) (569) 90,620 09/01/2049.
646136 DY 4 |NEW JERSEY ST TRANSN TR FD AUTH .| 12/15/2020. | Maturity @ 100.00.....cccoeeesvvcvvvvvsssssssii [ o 3,400,000 | ........ 3,400,000 | ........ 3,866,438 3,455,194 (55,194) (55,194) 3,400,000 12/15/2020.
64613A AC 6 |NEW JERSEY ST HSG & MTG FIN AGY RE .. | 10/01/2020. | Direct 115,000 ..123,266 115,520 (520) (520) 115,000 10/01/2048.
647200 5T 7 |NEW MEXICO MTG FIN AUTH .. 12/01/2020. | Call @ 100.00..........ccocmmmmmrrrrccrirrrrriirnnnnees 130,000 ...138,900 132,664 | vovvveeveeeeeereeenes | ceeeeeeee (1,309) (1,309) 131,356 03/01/2045.
647200 5U 4 |NEW MEXICO MTG FIN AUTH - MBS .. | 12/01/2020. | Paydown 245,622 245,622 245,622 245,621 1 1 245,622 08/01/2038.
647200 M8 4 |NEW MEXICO MTG FIN AUTH - 09/01/2020. | DIFECL.....vvvvvvvvvvvvvvvvvvssvsssssssssssssssssssssssssisnnns | 125,000 | .oovo... 125,000 | ..oooooo. 131,212 125,156 (156) (156) 125,000 09/01/2025.
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647200 N5 9 | NEW MEXICO MTG FIN AUTH.. | 09/01/2020. | Direct 35,000 35,000 37,870 35,296 (296) (296) 35,000 0 1,375 | 09/01/2030.
647200 V3 5 |[NEW MEXICO MTG FIN AUTH.. .. | 12/01/2020. | Call @ 100.00..........ccoesmmmmmvvvvvvvissseemmneenn | VO 70,000 | oo 74,185 70,590 (346) (346) 70,244 (244) (244) 2,071 | 03/01/2043.
647200 X6 6 |NEW MEXICO MTG FIN AUTH - MBS | 12/01/2020. | Paydown 82,435 82,435 85,732 85,170 (2,735) (2,735) 82,435 0 2,357 | 10/01/2043.
647201 HC 9 |NEW MEXICO MTG FIN AUTH.. +. | 10/01/2020. | Dir€Ct......ooovvvevvvvviericsssseevsvvsisssssssennnisis | 45,000 | ..ovvverens 45,000 | .ovvvvvvveo 48,852 45,235 (235) (235) 45,000 0| e 1,390 | 01/01/2050.
64972C BD 4 |NEWYORKNY CITY HSG DEV CORP MULTIFAMI .. | 12/15/2020. | Paydown 4,057 4,057 4,057 4,057 (0) (0) 4,057 0 68 | 06/15/2036.
64988Y CS 4 |NEW YORK ST MTG AGY HOMEOWNER MTG REV. o+ 10/01/2020. | DIFECL.....vvvvvvvvvvvvvvvvvvvnvnnsnnsnssnssssssssssssnnnnnnnns | L 60,000 60,000 64,583 60,323 (323) (323) 60,000 0 10/01/2032.
658207 MZ 5 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... +. | 10/01/2020. | DIr€Ct......ooevvvvvvvviercessneenvvvsiesssssssnnninns | 75,000 | covveerine 75,000 | covvecrrens 78,548 75,715 (715) (715) 75,000 0 01/01/2028.
658207 SL 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP, .. | 10/01/2020. | Direct. 225000 225000 237,812 226,357 | oo o, (1,357) (1,357) 225,000 0 07/01/2039.
658207 TX 3 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP. .. | 12/01/2020. | Call @ 100.00 ...40,000 40,000 40,000 (0) (0) 40,000 (0) (0) 07/01/2037.
658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP | 11/02/2020. | Call @ 100.00 ..165,000 165,000 . 168,737 | oo [ e (1,496) (1,496) 167,241 (2,241) (2,241) 07/01/2047.
658877 DZ 5 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R .. | 07/01/2020. | Direct. 35.000 35,000 37,331 35,120 (120) (120) 35,000 0 01/01/2028.
658909 CL 8 |NORTH DAKOTA ST HSG FIN AGY | 0710112020, | DIFECH. ..o | 105,000 | ......... 105,000 | ........... 108,477 105,249 (249) (249) 105,000 0 01/01/2035.
658909 HW 9 |NORTH DAKOTA ST HSG FIN AGY.. .. | 07/01/2020. | Direct. 35,000 35.000 37,921 35.094 (94) (94) 35,000 0 01/01/2036.
658909 MA 1 |NORTH DAKOTA ST HSG FIN AGY.. .. | 07/01/2020. | DirECt......ccvvvvvversssseevsvvieesssssssecsssnns | 160,000 | i 160.000 | o 172,861 160,685 (685) (685) 160,000 0 07/01/2047.
658909 PF 7 |NORTH DAKOTA ST HSG FIN AGY.. .. | 07/01/2020. | Direct. 80,487 75,260 (260) (260) 75,000 0 07/01/2048.
677377 U9 2 | OHIO HSG FIN AGY SINGLE FAMILY MTG REV.. .. [ 11/02/2020. | Call @ 100.00...........cocmmmrrererriieerriieanns 27,055 25193 (169) (169) 25,025 (25) (25) 11/01/2028.
677555 Q4 9 | OHIO ST ECONOMIC DEV REV .. | 07/20/2020. | Direct. 609,632 550,000 550,515 550,328 (328) (328) 550,000 0 06/01/2027.
67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.... .. | 12/01/2020. | Paydown................ccoemmmemmevevvvvvicsssssnssenns | | 185688 | .. 185688 | 185,688 185,688 0 0 185,688 0 03/01/2046.
67756Q TQ 0 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. | 12/01/2020. | Call @ 100.00.... 155,000 0 155,000 0 0 09/01/2031.
67756Q UZ 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.... .. | 12/01/2020. | Call @ 100.00.... 169,348 | ..ovvoveeceees | e (1,498) (1,498) 167,851 (2,851) (2,851) 5,944 | 03/01/2047.
67756Q ZW 0 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.... .. | 09/01/2020. | Direct. 60,398 (398) (398) 60,000 03/01/2050.
686087 B6 3 | OREGON ST HSG & CMNTY SVCS DEPT MTG RE .. | 07/01/2020. | Direct. ...30,000 30,107 (107) (107) 30,000 01/01/2050.
686087 NS 2 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV... .. | 10/01/2020. | Direct. ..75,000 75,000 0) 0) 75,000 07/01/2034.
686087 PG 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG RE .. | 10/01/2020. | Direct. . 160,000 161,076 | vovvveeerrsesis | e (1,076) (1,076) 160,000 07/01/2043.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV... .. | 10/01/2020. | Direct. 100,000 100,000 100,281 (281) (281) 100,000 07/01/2036.
686087 VE 4 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV... .. | 10/01/2020. | Direct 295 000 225,000 243,844 226427 | oo L (1,427) (1,427 225.000 07/01/2047.
708796 4R 5 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .| 12/31/2020. | Call @ 100.00.........oovvvvvrvrrrrerrrnnnnnenns 255,000 255,000 271,272 260,069 | covvvvvereereeeeeress | o (1,411) (1,411) 258,658 10/01/2046.
708796 T8 0 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .. | 12/31/2020. | Call @ 100.00.... 245,000 245,000 256,785 247,296 (947) (947) 246,349 04/01/2040.
708796 YR 2 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M. .. | 12/31/2020. | Call @ 100.00 240,000 240,000 254,253 240,236 (236) (236) 240,000 04/01/2028.
76221R  E9 0 |RHODE ISLAND HSG & MTG FIN CORP. .. | 10/30/2020. | Call @ 100.00.... 20,000 20,000 21,782 21,765 (141) (141) 21,624 10/01/2049.
76221R RB 1 |RHODE ISLAND HSG & MTG FIN CORP .| 10/3012020. | Call @ 100.00.....cccercrsemrsomimseieiiec | 60,000 | . 60,000 63,587 60,535 (326) (326) 60,209 10/01/2040.
83712D G4 2 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .| 10/01/2020. | Direct ..85,000 85.000 93,338 85.442 (442) (442) 85,000 01/01/2050.
83712D UH 7 | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG.... .. | 10/01/2020. | Direct 115,000 { oo 115,000 | .vvvooo. 119,339 115,204 (204) (204) 115,000 07/01/2037.
83712T BZ 3 | SOUTH CAROLINA ST HSG FIN & DEV AUTH HOM | 0710112020, | DIFECL....osvvvsrsvsvssmrssessens | 30,000 | oo 30,000 32,418 30,150 (150) (150) 30,000 07/01/2027.
83755N EZ 1 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY .. | 08/12/2020. | Direct 255,000 255,000 264,489 255 555 (555) (555) 255,000 11/01/2041.
879709 D9 1 |TEMPE ARIZ .| 01/01/2020. | Maturity @ 100.00..........coovvvvvvvvvvvvsssvsssrnnns | 1,240,000 | ........ 1,240,000 | ... 1,272,996 | oo, 1,240,000 (/[ TN I 1,240,000 0 ... 31,000 | 01/01/2020.
880461 BP 2 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.............. .| 11/0212020. | Call @ 100.00.........ovvvvvvvvvvvnvvvvnenesnnnnnnsseenns | 115,000 | .vvvvon. 115,000 | ..oovoo. 122,350 116,283 (777) (777) 115,506 (506) (508) 3,713 | 07/01/2043.
880461 ER 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... .. | 10/01/2020. | Direct. 55,000 55,000 52,731 54,922 78 78 55,000 (| 1,441 | 07/01/2039.
880461 EU 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR .. | 11/02/2020. | Call @ 100.00 130,000 131,058 (518) (518) 130,539 (539) (539) 3,998 | 07/01/2045.
880461 G9 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... .| 12101/2020. | Call @ 100.00.... 140,000 143939 (729) (729) 143,210 (3,210) (3,210) 2,732 | 01/01/2050.
880461 KB 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... .. | 11/02/2020. | Call @ 100.00.... 270,000 270,000 289,661 278,310 | oo | o (1,749) (1,749) 272,560 (2,560) (2,560) | ......... 7,263 | 01/01/2047.
880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... .| 12/01/2020. | Call @ 100.00.........ovvvvvvvveveveeeeeneeneneeeenneeens | 150,000 | ..ooo.... 150,000 | ..voooo. 161,591 152,618 | ovvvveeeeeeeerreenes | eeeeeeeeen (1,039) (1,039) LT Y£ TR T (1,579) | coovrrer (GTL) ) - 4,743 | 07/01/2042.
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880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... .. | 12/01/2020. | Call @ 100.00.........ccoummmmvvvvvvvvissseennenn | 470000 |, 170,000 | ........... 184,297 173,325 [ oo | eoveern (1,368) (1,368) 171,957 [ oo | e (1,957) | coovreeernn(1,957) | cevonnnns 5,478 |01/01/2042.
880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... .. | 12/01/2020. | Call @ 100.00..........ccossmmmmvvvvevvcisssemnneen | 75000 | 75,000 | covveeriens 75,000 75,000 (0) (0) 75,000 0 2,246 | 07/01/2036.
88271H EP 0 | TEXAS ST AFFORDABLE HSG CORP SINGLE FAMI... .. | 12/01/2020. | Call @ 100.00 65,000 69,628 65,454 (420) (420) 65,034 (7 RN (<7 I IS 1,808 | 09/01/2028.
88275F PA 1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .. | 12/01/2020. | Paydown 83.860 83,860 83.231 629 629 83,860 | ..oovvrreerieens [ eerreerieeeieenes | cerreeerieenieen0 | e 1,538 | 09/01/2047.
88275F RD 3 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .. | 10/01/2020. | Direct. 20,000 22235 20,097 97) (97) 20,000 607 | 03/01/2050.
88275L AC 0 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF. .. | 12/26/2020. | Call @ 100.00 6,070 6,070 0 6,070 48 | 07/01/2037.
88275L AD 8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF. .. [ 12/28/2020. | Call @ 100.00...........coccmmmrvereerriieerriiienns 6,070 6.070 0 6,070 48 | 07/01/2037.
914325 EZ 4 |UNIVERSITY ILL BRD TRUSTEES CTFS PARTN. .. | 10/01/2020. | Maturity @ 100.00.........c.oovveiivmemmmmevvvrens | | 475000 | 475,000 | .oovoo.s 493,661 475,000 0 475,000 | .ooooorvverceeennns | eevvvireeeniiiiies [ cererriissenninn0 [ e 23,750 | 10/01/2020.
917436 X7 7 |UTAH HSG CORP SINGLE FAMILY MTG REV. ..| 07/01/2020. | Direct. 20,000 20,018 20,002 2) 2) 20,000 600 | 07/01/2024.
91743P  AH 8 | UTAHHSG CORP - MBS | 12/01/2020. | Paydown 61,891 61,891 66,843 65,965 | covvovrrvrsiries | o (4,073) (4,073) G L PN IO DRI | B I 1,437 | 06/21/2044.
924190 HG 9 | VERMONT HSG FIN AGY | 11102/2020. | Call @ 100.00....ovvvvsosvnosonsonsonn | 115,000 | ..o 115,000 | ... 121,607 118,699 | oo | e (1,174) (1,174) 117,525 (2525) | oo 2,525) | o 3,188 | 11/01/2045.
924190 MD 0 | VERMONT HSG FIN AGY .. | 11/02/2020. | Call @ 100.00........ccoommmmrrrrrveriirrrrirrnnnnees 65,000 65.000 69,274 66,805 (376) (376) 66,429 | ..ovvveeeeer | e (1,429) 11/01/2047.
92812V MA 1 | VIRGINIA ST HSG DEV AUTH - MBS.... .. | 12/01/2020. | Paydown 246,581 246,581 246,581 246,544 37 37 246,581 r 11/25/2039.
93978T MA 4 | WASHINGTON ST HSG FIN COMMN .. | 06/01/2020. | DIr€Ct......occvvvvvvvvrrssseeensvvsiesisssssseensnis | 130,595 | ..oooo.. 130,000 | ..ovvve.n. 135,586 130,691 (96) (96) 130,595 2,925 |06/01/2032.
93978T VD 8 | WASHINGTON ST HSG FIN COMMN... .. [ 12/01/2020. | Call @ 100.00...........coccmmmrrerearrriirerriieanns 230,000 230.000 243,237 232978 | oo e (1,237) (1,237) 231,742 | oo | e (1,742) [ covvrrrenn(1,782) | . 5,257 | 12/01/2046.
98322Q HV 2 | WYOMING CMNTY DEV AUTH HSG REV | 0900112020, | DrCh v | 125,000 | ..o 125,000 | .. 130,703 125,278 (278) (278) 125,000 | s | orsnssinssins | cvvrsiniinesnd | v 1,563 | 12/01/2044.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENS........ccvvrvrmiivnis convvnsessesssesssesssesssssssssssssssssssssssssssssssssssss || 68,473,532 | ......68,346,667 | .....70,707,247 | ......... 67,919,506 | .ooovvcereiin0 | (609,347) | ..ovovne 0 [ o (609,347) 68,522,939 | oo 0 | ...(110,192) .1,596,876 | XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 [AASET 2017-1A-ABS .. [ 07/16/2020. | Paydown 36,836 36,836 | ............ 36,836 36,836 (0) 0) 36,836 332 | 05/16/2042.
00100F AC 9 |ACIS 2014-3 A1F - CDO . | 11/02/2020. | Paydown 558,431 558 431 555 639 557,877 555 555 558,431 | ovveeeeeeeeeces | oo oo | s 10,107 | 02/02/2026.
00102D AC 2 |ACIS 145 A2 -CDO, o | 10112020, | PAYAOWN. .o | 378453 | ........... 378453 | ........... 378,453 378,464 (10) (10) RT£:TL TN R DU DU | B IO 8,160 | 11/02/2026.
001406 AA 5 | DCAL 2015 A1 - ABS D| 1211512020, | PaYAOWN ... | 11,391 [ 11,391 [ 11,391 11,392 (0) (0) AR I RN PR RN | S 148 | 02/15/2040.
00180A AA 7 |AMSR 2020-SFR1 A - CMBS .. | 09/01/2020. | Paydown 1,917 1,917 1917 0 0 1,917 17 | 04/17/2037.
00206R DP 4 |AT&TINC | 08/06/2020. | Tender Offer..........ooovesvmsvnsvnsesnn | 1,128,416 | ....... 1,000,000 999,650 46 46 999,696 304 | o304 | 147,416 | 03/01/2024.
00206R GL 0 |AT&TINC, .. | 12/07/2020. | CORPORATE ACTION.. . 922544 | ..o 766,000 766,293 (29) (29) 766,264 | ..o | e 156,280 | ........156,280 | ....... 41,177 | 02/15/2028.
00206R MF 6 |AT&T INC .. | 12/08/2020. | CORPORATE ACTION.......cccoervrrvrrrnrens 674 675 0 692 (17) 12/01/2033.
00255U AA 3 | AASET 2020-1A-ABS o | 121812020, | PaYOWN...osvovvvsvesvssessssesssssssssssn | 49,136 | oo 49,136 | oo 49,136 1 1 49,136 01/17/2040.
00256D AA 0 | AASET 2019-1A-ABS | 12/15/2020. | Paydown 52,331 52,331 52,331 52,331 (0) (0) 52,331 05/15/2039.
00436M AA 3 |AALLC 181A-RMBS | 12/02/2020. | Paydown 113,070 | oo 113,070 .. 113,041 113,045 24 24 113,070 12/02/2033.
00452P AD 9 | ACIS 2015-6 A2 - CDO. .| 11/01/2020. | Paydown 1,155,611 | ........ 1,155,611 | ... 1,155,611 | oo 1,155,611 0 1,155,611 05/03/2027.
007036 GS 9 | ARMT 2005-2 2A1 - CMO/RMBS | 12101/2020. | PAYAOWN......covvvvvvevveneennnenennnsessssssssssssssssssss | 12,973 | oo, 12,973 | oo, 12,138 12,072 901 901 12,973 06/25/2035.
009088 AB 1 |AIR CANADA 2015-2 PASS THROUGH TRUSTS - C| 12/15/2020. | Paydown 24111 24111 24111 24,113 (3) (3) 24,111 06/15/2029.
010284 AL 1 |ALABAMA GAS CORPORATION.........ccccooesecvccirrcris .| 01/15/2020. | Maturity @ 100.00.....cccocoesvccvvvvvsssssssivi [ o 1,000,000 | ........ 1,000,000 | ........ 1,000,400 | ..ooo... 1,000,011 (11) (11 1,000,000 01/15/2020.
01448Q AA 8 |ALESCIVA1-CDO .. | 10/30/2020. | Paydown ..136,250 110,967 25,283 25,283 136,250 07/30/2034.
02149M AB 5 | CWALT 2007-J1 1A2 - CMO/RMBS .. | 12/01/2020. | Paydown ..106,483 103,230 3,254 3,254 106,483 03/25/2037.
023770 AB 0 |AMERICAN AIRLINES 2013-2 PASS THROUGH TR. .| 071512020, | PaydowN......ococevecorcmsommsomissmiein | 49590 49598 ©) ©) 49,590 07/15/2024.
02665W BP 5 | AMERICAN HONDA FINANCE CORP .| 06/29/2020. | CITIGROUP.....c.ccvrvvrcrrcerererensersens 1597440 | ......1500,000 | .......1490,595 | .......... 1,494,249 664 664 1,494,912 | oo | o 102,528 | .......102,528 | ....... 38,063 | 02/16/2024.
02666B AA 4 | AH4R 2015-SFR2 A - RMBS .. | 12/01/2020. | Paydown 17,707 11 11 17,718 367 | 10/17/2052.
02666B AG 1 |AH4R 2015-SFR2 XS - RMBS .. | 12/01/2020. | Direct. 0) 0 10/17/2052.
03235T AA 5 |ACEF 2014-1 A - CMO. .. | 11/20/2020. | Paydown 3.848 3.848 2888 2694 960 960 1,154 3,848 84 | 12/20/2024.
03674X AF 3 | ANTERO RESOURCES CORP..........cccovmvvvvvvvvvvssissssssssssssssnnnnns | oo | 0812512020, | Tender OFfer...........vvvvvvvvvvvvvvvvvvvvvsssvssssssnnns | 237,938 | oo 300,000 | ... 124,500 | oo 240,750 | ........ 44,382 | oo 967 | ... 161,599 | ......... (116,250) 124,500 | oo | oo 175,500 (53,625) | 06/01/2023.
037411 AX 3 | APACHE CORP. | 08/18/2020. | Tender Offer.. 222,483 221,000 223,725 221,358 @7) @71) 221,087 [0 UG v ) - 9,495 | 02/01/2021.
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03765X AD 8 |APID 22 A2B - CDO .. 03/12/2020. | Call @ 100.00..........cceuemmmmvvvevvvvisssemmneenn | 500,000 500,000 500,000 499,981 7 7 499,988 12 12 10/20/2027.
03789X AD 0 |DIN2019-1 A21 - RMBS .. | 12/05/2020. | Paydown 3,750 3,750 3,750 3,750 0 3,750 0 06/07/2049.
038370 AA 0 |AQFIT19AA-ABS .. | 12/15/2020. | Paydown.............coooommsemmmneeevvvviisssssseennnns | 460,186 460,120 66 66 460,186 0 07/16/2040.
038779 AA 2 |ARBYS 2015-1 A2 - ABS .. | 08/28/2020. | Various 489,744 480,027 (27) (27) 480,000 0 10/30/2045.
039483 BB 7 | ARCHER-DANIELS-MIDLAND CO........coooumreuriiniieireeieeieein .. | 06/30/2020. | Call @ 100.00 421378 | .. 416,731 (2,826) (2,826) 413,905 (3,905) (3,905) | ........ 26,630 | 03/01/2021.
04002Q AA 0 [AREIT 18CRE2 A - CMBS - | 12/1612020. | PaYAOWN.......coovvvvvvereeneneneeneennenennnsnnnssssssssss | 734,937 | oo 734,937 | oo, 734,937 734,858 79 79 734,937 0 5,295 | 11/16/2035.
04544N  AD 6 | ABSHE 2006-HE6 A4 - RMBS .. | 12/28/2020. | Paydown.............ccoooeimemmmneeevvvviissssssnennnns | 124,490 | ... 124490 | ........... 104,572 116,124 8,366 8,366 124,490 0 747 | 11/25/2036.
05531F BJ 1 |BB&T CORP. .. | 03/30/2020. | CREDIT SUISSE SECURITIES (USA)...... 993500 | ..o 1,000,000 999,260 999,320 51 51 999,371 (5,871) (5,871) | ....... 11,917 | 03/16/2023.
05549N AC 0 |BDS 2018-FL1 B - CDO. .| 05/15/2020. | Call @ 100.00. 957,157 957157 | oo 949,043 956,340 | coovooveeeeereeeeees | e 1,280 1,280 957,620 | ccovocesssrerrrrrss | v (CL5x) ) — (463) | ....... 10,267 | 01/18/2035.
05584A AA 8 |HGVGI 17A A-RMBS .. | 12/25/2020. | Paydown 57,361 57,361 57,346 57,349 12 12 57,361 0 915 | 05/25/2029.
05605G AA 0 [B2R2015-2A-RMBS .. | 10/19/2020. | Paydown 228.032 228.030 228029 227,788 244 244 228,032 {1 [ I 7,167 | 11/18/2048.
056056 AJ 1 |B2R2015-2B-RMBS | 12/01/2020. | Paydown 507,700 507,700 522,923 509,526 | ..covsvrerseris [ e (1,826) (1,826) 507,700 0| o 24,879 | 11/18/2048.
05607Y AC 5 |B2R2015-1A2-RMBS, .. | 12/01/2020. | Paydown 616,362 | ..ooovo. 616,362 | .oooov. 619,169 617,238 (877) (877) 616,362 0 8,937 | 05/15/2048.
059475 AG 8 | BOAA2007-2 2A2 - CMO/RMBS... .. [ 12/01/2020. | Paydown 50,464 60,238 51,365 49,164 1,300 50,464 0 2,001 |06/25/2037.
05949C PP 5 | BOAMS 2005-L 4A1 - CMO/RMBS .. | 12/01/2020. | Paydown 210,052 210,322 | oo 199,017 | ovvvvvereereereenerenneneens | eevervensessensesnens | eonennnn 11,035 [ oo | v 11,035 210,052 0 3,355 | 01/25/2036.
05950M AJ 9 | BAFC 2006-G 3A3 - CMO/RMBS .. | 12/01/2020. | Paydown 91,472 91,472 87,699 83,384 | ..o | e 8,088 8,088 91,472 07/20/2036.
059522 AA 0 | BAFC 2007-C 6A1 - RMBS - | 12121/2020. | Paydown 90,669 90,669 | ....oc..... 77,976 80,967 9,702 9,702 90,669 05/20/2047.
059522 AU 6 | BAFC 2007-C 1A2 - CMO/RMBS............cooommrveermnrririnnriiiaenns .. | 12/01/2020. | Paydown 58825 61,417 56,085 58,950 268 392 (124) 58,825 05/20/2036.
05973B AA 5 |BANC 2019-CRE6 A - CMBS .| 12/15/2020. | Paydown 269,610 269,610 269,610 269,610 0 269,610 09/17/2036.
07384M S7 8 | BSARM 2004-52A - CMO/RMBS..........ccoooveiviricriieerineniine .. | 12/01/2020. | Paydown 55,940 55,940 56,184 56,011 (71) (71) 55,940 07/25/2034.
07386H QZ 7 |BALTA 2005-2 2A3 - CMO/RMBS .. | 12/01/2020. | Paydown 91,074 91,533 90,097 978 978 91,074 04/25/2035.
073879 M5 4 |BSABS 2005-AC6 2A1 - CMO/RMBS...........coovveerreeererreriinens .. | 09/25/2020. | Various. 170,194 (112) (112) 170,082 09/25/2020.
075887 AW 9 | BECTON DICKINSON AND CO......coorvvrerrrrmerirerriscrireesenens .. | 09/29/2020. | Call @ 100.00.... 707,648 | oo | v (1,607) (1,607) 706,041 11/12/2020.
08179C AG 6 |BSP 11 A2B-CDO. .. | 03/13/2020. | Call @ 100.00...........ccoesmmmmmvvvvvevecssssenneee | | 4.000.000 | ........1.000.000 | .......1.000.000 | ... 1,000,111 8 £ T T B 1,000,119 | covveecererrr 04/15/2029.
11042B AA 0 |BRITISH ARWAYS PLC - ABS C| 06/20/2020. | Various  msoa | 43,804 | ... 43,804 43810 ©) 6) 43804 1212012021
12326Q AA 2 |BJETS 191A-ABS <[ 1211572020, | PAYAOWN. ..o | 175,502 | ..o 175,502 | ......o... 175,496 175,498 5 5 175,502 07/15/2034.
12327F AA 5 |BJETS 201 A- ABS .. [ 12/16/2020. | Paydown 29,210 29,210 29,209 0 0 29,210 11/15/2035.
12479 AA 8 | CAI2012-1NTS - ABS C| 0412812020, | PAYAOWN....ovvevvsvrvsssvsssessssesssen | 708,333 | oo 708,333 | oo 705,572 706,964 [ oo | v 1,369 1,369 708,333 10/25/2027.
12479L AC 4 |CAI2013-1NTS - ABS C| 0412812020, | PaYOWN....oovvevsosvsosesvsessscssses | 487,500 | ..o 487,500 | ... 482,603 485,148 2,352 2,352 487,500 03/27/2028.
12479R AD 9 |CAUTO 2017-1 A1- ABS .. | 12/15/2020. | Paydown 3708 3.708 3.707 3.708 1 1 3,708 04/15/2047.
12479R  AE 7 |CAUTO 2017-1 A2 - ABS. .. | 12/15/2020. | Paydown 6.622 6.622 6,738 (116) (116) 6,622 04/15/2047.
1248ME AG 4 |CBASS 2007-CB4 A2D - RMBS...........cccoovvvevmmmnriivsnnrriisnnnnnnns | oo | 12/01/2020. | Paydown 62.944 62,944 51,614 51,397 | cooveeeeeereveeceres | cervrreens LRI Y A T I 11,547 62,944 04/25/2037.
12510H AA 8 | CAUTO 2020-1 A1 - ABS. [ 12/15/2020. | Paydown.........cooovvvsssssvvvvnnnssssssssissssssssss [ 107,418 | oo, 107,418 | oo, 107,390 28 28 107,418 02/15/2050.
12510H AC 4 |CAUTO 2020-1 A3 - ABS .. [ 12/15/2020. | Paydown 53,709 53,709 53,671 38 38 53,709 02/15/2050.
12529F AA 1 |CFMT 20HB3 A - RMBS .. [ 12/25/2020. | Paydown 95,503 95,503 95,503 0 0 95,503 05/25/2030.
125634 AG 0 |CLIF 2013-1 NTS - RMBS, | 1011972020, | PaYAOWN.......covvvvvvverennnnnnnensenssssssssssssssssssssss | 318,000 | .......... 318,000 | ....... 317,953 317,445 555 555 318,000 03/20/2028.
125634 AL 9 | CLIF 133 NTS - RMBS | 1011972020, | PaYdOWN........covvvvvvvrennnnenennnesssssssssssssssssssssss | VYR — LV E R L I— 141,100 140,841 270 270 141,11 11/18/2028.
125634 AN 5 | CLIF 2014-1 NTS - RMBS, .. | 10/19/2020. | Paydown 228.263 228,263 228,169 227,801 462 462 228,263 06/18/2029.
125634 AQ 8 |CLIF 2014-2NTS - RMBS o | 1011912020, | PaydOWN......cccvovvvvsvevsvessvessivessenss | 437,911 | oo 437,911 [ oo 419,710 424,024 | oo | e LI T R I 13,886 437,911 10/18/2029.
12563L AS 6 |CLIF203A-ABS .. | 12/18/2020. | Paydown 20.625 20.625 20,621 4 4 20,625 0 49 | 10/18/2045.
12667F 5E 1 | CWALT 2005-6CB 1A3 - CMO/RMBS............cccccoooeeveiiccvcviiiins | 12/01/2020. | PaydOWN.........ccovvvvsssssivvvvvnnssssssssissinsesss [ 66,298 | .ovvoor..d 68,685 63,411 66,420 438 561 (123) 66,298 0 2,097 | 04/25/2035.
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126694 UN 6 | CWHL 2005-31 2A3 - CMO/RMBS - 12101/2020. | PaYAOWN.......oovvvvveveverernnneneennennssssssssssssssssss | 308,616 307,696 296,061 294,484 | cooooovoeeeeeccees | e, 14,133 [ oo | e 14,133 308,616 01/25/2036.
12669F V8 3 | CWHL 2004-HYB4 3A - CMO/RMBS.. ... 12/01/2020. | Paydown 6,135 6.135 6.144 6.115 20 20 6,135 09/20/2034.
15673Q AA 4 |CERB XXIIIA-CDO C| 10/15/2020. | Paydown 653,031 653,031 645,074 | eovovveeeeeereeeeeees | e 7,957 7,957 653,031 04/15/2028.
16159W AC 8 | CHASE 2019-1 A3 - CMO/RMBS... . | .. 12/01/2020. | Paydown 501,304 | vrvvrrrrs 513,210 | coooeoeeeeeeeeeeeeeeeceeeiees | coveeeeieseesiiiiiin | veveeeend TR0 O (11,906) 501,304 03/25/2050.
17181C AA 6 |CIMLT 181 A-RMBS .. | 12/20/2020. | Paydown 147,539 147,535 3 3 147,538 03/20/2043.
17309A AD 1 |CMALT 2006-A1 1A4 - CMO/RMBS..........cccoomvevimriireriiniriies .. [ 12/01/2020. | Paydown 30,327 26,179 242 242 26,421 04/25/2036.
19421U AA 2 |CASL 2019-A A1 - ABS .. | 12/28/2020. | Paydown.............ccoooeimemmmneeevvvviissssssnennnns | 165,935 | ..ooooe. 165,935 | .......... 165,133 165,130 806 806 165,935 12/28/2048.
194210 AB 0 | CASL 2019-A A2 - ABS. .. | 12/25/2020. | Paydown 82.968 82.968 82937 82938 29 29 82,968 12/28/2048.
19423D AB 6 | CASL 2018-A A2 - ABS. - | 12125/2020. | Paydown 262,432 262,432 262,314 262,335 97 97 262,432 12/26/2047.
196256 AB 5 | CAFL2016-1B-CMBS o | V812020, | PAYAOWN. oo | 500,000 | ........... 500,000 | ........... 499,998 499,628 372 372 500,000 06/17/2048.
19687Y AA 3 |COLT 2020-RPL1 A1 -RMBS .. | 12/01/2020. | Paydown 26.597 26.597 26.597 0 0 26,597 01/26/2065.
20267U AA 7 |CBSLT 2016-B A1 -ABS o | 1212512020, | PYAOWN. .o | 159,476 | ....... 159476 | .......... 159,432 159,440 36 36 159,476 10/25/2040.
212015 AH 4 |CONTINENTAL RESOURCES INC........ccccovuurrimrinrinrieiineinns .. | 07/13/2020. | GOLDMAN.........ccoveirirrrirerirerrineriresninns 257,085 261,000 245910 254,678 | oo | e 1,173 1173 255,850 09/15/2022.
21872M AA 0 | CAFL 182 A-CMBS .. | 12/01/2020. | Paydown...........coococooemmmmmmnncvvvvviiisssssssennns | VR - 75,195 | covvvvvre. 75,195 75,192 3 3 75,195 11/15/2052.
22549N  AA 9 | CREDIT SUISSE ABS REPACKAGING TRUST 2018.............. D| 07/27/2020. | Paydown 3.062 3062 2970 2980 81 81 3,062 01/01/2037.
23341B AC 9 |DRB2016-B A2 - ABS .. | 12/25/2020. | Paydown 97,065 97,065 97,036 97,044 21 21 97,065 06/25/2040.
24736X AA 6 |DELTAAIRLINES INC - ABS o | 0713012020, | PYAOWN. .o | 43831 | ..o 43831 | ..o 43,831 43,834 3) ®) 43,831 01/30/2029.
24736Y AA 4 |DELTAAIRLINES INC - ABS .. | 07/30/2020. | Paydown 21,916 21,916 21,916 21,910 6 6 21,916 01/30/2029.
251510 DP 5 |DBALT 2005-2 1A7 - CMO/RMBS | 120012020, | PaYAOWN...osvvsevsesissssssssssssn | 44,921 | oo 44,921 | oo 45,188 43,489 | oo | o 1,432 1,432 44,921 0. 04/25/2035.
25216A AA 2 | DEXT ABS 2020-1 LLC - ABS .. | 12/15/2020. | Paydown 63.893 63.893 63891 1 1 63,893 0. 106 | 02/16/2027.
25272K AD 5 | DELL INTERNATIONAL LLC .. | 10/28/2020. | Call @ 100.00..........ccoummmmvvvvverecissiemmneen | | 512809 | 500,000 | ........... 499,855 499,964 17 17 499,981 19 19 | ... 29,141 | 06/15/2021.
25755T AG 5 |DPABS 2017-1 A22 - RMBS .. | 10/25/2020. | Paydown 20.000 20,000 20,000 0) 0) 20,000 0 347 | 07/25/2047.
25755T AJ 9 |DPABS 2018-1 A21 - RMBS .. | 10/25/2020. | Paydown...............ccccemmmmmmnnemvvvvieisssssssnnee | 40000 |, 10,000 | ..ooov 10,000 10,000 (0) (0) 10,000 0 257 | 07/27/2048.
26208L AC 2 |HONK 2018-1 A2 - RMBS | 10120/2020. | Paydown cevnvssssssesins | eorersn10,000 | oo 10,000 10,000 10,001 1) 0] 10,000 0 296 | 04/20/2048.
26442C AJ 3 | DUKE ENERGY CAROLINAS LLC.........covvvmmrrciiiirinnnnnsssssiins .| 06/15/2020. | Maturity @ 100.00.......ccccooccccvvvrrssssssinens 0 1.395.000 | ........ 1,395,000 | ......1,576,043 | ............ 1,405,728 | .oovvveeeeeeccccccs | o (CLONZ2:) ) O — (10,728) | covvvvverrrrrssrinns | e 1,395,000 0 29,993 | 06/15/2020.
26827E AA 3 |ECAFIA1-ABS D|03/11/2020. | Various 326,425 332,331 329,579 330,386 365 365 330,751 | oo | oo (4,326) | ... (4,326) | ........ 2,576 | 06/15/2040.
26827E AC 9 |ECAF 151 A2-ABS D/ 03/15/2020. | Paydown 126,644 | ......... 126,644 | .......... 126,644 125,185 | v | o 1,459 1,459 126,644 0 906 | 06/15/2040.
26829C AZ 0 [GLGU 2015-7 AX - CDO .. [ 10/20/2020. | Paydown ..400,000 399,750 399,706 294 294 400,000 (U I 5,791 | 04/22/2030.
26857E AA 6 |ELFI19AA-ABS .. | 12/25/2020. | Paydown 1,160,094 | ........1,160,094 | ........1,159,855 | ............ 1,159,858 236 236 | oo | i 1,160,094 0. 15,262 | 03/25/2044.
268648 AQ 5 |EMC CORP .| 06/01/2020. | Various. 761,575 | oo 760,000 750,993 3 3 759,996 4 4 6,906 | 06/01/2020.
28618W AA 2 |ERL 2014-1 A1 - ABS .. | 11/19/2020. | Paydown 63,644 63.644 62,906 739 739 63,644 0 893 | 04/19/2044.
28852E AA 7 |ECLOIIA-CDO. .. | 11/16/2020. | Paydown 88,326 88,326 88,309 18 18 88,326 0| e 1,975 | 02/15/2029.
28852L AA 1 |ECLOIIIA1-CDO .. [ 10/20/2020. | Paydown 34,877 34,877 34,877 34,876 1 1 34,877 0 948 | 07/22/2030.
28852L AE 3 |ECLOIIlA2-CDO | 10/20/2020. | PAYAOWN. .o | 46502 | .......... 46,502 46,502 46,491 11 11 46,502 0 1,820 | 07/22/2030.
294450 AB 1 [EQLS 2007-1 A2B - RMBS .| 12128/2020. | Paydown 92,084 92,084 | ............76,516 80,863 | covvvvvveeeereerenns | v 11,220 [ oo | e 11,220 92,084 0 561 | 04/25/2037.
299670 AC 3 | XAN 2018-RSO6 B - CMBS .| 09/17/2020. | Call @ 100.00......ccvsssessvvevrvvvsssssssvirrnness | 800,000 | ........... 800,000 | .......... 800,000 799,555 454 454 800,009 (9) ()] 11,962 | 06/15/2035.
30070R AA 0 | XAN 20RSO8 A - CDO C| 12/16/2020. | Paydown 384,312 384,312 384,312 (0) (0) 384,312 0[.....4,275 | 03/16/2035.
302637 AA 1 |FSKMM1A1-CDO o | 1212212020, | PaydowN.......oovvvvveveeereeeeeeeeeeesssssssssssssssssssss | 1,500,000 | ........ 1,500,000 | ........ 1,500,000 | ...ooooveees 1,500,000 () [ SRRSO I 1,500,000 0 |...46,214 | 07/15/2030.
30290U AL 3 |FREMF 2012-K22 C - CMBS | 04/09/2020. | RW Baird 997,500 | ....... 1,000,000 997,686 26 26 997,713 (213) 13)] ... 13,830 | 08/25/2045.
317579 AA 8 |FINS 151 A-ABS .. | 10/30/2020. | Paydown 545,190 | .oooooo 545190 | .......... 545,218 (29) (29) 545,190 0. 14,241 | 07/30/2026.
32027L AE 5 | FFML 2006-FF14 A5 - RMBS | 12128/2020. | PaYAOWN.......oovvveveeeeeeeeeneeeeeeeesssessssssssssssssss | 101,891 | oo, 101,891 90,301 95,651 6,240 6,240 101,891 0 614 | 10/25/2036.
32028H AD 5 | FFML 2006-FF10 A4 - RMBS, | 05/26/2020. | Paydown 33,446 33,446 31,167 33,208 238 238 33,446 (1 [P~ 128 | 07/25/2036.
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32051G EZ 4 |FHAMS 2004-AA7 1A1 - CMO/RMBS.... .. | 12/01/2020. | Paydown 32,227 32,227 27,393 26,434 5,793 5,793 32,227 02/25/2035.
32052K AB 1 | FHASI 2006-AR2 2A1 - CMO/RMBS. .. | 12/01/2020. | Paydown 358.614 362,878 280,584 366,036 2,326 | ... 9,748 (7,422) 358,614 07/25/2036.
340711 AT 7 |FLORIDA GAS TRANSMISSION COMPANY LLC. .. | 07/15/2020. | Maturity @ 100.00.........ocoovvvvviviiemmmeemnnr | L 1,135,000 | ........ 1,135,000 | ... 1,253,122 | oo 1,143,804 (8,804) (8,804) | covvvvvvvvvrieeans [ v 1,135,000 07/15/2020.
34417Q AB 4 |FOCUS BRANDS FUNDING LLC - ABS. .. | 10/30/2020. | Paydown 7,500 7,500 7,908 7,906 (406) (406) 7,500 10/30/2048.
34955Y AL 3 |FCBSL VIB2R-CDO .| 08/25/2020. | Call @ 100.00........covvvvvvvvvvevneevrenenenneeeeeeeens | 1,000,000 | ........ 1,000,000 | ....... 1,000,000 | ............ 1,000,202 48 I IO IO 1,000,250 07/23/2031.
34961P AE 0 |FCBSLVB2-CDO .| 09/2212020. | Call @ 100.00........cvvvvvvvvvvvvvveverennennneneeeeeens | 2,500,000 | ....... 2,500,000 | ........ 2,482,500 2485577 | eoveeoeeeoeeeeeeeee | e 1,711 1,711 2,487,288 07/11/2030.
34961W AQ 8 |FCO 11BF-CDO .| 08/31/2020. | Call @ 100.00.........ccvvvvvrrrrirrrrrrrrs ....2,000,000 | ... 2,000,000 2,000,000 2,000,286 78 78 2,000,364 (364) (364) | ....... 78,122 | 04/15/2031.
35041) AA 3 |FFIN2019-1A-ABS .. | 12/15/2020. | Paydown..............ccocvmmmmmmmeeevvvsicisssssssnnnnn | | AT5 A4 | 475,441 474,788 653 653 475,441 0 9,232 | 11/15/2034.
357081 AE 8 |FREMF 2015-K720 B - CMBS .| 04/17/2020. | RW Baird . 476,199 2,606 478,805 | oooveersceee | e 28,883 |......... 28,883 | ... 6,693 | 08/26/2047.
36164Q MS 4 |GE CAPITAL INTERNATIONAL FUNDING COMPANY......... C| 11/15/2020. | Maturity @ 100.00......c.ccovrvrvrrrrrsrrrnn 170,000 — 169,961 39 170,000 11/15/2020.
36165V AC 0 |GCIC2A2-CDO -+ | 1212112020, | Call @ 100.00.....vseoooeererensoensen | 1,000,000 | ........ 1,000,000 | ... 999,800 | ... 1,000,725 L0 DI DR LRUVOR: iU PO— 01/21/2031.
362257 AB 3 | GSAA 2006-17 A2 - RMBS .. | 12/28/2020. | Paydown 36,149 122,568 1,191 123,759 11/25/2036.
3622EA AA 8 | GSAA 2007-3 1AA - RMBS .. | 12/28/2020. | Paydown................cccommmemmmeeevvvvecissssnseennn | 4188207 | e 188.207 | 115,293 183,394 4,813 188,207 03/25/2037.
362341 7S 2 | GSR 2006-1F 4A1 - CMO/RMBS .. | 12/01/2020. | Paydown ..124.536 110,930 459 111,389 02/25/2036.
362341 XC 8 | GSR 2005-AR7 4A1 - CMO/RMBS .. | 12/01/2020. | Paydown 14,831 19,015 (28) (0) (28) 18,988 11/25/2035.
362341 XG 9 | GSR 2005-AR7 6A1 - CMO/RMBS....cccooevorcorsreersrernne | 1210112020, | Paydown......coooscsee |k ggag | ggan | 17,074 16,954 982 982 17,937 11/25/2035.
362381 AA 3 | GSAA2006-12 A1-RMBS - | 12128/2020. | Paydown 35,432 35432 | v, 16,088 35,270 162 162 35,432 08/25/2036.
36242D FS 7 | GSR2004-11 2A1 - CMO/RMBS .. | 12/01/2020. | Paydown 85.953 85,953 86,408 85.883 70 70 85,953 09/25/2034.
36298Y AA 8 | GSAA 2006-14 A1 - RMBS .. | 12/28/2020. | Paydown 36,304 36,304 14,960 36,155 149 149 36,304 09/25/2036.
36655Y AB 3 | GARR2018-1A1T-CDO o | 1202112020, | PYAOWN. .o | 463,563 | ... 463,563 ..463,563 463,697 (135) (135) 463,563 03/22/2027.
36828Q QH 2 | GECMC 05C4 AJ - CMBS | 02001/2020. | PAYAOWN. .o | 132,727 132,587 140 140 132,727 11/10/2045.
36962G 4R 2 |GENERAL ELECTRIC CO .| 09/16/2020. | Maturity @ 100.00......c.cvevvrvvrrvrerres 850,000 856,891 (6,891) 850,000 09/16/2020.
37331IN  AB 7 | GEORGIA-PACIFIC LLC .. | 11/01/2020. | Maturity @ 100.00..........ouvvrerererirrernereenne 750,000 Ry A N IR C K /1.7 ) I I (13,487) 750,000 11/01/2020.
38522H AA 9 | GACM 2020-FL2 A - CDO C| 12/16/2020. | Paydown 192 0 192 03/16/2035.
390556 AL 2 |GRTLK 141R AR - CDO. .. | 07/15/2020. | Paydown 801 801 (0) (0) 801 10/15/2029.
40052T AA 7 |GRYPHON FDG LTD - ABS C| 12/14/2020. | Call @ 100.00.........crerevrrrerererrerierereienns 33.825 33825 93 0 05/11/2050.
40423X AR 9 |NZES 2018-PLS2 A - RMBS | 1212212020, | PAYAOWN ..o | 1,243,608 | ....... 1,243,608 | ... 1,243,589 | oo 1,243,605 4 P/ (O 1,243,608 02/25/2048.
40423X AG 7 |NZES 2018-PLS2 B - RMBS .. [ 12/22/2020. | Paydown 621,804 621,804 621,800 621,805 (1) (1) 621,804 02/25/2048.
40538C AU 4 | HLA2014-1 B2R - CDO C | 10118/2020. | PaYOWN....oocoroeererscesensvessessen | 430,091 | ...o.... 430,091 | ..o 430,091 430,091 ) 0) 430,091 04/18/2026.
41161P  EZ 2 |HVMLT 2004-5 3A - CMO/RMBS..........cooerveermerreerennrirssenneens .. | 12/01/2020. | Paydown 68.976 68,076 68,672 68,485 490 490 68,976 06/19/2034.
41161V AC 4 |HVMLT 2006-7 2AA - RMBS [ 122112020 | PaydOWN........ccovvvvvssssivevvnnnesssssssisssssessss | 124,464 | ... 149,823 | oo 110,130 119,757 | ovvveveeeeeeereerens | eovvevnennn 4,708 4,708 124,464 09/19/2036.
411707 AB 8 |HNGRY 2018-1 A1 - RMBS. .| 12/21/2020. | Paydown 987,500 987,500 ..987,500 987,545 (45) (45) 987,500 06/22/2048.
411707 AD 4 [HNGRY 2018-1 A2 - RMBS | 12/20/2020. | PaYAOWN.....rvvrevrvrvsvsvssmesmssmeiees | 10,000 10,000 0 10,000 06/22/2048.
428060 AH 2 |HERTZ2015-3A-ABS | 12/25/2020. | Paydown ...1,567,630 | ......1,567,630 |.......1549,994 | ... 1,563,833 3,797 3797 | oo [ v 1,567,630 0| o 27,790 | 09/27/2021.
42806D BC 2 |HERTZ 164 A-ABS .| 06/01/2020. | Various 974,038 990,851 2,948 2,948 993,799 | oo | o (19,761) | ....... (19,761) | ... 11,579 | 07/25/2022.
42806D CH 0 |HERTZ 192 A-ABS | 12/25/2020. | PAYAOWN...cvrvrevrerersersessessssissinsen | | N7 771,513 204 204 7 0. 17,517 | 05/25/2025.
42806D CN 7 |HERTZ193A-ABS .. | 06/01/2020. | Various 972,570 999,995 (50) (50) 999,946 | ..ovvooreerris | e (27,375) | cvvevnee (27,375) | ....... 11,668 | 10/27/2025.
42809H AG 2 |HESS CORP. | 08/03/2020. | JP MOFGaN..........ccovvversssesivisrrnsssssssinnees ...1,020,000 998,508 75 75 998,584 | ..oocverrrrerrres | e 21,416 | . 21416 | ... 29,144 | 04/01/2027.
43283A AA 3 |HGVT 2017-AA-RMBS -+ | 12125/2020. | Paydown 122,557 122,545 13 13 122,557 (U - 1,700 | 12/26/2028.
43739H AA 8 |HMBT 2006-2 A1 - RMBS .. | 12/28/2020. | Paydown 130,190 119,180 [ vovvvvveveeeeeerreens | eevrenenns 11,009 [ oo | v 11,009 130,190 0 950 | 12/25/2036.
44040H AA 0 |HORZN2019A-ABS .. [ 12/15/2020. | Paydown 29.799 29,800 0) (0) 29,799 0 368 | 07/15/2039.
45112A AA 5 |ICONX 2012-1 A2 - ABS . | 10/25/2020. | Paydown 23170 16,358 6,812 (0) 6,812 23,170 0 603 | 01/26/2043.
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45257E  AB 0 |IMSA 2006-5 1AB - RMBS .. | 12/28/2020. | Paydown............ocoooeeeemeneeevsvsiisssssseennnns | 378,677 | oo 378,676 325 466 352,834 25,844 25,844 378,677 0 2,336 | 02/25/2037.
45660K AA 9 | INDX 2006-AR39 A1 - RMBS .. | 12/28/2020. | Paydown 83,809 82,402 66,385 81,812 1,997 1,997 83,809 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1 - CMO/RMBS..........ocooomivieriineriireriinenes .. | 12/28/2020. | Paydown 52208 58.819 52 094 1,469 | ......... 1,354 115 52,208 02/25/2035.
46185 AA 6 |IHSFR 2018-SFR1 A - RMBS .. | 12117/2020. | Paydown 108,584 | ...ooo... 108,584 108,593 (8) (8) 108,584 03/19/2037.
46617Y AP 8 | JFIN 2015R A2R - CDO C | 12/15/2020. | Paydown 1,201,404 | ..., 1,201,404 | .......1,201,404 | ............ 1,201,013 390 KISTO I N B 1,201,404 03/16/2026.
46619U AB 5 |APEXC 2017 AF - CDO o | 08/17/2020. | VAMOUS........oooosssssssssssssssssssssssssssssssssssssssssns | 2,000,000 |........ 2,000,000 | ....... 2,000,000 2,000,133 (25) (25) 2,000,109 04/24/2029.
466247 SE 4 | JPMMT 2005-A5 1A2 - CMO/RMBS .. | 12/01/2020. | Paydown 285,264 285,264 241,404 243789 | oo | e Iy O B 41,475 285,264 08/25/2035.
46627M  CY 1 | JPALT 2006-A1 3AT - CMO/RMBS.........ccvvevrrrrermmerrinrieneenns .. [ 12/01/2020. | Paydown 80,276 80,276 67,827 81,171 671 (895) 80,276 03/25/2036.
466365 AA 1 |JACK 2019-1 A2l - RMBS .. | 08/25/2020. | Paydown 22,500 22,500 22,500 22,500 0 22,500 08/25/2049.
4665IN  AA 2 | JOLAR 2019-1 A - ABS C | 12115/2020. | PaYOWN....oooooeererenssenssesssessens | 118,978 | ........ 118978 | .......... 119,206 119,181 (204) (204) 118,978 04/15/2044.
482480 AD 2 |KLA-TENCOR CORP | 08/02/2020. | Call @ 100.00.....vseoeseoeeorerverssenoen | 1,042,067 | ........ 1,000,000 | .......... 999,830 999,980 2 2 999,982 11/01/2021.
50208X AJ 1 |LMREC 15CR1R AR - CMBS o | 0412412020, | PAYAOWN. .o | 649,043 | .......... 649,043 | .......... 649,449 649,259 (216) (216) 649,043 02/24/2032.
543190 AA 0 |LTRANIII A1-RMBS .. | 12/15/2020. | Paydown 83.073 83073 80,490 81,306 | coovvereeeeeeerersens | e 1,767 1,767 83,073 01/17/2045.
543190 AB 8 |LTRAN3A2-ABS .. [ 02/18/2020. | Paydown 9,905 9,905 9,444 9,582 322 322 9,905 01/17/2045.
55283A AA 7 |MCA FUND Il HOLDING LLC - ABS.......ocovumirrirrirrreriirserinens .. | 11/01/2020. | Paydown 4,673 4,673 4,673 0 4,673 11/15/2035.
57643L LC 8 |MABS 2005-AB1 A4 -RMBS | 12001/2020. | PQYAOWN. .o | 139,890 | ..o 139,890 | .....oo.. 139,716 136,823 3,068 139,890 11/25/2035.
58503F 40 3 |MEDLEY CAPITAL CORP <[ 0911672020, | VAIMIOUS....ovvovscvrscvrsvsrssorsvsrssssssenssense | 342,243 | ...... 350,000 | ........... 346,227 346,300 1,876 348,176 01/30/2021.
59020U TC 9 |MLCC 2005-A A2 - CMO/RMBS.........covvvemrrimereieriereesanneens .. [ 12/25/2020. | Paydown 38,450 38450 36,792 36,645 1,805 38,450 03/25/2030.
59801W AC 0 |MIDO7A2-CDO C| 02/20/2020. | Paydown 001,000,000 | ....... 1,000,000 | ....... 1,000,000 | oo 1,000,189 (189) QL)) S P 1,000,000 07/16/2029.
59980Y AJ 4 |MCMLT 184 M3 - CMO/RMBS .| 0211172020, | JP MOIGAN.....occooeeeeesos ..2,070,082 | ... 1,997,666 | ...... 2,022,637 2,021,543 (580) (580) 2,020,963 04/26/2066.
61748H AW 1 | MSM 2004-5AR 4A - CMO/RMBS . | 12/01/2020. | Paydown 51,580 51,580 52,159 51,873 (293) (293) 51,580 07/25/2034.
62856R AB 1 | MYRIAD INTERNATIONAL HLDG BV 02/21/2020. | Call @ 100.00.........ccvvvvvvrrrrrrrrrneennceneens 380,983 | ........... 375,000 377,675 (680) (680) 376,995 07/18/2020.
62942Q CF 8 |NRART 19T4 AT4 - RMBS .| 10/09/2020. | Call @ 100.00.... 023,000,000 | ....... 3,000,000 . 2,999,099 12 12 3,000,010 10/16/2051.
62942Q CL 5 |NRART 2019-T5 AT5 - ABS .| 10/09/2020. | Call @ 100.00.... 2,000,000 |....... 2,000,000 1,999,996 | ........... 1,999,997 8 8 2,000,005 10/15/2051.
62946A AA 2 |NPRL 161A1-ABS - | 12120/2020. | Paydown 108,371 | oo 108,371 |...........108,371 108,372 1) 0 108,371 04/30/2046.
62947A AA 1 |NPRL2019-2A1-ABS o | 1211912020, | PYAOWN. .o | 105,623 | ......... 105,623 | ..ooon. 105,621 105,621 2 2 105,623 11/19/2049.
62947A AB 9 [NPRL 2019-2 A2 - ABS .| 12/19/2020. | Paydown 92,700 92,700 92,696 92,696 4 4 92,700 11/19/2049.
62955M AA 4 |NRZFHT EXCESS LLC - ABS o | 1212512020, | PYAOWN. .o | 41359 | ..o 41,359 1 1 41,359 . 11/25/2025.
631707 AJ 5 |NCC 171 A1B - CDO C| 03/03/2020. | Call @ 100.00.... ..1,000,000 | ....... 1,000,000 1,000,000 | ..oooooooons 1,000,087 10 10 [ o | o 1,000,097 (97) Cro] . 12,566 | 10/15/2029.
63939E AB 9 |NAVSL 2015-A A2A - ABS .| 12/15/2020. | Paydown 145,926 | ..oooo.. 145,926 ..145872 145,908 18 18 145,926 0 2,022 | 12/15/2028.
64829T AB 7 |NZES 18FNT1B - CMO/RMBS - | 12125/2020. | Paydown 274,219 274,219 274,197 274,205 15 15 274,219 0. 5731 | 05/25/2023.
67103Q BC 0 |OFSBS5R 3FR-CDO .. | 01/10/2020. | Paydown 55528 55528 55528 55.499 29 29 55,528 0 552 | 04/17/2025.
67181D AA 9 |OAKIG 201 A1- CMBS, .| 12120/2020. | Paydown 2180 2.180 2.180 0 0 2,180 0 4 [ 10/11/2025.
67181D AB 7 |OAKIG 201 A2 - CMBS, .| 12120/2020. | Paydown 2,180 2,180 2,179 1 1 2,180 0 5 | 11/20/2027.
67575N BL 6 |OMART 19T1AT1- ABS .| 08/17/2020. | Call @ 100.00.......vvvsssssvvvvvvrversssssssisirrnns [ 2,000,000 | ........ 2,000,000 | ....... 2,000,000 2,000,003 (3) 3) 2,000,000 0 33,517 | 08/15/2050.
67575N BR 3 |OMART 19T2 AT2 - ABS .| 08/17/2020. | Call @ 100.00.......vvvvssessvvvvvrvrrsssssssiirrrnns [ 1,000,000 | ........ 1,000,000 | ...ooo.... 999,998 | oo, 1,000,001 4 /I O O 1,000,005 (5) (O] 16,125 | 08/15/2051.
68268L AA 5 |OMFIT 2015-3 A - ABS, .. | 12/18/2020. | Paydown 322.016 322016 321,961 322.005 11 11 322,016 0 10,416 | 11/18/2028.
693684 AA 0 |PSMC 201 A1 - CMO/RMBS .. [ 12/01/2020. | Paydown 391,254 391,254 RISTJCLeT: T NN IR BN (4,843) (4,843) 391,254 0] ....8417 | 01/25/2050.
69374X AA 8 |PSMC 2019-2 A1 - CMO/RMBS. .| 12/01/2020. | Paydown 1,008,477 | oo 1,008,477 | oo 1,028,341 0 | o 21,489 | 10/25/2049.
69375B AA 5 |PSMC 2019-3 A1 - CMO/RMBS. .| .| 12/01/2020. | Paydown 1,232,895 | ... 1,232,895 | ....... 1,250,811 0 | o 27,998 | 11/26/2049.
72353P AA 4 | PIONEER AIRCRAFT FINANCE LTD - ABS......cccouerrcrscrrrre | C | 12/15/2020. | PAYAOWN...vrevrcrrvercvsvsnssmssvscsieiee | | 19,818 | oo 19818 | oo 19,818 19,817 1 1 0 346 | 06/15/2044.
72703P AA 1 |PLNT 2018-1 A21- ABS | 12/05/2020. | VAMOUS..........cossssssssssssssssssisssssssssssssssssssssss | 547,625 | oo 547,625 | oo 547,625 547,653 2 2 547,655 (30) (30)| v 14,738 | 09/08/2048.
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74332W AA 1| PROG 2019-SFR3 A - RMBS | 10/01/2020. | Paydown 7,930 7,930 7,930 7919 11 11 7,930 (| — 140 | 09/17/2036.
74333B AA 6 |PROG 2019-SFR1 A - ABS .. | 05/01/2020. | Paydown 1,973 1,973 1,973 1,973 0 0 1,973 0 28 | 03/17/2036.
743487 AQ 5 |PROSPECT CAPITAL CORP | 04/15/2020. | Maturity @ 100.00.....ccccccooccorvvvvssssssivvin | o 120,000 | ..oooo... 120,000 87,000 117,156 2,844 2,844 120,000 0 2,850 | 04/15/2020.
74387L AC 5 | PFMT 2019-1 A2 - CMO/RMBS. .. | 12/01/2020. | Paydown............oc.ocooimmmemmmeeeevvsviiiisssssnnnns | 1,037,374 | ... 1,037,374 | ........ 1,043,371 | oo 1,043,369 (5,994) (5,994) | covvvvvvvvvciiienns [ v 1,037,374 0. 21,720 | 12/27/2049.
749357 AA 7 |RCKT 191 A1 - CMO/RMBS .| 12/01/2020. | Paydown 896,121 896,121 909,983 905,296 (9,175) (9,175) 896,121 0. 15,921 | 09/27/2049.
74968Q AA 5 |RBIT 2020-1A- ABS | 1212512020. | PaYAOWN.......oovvvvvvvereerennneenneenenniennsssssssssssss | 422,931 [ oo 422931 | ..o 422,931 0 0 422,931 0 | oo 4,037 | 02/25/2030.
74968R AA 3 |RPIT 191 A- CMO/RMBS, .. | 12/25/2020. | Paydown..............coooeimmmmmneevvvvviiisissssnennnns | 141,053 | .ovvveen. 141,053 | oo 139,961 140,002 [ oo | e 1,051 1,051 141,053 0 2,870 | 10/25/2063.
74969B AA 7 |RMF BUYOUT ISSUANCE TRUST 2020-2 - ABS.. .. | 12/01/2020. | Paydown 689,761 689,761 689,563 198 198 689,761 0 3,045 | 06/25/2030.
749788 AA 6 |RAAC 2007-RP3 A - CMO/RMBS... .. | 12/28/2020. | Paydown...........coooovveemsmmmnneeevsssiiisssssssennns | 68,835 68.835 60,396 (YL T N B 4577 4577 68,835 0 531 | 10/25/2046.
75115B  AC 3 | RALI2006-QA5 2A1 - CMO/RMBS .. | 12/01/2020. | Paydown 35,865 | ..o 77,493 61,918 36,584 365 | ... 1,084 (719) 35,865 0 2,747 | 07/25/2036.
75574W AC 1 |RCMT 18FL2B - CDO o | 1212812020, | PYAOWN. .o | 768,474 |......... 768,474 | ......... 768,474 768,444 30 30 768,474 0. 11,614 | 06/25/2035.
75575J AA 3 |RCMT 2020-FL4 A - CMBS. .. | 12/28/2020. | Paydown 32 32 32 0 0 32 0 0 | 02/26/2035.
76110W SZ 0 [RASC 2003-KS7 Al5 - RMBS. .| 12101/2020. | Paydown 155,196 | vvvvvvveveeeeeerneens | eevrenenns 12,841 | oo | e 12,841 168,037 (I I 4,104 | 09/25/2033.
761118 FM 5 | RALI 2005-QA9 N41 - CMO/RMBS.... .. | 12/01/2020. | Paydown 9,062 253 225 28 9,090 0 [ s 410 | 08/25/2035.
761128 NM 8 | GMACM 2005-AA1 1A1 - CMO/RMB - 12/01/2020. | Paydown 107,522 [ covvovrvrserses | s 1,205 | e 1,429 (224) 107,298 0 2,535 | 05/18/2035.
76971E  AA 2 |RBIT 20HB1 A1- ABS .. | 12/25/2020. | Paydown 0 156 0 0 | 10/25/2050.
77587A AS 5 |RMRKWM-R B2 - CDO C| 09/24/2020. | Call @ 100.00........ccvvvsvvvrrsssverrissivrnesnss | 1,750,000 | ........ 1,750,000 | ... 1,750,000 | .......... 1,749,980 100 L[0TV SR I 1,750,080 (80) (80)] ....... 69,328 | 04/21/2031.
78410T AA 4 |SCFET 2017-1A-ABS .. | 12/21/2020. | Paydown 552,842 552,842 552,725 552,689 152 152 552,842 0. 12,560 | 01/20/2023.
78448Q AB 4 |SMB2015-B A2A - ABS | 12115/2020. | Paydown 90,017 90,017 89,602 89,877 141 141 90,017 0 1,340 | 07/15/2027.
78449P AB 5 |SMB 2018-A A2A - ABS . | 12/15/2020. | Paydown 299976 299 976 299,921 299 940 36 36 299,976 0 |.......7,944 | 02/15/2036.
78469Q AX 0 | SPART 19T1AT1 - RMBS o | 1110412020, | PAYAOWN. .o | 2,000,000 ... 2,000,000 |... 1,999,864 | ........... 1,999,866 134 134 2,000,000 0| e 38,827 | 10/16/2051.
803169 AQ 4 |SRANC 3R AFR-CDO C| 12/22/2020. | Paydown 24,150 24,150 24,150 24,150 (1) (1) 24,150 0 623 | 06/24/2030.
81618T AB 6 |SELECT INCOME REIT. .. 01/03/2020. | Call @ 100.00........covvvvvvvvvvvvreerrennnneevnneneeens | 1,000,000 | ........ 1,000,000 | ...oooo. 992,100 999,857 9 9 999,866 | .vvvvvveeveerss | vrvirrrrnnns L7 134 | s 15,200 | 02/01/2020.
81743A AA 7 | SEMT 2019-5 A1 - CMO/RMBS | 12101/2020. | Paydown 619,860 | ........... 619,860 630,707 630,695 | .oococvrrrcireen | vorre (10,835) | ... N ) 619,860 0. 13,623 | 12/27/2049.
81748) AA 3 | SEMT 2019-4 A1 - CMO/RMBS | 12/01/2020. | Paydown 1144687 | ... 1,144,687 | ... 1,168,654 | ........... 1,156,853 | .ovvvvrrrvrrnes | o (12,166) | ... ceerrreens(12,166) | oo [ e 1,144,687 0 26,215 | 11/25/2049.
81748K AA 0 | SEMT 202 A1 - CMO/RMBS « [ 12125/2020. | PAYAOWN....oovosvvvrresivrssssirnsssssissssssins | 1,089,535 | ........ 1,089,535 | ........ LIRET-X% X I8 N DTN SR (R K[0) ) [ [(R:KI0) ) U o 1,089,535 0 22,066 | 03/25/2050.
81748M AA 6 | SEMT 2020-1 A1 - CMO/RMBS | 1210172020, | PAYAOWN. .o | 1,087,036 [ e, 1,087,036 R X0 1 RN BN P (24,968) (24,968) | .ooccvvcvrins | o 1,087,036 0| 21,181 | 02/25/2050.
817743 AA 5 |SPRO2019-1 A2-RMBS | 1072512020, | PAYAOWN ... | 40,000 | s, 10,000 |...........10,181 (181) (181) 10,000 0 269 | 10/25/2049.
81788Y AA 1 |767LLC .. | 12/05/2020. | Paydown................ccccemmmmmmvvevvvveeiissesssenn | L 143680 | o 143680 | o 143,680 143,680 (0) (0) 143,680 (1 4,126 | 10/05/2022.
82321U AA 1 | SHENTON AIRCRAFT INVESTMENT | LTD - ABS.......ccoevvunnee C| 02/28/2020. | Various. . 535 698 537,231 91 91 537,322 3,568 3,568 5,514 | 10/15/2042.
82652K AA 2 |SRFC 171 A-RMBS | 1212012020, | PAYAOWN......coovvvvvvenernrnnrennnnnnnssssssssssssssssssss | L T6.016 | s 76,016 | covvvvrr. 76,011 76,012 4 4 76,016 03/20/2034.
83404R AB 4 | SOFI2018-B A2F - ABS .. | 12/25/2020. | Paydown 307,171 307,471 | oo 306,852 306,952 219 219 307,171 08/25/2047.
83405A AA 2 |SCLP2017-1A-ABS .. | 11/25/2020. | Paydown 219,717 219,717 219,698 219,708 8 8 219,717 01/26/2026.
83417F AA 7 |SOCTY 2014-2 A-ABS, .. | 07/20/2020. | Paydown 24,446 24,446 24,445 24,448 2) 2 24,446 07/20/2044.
83417P AA 5 |SOCTY 2015-1 A- ABS .. | 08/20/2020. | Paydown 66,473 66,473 66,439 66,465 8 8 66,473 08/21/2045.
83546D AD 0 |SONIC 2016-1 A2 - ABS .. | 01/22/2020. | Paydown 934,889 927,633 927,633 927,643 (10) (10) 927,633 05/21/2046.
83546D AL 2 | SONIC CAPITAL LLC., SERIES 2020-1 - ABS..........cccoeuvvrveres .. | 12/20/2020. | Paydown 6,250 6,250 6,359 (109) (109) 6,250 01/20/2050.
83546D AM 0 | SONIC CAPITAL LLC - ABS | 12120/2020. | PaydOWN.......covvvvvveeeeeeeeeeeeessssessssssssssssssssssss | 11,667 | oo 11,667 | oo 12,399 (732) (732) 11,667 01/20/2050.
84858D AA 6 | SPIRIT AIRLINES CLASS A PASS THROUGH CER.. . | 10/01/2020. | Paydown 57,065 57,065 57,065 57,076 (11) (11) 57,065 10/01/2029.
854502 AC 5 |STANLEY BLACK & DECKER INC .| 12102/2020. | Call @ 100.00.........ovvvvvvveveereveveeneenennsneeeeens | 906,588 | ........... 880,000 881,030 880,284 (137) (137) 880,146 12/01/2021.
85572R AA 7 |STARR2018-1A-ABS C| 12/15/2020. | Paydown 25501 25,502 25,266 25301 201 201 25,501 05/15/2043.
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860630 AE 2 |STIFEL FINANCIAL CORP. .| 12101/2020. | Maturity @ 100.00.........cocevvvvvvvvvvvvvvvvvvnnnnns | L 500,000 | ........... 500,000 499,626 374 374 500,000 0. 17,500 | 12/01/2020.
86212V AA 2 |STR2016-1 A1-ABS .. | 12/20/2020. | Paydown ...19,984 ..19,984 19,977 8 8 19,984 10/22/2046.
863579 C3 0 | SARM 2005-21 6A3 - CMO/RMBS. . | .. | 12/01/2020. | Paydown 158,238 | .. 157,718 155,832 2406 2406 158,238 11/25/2035.
863579 UU 0 | SARM 2005-15 4A1 - CMO/RMBS. .. | 12/01/2020. | Paydown 64,117 64,403 63,522 595 595 64,117 07/25/2035.
863587 AE 1 | SAIL 2006-3 A5 - RMBS .. | 12/28/2020. | Paydown 98.932 98.932 89.292 9640 9,640 98,932 06/25/2036.
86358R DX 2 | SASC 2001-SB1 A5 - RMBS. .. | 06/01/2020. | Paydown 6,274 6,274 6,276 2) 2) 6,274 08/25/2031.
86358R DX 2 | SASC 2001-SB1 A5 - RMBS. .. | 12/01/2020. | Paydown 26,417 27,363 26,430 (13) (13) 26,417 08/25/2031.
86363B AA 3 | SASC 2007-RM1 A1-CMO/RMBS..........cccooummmmmmrvvvvviiissinnnnnes | oo | 12/28/2020. | PAYAOWN....oooovvvvrrvvvviiissenseeevvvssiiiiissnss | 44753 | ... 414,753 391,942 22,811 22,811 414,753 05/25/2047.
872225 AD 9 | TBW 2006-5 A3 - RMBS .. [ 12/01/2020. | Paydown 80,440 80,440 64,530 61,040 | voovovveeeeeeeeees | v, 19,400 [ .ooooereeres | e 19,400 80,440 11/25/2036.
87248T AB 1 |TICP7AJ-CDO C|03/03/2020. | Call @ 100.00.....ovovvveroervesoesomsenns | 1,000,000 | ........ 1,000,000 | ........ 1,000,000 | .......... 1,000,008 12 L2 T D 1,000,020 (20) 07/16/2029.
87267J AA 1 |TFINS 2018-2 A1-CDO C| 12/30/2020. | Paydown 50,584 50,584 50,584 50,642 (58) (58) 50,584 09/30/2039.
87271L AU 6 |TIA1B2R-CDO C|09/17/2020. | Call @ 100.00........covvvvvvvvvvvvvvvvvvvivsvvivsiiin | 1,500,000 | ........ 1,500,000 | ........ 1,499,601 | ...ooooeeees 1,499,745 117 LRV O S 1,499,862 | .ovovvvvvvevccees | v 138 07/21/2031.
87342R AB 0 | BELL 2016-1 A22 - RMBS .. | 11/25/2020. | Paydown 5,000 5,000 5,000 5,000 0 5,000 05/25/2046.
87407P AA 8 |TAL2013-1A-ABS | 09721/2020. | PAYAOWN.......coovvvvvvrrennennninnnnnssnssssssssssssssssss | 316,667 | .ooovve. 316,667 | coovvv. 316,620 316,651 16 16 316,667 02/22/2038.
87407P AE 0 |TAL2013-2A-ABS .. | 09/21/2020. | Paydown 391,667 391,667 385241 387,774 3,893 3,893 391,667 11/22/2038.
87407P  AJ 9 |TAL 141A-RMBS | 09121/2020. | PQYAOWN. .o | 416,667 | ....... 416,667 | ... 416,663 416,670 3) ®) 416,667 02/22/2039.
87938W AM 5 | TELEFONICA EMISIONES SAU.....ooccoovosorssosoesssnsisen C| 04/27/2020. | Maturity @ 10000 | | 750,000 | oo, 750,000 | oo 703,327 747,784 2,216 2216 750,000 04/27/2020.
881561 VY 7 | TMTS 2005-12ALT AF4 - RMBS. .. | 12/01/2020. | Paydown 84,640 84,640 81,747 81,501 3,139 3,139 84,640 07/25/2036.
88156E AB 2 | TMTS 2006-17HE AB1 - RMBS, | 12/28/2020. | Paydown 58,494 58,493 49,928 56,978 | cocvvrvvrrrsnens | oveeenns 1,516 1,516 58,494 01/25/2038.
88606W AA 0 | TBOLT 2017 A- ABS C| 1211512020, | PaYAOWN ... | 77,907 | oo 77,907 | ... 77,903 77,921 (14) (14) 77,907 05/17/2032.
89175M AE 3 | TPMT 2018-3 M1 - RMBS o+ | 05/14/2020. | PIPR.......coovvvvvvvvvvvvnvnnnnsnnnnnnsnsnnssssssssssnnsesens | 1,895,000 | ........ 2,000,000 | ....... 1,909,375 | ..oovoveeees 1,921,940 6,184 Lo 1 R I 1,928,124 | oo | e (33,124) | ......... (33,124) | ....... 35,951 | 05/28/2058.
89176E AC 4 | TPMT 2018-1 M1- RMBS | 12108/2020. | MORGAN STANLEY CO...covvvvvvvvvvssvnnna | 2153438 | ....... 2,000,000 | ....... 1,882,188 | ............ 1,894,554 | .oovvvccveeses | o 12,296 | ooeeereeenns | e 12,296 | oovvvveiivnnine | oo 1,906,850 | .ovvvcevverrcrrs | e 246,588 | ........ 246,588 | ....... 71,750 | 01/25/2058.
894126 AB 7 | TRAP4A1B-CDO .| 11/2412020. | Paydown 278,707 278,707 220,527 245,965 32,742 32,742 278,707 0 05/24/2034.
89412K AA 8 | TRAP XIA1-CDO | 10/13/2020. | Paydown 228,043 228,043 215,785 216,404 | .ooovoevcveeee | oo 11,639 [ e | v 11,639 228,043 0 10/10/2041.
89656C AA 1 |TRL 2010-1 NTS - RMBS. .. | 12/16/2020. | Paydown 68,400 68,400 | oo 72,034 71,703 (3.302) (3,302) 68.400 0 10/16/2040.
89656F AA 4 |TRL2012-1A1-ABS o | 121512020, | PYAOWN. .o | 484772 | ... 484772 | ... 474,394 ATTA40 | oo | e 7,632 7,632 484,772 0 01/15/2043.
89657A AC 0 | TRL2020-1A - ABS .. [ 1211712020 | Paydown 25339 25339 25333 6 6 25,339 0 06/17/2048.
896578 AB 0 | TRL2019-2A1-ABS - | 1211712020. | Paydown 289,242 289,242 289,174 289,174 68 68 289,242 0 10/18/2049.
89690E AF 4 | TRMF 2017-1A1-ABS o | 121812020, | PaYOWN. .o | 319,655 | oo 319,655 | oo 319,650 319,654 1 1 319,655 0 08/15/2047.
89821J AA 6 |TFINS 2019-1 A1-CDO C| 11/02/2020. | Paydown 61,240 61,240 61,240 61,240 0 0 61,240 0 02/02/2039.
90352W AA 2 | STEAM 2018-1 A1 - RMBS. .. | 12/25/2020. | Paydown 249,388 249,388 249,388 249,389 (1) (1) 249,388 0 04/27/2048.
909319 AA 3 | UNITED AIRLINES PASS THROUGH TRUST 2013.............. .| 08/15/2020. | Paydown 49843 | 49,843 49,849 0 %) 49,843 0 02/15/2027.
913017 CN 7 |UNITED TECHNOLOGIES CORP.........cccccooeomieevvvvvvvvivvvvvciivics .| 02127/2020. | Tender Offer.. 808,640 | ... 4,530,000 |.......4,520,578 | ..oovvvo 4,524,022 220 P20 I IR 4,524,282 | oo | i 5,758 | ..c0....5,758 | ..... 318,806 | 05/04/2024.
918204 AV 0 |VF CORP. | 03/04/2020. | Call @ 100.00.... 1,204,494 | 1,165,000 | ........ 1,228,772 1,183,152 (2,177 2177) 1,180,975 | i | e (15,975) | ccccv.e (15,975) | ....... 60,221 | 09/01/2021.
91823A AA 9 |VBTOW 161C-ABS | 05/28/2020. | Paydown 1,001,011 [ 1,000,000 | ....... 1,000,000 1,000,005 [ covvrserrcvinns | i 1,005 1,005 1,001,011 0| 13,963 | 06/15/2046.
91823G AA 6 [VCO 181 A-CDO. .| 10720/2020. | PaYAOWN.......covvvvvevvnernneeneennenssssssssssssssssssssss | 111,056 | .ovvvon. 111,056 | .ooo.n. 110,049 110,354 702 702 111,056 0| oo 3,124 | 07/20/2030.
92257C AA 8 |VCC2019-1 A-CMBS [ 12/01/2020. | PaydOWN........ccovvvvvssssivevnnnnssssssssissssssssss [ 194,953 | ..o, 194,953 | oo, 194,908 194,445 508 508 194,953 (VN I 4,396 | 03/25/2049.
92257L AB 6 |VCC 171 AFX - CMBS | 12101/2020. | Paydown 276,609 276,609 276,535 274,557 2,052 2,052 276,609 0 3,721 | 05/25/2047.
92259L AB 4 |VCC 201 AFX - CMBS/RMBS .. | 08/01/2020. | Paydown 22,876 22,876 22,876 0 0 22,876 0 348 | 02/25/2050.
92259L AB 4 |VCC 201 AFX - CMBS [ 12/01/2020. | PaydOWN.........covvvvvssssivvvvnnnssssssssisssssessss | 193,020 | ..o, 193,020 | ..ooooo. 193,018 2 2 193,020 (I IO 3,142 | 02/25/2050.
92535V AA 0 |VBTOW 2016-2 A- RMBS, | 08/2412020. | VANIOUS........cvvvvvsssssvvvcrrssrssssssssssssnnessssss [ 967,753 | oo 965,308 | ........... 965,274 965,312 2,441 2,441 967,753 (I I 38,831 | 10/15/2046.
92922F 3N 6 | WAMU 2005-AR12 1A8 - CMO/RMBS..........ccoorrmmmmrrrrrrrvverrrnnnne .. | 12/01/2020. | Paydown 55130 55,130 52,064 54,813 317 317 55,130 (/] [ 1,049 | 10/25/2035.
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92990G AJ 2 | WAMU 2007-HY5 3A1 - CMO/RMBS. .. | 12/01/2020. | Paydown................ccommmmmmmeevvvvvvciissessenennn | | 93303 |, 100,730 91,596 91,101 2202 2,202 93,303 0 05/26/2037.
933636 AA 0 | WAMU 2007-HY4 1A1 - CMO/RMBS. .. | 12/01/2020. | Paydown ..46,009 47,928 758 758 48,686 0 04/25/2037.
93363P AC 4 |WAMU 2006-AR14 1A3 - CMO/RMBS... .| 12101/2020. | Paydown 120,371 [, RV 11T Ol B 1,884 1,884 114,052 0 11/25/2036.
939336 X9 9 | WAMU 2005-AR1 A2B - CMO/RMBS. o | 1212512020, | Paydown....o.ccovsvensvensvessvessivessienss | 133,561 | ..ovoene. 133,561 | oo 117,868 115,500 | covvvvcoveeeeecns | oo L0 T N I 18,061 133,561 0 01/25/2045.
94354K AA 8 | WAAV 191 A - ABS .. | 12/15/2020. | Paydown 34,756 34,756 34,754 34,754 1 1 34,756 0 09/15/2044.
94945P 3 |WLKRG 2017-A A - RMBS. < | 12/1512020. | Paydown....o.ccovvoenscensvessvensisessienns | 427,188 | oovvor 427188 | ........... 427,088 427,027 161 161 427,188 0 06/15/2033.
94984D AC 8 |WFMBS 2006-AR13 A3 - CMO/RMBS.............cccouvvvermneriiiinnnnes .. | 12/01/2020. | Paydown...............cccemmmmmmneevvvvvveissssnsnnnnnn | | XL 10,408 9,688 8,612 43 43 8,655 0 09/25/2036.
95002F AA 2 |WFMBS 2019-4 A1 - CMO/RMBS...........oovvvemmrirnreeransernniinnns .. | 12/01/2020. | Paydown 828420 828420 | o 843,177 836,943 (8,523) (8,523) 828,420 0 |.....17,629 | 09/27/2049.
95002K AA 1 |WFMBS 201 A1 - CMO/RMBS | 1212512020, | PAYAOWN......coovvvvvvrrrnnrnnnnnennnnnssssssssssssssssss | 1,038,167 | ........ 1,038,167 | ... 1,050,495 | ..ovvvvvvveeveeeeeeeeeneenens | eeveeseseeeneeessenes | eeveeeeeen (6,602) (6,802) | covvvrvccrirvinns | crreiriins 1,038,167 0. 16,886 | 12/27/2049.
95058X AG 3 |WEN 2019-1 A21 - RMBS .| 12/15/2020. | Paydown 30,000 30,000 30,000 30,000 0 30,000 0 757 | 06/15/2049.
95168Q AR 1 |WSTC 2013-12BR-CDO | 06/07/2020. | PYAOWN. .o | 570,700 | ........... 570,700 | ........... 570,700 570,314 386 386 570,700 0 6,817 | 11/07/2025.
95168W AR 8 | WSTC 2014-2 ABR - CDO. | 10116/2020. | Paydown 420452 | ........ 420452 | ........ 420,452 420,460 (8) 8) 420,452 0 6,612 | 01/16/2027.
95763P AJ 0 |WESTERN ALLIANCE BANK .| 10/15/2020. | Call @ 100.00.........cvvvvvvvrrrrrrrrrrrnns 500,000 500,000 500,000 500,006 (6) (6) 500,000 0 25,000 | 07/15/2025.
96033C AA 0 |WESTR2016-1 A - ABS, .. | 06/30/2020. | Paydown N 508,277 506,450 507,266 | ..o | e 1,010 1,010 508,277 0 8,549 | 12/20/2028.
96033D AA 8 |WESTR 171 A-RMBS .| 12/01/2020. | Paydown ...89,688 89,688 89,580 89,562 127 127 89,688 0 12120/2030.
96033W AA 6 |WESTR 181 A-RMBS .. | 12/01/2020. | Paydown 207,432 207,432 207,068 207,066 367 367 207,432 0 12/20/2031.
96033W AB 4 | WESTR 181B-RMBS | 12/01/2020. | Paydown 414,865 412,790 413,361 [ o | e 1,504 1,504 414,865 0 12/20/2031.
96034L AA 9 |WESTR201A-RMBS . 12/01/2020. | Paydown 159,540 159,331 210 210 159,540 0 03/20/2034.
97064F AA 3 |WESTF 2020-A A - ABS. .. | 12/15/2020. | Paydown 99.332 99,332 99,331 1 1 99,332 0 03/15/2045.
980888 AD 3 | WOOLWORTHS GROUP LTD....ooccooeoroeoronoersrsre C|09/22/2020. | Maturity @ 100.00......ocooiooes | | 1,000,000 | ... 1,000,000 | ....... 1,033,570 | oo 1,003,262 (3,262) | oo | oeerend3,262) | oo | e 1,000,000 0 09/22/2020.
98886Y AR 9 |ZAIS22ABR-CDO | 1012512020, | PayYdOWN. .o | 312,800 | ..o 312,800 | ..o 312,800 312,809 (9) 312,800 0 07/27/2026.
G0620B AB 4 |ATLSS 2014-1A-ABS | 0811512020, | PaYOWN....osvsvesvsssssssssessscsssessses | 672,011 | oo 672,011 | oo 672,011 672,014 3) 672,011 0 12/15/2039.
3899999, Total - Bonds - Industrial and Miscellaneous ..123,318,499 |...122,656,467 |....121,886,142 | ...... 114,645,282 | ... 52,349 |....... 283,363 | ... 178917 | .o 156,794 | o0 | 122,092,248 | oo 0] ...715887 | ... 715,887 | .3,221,136 | XXX
8399997. Total - Bonds - Part 4 ...195,799,018 |...195,010,121 |...196,751,896 | ........ 186,623,115 | ........ 52,349 |....... (374,323) ] ....178.917 | .......(500,892) | ... [ 194,625,175 | oo 0 | o 602,695 |........ 602,695 | 4,918,718 XXX
8399998. Total - Bonds - SUmmary Hem from P&t 5.........ccccvvvveimirrnisimnrssinirsssminnsssin s | 12,808,541 | ...... 12784438 | ..... 12,695,595 | .ovvvvvvvvvvviivisnnsssssinns | svsssssssssssssssnnes | sosssnnens 16,804 | .o ...16,804 I 12,712,399 I [ 96,142 | ........ 96,142 | ....... 83,999 XXX
8399999. Total - Bonds. ....208,607,560 |....207,794,559 |....209,447491 | ....... 186,623,115 | ......... 52,349 | ...... (357,519)| ... 178,917 | ........ (484,088) | .......ooooceee 0 | 207,337,574 | .cooovvvrrii: 0] ... 698,837 | ... 698,837 | ..5,002,717 XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
369604 BQ 5 | GENERAL ELECTRIC CO | 05/26/2020. | VANIOUS.......ccvvvvrssssssvvcenrsssssssssssssnnnssssssn | 350,000.000 263,000 353,500 343,000 | .......... 7,813 (294) 7519 350,519 | | oo (87,519) | ......... (87,519) | ......... 7,757 XXX
381456 30 8 | GOLDMAN SACHS GROUP INC... | 0811172020, | VaIOUS... oo | 40,000.000 | ........ 1,029,277 980,000 0 980,000 | vrocorrerree | e 49,277 | ... 49277 | ....... 27,500 | XXX
59156R BP 2 | METLIFE INC - 10/13/2020. | Call @ 100.00......cvvvsssssrvvvvrrrresssssiivinnens | 666,000.000 | ........... 666,000 | oo | rrrrrrns866,000 | oo 674,325 | oo (8,325) (8,325) 666,000 0 25,279 XXX
61762V 20 0 |MORGAN STANLEY .| 05/08/2020. | MORGAN STANLEY CO...occoomvmsmrns | 20,000.000 535,988 500,000 0 500,000 35,988 35,988 | ...... 17,812 | XXX
8499999, Total - Preferred Stocks - Industrial and Miscellangous Perpetual Prefered...............oooouimvvvrerssssiiiiissssressssssiisssssesssssssssssssessssssssssssesssssssns | 2,494,265 XXX |, 2,499,500 2,497,325 (512) (294) 0 (806) 0 2,496,519 0 (2,253) (2,253)] ....... 78,348 XXX
Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred
486606 60 1 |KAYNE ANDERSON MLP INVESTMENT CO.... .|..\02/14/2020.|Cal|@25.00.. _________ 40,000.000 | ....... 1,000,000 | voooooocrrrrr, 999,789 89 89 999,877 . XXX
8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Prefermed..................cccorrrvviviiiiininnnnrrcececissssseeseessssssssssssseesssssssssssssssnenens | 1,000,000 XXX 999,070 999 789 0 89 0 89 0 999,877 0 v 1,000 XXX
8999997. Total - Preferred SI0CKS - Part 4........vvvsvssesssssssssssssssssssssssssssssssssssssssiess st | 3,494,265 XXX [ 3,498,570 3,497,114 (512) (206) 0 (718) 0 3,496,396 0 [ ere(2130) | (2,130) | oo 85,348 | XXX
8999999. TOtal - PrOfRITEd SIOCKS. oo.vvsvrssssssssssssss st st sssssssssssssssssssssssssssssies s | 3,494,265 XXX [ 3,498,570 3,497,114 (512) (206) 0 (718) 0 3,496,396 0 [ ene(2130) | e (2,130) | oo 85,348 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00123Q 10 4 |AGNC INVESTMENT REIT ORD... | 06/01/2020. | ISI GROUP INC..... 598,079 XXX {780,365 | o 857,480 |........ (77,115) 780,365 ..(182,286) | ......(182,286) | ......36,860 | XXX
03762U 10 5 |APOLLO COMM REAL EST FIN REIT ORD.. .. | 11/20/2020. | BERNSTEIN (SANFORD C)& CO.. X 155,121 XXX s 268,644 (28,047) 144,089 | ..ooovvvvvvvviiinns | s 11,082 | .o 11,032 | ....... 22,913 XXX
037833 10 0 |APPLE ORD S NP 07 U T T ———— 10,100.000 | ........ 2,942,815 XXX | 677,449 | ........... 2,965,865 |...(2,288,416) 677,449 2,265,366 | .....2,265,366 | ......... 4505 | XXX
041356 20 5 |ARLINGTON ASSET INVESTMENT CLAREIT.....ccoovvveeiivnnn | 07/31/2020. | VAMOUS..........osssrssssssssssssssssssssssssssssssissisins | 17,900.000 | .ovvo...... 51,676 XXX 39,201 78,819 29,893 18,317 33,359 33,359 | ... 4,028 XXX
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172967 42 4 | CITIGROUP ORD o | 1112072020, | VaOUS....osovsovvvsovsrsvsesvsesescsens | 3,910.000 | ....... 201,931 XXX 204,700 | oo 312,370 [ .0 (107,670) | oo | o | e (107,670) 204,700 XXX
19626G 10 8 | COLONY CAPITAL CLA ORD........ccccovverereirereesiesieeieeieierienas .. | 12/04/2020. | Various. 149,468 XXX | 70,114 190,309 | vooovecoeeeeeos | oo o 120,195 (120,195) 70,114 . XXX
37045V 10 0 | GENERAL MOTORS ORD - | 11123/2020. | Various i 502,013 XXX 525,695 595,299 |....... (69,604) | v | e ..(69,604) 525,695 | .ooocrscersers | o (23682) | ........ (23682)| ......8,181 | XXX
46131B 10 0 |INVESCO MORTGAGE CAPITAL REIT ORD.... .| 08/11/2020. | BLAIR WILLIAM AND COMPANY............ | 19,800.000 | .....o.... 65,913 XXX 67,518 329,670 (58,608) | ovoverrserrsens | o 203,544 (262,152) 67,518 | oo | s (1,605) | oo (1,605)| ...... 20,161 XXX
58503F 10 6 | MEDLEY CAPITAL ORD - | 07127/2020. | Adjustment Do S DT 152,946 | ........ 45,918 | oo | 198,864 | ... (152,946) 0 XXX
58503F 50 2 |MEDLEY CAPITAL CORPORATION.........oosomosrmcsrsore .| 07/2712020. | Adjustment 9 XXX 9 9 0 9 0 0 XXX
59156R 10 8 |METLIFE ORD. .. | 08/12/2020. | BLAIR WILLIAM AND COMPANY............. 360,809 XXX 458730 | ... (137,718) | .. ..(137,718) 321,012 | oo | o 39,798 XXX
744320 10 2 | PRUDENTIAL FINANCIAL ORD........ccoovvuevieeirieieieieseieeiesieins .. | 08/13/2020. | THE BENCHMARK COMPANY, LLC........ 756,588 XXX . 1,017,079 | ... (308,183) | .. ..(308,183) 708,896 | oo | e 47692 | .........47,692 XXX
75574U 10 1 |READY CAPITAL ORD | 11/2412020. | Various 1,055,027 XXX 854,882 | ........ 1,002,454 |.....(147,573) (147,573) 854,882 | ooovierer | 200,145 | ....... 200,145 XXX
876030 10 7 |TAPESTRY ORD | 1171872020, 18I GROUP INC...oooorrere cerieen 800,000 | oo 123,812 XXX 58432 118,668 33,616 093,852 ..(60,236) 58,432 | coovorr | o 65,380 | ......... 65,380 XXX
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD......cccc0ooccccrrvrrssiis .| 08/11/2020. | BLAIR WILLIAM AND COMPANY............. | . 17 500.000 | ..oooooo.. 100,654 XXX 66,675 255850 | ....... (11,298) | oo | e 177,881 | oo (189,175) 66,675 33.979 33.979 XXX
92556H 20 6 | VIACOMCBS CL B ORD .| 11/18/2020. | BERNSTEIN (SANFORD C)& CO.. 196,393 XXX 84,046 251,778 | ... 28,326 | ... 732) 84,046 | ..oooverrern | e 112,347 | ....... 112,347 XXX
G5785G 10 7 | MALLINCKRODT ORD. C| 07/30/2020. | BLAIR WILLIAM AND COMPANY............ 25415 XXX o 25,426 ..36,820 |....... (11,394) ... erenn(11,394) 25,426 (10) (10) XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 7,285,716 XXX 4628500 |......... 8,892,762 |...(3,107,869) | ......0occe 0 [.1,177,297 | .....(4,285,166) | ..........on 0 | 4,607,616 | oo 0].2678101 |...2,678,101 | ...196,863 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
76150W 10 7 | REVERSE MORTGAGE INVESTMENT 144A ORD...........0... [ ] 12/23/2020. ] CORPORATE ACTION. . XXX [ 496,090 |............ 909,188 |.....(413,098) | oo | ersrsrsris | e (413,098) 496,090 | .ooocoecs | e 80,648 | ......... 80,648 | ...... 46,625 | XXX
9199999, Total - Common Stocks - Industrial and Miscellaneous (Unaffiiated) Other. XXX ..496,090 | ............909,188 | ..... (413,098) | comorreen0 | 0| (413,098) 0 496,090 0] 80,648 | ......... 80,648 | ...... 46,625 | XXX
9799997. Total - Common Stocks - Part 4 XXX 5,124,590 ..(3,520,967) | ... 1,177,297 | .....(4,698,263) 0 5,103,706 0[.2,758,749 |...2,758,749 | ...243488 | XXX
9799998 Total - Common Stocks - Summary Item from Part 5 XXX 8,792 0 8,792 (2,350) (2,350) 35 XXX
9799999, Total - Common Stocks XXX s 5,133,381 | .o 9,801,969 |...(3,520,967) | ...covoon 0 |.1,177,297 | .....(4,698,263) 0 5,112,497 0|.2756,399 |...2,756,399 | ....243,523 | XXX
9899999, Total - Preferred and Common Stocks XXX 8,631,951 | ..o 13,299,083 |..(3,521,479) | .. (206) | ..1,177,297 | ......(4,698,981) 0 8,608,893 0 |.2,754,269 |...2,754,269 | ....328,872 | XXX
9999999, Total - Bonds, Preferred and Common Stocks ...219,970,721 XXX ..218079442 | ... 199,922,198 |..(3469,131)] .....(357,724)| 1,356,214 | .....(5,183,069) | .............. 0. 215,946,468 | .............. 0 |.3453105 |...3453,105 | 5,331,589 | XXX
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Bonds - U.S. Government
36179U  5A 6 |G2MAG241 - RMBS........oovoreiiriericieeieenns .| 03/13/2020 | MORGAN STANLEY CO......ccocovrrvmrirens 04/09/2020 [ VAHOUS........cveorreerrrieerrrienrrinnerieennines | ceverereen 983,859 | i 983,859 | ......... 1,003,413 983,859 | ..o [ e [ | evrvnnnnineenens0 i | | e 19,554 | ...... 19,554 | ......3,408 | ..... 1,503
36179V DB 3 | G2 MAB398 - RMBS.......ccovveririiniriiisiissnienes .. | 03/12/2020 | MORGAN STANLEY CO......ccoovvurirmrrnanes 03/24/2020 | CREDIT SUISSE SECURITIES (USA)..... | .ccce0....996,126 | ..oooovenes 998,616 | ...o..... 1,001,729 998,619 | .oivcoerierien | erienriieniiend | eveniiiniiieniies | cvsriisiiieniiend | eveniiiniiiens | eviens | e 3110 | ... 3,110 1,522
0599999, Total - BoNdS = U.S. GOVEIMMENL.........c.vuiviiieiieiiisiiesieietssissiesssseiies sessessessssassessesssssssessessessssassesssssessssassessesansessessessnsassessessssssessessessssessessessssessessessassnsessessnssnsansessassnssnsenss | svrenees 1,973,989 | vovvvans 1,982,475 | ........2,005,142 | ......... 1,982,478 0] 22,664 | ... 22,664 | .....5206 | ... 3,025
Bonds - U.S. Special Revenue and Special A t
3140QC V3 7 |FN CA5133-RMBS 02/28/2020 | Bank of America Merrill Lynch.................. 03/24/2020 [ Various.............ovvvrrererrenes 2,968,922 | ........ 3,033,403 | ......... 3,025,739 | ......... 3,032,291 | oo | e 13) e e (L 13) s e | e (6,552) | ....... (6,552) | ....... 7422 | ... 2,722
31418D NN 8 |FN MA3996 - RMBS, [ .. | 03/12/2020 | WELLS FARGO SECURITIES LLC.......... 03/26/2020 [ VArIOUS.............cooveeerrrrrerereesreenresnrernerens | cvveenns 1,000,000 | ..ccovnenes 999,844 | ......... 1,007,469 999,845 . JEOORN [OTY 7,624 | ... 7,624 | ... 1,958 1,528
3199999, Total - Bonds - U.S. Special REVENUE aNd SPECIal ASSESSIMENES. . ...i:  iruitiirsiretesessieresess e erssss e ss sk s b8t senines | sbsensans 3,968,922 | ......... 4,033,247 | ......... 4,033,207 | ......... 4,032,136 | ..o 0 .. (L)) (U (LM)] 0/[.0].... 1072 | ........ 1,072 | ... 9,381 | ...... 4,249
Bonds - Industrial and Miscellaneous
05549V AA 6 |BDS 2018-FL2 A= CDO......ocovvvrverriirrriirirriis .| 01/10/2020 | Amherst Securities Group LLC................. 12/17/2020 | PaydOWN..........ccovvviirriierieriieeiseissnnins | coeeeineens 920,965 | ............ 921,540 | ............ 920,965 920,965 (576) (1L I P 0 ... 10,240 | ...... 1,925
35709B AC 9 |FREMF 2018-KF50 B - CMBS. 09/11/2020 | Various.. v | 1212212020 [ VaMIOUS.......vvoneererereererieirseriserireseseenns | cveennn2, 164,566 | ..o 1,999,103 | ......... 2,089,052 | ......... 2,017,568 | .cooovvvrcrieriine | e 18,466 | s | s 18,466 | ...cooovvvveres [ e | e 71,483 | ...... 71,483 |...... 19,356 | ...... 1,122
83546D AG 3 |SONIC 2020-1 A21 - ABS 01/28/2020 | Various.. ... | 06/15/2020 | Paydown............cccnveenevncrirnrenernsnrsninns | 002,750,000 | ..o 2,759,609 | .........2,888,300 | ......... 2,759,608 | ... [() ] SRR IV PO 128,692 |..... 128,692 |...... 31,398 | .ot 641
958667 AB 3 |WESTERN MIDSTREAM OPERATING LP.. 01/09/2020 | BARCLAYS CAPITAL INC FIXED INC..... 04/17/2020 | Stifel, Nicolaus & Co., INC....c.ccovversvveserns | 1000 1,000,000 | oo 999,620 999,645 | ...ovvveeeveceeei | o2 | oo | e, LT R .(127,770)| ..(127,770)| ....... 8,417 | .o
3899999. Total - Bonds - Industrial and Miscellaneous... . 6,679,873 .0 72,406 |....69,412 | ... 3,688
8399998. Total - Bonds......... OO OO OO OO PO OO OO PP PO PO OPPPPPPPPPPPPPOPPPPORE IPVPPPOON D20 L1 I IO 12,695,595 .0 96,142 |......83,999 | ..... 10,962
C on Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
46131B 10 0 |INVESCO MORTGAGE CAPITAL REIT ORD.... | . ‘ 06/04/2020 | CORPORATE ACTION......oocviirirnininninns 08/11/2020 | BLAIR WILLIAM AND COMPANY.......cccoee | covvnnns 1,935.000 8,792 6,441 8,792
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBiCly Traded. ..o srissiens anisiessssisssssssssssssssssssssenas 8,792 .6,441 8,792 0
9799998. Total - Common Stocks.........cccowevee. 8,792 6,441 8,792 0
9899999. Total - Preferred and Common Stocks 8,792 .6,441 8,792 0
9999999. Total - Bonds, Preferred and COMMON STOCKS.........cccciiiiiiiiiiieiiiiis ettt ettt sttt a bttt s st et s st b s ae b e b s s s et s e At b e st e s e s et et b ae s b s e s et e b s se s b s e b et et s seb et s seses s setebessnsebennsntesns | eaesas 12,704,387 | ....... 12,814,983 | ....... 12,721,191 | ol 0
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
11 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
63655# 10 2 |NATIONAL INTERSTATE INS CO OF HAWAIL.......cvuuiiiuirirririerieisesiesisessiesssesesessssssse sttt ssesssessssenssessssssenns | sevssessens 11051.......... 99-0345306...... | ..evrvenee 8bi [\(O 2 RN 14,301,369 | ..vvovereererrnrerirerieneee | e 500,000.000 | ....ocvorveerreerieriines 100.0
89684# 10 2 | TRIUMPHE CASUALTY CO...ciuiiuuitmeimeeseiesessesssessssesssssiss st s s8££t | sesinsiins 41106.......... 95-3623282...... | coovrennee 8bi |\ (O 2 N 20,436,938 | ..ooucvvrrenerierieeineenninens | e 75,000.000 | ..ooucereeicirerieninns 100.0
92206@ 10 7 [VANLINER INS €O, cuuiiuituirteseatestassstsssess st ess s8££ttt | srnissnrsae 21172......... 86-01142%...... 8bi NO [ 166,737,267 | oo | v 3,000.000 100.0
1199999. Total - Common Stocks - U.S. Property @NA CaSUAIY INSUIET. .. ... ..ttt eis sttt ees 18810888888 8f 8 £88 818 £ 08 £E 8408 E 8 ek eeE o0k 4E£ 408 £E84EE R feEE oL £L b E R E L€ EE 4L L b4 E 8 E R f L1 E b1 8 E oL E bbbttt | dinnbensenssns s bt 0 201,475,573 | oo 0 XXX XXX
Common Stocks - Other Affiliates
89391# 10 6 [ TRANSPROTECTION SVCS CO.....ouiiuiiuiiiiiasiisiens ettt | 8biii NO [ 994342 | 994,342 | 300.000 100.0
1799999. Total - COMMON SEOCKS = ONEI AFfIBEES........ ittt 8880 R E 08088 f koo e4EeEE o0 EEeE e fo0E e E o0 oEE 0 EEEE £ E 0oL E o0 E ettt seninns | eesensnssnns st enssns s 0 ...994,342 XXX XXX
1899999, TOAI = COMIMON SEOCKS. ... tttetesetesetesetesseessees et es s es et e84 8888148884881 E £ 14884 E L84 E £ E 4148 oLE 4L E L8 4EE 1 4L Lo E oL 8ok e 4048 4eEEeEEE oLt oL 4Lt 4oL oL R oL L oLE L8 E 484 E oL E Lottt | ehbinnbsssesens et et 0 202,469,915 XXX XXX
1999999, Total - Preferred and COMMON SOCK............vuuiiuieriiiiiiiieieieeii ettt ee 44 ebeee st e b et st e s b e e b st e bbbttt ssseteenas | boresessesanns s ens s 0 202,469,915 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....261,191,907.
2. Total amount of intangible assets nonadmitted §.......... 0.
m
Y
(=7}
SCHEDULE D - PART 6 - SECTION 2
3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date

CUSIP Identification

Name of Lower-Tier Company

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

Total Amount of Intangible Assets

Included in Amount Shown in
Column 8, Section 1

5

Number of Shares

6

% of Outstanding

NONE
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Showmg all SHORT- TERM INVESTMENTS Owned December 31 of Current Year

SCHEDULE DA - PART 1

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion | Recognized B.JA.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligations
PERMIAN HOLDCO 2, INC.....vvvtrririieireiieriesisseissisesesesessesssseessenss | seesesenens | oo 12/31/2020. | AFG Private Placement.............coocurvvmerernrereerneineiiserieniiens 10/15/2021. | oo 2,104 | .o (2,104) [ oo | e v | e 4,208 4,208 Y28 SR I 14.00 |..... 14.01 [MISD. [ coooivireriiees | o
PERMIAN DD 14.00 10/15/2021.....cccvvmieiinisrinsnisnmsssnssnessensssesssnsssnes | osnerenees | s 12/31/2020. | AFG Private Placement...........ccoviuirinrinmenensssesssrsssssssnneens 10/15/2021. | oo 1,083 [ e (1,083) [F0 USRI (RO 2,167 2,167 1 [N P 14.00 |..... 14.01 [MISD. | oo o
3299999. Industrial & Miscellaneous (Unafflhated) 1SSUET OBlIGAtIONS. ...t cscsisieiiis ettt ettt nees 3187 | . (3,187) | ceoveeeries (U (] (L] S 6,375 6,375 3 0 XXX XXX XXX [ s (U 0
Bonds - Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
NRART 20T1 AT it | ........... ‘ . | 12/17/2020. | BARCLAYS CAPITAL INC FIXED INC.....coovviviriisiissiiisniins 06/21/2021. | ..oovvevevs 3,999,995 | .o, 0 [0S ISR [P 4,000,000 | ........... 3,999,995 | .o 919 | i [ 1.03 | ... 1.03 |[MON..
3599999. Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities. ... 3,999,995 | ... 0 0 0 ...4,000,000 3,999,995 919 0 XXX XXX XXX
3899999. Total - Industrial & MisCEllan@OUS (UNGFIIAEEE). ... eveie etttk | ereninnsnd 4,003,183 | ........... (3,187) | v (V1 P 0] 0 | 104,006,375 | ..o 4,006,370 | ..coooovrinnn 922 | oo, 0] XXX XXX XXX
Total Bonds
7699999. Subtotals - ISSUET OBIIGAtONS..........uiieuiiieiiii e bbbt 3187 | .o (3187 [ oo (O 0 6,375 3 0] XXX XXX XXX
7999999. Other Loan-Backed and Structured SECUMHES. ... ..ot s ereisssisse s enes 3,999,995 | .o 0 0 0 . 3,999,995 919 0] XXX XXX XXX
8399999, SUDLOLAIS = BONGS....... ettt stttk 8 e E ke k46 £ eEE A8 R84 8L E 48R E bbbttt s | enisneined 4,003,183 | ..ccoeens (RNET4] [0 0 [ oo [V 4,006,375 | ........... 4,006,370 | ..ooooorinnn 922 | oo, 0] XXX XXX XXX | s [ 0
9199999, Total - SHOM-TEIM INVESIMENES.........ouvvuiieeaieaiesertseeisees s ees et eeb et ehsesteee s sk 8 £kttt | srsienersa 4,003,183 | ..cccvonee (K ETAT [P (U I (V1 (V1 IR ) .0, I I 4,006,370 | ...cooovrrrne 922 | oo 0] XXX XXX XXX | oo (U N 0
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1B . 1C . 1D . 1E 0 TF e 0 1G .
2B .. . 2C . X
3B o 0 3C s 0
4B 0 AC e 0
5B 3,187 5C e 0
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Sch. DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DB - Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

1 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
Fifth Third Bank Cincinnati, OH 29,667,958 | XXX
First Hawaiian Honolulu, HI 8,540 | XXX
The Bank of New York Mellon New York, NY. RO 0.01 5,690 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 29,682,189 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 29,682,189 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX s 750 | XXX
0599999. Total Cash XXX XXX 0 0 29,682,939 | XXX

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

1. January 22,035,150 |4. April 15,537,225 |7. July 26,851,856 | 10. October. 32,465,784
2. February. 19,590,064 | 5. May. 8,550,479 | 8. August. 15,322,359 | 11. November 28,913,353
3. March 11,218,217 | 6. June 28,117,577 | 9. September. 16,971,293 | 12. December. 29,682,939
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year|
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 [INVESCO TREASURY INST........ooiiiimrriminnrriimiesssissisessssi st ssssssssessssssssssssssnssssssssssssssnsssssssnnssssnss svssmnsssssssnnsssssssssesssssnsssssssnnsssssnnees | sonsevsssnsnssssns | 120812020 mviiiisneevns [ wvvivnneerriinnnsrnn0.010 | eovoivesesivsseesvcivsscec | B2 06170 | oo 542 | oo 181,444
8599999. Total - Exempt Money Market Mutual FUNds @s [dENIfIE DY e SVO.............iiiiiiiiiiiiii s 4104810400801 848181888 sssssssssnnss | gg G40 | 542 | oo 181,444
8899999. Total-Cash Equivalents s L |39 eqgag | 542 | o 181,444
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1= SR 1C e 0 1D s 0
TE i 0 LT 0
2A .. .0 2C .. .0
BA 0 3C .. .0
AA s 0 4C .. .0
BA o 0 5C ... .0
6 .0
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POSITS

SCHEDULE E - PART 3 - SPECIAL DE

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMA. .o dAL | i | et | crres st enes | sesene et enes | srereni ettt eeneens | enteerenes
2. Alaska.... . ettt | s | s | s
3. AMZONA.....cvceericrenenn AZ [ B.... |PLEDGED FOR THE PROTECTION OF POLICYHOLDERS...........ccccvveririerinns 374,792 384,191
4. Akansas.......ccoeeeneienenn AR [ B.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS...........cocouiuiireiinns | crreeirneinssissinssssessnees | oneesessnesesneenns 249,994 251,094
5. California........ccccoevreeernerenrennCA [ i B.... |PLEDGED FOR THE PROTECTION OF POLICYHOLDERS...........ccccrvvuririerinns ....87,614,467 92,413,004
6. Colorado....
7. Connecticut -
8.  Del DE|.. . | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS. 114,993 ...121,907
9. District of Columbia
10.  Florida PLEDGED FOR THE PROTECTION OF POLICYHOLDERS. 322,602 329,824
11.  Georgia.. . | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS. .105,486 ...126,090
12. Hawaii .
13.  Idaho . |PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 517,717 548,219
14, lllinois.
15.  Indiana...
16.  lowa..........
17.  Kansas
18.  Kentucky .
19.  Louisiana LA|..
20.  Maine ME
21.  Maryland IVID [ et [ ettt nnae | fesensee ettt ssenaetes | eesenseeesansens et ent s enntnnns | crerseeesansen s st naenetesas | ereeneea
22.  Massachusetts.............cccoooe.. MA | oo B.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS. 818,328 845,338
23.  Michigan LM B.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS. 499,987 | oo 502,188
24, MINNESOtA. ..o e N | it | bbbt | eebreb ettt | esiena et | feeneesiene et en i | erinrines
25.  Mi ippi
26, MiSSOUI....ccoverieirricrnieienis . . R
27, Montana........ccveeeerereneirennninns PLEDGED FOR THE PROTECTION OF POLICYHOLDERS.........c.countiierniieinens | cerrneierssninsesesssssssissssens | coreressssssessssssssssssnseses | somsessssessinsnns 124,604 | .o 130,898
28.  Nebraska... re | et | ereress bttt nens | enternn st nins | rereensene st eniennes | erinnins
29. . . |PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 319,964 349,278
30.  New Hampshire........cccccouviverenns INH | e | ettt snenne | Sresaeeesansees s et s netnnns | erseesetansee st ens s eennnans | eeseesesensen et esnenenenanes | ceeenenes
31, New Jersey.... e | ettt | eeeren bttt ens | enteb et | fereeni ettt | e
32.  New Mexico... . . | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 343,883 367,752
33 NEW YOTK. oo NY | it | ot | eebreb ettt | esieei ettt nins | feebeesiene et n e | serinnins
34, North Carolina... . |PLEDGED FOR THE PROTECTION OF POLICYHOLDERS........c.ccccrvvmiveirnirnnens 354,661 361,048
35. . [SSSTURTRUON IFUROTORIRRRRTIRN ISR
36. PLEDGED FOR BENEFIT OF ALL POLICYHOLDERS.......... 3,546,030 3,694,204 | ..o [ s
37. . .
38. . |PLEDGED FOR THE PROTECTION OF POLICYHOLDERS........c.cccovuvmiveriiininns 1,687,717 1,782,065
39, PEANSYIVANIA. ... dPA | s | ettt | eebene st ns | cerenes sttt | eentens s eents | crbnerins
40.
41.  South Carolina... .
42, SOUN DAKOLA. .....cvoecieriireeeeeSD | ciiiiiiiis [ e | ererer sttt | esteni et niens | frereessene et ent e | derienins
43.  Tennessee.
44,
45,
46.
47.  Virginia... . |PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 203,041 221,074
48.  Washington....
49.  West Virginia.
50.  Wisconsin
51.  Wyoming
52.
53.
54.  Puerto Rico
55.  US Virgin Islands
56.  Northern Mariana Islands..
57, €N ... AN | it [ et | ettt tees | essees et | feerenss e | e
58.  Aggregate Alien and Other. XXX 0 0 602,187 641,907
59.  Total XXX 3,546,030 3,694,204 94,254,424 | .............. 99,375,878
DETAILS OF WRITE-INS
5801. U.S.DEPT OF LABOR.........c.cuuuunee . . | WORKERS' COMPENSATION 602,187 641,907
BB02. et nssenns | et | e bbb bns | Shnesent bbbttt | srsesten et enrents | sreessen et | enrenrnes
BB03. ettt siens | frreesetie | eesiee e8| Sebs ettt enes | eeese ettt een i | sebsees ettt | seentenes
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).......vverererieiiniinians XXX XXX 0 0 602,187 641,907
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