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Annual Statement for the year 2020 of the MOTOR'STS LlFE |NSURANCE COM PANY
SUMMARY INVESTMENT SCHEDULE

Investment Categones

Gross Tnvestment Horal ngs

Admitied ASSETs as Repo fed In the Annual Statement |

T

Amount

Z
Percentage
of Column 1

Line 13

3

Amount

T
Secunties Lending
Reinvested
Collateral Amount

)
lotal

(Col.3+4)

Amount

9
Percentage
of Column

Line 13

10.
1.
12.
13.

. Long-Tem Bonds (Schedule D, Part 1):

1.01 U.S. GOVEMMENIS......o.vorevrrreeererircirerin

2,890,699

1.02 All Other Govemments

1.03 U.S. States, Tenitories and Possessions, etc., Guaranteed..........
1.04 U.S. Political Subdivisions of States, Termitories and
Possessions, Guaranteed.............

............ 11,325,891

9,888,750

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

1.06 Industrial and Miscellaneous
1.07 Hybrid Securities

.......... 137,390,366
.......... 363,315,436

1.08 Parent, Subsidiaries and Affiliates............cccoeuververeriervecieeieeienae
1.09 SVO Identified Funds

1.10 Unaffiliated Bank Loans
1.11 Total Long-Tem BONGS.........c..ccvervrmivirmieirreriieeseseeiesessseeenes

Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).
2.02 Parent, Subsidiaries and Affiliates
2.03 Total Prefermed SOCK...........covrreriireeeieriseeisissesssesssesesissios

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

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

3.03 Parent, Subsidiaries and Affiliates Publicly Traded......................
3.04 Parent, Subsidiaries and Affiliates Other.

.............. 9,888,750

.......... 137,390,366
.......... 363,315,436

.......... 524,811,142

.......... 524,811,142

3.05 Mutual Funds..........coveverneerncrennenens

3.06 Unit Investment Trusts..

3.07 Closed-End Funds...................

3.08 Total Common Stocks.......

Mortgage Loans Schedule B):
4.01 Fam Mortgages...........

4.02 Residential Mortgages

4.03 Commercial Mortgages....
4.04 Mezzanine Real Estate Loans.........ccccoccvevvnrnieiniennns

4.05 Total Valuation Allowance.

4.06 Total Mortgage Loans........

Real Estate (Schedule A):
5.01 Properties Occupied by Company

5.02 Properties Held for Production of Income
5.03 Properties Held for Sale............
5.04 Total Real Estate

Cash, Cash Equivalents, and Short-Tem Investments::
6.01 Cash (Schedule E, Part 1)..........cocnrmremeerrn e

6.02 Cash Equivalents (Schedule E, Part 2)
6.03 Short-Tem Investments (Schedule DA)....

6.04 Total Cash, Cash Equivalents, and Short-Tem Investments........
Contract Loans........

Derivatives (Schedule DB).............cccooveveernnne.

Other Invested Assets (Schedule BA)

Receivables for Securities......

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

Total Invested Assets

................. 951,716 951,716

22,857,224 |..covvvverveein3.8 [, 22,857,224

............ 23,808,940 23,808,940

..................................... 17,127,080 woerennnnn. 16,958,372

............ 28,155,726 coeeenennn 21,868,833
77,070 |00 [ 77,070
...................... 0.0 ..

...... 593,979,959 |............100.0 |..........593,524,357
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Annual Statement for the year 2020 of the MOTOR'STS LlFE |NSURANCE COM PANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted camying value, December 31 of prior year.

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cc.rrurrrurreerrreneineeeeeee e seess s sttt st neees

2.2 Additional investment made after acquisition (Part 2, Column 9)........... RSN

3. Cunment year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13.......ooieeiieieccecieee ettt ettt st st ssanes
3.2 Totals, Part 3, COIUMN 1. ..ottt bbbttt sttt e sttt nen

4. Total gain (105S) 0N diSPOSAIS, PaMt 3, COIUMN T8.........uuiiuiiiriiiriiiiieesseesseesse st

5. Deduct amounts received on diSpoSals, Part 3, COIUMN 15..... ... . ueerreeseeesieeeseeeseeeeeeess et eees s eeesseess et ees s et s e sttt

6. Total foreign ex change change in book/adjusted canying value: N O N E
6.1 Totals, Part 1, ColumNn 15.......c.ccccuveercriieeceeerersre e B R . L. N

6.2 Totals, Part 3, COIUMN 13.......ooiieeieieeeicieciese sttt et sttt bbbt essanes

7. Deduct cument year's other-than-temporary impairment recognized:
T4 Totals, Part 1, COIUMN 2.ttt et se s bt s st es s s s s s nssesansentnen
7.2 Totals, Part 3, COIUMN 10.......ciireiririciciesees s eessss st sss e b s st s s s s s s st bas s ensanes

8. Deduct cument year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ettt ettt s et sttt es st sttt essesantentnes
8.2 Totals, Part 3, Column 9. ettty e A s A AL A bR bR e R AR R bR b A h A A AR b R b b s ettt b bt an

9. Book/adjusted canying value at end of cument period (Lines 142+3+4-5+6-T-8)..........ccevvrrimrrrmnerinrniierenesesessiesssssesennns s

10. Deduct total nonadmitted amounts

11. Statement value at end of cument period (Ling 9 MINUS LINE 10).........ccuurrumumrrireeeereeieeeisesseesseesseessses et sttt

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment ex cluding accrued interest, DeCember 31 O PHIOT Y AI............ccuuiviiiriiieeeieiies st
2. Cost of acquired:

2.1 Actual cost at time of acquiSition (Part 2, COIUMN 7)..........cc.reurreerreerrinee e eeseess s seess s sttt neees

2.2 Additional investment made after acquisition (Part 2, Column 8)........... s

3. Capitalized defered interest and other:
3.1 Totals, Part 1, COIUMN 12........coieeieiecieieeee ettt e st b st b ssanes
3.2 Totals, Part 3, Column 11

4. Accrual of discount...........c.ccou. e ——————————— OSSPSR OTSO

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9. ettt ere et ettt e e e AR e A st st e et e R s R s Rt a SRRt A At b et s s et et en b sttt aes

52 Totals, Part 3, Column 8. ettty e A s A AL A bR bR e R AR R bR b A h A A AR b R b b s ettt b bt an
6. Total gain (loss) on disposals, Part 3, Column 18............cccoveneimiinerrneernnnns NNE .................................................
7. Deduct amounts received on disposals, Part 3, Column 15..........occoovenrrrnrrerncrnccrncrs J o - 8 B R e
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES............uurruurerrrerreieeeieee ettt sttt
9. Total foreign ex change change in book value/recorded investment ex cluding accrued interest:

9.1 Totals, Part 1, COIUMN 13.......cuieeieieecicieeee sttt sttt s st essanes
9.2 Totals, Part 3, Column 13...

10. Deduct current year's otherthan-temporary impaimment recognized:
10,1 TotalS, Part 1, COIUMN 1.ttt ettt s sttt a s st s s
10.2 Totals, Part 3, COIUMN 10.........cuiirrieiiees ettt s st s st e s bbb et

11. Book value/recorded investment ex cluding accrued interest at end of cument period (Lines 142+3+4+5+6-7-8+9-10)..........cccvumrvrrrirmrrnnemseneeeeseineeiseesenis

12, Total VAlUBHION GIIOWENCE. .......o.ieerireirie et bbb SRR

13. Subtotal (Line 11 plus Ling 12).......cc.rumrerreerimmerrerinnerrineens OO

14, Deduct total NONAAMILEA GMOUNES...............reeuceureereee et eeees e seeeseessse s es et es et e 888884282 2828285885t tnen

15. Statement value of mortgages owned at end of cument period (Line 13 MINUS LINE 14).........cccuiumriemreierrieei i ssssssesssss sttt sssssssssees
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Annual Statement for the year 2020 of the MOTOR'STS LlFE |NSURANCE COM PANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted camying value, December 31 of prior year. OSSOSO 9,305,751
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)............c.uurremmrereirerressssecssesiessesessss s sesssessenes
2.2 Additional investment made after acquisition (Part 2, Column 9)........... e 18,581,140 18,581,140
3. Capitalized defered interest and other:
3.1 Totals, Part 1, Column 16.........coevevriereeeescseeee e
3.2 Totals, Part 3, ColUMN 12........oereeceeeeeeeeceeeeee et snaes 0
4. Accrual of discount...........ccccc...... SN OO ROPRPTROROPOON
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, ColumMN 13.........coueeeeeeeeee e 375,332
5.2 Totals, Part 3, Column 9 ettt ettt A et e e st st ettt ettt sene et s b tanen 375,332
6. Total gain (105S) On diSPOSalS, Part 3, COIUMN 1.ttt st
7. Deduct amounts received on diSPoSalS, Part 3, COIUMN T6.........c...uuvuuuriiumriemieieseresssesssseeessses s sessssss s sss s s s bbb 106,497
8. Deduct amortization of Premium @Nd AEPIECIAION............ccuurriuuiierriier et eees st res s es bbbkt
9. Total foreign ex change change in book/adjusted canying value:
9.1 Totals, Part 1, ColUmMN 17........ccvcverireeeeeesesee e
9.2 Totals, Part 3, ColUMN 14.........coverivmrrirrrnrisnne s esssssesesnees 0
10. Deduct current year's otherthan-temporary impaimment recognized:
10.1 Totals, Part 1, COUMN 5.ttt st st st s s st sa st e bbb en s enses e
10.2 Totals, Part 3, COIUMN 1. ...ttt et bbb bbb bbb bbbt s et 0
11. Book/adjusted camying value at end of cument period (Lines 1+2+3+4+5+8-T-8+9-10)........cuuumrruumrriemireiierieieees s et sese st 28,155,726
12.  Deduct total NONAAMITEA BMOUNLS...........c.ccvceieeeeeeeeet ettt se s et b s e s e st ne s s e bt s e s s ese s st et s s s s se s s st assestes st s sensanssensnssnsansa 286,894
13. Statement value at end of cument period (Line 11 minus Line 12) OO OSSOSO PRTRRRRRPOON 27,868,833
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted canying value, December 31 of prior year. OO 510,794,765
2. Cost of bonds and stocks acquired, Part 3, Column 7..........c.ccccervvrniri e bbbttt s b een 112,804,975
3. Accrual of discount...........c.c..... e ——————— OO SO P OO PRRTORROTOOY 393,699
4. Unrealized valuation increase (decrease):
A1 Par 1, COMUMN T2ttt a st s b bbb st bbb a bbb bbb a bbbttt etaetee
4.2 Part2, SEction 1, COIUMN 15........ivieiiriiiiiini s st
4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt sttt st
44 Partd, COMUMN Tttt ettt ra st s s et st s s s st ee s s s es s s s e e et et asaesassansaseenssnssnseesnten 0
5. Total gain (105S) On diSPOSalS, Part 4, COIUMN 19........c.uiiiimieiseeiseitsee et 8 R 1,398,708
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7. eess st 99,273,257
7. Deduct AMOMIZAtION OF PIEIMIUM........c.uureeueieeereeeseeeseeeseeesseesseeesseeeseees e seeesseess et eeesseees e eee 88488 SR8 E 885888858 E R8s RE e £ et 1,319,467
8. Total foreign ex change change in book/adjusted camying value:
8.1 Part1, Column 15..
8.2 Part2, Section 1, Column 19 et
8.3 Part 2, Section 2, Column 16 ettt
8.4 Partd, Column 15. ..o et 0
9. Deduct cument year's other-than-temporary impairment recognized:
9.1 Pat 1, COMUMN ..ot ettt e st s s s st beees
9.2 Part2, SECHON 1, COMUMN 17 ..ottt s ettt st s e et b s
9.3 Part2, Section 2, COIUMN 14.........coiiiriiiiiii st
9.4 Partd, COMUMN 3.ttt et s st e a s s st s b s st s beens 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, Line 2 1,721
11. Book/adjusted camying value at end of cument period (Lines 1+2+3+4+5-6-7+8-9+10) 524,811,142
12, Deduct total NONAAMItIEA @MOUNIS.............rvieuiiiireriisecriii it
13. Statement value at end of cument period (Line 11 minus Line 12) OO OSSOSO PRTRRRRRPOON 524,811,142
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Annual Statement for the year 2020 of the MOTOR'STS LlFE |NSURANCE COM PANY
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 Carying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......c.ouevvvenerereecJoorserienerirnecirine 2,890,699 |...oorvvrcrrirecirnnas 371,396 oo 2,900,298 |.....vvvrcrrercirnnes 2,872,280
Govemments (Including all obligations 2. €aNAdA. ..o | e | s | s e
guaranteed by govemments) 3. Other Countries........cvvrvnrens | rerenerererinernnenneenneesessnsnens | e [ e [
4 TOtAlS e [ 2,890,699 |...o.vvvrcrrirerirnnas 3,171,396 | 2,900,298 |...oovvvrcrrercirnnas 2,872,280
U.S. States, Temitories and Possessions
(Direct and guaranteed) B TotalS.vveereceereererreeninnenins e 11,325,891 .o 15,924,443 |....covvecrrrnnnne 11,420,988 [.....ovvorrrrrerrenee 10,950,000
U.S. Political Subdivisions of States, Temitories
and Possessions (Direct and guaranteed) B, TOtalS. .o [ 9,888,750 |....ovvvrrririnns 11,672,486 [..oooovvrcrirnnrenne 9,911,356 [..oomrvvrcrrirecirnnnd 9,700,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Govemments
and Their Political Subdivisions N T ORI OSSR 137,390,366 |....cocoonerrerenrne LRI N ALT — 138,764,435 |....cooooerrenennnn 128,463,669
Industrial and Miscellaneous, 8. United States.......ccovvvvereee e 328,884,203 |......ovveveeren 378,893,986 |.......c.ccoevveven 330,955,645 |...ooovveveereen 322,437,520
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada........ccocomvrevvereereeriens freerreee e 3,622,434 | 4,045,670 [..cooovirerrrerinnes 3,649,734 | 3,510,000
and Hybrid Securities (Unaffiliated) 10. Other Countries........c.vuvvvvnes |orrrveerneenincrrinnes 30,808,799 |...cvverrrrrcrinne 34,871,926 |...ooovvvrrreriinnas 30,851,432 |..ocvvercrricrinne 30,222,446
11, TOtaIS i | 363,315,436 [...oornererrnn 417,811,582 [ 365,456,811 [...coovvvevrn 356,169,967
Parent, Subsidiaries and Affiliates 12, TOtAIS .o | e | ceverss s essesssnes | crsresse e sssessens | serereins e
13. Total Bonds......cccouureermmsseens[eevvvvevicnniiaens 524,811,142 [ 605,856,680 |......rvvevvrnnns 528,453,887 [....ovevrvrerrinnee 508,155,916
PREFERRED STOCKS 14, UNited StALES.....ovvverrrcreermreees | correrreesnecerenisneerensmeerensens | oo [ ceeeesssssseessessessessseessess
Industrial and Miscellaneous (Unaffiliated) 15, CaNAAA....coocrerrireierieeieens [ [ | e
16. Other Countries..........coocuuvvens [ covvvnriinnriiinninniiinens [ e | s
17, TOtAIS oo e (U1 RN 0 feereed 0
Parent, Subsidiaries and Affiliates 18, TOtAIS .cvceeceeireseererereen | e sereeesens | cevesss s ess et sessenesssssnes | seseesee st esaenens
19. Total Preferred Stocks...... [ ..o 0 [rroreeied LU OO 0
COMMON STOCKS 20. United StAtES......cvvrrirrerrene | corrriinerinensiiereisesnissisnes | o | s
Industrial and Miscellaneous (Unaffiliated) 21, €aNA0A. ... | [ e | s
22. Other COUNTIES........cvvveerrien | corrreiieriinerniirereiinsensinesisioes | coetrissssiesesessssssssesssseessssees | sessssnesisessssnssessssssseesessneens
23, TotalS ..o [ 0 [rriiid LU O 0
Parent, Subsidiaries and Affiliates 24, TOAIS ..o | e ieessesiesessse st | cesssesseessesseesseeseessesssesessnesses | sreesses st seees
25. Total Common Stocks.......|...... 20 [ 0

. Total Stocks....

. Total Bonds and Stock

S....

524,811,142 |....

....605,856,680
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Annual Statement for the year 2020 of the MOTOR|STS LlFE |NSURANCE COM PANY
SCHEDULE D - PART 1A - SECTION 1

f All Bonds Owned December 31, At Book/Adjusted Carrying

C Designations

Quality and Maturity Distribution o
T

Values By Major Types of Issues and NAI
[ ¢)

Z 3 7 5 3 g T0 T TZ
1 Year Over 1 Year Overbd Years Over 10 Years Over20 No Matunty | otal Column / as a | otal from Column Y% trom Col. 8 | otal | otal
NAIC Designation orLess I'hrough b Years | Ihrough 10 Years | 1hrough 2U Years Years Date Cument Year Y% otLine 11./ { Pnor Year Pnor Year Publicly Iraded | Pnvately Placed (a)
1. U.S. Gover nments
T NAIC Tt sssenes s | ressseeneniesd 6,435,692 |....ccoevrrenne 1,435,341 | 496,847 [...ocooverivrreneen 72,759 | 18 | e XXX.. 8,440,657 16 8,440,657 | .covvereirirerrineieeieis
12 .0 0.0 [ v | 0.0 | e
13 .0 0.0].
14 .0 0.0].
15 . . .0 0.0].
1.6 e ]| XXX.. .0 0.0 RSSO BRSO
1.7 496,847 T T2,709 el I8 XXX.. 8,440,657 16 8,440,657 [.eeeveeerreereeeeirens 0
2.
2.1 NAIC Tttt ss s ssssssssse s [ sesessesssessnssesssssssssens | constnensensnsnsnnsssssssnessens | ereenenenenssnssensnesssssnes | neeveesinsssennsneesesesnns | sernees s | e XXX.. .0 0.0 [ v | 0.0 | e
2.2 ...0 0.0].
2.3 .0 0.0].
24 ...0 0.0].
25 ...0 0.0 [ f o020 | e
2.6 . .0 0.0
2.7 Totals......... rererr s [eonsnennenenernsnsenenld om0 Jeeensmnneneneed om0 [aeneenenened | XXX.. .0 0.0
3. U.S. Stafes, Territories and Possessions, eic., Guar antee:
31 11,325,891 | oo 2.1
32 .0 0.0].
33 .0 0.0].
34 .0 0.0
35 " .0 0.0
3.6 e | ] XXX.. .0 0.0
37 3,995,208 [ 8,722,753 [ooomrrrrimmsrrrrniinndQ | oo D00 TN IS 11,325,897 | 2.7
4 U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
41 NAIC Tosecenrnessssesesssssssssssessssssessssssssssssess |eessierinnnnnnnnn 100,817 | 2,753,269 |.viverenn6,117,305 | 917,360 oo v XXX.. 9,888,750
4.2 NAIC 2.ttt ssssssisssssssssssssnss | sessnesssnnssiessnsssessssssns | vevneenssnssesssesssnsss | s | s | s | e XXX.. .0
4.3 NAIC 3.t sssssssssssssssssssnss | sersnessinssiesnsssessssssns | verneenssinssesssesessns | s | s | s | e XXX.. .0
A4 NAIC ...t ssssssissesssssssssens | sevneisinssiesnssssssssssns | verneesnssssssessssns | s | s | o] | e XXX.. .0
4.5 NAIC ..ot ssssssssssnns | sevsnesssnssiesnsssessssssns | rerneenssnssesssesessss | s | s | s | e XXX.. .0
46 XXX.. .0
47 XXX.. 9,888,750
0. U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC Tt sssssssssssans [esessessenennns 1,988,362 [ 38,437,783 |..............30,760,124 |..............42,200,123 |..............18,003,973 | .......... ) 0.9, SOOI R 137,390,366
.0
.0
.0
.0
42,200,123 137,390,366 137,390,366




Annual Statement for the year 2020 of the MOTOR|STS LlFE |NSURANCE COM PANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

90IS

7 3 z 5 3 g T0 T TZ
1 Year Over 1 Year Overb Years Over 10 Years Over 20 No Matunty I otal Column / as a | otal trom Column % trom Col. 8 | otal | otal
NAIC Designation orLess Ihrough b Years | Ihrough 10 Years | 1hrough 2U Years Years Date Curent Year % ot Line 11./ { Pnor Year Pnor Year Publicly Iraded | Pnvately Placed ()
. Industrial and Miscellaneous (unaffiliated)

6.1 NAIC1... 2,115,296 |.............38,767,725 [........... 105,886,414 37,937,373 |.cccverrrenns 86,040,768 | .......... ). 9.0 PRI (R 270,747,577 | .ooorvvvvrrecirrririnns 51.0 |ooerveerne 247,845,113

8.2 NAIC 2...coorvrieeererseerereisseseenesssseessesnsasessssnsssssssssssssssssnsnssees [eesessseneneeeeees 194,884 | 4,605,445 |.............. 11,309,992 13,696,259 |.............. 23,223,461 | .......... XXX.. 52,990,041 | ..ovvvverreererri 10.0 [covvvveerr 41,897,134

8.3 NAIC 3..ooorrrriceerereereriisseseerisnsssessesssssesssssssssssssssnsssssssnssness [eesesssesereereesss 898, 139 |ovvereerernnss 13,731,796 |evvrvvceeens 12,114,251 oo 1,453,596 |.....covvvuvnncs 5,132,125 | .......... XXX.. 33,290,502 (I P 13,892,302
6.4 NAICA4.... 23,336 | .cocoveee. XXX.. 5,351,203
6.5 NAICS.... JESTOUISTRSTIRRSPRRURS| DRSSPI ISR XXX.. 661,988
8.6 NAIC B....ooooeereicrererreeisseesesissseesssssssesenssssssssssssssssssssesnees [eosssesmesessesnnend 6,869 |..oorrrrrrirenn 89,026 |....covvvurennns 122,337 | 55,464 |....vvveerireerie 429 | .......... XXX.. 274,126
6.7 Totals........ OO OPTTPTOOTPPTORRPPTRORON ISP 3,359,401 ... 62,410,836 |............ 129,921,514 | 53,203,567 |.....c...... 114,420,118 | .......... )90, NN I 363,315,436
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
8.7 Tofals........ st [0 [anenn0 L0 o0 Lo 0 XXX.. .0

. SVO Identified Funds
9.1 NAIC Toeeernererisssersneinsesserisnsessssesnssssssssssssssesssssssssnseenses | sereeens XK Kuvrennnrnnrenns | eevereens XXX e | v XK X e XXX i v XXX .0
9.2 NAIC 2....ccricrrcnrnserincerssnsnssnesssssssssessssssssssssssssssesses | oseerene e XK Kuwveerinnnrnns | vnrence XXX e[ e XXX | e XKX ] i XXX .0
9.3 NAIC 3.corirrrerrreressseereeennsesrenesssssnssesnsnsssssssesssssssssssssssnesses | eeveesens XK Kerrenmmnsnrenns | eevereens XXX v e XK X e XXX e i XXX .0
94 NAIC4....ooervrcerrinnscerreinnesrerinssssnesnssssseesnsesssesssesssssssssenses | sereerens XK Kevrennemnrenns | eevereere XXX v e XX e XK s i XXX .0
9.5 NAIC5.....oicrrcnrnserineernsssnssnissssssesessesssssessssessssessos | ooseerees XK Kuwveerivnnenns | ovneence XXX e[ e XK | e XKX ] i XXX .0
9.8 NAICB.....ooecrrcrricrrinerrirerrinsnrnssnisssssseesesseessenensssenssssessns | roneereee XK Kuwreerivnneens | ovneence XXX | e XK | cevenee XKX ] i XXX .0
9.7 Totals......... SO RRTTIRRTSIRRTTRRPIIOIRY ISR 2,90, SR [ ) 0.0, TR [ 2,90, SR [ ) 0.0, RN [P )90 T IR 0 .0
Unaffiliated Bank Loans

101 NAIC Teereeeeteeeeesseeess e sssssssssssssssssssssssssesssssssnsnses | aneesssssssesssssnenssssssmnsees | sonsssessssssssssessssssssssnas | ensneessssnssesssssssessssns | evsssmsnesssssnssssssssnneeess | eeeessessssessssssnenssssssnnees | soveesenes XXX.. .0
10.2 NAIC2.... o (RSP RN XXX.. .0
10.3 NAIC 3. ssssssssssssessesssssssssnsens | eeessssssssessssssenessesssnens | sonsesesssoensssesnesssssssn | cnmnsesssenenessssssnesssses | evesssnensesssssssssssnessss | eevessessnesssseessenmesessennnes | covervenes XXX.. .0
104 NAIC Aot ssssssessssssssssssnses | onsessinesesssesinsesssenss | eessensessnsssssnssssesessssees | seesssnessnessssessssenessson | sonnsesessssnsesssesssssessns | conneeesssessssnesssssssenenss | ceveeenes XXX.. .0
10.5 NAIC B...oooooreereriireserisesese s sssssssssssssssssssssssssnnesns | aeesssssssesssssssnessesssnsens | nonsesssssisesessssssssssssne | connsssessssnnnesssssssesseses | evesssnessesssnsssssssssnessss | eeeessesssssssssesnessessssnnees | ovveesenes XXX.. .0
10.6 NAICS.... v | XXX.. .0
10.7 Tofals......... OO SPROPTORPOROTTN OO (V) PO (V] IS (1 IR (U P (V) [— XXX.. .0
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Annual Statement for the year 2020 of the MOTOR|STS LlFE |NSURANCE COM PANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

f All Bonds Owned December 31, At Book/Ad

C Designations

Quality and Maturity Distribution o
T

justed Carrying Values By Major Types of Issues and NAI
| 9 [ ¢)

Z 3 ) g 0 T TZ
1 Year Over 1 Year Overbd Years Over 10 Years Over20 No Matunty | otal Column / as a | otal from Column Y% trom Col. 8 | otal | otal
NAIC Designation orLess Ihrough b Years | Ihrough 10 Years | 1hrough 2U Years Years Date Curment Year Y% ot Line 11./ { Pnor Year Pnor Year Publicly Iraded | Pnvately Placed (a)
11 Total Bonds CurrentYear
11.1 NAIC 1. - |@)......... 16,761,753 |......cc...... 81,880,462 |.. 147,255,897 |............. 87,850,369 104,044,759 |.. ...437,793,241 75,887,586
11.2 NAIC d ...4,605,445 ..13,696,259 |. 23,223,461 52,990,041 |. 1,321,419
11.3 NAIC3... ..|@).... 13,731,796 |...cco00.ere 12,114,251 | 1,453,596 | 5,132,125 [0 [ 33,290,502 +..20,360,186 [...ooovncvnen. 12,930,316
114 NAICA4... . @).... 4,772,384 |.. ...5,351,203 1,321,291 |....... 4,029,912
11.5 NAICS... ..|@).... 661,988
11.6 NAICG... .|@ 274,126
11.7 Tofals......... . 530,367,107
11.8 Line 11,785 @ % OF COL. 7..oovverreererrireriricrrineecsnessisseniseesnns fesesrienessinsesinsenns 34 | 199 o323 [ 194 [ 25.0 [eovererireriienrinnne 0.0 100.0
12. Total Bonds Prior Year
12.1 NAIC1... ..153,274,937 |.... 60,464,402 ..419,338,439
12.2 NAIC2... ....168,067 |.... 12,047,424 ....36,365,849
12.3 NAIC3... 6,691,649 |.... ..7,629,842
124 NAICA4... 496,854
12.5 NAICS...
12.6 NAICS...
12.7 Tofals......... 72,984,271
12.8 Line12.7asa@ % 0f Col. O...covvvvveecierrerieeerienene
13. Total Publicly Traded Bonds
13,1 NAIC T sss s ssssenees [evesesesnnens 15,208,569 [.............. 66,781,480 [............ 120,185,276 |............. 67,589,895 |......coooe... 92,140,435 361,905,655 361,905,655
13.2 NAIC2... 10,419,806 21,029,787 41,668,622 ...41,668,622 |...
13.3 NAIC3... 1,453,596 5,132,125 20,360,186 ...20,360,186 |...
134 NAICA4... 1,321,291
13.5 NAIC 661,988 |....
13.8 NAIC B...oocveoricriirrriiseressesiseessesisnessisssssesssssssssssssssnees fonneneennensnneen8,869 [eoviineiiiniernnnn89,026 [ovvvvereriinnenn 122,337 o . 429 274,126 |....
13.7 Tofals......... . 19,518,767 1. LRI04 (ST |1 DSOS 426,797,868
13.8 Line 13.7asa % of Col. 7.... 187 . 27.8 100.0
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.... 80.4
14 Tofal Privately Placed Bonds
14.1 NAIC1... 15,098,982 |.. 20,260,474 11,904,324 75,887,586
14.2 NAIC2... 3,108,224 |.. 3,276,453 2,193,675 11,321,419
14.3 NAIC3... 8,617,361 |.. 12,930,316
144 NAICA4... 3,909,176 |.....................30,438 |.....................60,875 |......... 23,336 4,029,912
14.5 NAICS... I
14.6 NAICS... I
147 TOtAIS ..ot esisssssssssssssssssssesssssssssssssssesss | eeeeeeessseeres 1y 1B, 100 [evreesrerersedOy 133, TAE vvvrerrerer 38,002,797 [orererreeni23,597,802 [ A& T2, 334 |0 [ 104,769,232
14.8 Line14.7asa@ % 0f Col. 7. 100.0
14.9 Line 14.7as a % of Line 11.7, Col. 7, Section 11.......cccoevvrvernne 19.6
(@ Includes $....54,076,062 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(D)  Includes ¥.....44,093,1/U current year of bonds with £ designations and $.....1,825,944 prior year of bonds with £ designations. | he letter "£" means the NAIC designation was not assigned by the Secunties Valuation Otfice (SVU) at the date of the statement.

Includes ¥.......... 0 cument year ot bonds with 5GlI designations, $.......... U pnor year of bonds with Gl designations and $.......... U cument year, $.......... U pnor yearof bonds with 6™ designations. "oGI" means the NAIC designation was assigned by the SVO in reliance on
the Insurers certification that the Issuer Is current in all pnincipal and interest payments. "6 means the NAIC designation was assigned by the SVO due to Inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1%.....9,94Y,908;  NAIC Z §.......... U;  NAIC3 ... U;  NAIC4SY....... U;  NAICOY.......... U;  NAICDb b.......... (V8
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Annual Statement for the year 2020 of the MOTOR|STS LlFE |NSURANCE COMP
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values B
T Z 3 4 ) [

y Major Type and Subtype of Issues
4 <] J

TT TZ
1 Year Uver 1 Year Uverb Years Over 10 Years No Matunty I otal Column /asa | Iotal trom Column I otal I otal
Distnbution by 1ype orLess I'hrough b Years | Ihrough 1U Years | 1hrough 2V Years Date Curent Year Y% of Line 11.U8 { Pnor Year Publicly Iraded | Prvately Flaced
T. U.S. Gover nments
1.01 Issuer Ubligations 5,549,958 1.0 24,818,509 5,549,958
1.2 Residential Morgage-Backed Secunties . 2,113,404 0.4 2,921,163 2,113,404
1.U3 Commercial Mortgage-Backed Secunties 11b 014 |.. 484,502 0.1 1,049,641 484,502
1.U4 Other Loan-Backed and Structured Secunties - 232,193 232,193 u.0 334,319 232,193
105 lotals....... N [— 6,435,697 8,440,657 % 79,130,298 BAATBET [wormeemeereersmeres U
er_Governmen
2,07 1SSUET ODIGAUONS......ovorveermcererevreeiseenseserssseeneeees ] (VKU OPPOURPIORPIOYRPOURRPURY SVURPOPRPORRPPTORRoR o I IVSPOOOPIORRPTOORPIOROPPOON IROVOOR
2.2 Kesidential Mortgage-Backed Secunties... i} (VXVIN [STPRURITRPROTN [RRTORRRIORORN I U I DERRSTIRRROTN BOROON
2.03 Commercial Mortgage-Backed Secunties.. .0 (VXUJH [SPPROORPPTIOPPPROOOTTY [RROPPSPORPPIOROOR 4 L ISVORSPOORPSTOROOTSY BOVOOOR
2.04 Other Loan-Backed and Structured SECUnties.............coeueueee U 0.U
205 lotals........ -0 Ay
mons Guar anteed
3.01 Issuer Ubligations 121,586 |.. 11,325,891 2.1 12,181,022 11,325,891
3.U2 Residential Mortgage-Backed Secunties i} 0.
3.U3 Commercial Mortgage-Backed Secunties ) ()
3.04 Other Loan-Backed and Structured SECUNUIES............cvcvernnne. . . . i} () .
3.U5 lotals....... TZT585 |- 286,344 3,995,208 6,722,753 TT,325,89T ZT TZ,78T,02Z TT,325,89T
OTitic al SUDJIVISIONS O S, Terriories and
Possessions, Guaranteed
4,01 IssuerUbligations 100,81/ 6,177,309 [ 911,360 4,888,150 19 13,203,183 9,888,150
4,02 Residential Mortgage-Backed Secunties... .0
4.03 Commercial Mortgage-Backed Secunties.. .0
4,04 Other Loan-Backed and Structured SECUNtIES. ... e e e | - i} o
405 lotals...... - TOUBT7 B, 117,305 [ 917,360 9,888,750 T9 3,203,783 9,888,750 |-
mﬁmm.,
Non-Guaranteed
9.UT ISSUET UDIGAUONS ...cvvvvvvvvermaerreermaenressesresseesessssesssssssessssssssessessssnns | evensesssenenns 3,082,314 | 19,934,820 [.cvvvvernae. 28,098,444 |....cccevn: 40,819,893 |..cevrr T8UUB, 11T | e )99 SN 106,538,982 [.cvvvevrrerrerierenens 207 [erne. 109,600,8U5 106,538,582
5.0Z2 Residential Mortgage-Backed becuntles 4,906,048 |.. 21,292,903 | 2,061,680 [.coniiiiinnnd 461,526 28,683,08U 0.4 46,622,40/ 28,683,080
5.U3 Commercial Mortgage-Backed SECUMIES...........cwwwuummrerermmereesmmereessens | eorernreresennneeesssnseeess | eevereenmeseseenesessennnnes i} v o
5.U4 Other Loan-Backed and Structured SECUNMIES. ... e ...1,250,000 2,168,/U4 0.4 2,113,503 2,168,104 | ...
505 lotals...... 7,988,367 |-. "38437,783 |- 30,760, 12 T37,390,366 [ 259 [ 158,396,716 T37,390,366 |-.-
ndustrial and Miscellaneous (unatmliated)
6.1 Issuer Ubligations 31,139,454 |... 19,085,993 |... 283,814,353 53.5 214,111,2(V 198,815,121 |...
6.02 Residential Mortgage-Backed becuntles ..1,963,95/ 4,388,994 0.8 4,062,696 936,114 |...
6.03 Commercial Mortgage-Backed Secunties .16,2/0,011 |... 63,362,364 119 11,829,131 58,884,883 |...
6.U4 Other Loan-Backed and Structured Secunties.. . L US1413 .. 11,149,120 2.2 14,211,398 510,081 |...
B.U5 T OIS .eevueeereeresecreeserrseesseres st sseseses e ssses s sssess s sssessenessssssenns | coonomeeenon 3359407 [ 62210836 [-ovr TZ99Z2T 514 363,315,436 685 307,274,507 759,146,208
7. Hybrid Securies
£.0T ISSUET UDNGAUONS.....cvvvvereerereeseeresssneeressssesssssssssssssssssssssssssesssssnnsens | sneesssssssessssssnessesssnnes | sonmmeesssmnseesssssnsessesses | cvesssnsessssssnsessssssneees | seeesessssmessesssnssessssesnnes i}
.02 Residential Mortgage-Backed Secunties... )
.03 Commercial Mortgage-Backed Secunties.. i}
.04 Other Loan-Backed and Structured SECUNUIES. ... )
(U5 lotals......... =0
arent, subsidiaries and Afliates
8.U1 Issuer Ubligations )
8.02 Residential Mortgage-Backed becunues .0
8.03 Commercial Mortgage-Backed Secunties ]
8.U4 Other Loan-Backed and Structured S€CUNIES............vcvernnee. .0
8.05 Attiliated Bank Loans - Issued .0
B.U6 Attiliated Bank LOANS = ACQUITED.........c.uuwvemmrrermerrimmrreeeerissnsssnenssssnsens | envereeresssnsessssessssneess | nneeerenessssnsesssnsessennns | seessesmessssesssseessssneesses | soonessssssesssnsesssneessenees ]
BUL TOIS covvverecrevreseressessesssssssesessssssssssssssesssssssesssssssessssssssesssssssessssssss | ooemonmneesrooeeerreoeoed |oeereeneeeereomnreereereni0 | oommeeeeromeeeererensoeeeedd [ rereeomeeeeeeoon U Y
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Annual Statement for the year 2020 of the MOTOR|STS LlFE |NSURANCE COM PANY
SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
b I 8

T Z 3 7 5 g T0 T TZ
1Year Over 1 Year Overb Years Over 10 Years Over 20 No Matunty I otal Column /asa | lotal from Column | % trom Col. 8 | otal | otal
Distnbution by 1ype orLess I'hrough b Years | Ihrough 10 Years | 1hrough 20 Years Years Date Current Year % of Line 11.U8 { Pnor Year Pnor Year Publicly Iraded | Pnvately Placed
[ SVO Identified Funds
9.01 Exchange |raded Funds Identitied by the SVO.. XXX XXX XXX, D,9,9, SN INTID, 9,9, CHRTRINTN TN U DU [ el 00 | e
Y.02 Bond Mutual Funds Identified by the SVO [0 0.0 R N9 0 SRS Y .9 SRR ENY 0.0 SR IR0, 0. S PO 0] .U

Y.U3 lotals......
L natlia ank Loans
10.01 Unattillated Bank LOANS = ISSUEQ...........ccoevviviciiciiiiicrencees s | v v e

......... U Y 00

v 0.0

10.02 Unattiliated Bank Loans - Acquired U DU [ el 00 s .
10.08 lotals....... U U Ul U [ U0 T U
[T, TotalBonds Current Year
11.01 IssuerUbligations crrernneee s e 10,209,372 [ 00,313,881 [........... 117,890,900 |........... 100,394,001 |........... 182,241,318 | .......... 9,9V SR IR A1,111,980 o 18.6 | . 9\9\V ST P 9\9\V, SR . 332,118,309 [............. 84,999,226
11.U02 Residential Morgage-Backed secunties... 24,344,381 031,990 |.... 39,240,418 .3,492,88U

11.03 Commercial Mortgage-Backed Secunties.. 16,571,880 U 63,840,8/1
11.04 Other Loan-Backed and Structured Secunties.. ..8,281,413 |... . ,U90,001 |.... 14,101,211
11.05 SVO Identified FUNGS..........covvvvevicnenirenieieisnsnsseesesessnssns | e XXX ] et XXX ] et XXX | e XXX.. . XXX

11.U6 Aftiliated Bank Loans...
11.0/ Unaftiliated Bank Loans . (]
11.08 lotals........ 18,005,857 T3ZZZATTU |- ) 530,361, T0T
11.09 LINE 11.U88S @Y% OF COL. [ veuirevierrieesiineiesssesesineessssssssesssssessssssssss [eressssesssesssssesssseans 34 |. 25.0 v.o 100.0
[ T2 TotalBonds Prior Year
12.01 Issuer Ubligations revrrenrsnnsesss s | oo 20,039,109 [ 93,199,092 |.ccoovvirnn 81,101,028 [ 65,146,140 [........... 141,402,020 314,515,390 341,233,900 [..ooveveneee. 21,281,489
12.02 Residential Mortgage-Backed Secunties... 1Y,047,196 |... y VAT (R 4,894,205 |..ovrvinnn. 1,103,141 53,612,866 50,698,204 |... 2,954,663

12.03 Commercial Mortgage-Backed Secunties..
12.04 Other Loan-Backed and Structured Secunties..
12.05 SVO Identified Funds..
12.U6 Aftliated Bank Loans... . . .
12,07 Unamfiliated Bank LOGNS.........ccoeiiueiiveiiiiiiiee s

12.08 lotals......... " .
12.09 Line 12.08@8 @ 7 OF COL Y. .

12,399,010
11,144,396 |...

(2,818,184
19,019,280

62,893,152
3,040,128 |...

149,019,612 .

.09,909, 164

403,030,964

........... [/ 28.8 |.
T3, Total Publicly Traded Bonds
13.01 Issuer Obligations s e 10,200,302 [ 38,020,989 [.....c... 8/,910,0/8 |..ovvrvnnen /8,010,308 |........... 118,301,466 | .......... XXX 332,118,309 62.6 341,233,900 332,118,304
13.U02 Residential Mortgage-Backed Secunties... 22,913 916 |... ..2,620,2 1,810 | 31,192,598 6.0 oU,698,204 31,192,598
13.U3 Commercial Morgage-Backed Secunties 12,100,398 09,309,384 Mz 02,893,192 0Y,30Y,384
13.04 Other Loan-Backed and Structured Secunties.. ..1,/49,930 2,911,078 0.0 3,045,128 2,911,578
13.U5 SVO Identified Funds.. XXX.. Y]

13.U6 Arliated Bank Loans...

. . . .U
13.07 Unafiiliated Bank LOANS.........ccoveievieiiniicninice s

13.08 lotals........ . 16,297,707 |- 18,789,829 [ 13 7,288,80T [ ALY p— TTB30Z,7T0 [0 [ Z76,TITB68 [ BOF |- B03,830,98F [ BIT | 475,197,868
13.09 LINE 13.08:8S @Yo OF UOL. {..cvveeeiieiriiiiisiisssisesissessssssissssssesssses |ensssessnssssesionnens 38 o 100 822 [ 18 e 208 LIVVATIR SPSSORNND.9 0/ SPINns INIIIND..9 SO DRI, 0, . SEUIITN (RO 1000
13.10 Line 13.08as @ % ot Line 11.08, Col. /, SECHON 1T ..crvvrcrrermrrmreerens | 3 [ 14T o299 | LEXVR 22.3 | (V0] BUA | oo e XK K e [ e e XX K | e KR Ko e 8U.4
T4 Total Privately Placed Bonds
14.01 Issuer Ubligations 18,288,302 ... 84,999,226 16.0 21,281,489
14.02 Residential Mortgage-Backed Secunties . 41/,943 1,430,411 3,452,880 0./ 2,954,663
14.U3 Commercial Mortgage-BaCked SECUMHIES...........cwerreererrereerireresmeenrins | coneernseeerissnnsesnesessneens [ereseneerenend 4.4(1(48( 44((,48( 0.8 4,985,032
14.U4 Uther Loan-Backed and Structured Secunties.. ..6,537,483 |... 11,239,639 2.1 16,134,152
14.05 SVO Identified Funds P..9, SRR ER .0 0.0
14.U6 Attiliated Bank Loans ] 0.0 .
14.0/ Unatfiliated Bank Loans.. i} I U
14.08 lotals......... cerrer st sssssseses | oooreerennoee 1y LT TOB | crorrereer 30, 133, TAA | orern 3B 002, TIT [ 23,097 802 [ TBTZT33A [0 [ T0Z, 169,232 56,955,336 |-- 10,169,232
14.09 Line 14.U8as a % of Col. / 1000
14.10 Line 14.U8 as a % of Line 11.U8, Col. 7, Section 11 v 19.6
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Annual Statement for the year 2020 of the MOTOR|STS LlFE |NSURANCE COM PANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

T Z 3 1 9
Other Short-term Investments in
Mortgage Investment Parent, Subsidianes
lotal Bonds Loans Assets (a) and Affiliates

1. Book/adjusted camying value, DeCemMbDEr 31 Of PHOI YEAI............ruurierreeirreireeieeesseeeseessseesss et eessssssesssas |seesss s eessse sttt sss s L0 O POl PO OO OO O OSSOSO
2. Cost of shorttem iNVeStMENtS ACQUIME..........cc.reurrereerreireie et sneens 500,000 [..oooveeeeeeee s 500,000 [ .oveveiereeieeeeeeerieies e esseeseseessssssseneenes | et sessssssessesess | creeresa s ettt n et ne ettt enene
3. ACCIUAI OF QISCOUNL........ooooiiea ettt s sttt 0
4. Unrealized valuation iNCrEaSE (AECTEASE)...........cvuuurrerrrrmerireieeseesseesssesseesseessse st sess st st ssss s sssssssssesss | sbsneess sttt sess st 0 et esss s s | ettt | ettt es st | et
5. Total gain (10SS) ON GISPOSAIS........cvuueerrrerserereiseeseeseeeseesseeseess e sees s ees sttt s bt [ eest ettt bbbttt 0 e | ettt sttt | eebiee ettt bbbttt | bRt
6. Deduct consideration reCeived ON GISPOSAIS............cwuurrereerreereireeieeieeesesesseessesssesssessseesssessssess st eesssssssssns [sessseesseesssess et seessssssssse s sessssesssenes 500,000 [..ovorereeiririeeeee e 500,000 [ eoveveireeieeieeieiesres e esseeseseesssssssenaenes | ettt snssnsessesaess | ereeresa s ene ettt en e ne ettt s e eneee
7. Deduct amOrtization Of PIEMIUM............criuueuureereereieeeeseeeseeeseeseess e seesssees et ss e ss st st sses st esssssssenss s eeesnesseess et ssssess st sees st sesnssss s L0 O POl PO OO OO OSSOSO
8. Total foreign ex change change in book/adjusted CAMYING VAIUE...........covvruereerreeeeieieeernecseeeseeeseeeseeessesssees [eeeseeeseeesseesssessssssssesssessseesseesssnes 0 O Do) PO OO OSSOSO
9. Deduct cumrent year's otherthan-temporary impaiment rECOGNIZE..........c.urveureerreerreerreeneineeseeesseeseeesessssesses [eeeseesseessssesseessssessesssasssseessesssssssesssssssssssad L0 O Do) PO PE o OO O OO
10. Book/adjusted canying value at end of cument period (Lines 14#2+3+4+58-7+8-9)..........cevrvuurivnrerierireinnereneees [reresnsrissisiesrisssss s ssseseseeseeeess e (U O LU OO (U OO crd0 [ 0
11. Deduct total NONAAMItIE AMOUNES.............rvvuemriemreierieiieie s ssssss s sesesse e ssst st eesesse s sss st 0 [ oo | e | ettt ettt sessns | seeeese Lt s
12. Statement value at end of cument period (Line 10 MINUS LINE 11).......evureeurieireeeeiireeeineineeeseeesseesseesssssssessses [eessnesseesssessssssssessesesssssssssssssssssssssssssa (01 O (O O (O O cer0 e 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, SI12, SI13, SI14



Annual Statement for the year 2020 of the MOTOR|STS LlFE |NSURANCE COM PANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

GLIS

chtal Boids Money Marke? Mutual Funds Oth:r (a)
1. Book/adjusted camying value, December 31 of PHOr YEar.........c..cuvverrermeerirnesissriserisenens 27,814,955 . 9,991,556 [...vvcveivecrieiereeieie e 17,823,400 |............
2. Cost of cash equivalents acquired.............cc..coevvrrnn. PR IO 250,918,995 |....cooviveeeieeeeee e 20,532,151 [ooveereeeeereeieie e 230,386,844 | ...........
3. ACCIUAI OF AISCOUNL.......ouueiiiiiiiiiiii bbb [ censins R 26,186 [...ooooiinriiniini i 26,186 | .ovveiiriienir s | s
4. Unrealized valuation iNCrease (ABCIEASE)...........cuuureririmiririiisiess st eessess sttt i (U1 PR

5. Total gain (loss) on disposals 65

6. Deduct consideration received on disposals.......... ettt st et nae st sentns | eesreneens 255,902,978 |....ouoveieierreie et 25,000,000 [..ovviverrereireeieiers s 230,902,978 | ............

7. Deduct amortization Of PIEMIUM.............ciuuiie et bbbt | s bbb (V1 ST st | eeerenreees

8. Total foreign ex change change in book/adjusted CaMYING VAIUE...........cccciiiriiriirieiieiieeeseee s esssess e ot (U1 TR OO SURTRTURTRPURTRSPIORTON DTSRI

9. Deduct cument year's otherthan-temporary impaiment FECOGNIZE..........c..ueuvuerrmrrerrieririeisriess s sssse |resse bbbt (U RO OO SURTRTURTRPURTRSPIORTON DTSRI
10. Book/adjusted canying value at end of cument period (Lines 1+2+3+4+5-6-T+8-9)..........cccccrurrmrrrrririrnnrrnsrnnirnesnssieeses [ooseneinsnins 22,857,224 |..oovoieceee s 5,549,958 |....ooivirierii i 17,307,266 [...vooocercriereeiieereneeie s
11. Deduct total Nonadmitled AMOUNTS............ccuuuuiiiiiiiiie s et | s 0 [ | s | s
12. Statement value at end of cument period (Line 10 minus Line 11)......... ettt saenas | erenees et rnes 22,857,224 | 5,549,958 [....oveviieieeeeeient e 17,307,266 |....oovecvrererecieieieeece et seeses

=

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.............c.coovvecvmeereveenes
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, E02, EO3, E04, E05, E06
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Annual Statement for the year 2020 of the MOTOR|STS LlFE |NSURANCE COM PANY
SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

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
Designation Current Current
Modifier and Year's Year's Other-
SVOo Type Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini- Date and Carrying Value |  Valuation or Temporary Deferred Exchange Commitment | Percentag
strative Originally | Strateg Less Increase | (Amortization | Impairment | Interest and | Change in Investment for Additional eof
CUSIP Identificatio Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired y Actual Cost Fair Value Encumbrances | (Decrease / Accretion | Recoanized Other B.JACYV. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company | for Which the Underlying Assets Have the Ch istics of Mortgage Loans - Unaffiliated
VOya COMTETCTaT MOrTgaye TenTamTg - T-UTer
Voya Commercial Mortgage Lending Fund L.P...... ] ....... I‘I\ﬁlminqton ............ IDE.... LP. I ............... I 10/15/2015 .27.581.140 |.......27.868.832 | ..... 27868832 |...... 394,189 .. 242207 1. 3.000.000 |...... 6.600

2399999, Total - Joint Venture, Partnership or Limited Liabiity Company Interests for Which the Underlying Assets Have the Characteristics of Mortgage Loans - Unaffiliated....................... |.......27.581.140 |.......27.868.832 | ... 27868832 | ... 394,189 |..

Any Other Class of Assets - Affiliated

.27,581,140 |.. 242207 ... 3,000,000 XXX

| Broad Street Brokerage Insurance Agency, LLC. | ICo\umbus. . R T T
4799999. Total - Any Other Class of Asset - Affiliated 319290 f.......286.804 .0 XXX
4899999, Subtotal - Unaffiiated. ... L 27.581.140 |....... 27868832 |...27868832 |.....394189 | .0 ........OFf. .......OF .......OFJ....242207 | .. 3,000,000 XXX

4999999 Subtotal - Affiliated. 319290 |..........286894 XXX
5099999. Totals 8,155,726 XXX

Book/Adjusted Carring Value by NAIC Designation Category Footnote:

A 0 1B 0 1C i 0 D o 0 E o 0 1F o 0 1G 0
2A e 0 2B 0 20 e 0

A 0 3B ) 0 3C 0

AA 0 AB 0 4C 0

BA 0 BB ) 0 5C i 0

6




Annual Statement for the year 2020 of the MOTOR|STS LlFE |NSURANCE COM PANY
SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 Location 5 6 7 8 9 10 "
3 4
Date
Originally | Type and Actual Cost at Additional Investment Amount of Percentage
CUSIP |dentification Name or Description City State Name of Vendor or General Partner Acquired | Strateqy | Time of Acquisition | Made After Acquisition Encumbrances of Ownership
Joint Venture, Partnerships or Limited Liability Company for Which the Underlying Assets Have the Ch of Mortgage Loans - Unaffiliated

|Voya Commercial Mortgage Lending Fund L.P.. IV\ﬁlminuton,. » I DE.. IVoya Commercial Mortgage Lending Fund L.P. 10/15/2019 .18,581,140 .6.600

2399999, Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Mortaage Loans - Unaffiliate .18,581,140 XXX

4899999. Subtotal - Unaffiliated. .18,581,140 XXX

18,581,140 | ... XXX

5099999, Totals

803



Annual Statement for the year 2020 of the MOTOR|STS LlFE |NSURANCE COM PANY
SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Current Current
Book/Adjusted Year's Year's Other- Book/Adjusted
Carrying Value | Unrealized | (Depreciation) Than- Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange Gain| Realized Gain |  Total Gain
Name of Purchaser or Originally | Disposal | Encumbrances, | Increase | (Amortization | Impairment | Interest and | in B./A.C.V. | Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP |dentification Name or Description City [State| Nature of Disposal Acquired Date Prior Year Decrease) | ) / Accretion | Recoanized Other (9+10-11+12) | BJ/AC.V on Disposal | Consideration|  Disposal Disposal Disposal Income
Joint Venture, P hip or LLC for Which the Underlying Assets Have the Ch istics of Mortgage Loans - Unaffiliated
Voya Commercial Mortgage
Voya Commercial Mortgage Lending Fund L.P.............. Wilmington. ............. DE. | Lending Fund L.P. 10/15/2019 | 09/30/2020 . o B ] ] . I 27868832 | ... 106,497 A e

2399999, Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Mortgage Loans - Unaffiliated............. . 01 0. . . 01 O] 27868832 | ... 106,497 | .. . . R
4899999. Subtotal - Unaffiliated. .........oovoiiiiiiiiiiii i | 9,000.000 |00 Of . Od (1 IO (1 I O 0. 27.868.832 |...... 106,497 ..o (I I (I I 0].... 474,643
5009999, TOUAIS. 1. el Lo 9000000 f. ..o [ IR O (V1 IO (V1 IO O 0. 27.868.832 | ... 106497 1. O (O IO 0 ... 474,643

603
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Annual Statement for the year 2020 of the MOTOR|STS LlFE |NSURANCE COM PANY

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

1 2 Codes 6 7 air Value 10 1 | Change in Book/Adjusted Carrying Value Interest Dates
314 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,

F NAIC Current

o Designation Year's Other-

r Modifier and Rate Unrealized Than- Total Foreign Stated

ei sVo Used to Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Administra- Obtain Book/Adjusted Increase (Amortization) | Impairment Change in Effective | When | Amount Due | Amount Rec. Maturity
CUSIP Identification Description Codeln] CHAR | tive Symbol]  Actual Cost Fair Value]l __ Fair Value Par Value Carrying Value Decrease [ Accretion | Recognized BJ/ACV. Rate of | Rateof | Paid | & Accrued | During Year | Acquired Date
U.S. Government - Residential Mortgage-Backed Securities
36179T 4P 7 [G2MAB330 - RMBS........cooviiiiiiiiiiiciciiceeeieeeieeeees Lo o A1A 384,295 |..107.632 | ............. 404,275 | ............375,609 |...........382,934 | ..o | (738 | | ....4.000 |....2.974 07/25/2018 | 07/20/2048
36200K NJ 2 [ GN 603493 - RMBS.. L17.415 | ....5.500 |....4.973 01/21/2004 | 03/15/2033
36200N AC 5| GN 604903 - RMBS.. . 114482 ... ..86,401 ....5.500 |....5.109 09/21/2004 | 01/15/2034
36201S VT 3 | GN 592026 - RMBS L112651 | 11,527 | 99,003 | o 100,136 | o | (130) e e ....5.500 | ....5.101 02/01/2004 | 06/15/2033
36201Y LG 9 [ GN 607027 - RMBS.. ..112.688 ....5.500 |....4.945 01/20/2004 | 01/15/2034
36205X D5 0 | GN 403424 - RMBS.. ..115.940 ....5.500 |....4.971 . , 02/01/2004 | 10/15/2033
3620A2 KL 9 |GN 716799 - RMBS L5105 | 84,081 55,685 [ BT, 738 | e (209) | | ....5.000 |....3.945 |[MON.. |........... 282 | 2,765 |03/30/2009 | 04/15/2039
3620AD NY 4| GN 726807 - RMBS.. ..115.083 ....5.000 |....4.261 08/19/2009 | 09/15/2039
36241K V8 8 | GN 782439 - RMBS.. 14721 ....5.000 |....3.933 01/08/2009 | 10/15/2038
36290R V3 4 | GN 615434 - RMBS L1090 | 74,000 66,693 87,9681 | e (220) | | ....5.500 |....4.870 12/01/2004 | 08/15/2033
362908 P5 4 |GN 616144 - RMBS.. 115944 | .. ....5.500 |....4.940 01/20/2004 | 12/15/2033
36291B D5 3 | GN 623024 - RMBS.. 112,645 |.... ....5.500 |....4.887 01/20/2004 | 01/15/2034
36297K  BU 0 | GN 630151 - RMBS 111,433 ....5.500 | ....5.001 09/14/2004 | 07/15/2034
36291P BC 9 | GN 633735 - RMBS.. . 112,482 ....5.500 [....5.092 10/05/2004 | 10/15/2034
362917  AQ 1 |[GN637315- RMBS.. 115,722 ....5.500 |....4.916 12/06/2004 | 12/15/2034
36295Q CN 8 | GN 676977 - RMBS 114733 0.......65139)..........56775 . ......58717 | .o b A b ....5.000 | ....4.000 04/17/2009 | 05/15/2038
0299999, U.S. Government - Residential Mortgage-Backed Securities..........ooooveveveeeeiieiieiiiiiiiiiii o 2,186,153 XXX \....24144011} . .....2135608). ....2173404 . .. ......0J. ... .50} .....0FJ. ... 0] XXX XXX XXX XXX
U.S. - C Mortgage-Backed Securities
38376G M8 0 | GNR 2011-058 C - CMBS. ..., I ...... | I ........ 4 | 1A 482.029 1..103.949 | . ......... 523776 |..0ooovon. 503876 |........... 484502 | ..o e 1921 | b ....3.616 |...3.821 04/05/2011 | 08/16/2051
0399999. U.S. Government - Commercial Mortgage-Backed Securities........oooueuisieiiiiiiiiiiiiiiii e 482,029 | XXX f..... 523776 |.00oovnn 503876 |........... 484502 ..o 0. ... 1921 | Od. s 0§ XXX XXX XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
649080 AA 9 | NEW VALLEY GENERATION V - ABS....oiiiiiiiiiiiis I ...... | I ........ 1 | 1A 232,117 1..100.182 §............. 233220 | ... 232,796 ..4.929 |....4.911 10/05/2005 | 01/15/2021
0499999, U.S. Government - Other Loan-Backed and Structured Securities. 232117 XXX ..233220 | ... .. 232796 | ... XXX XXX XXX XXX
0599999, Total - U.S. Government 2900298 | XXX 317139 |..........2.872280 |... XXX XXX XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
13063A 5G 5 | CALIFORNIA ST. ..175.580 |...........3,862,760 |...........2,200,000 |... ....7.550 |....7.206 04/27/2009 | 04/01/2039
130638 BU 5| CALIFORNIA ST. e . .711,000 |..166.094 |... ...830,470 |.............500,000 | ............696,090 ....7.350 |....4.022 03/15/2019 | 11/01/2039
20772G F4 5 CONNECTICUT ST....cooiiiiiiieicccieeecceeveenecceenseeneees | oo Lo e A TP LE FE | 2,000,000 |..139.758 |........... 2,795,160 |........... 2,000,000 |.......... 2,000,000 ....5.850 |....5.849 04/17/2008 | 03/15/2032
419791 YW 2 |HAWAII ST ..1,910,165 |..132.177 .2,511,363 .1,900,000 |... 1,905,578 ....5.510 |....5.465 02/10/2010 | 02/01/2029
57582P UE 8 | MASSACHUSETTS (COMMONWEALTH OF) . . ..2,300,000 |..147.399 .3,390,177 .2,300,000 |... 2,300,000 ....5.456 |....5.456 12/01/2009 | 12/01/2039
605580  5X 3 |MISSISSIPPI ST..ooiiviiieiiiiirieieiieeeneieeeessneneeeesnesens | oo Lo et T LC FE L | 1,465,037 |..132.701 |........... 1,725,113 | 1,300,000 |.......... 1,405,444 ...5.245 |....4.230 01/20/2012 | 11/01/2034
649791 QC 7 | NEW YORK ST ..107.920 ...809,400 ....750,000 742.720 ...3.110 | ....3.187 11/08/2019 | 02/15/2037
1199999, U.S. States, Territories & Possessions - Issuer Obligation: 11420088 | XXX | ........15.024.443 | ....10.950,000 |........11.325.891 0] (19.148) ... . XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). .......ooooveoicieicieiiciiie e, 11,420,988 XXX o 15924443 |......... 10950000 | ........ 11325801 ..o 0d....... (19148) ). ..o (0N I 0 XXX XXX XXX XXX
U.S. Political Subdivisions of States, T &P (Direct and ) - Issuer Obligations
05914F  FF 2 |BALTIMORE CNTY MD........cooooviviviiiiriniicicicciinecicicciinecenes [ f oo f s TLAFE .. | 1,700,928 |..132.251 |........... 2,248,267 |........... 1,700,000 ....5.500 |....5.450 10/28/2009 | 11/01/2028
115117 MP 5 | BROWARD CNTY FLAWTR & SWR UTILREV.......oovvveciccnecs Lo | o e T1BFE o] 498,715 |..107.242 | .............536,210 |............. 500,000 ....3.338 |....3.358 11/08/2019 | 10/01/2037
189849 MT 6 | COACHELLA VALLEY CALIF UNI SCH DIST ..106.239 500,000 ....3.240 |....3.240 10/04/2019 | 08/01/2037
64966H YM 6 |NEWYORKNY ..142.948 ....5.968 |....4.203 01/02/2019 | 03/01/2036




1ol

Annual Statement for the year 2020 of the MOTOR|STS LlFE |NSURANCE COM PANY
SCHEDULE D - PART 1

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

1 2 Codes 6 7 air Value 10 1 | Change in Book/Adjusted Carrying Value Interest Dates
314 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,

F NAIC Current

o Designation Year's Other-

r Modifier and Rate Unrealized Than- Total Foreign Stated

ei sVo Used to Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Administra- Obtain Book/Adjusted Increase (Amortization) | Impairment Change in Effective | When | Amount Due | Amount Rec. Maturity
CUSIP Identification Description Codeln] CHAR | tive Symbol| Actual Cost Fair Value] __ Fair Value Par Value Carrying Value Decrease [ Accretion | Recognized BJ/ACV. Rate of | Rateof | Paid | & Accrued | During Year | Acquired Date
686097 NP 9 | OREGON ST...oiiiiiiiiiiiieieiiieieieieieise e . . , .108.616 | ... 543,080 |.............500,000 |..........500,000 | ...cocooveroeoos | oo Lo L ...2.986 |...2.986 |MN....]......... 2,488 |........ 14,764 | 10/09/2019 | 11/01/2038
718814 ZZ 2 [PHOENIX ARIZ......coiiiiiiiiiiiiiiicctc . . LA26.577 | 949,328 ...5.269 |...4.242 [JJ......]....... 19,759 |........ 39,518 | 12/13/2018 | 07/01/2034
763261 4U 5 | RICHARDSON TEX INDPT SCH DIST .108.222 |... 541110 . ..3.115]...3.115 [FA....]........5884 | ... 8,177 | 01/09/2020 | 02/15/2039
815626 GQ 3 | SEDGWICK CNTY KANS UNI SCH DIST NO 259 W. B [ I . .128.374 |.... .2,439,106 |.... .1,900,000 |... . . ....6.220 |....6.219 |AQ.....|........29,545 | ...... 118,180 | 05/06/2009 | 10/01/2028
83412P  CN 0 | SOLANO CALIF CMNTY COLLEGE DIST.......ccoeiiciiiiiriiiiciciis . . L112910 | 2,653,385 |........... 2,350,000 |..........2,350,000 | .....ccooovovereres | e e ....5.500 |....5.500 |FA.....].......53,854 | ...... 129,250 | 06/06/2013 | 08/01/2040
830278 KF 4 | SOUTH PASADENA CALIF UNI SCH DIST ..103.213 ...516.065 | .............500.000 | .. (7300 ] ... ..3404 1...3192 |FA. ... 7092 ... 10,827 | 01/24/2020 | 08/01/2049
1899999, U.S. Political Subdivisions of States. Territories & Possessions - Issuer Obliga XXX |......11672486 | ......9700.000 | . 01 (10,017 ... O XXX XXX | XXX |...1565074 | . ... 470,604 XXX XXX
2499999. Total - U.S. Political Subdivisions of States. Territories & PoSSeSSIONS......ocveevieveceicse: XXX B 11672486 |........... 9700000 J.......0888750 |.. ... Ol ... (100170 e (U I 0 XXX XXX | XXX ]....155074 |...... 470.604 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 - Issuer Obligations
007110 AB 5 | ADMINISTRATORS OF THE TULANE EDLFD LAR.........ccoovennee . . . 105.259 | ............842,072 | ..o 800,000 |............800,577 | ..coovvvrniins v (VA0 [ I ....5.000 |....4.966 |AO.....]........10,000 |........ 40,000 | 03/07/2013 | 10/01/2047
007110 AD 1 | ADMINISTRATORS OF THE TULANE EDL FD LAR......cccovvuinnne . . , 105549 | ............422,196 |............. 400,000 |............381,462 | ..cooooroiiiiins | e 288 | oo e ....5.250 |...5.584 |FA.....] .......7,933 |........ 21,000 | 06/20/2013 | 02/15/2048
010831 BE 4 | ALAMEDA CNTY CALIF JT PWRS AUTH LEASE RE ..167.403 .1,350,000 |... (1,377)] ... ... 7.046 |...4.513 |JD..... | ... 7,927 |........ 95,121 | 01/11/2017 | 12/01/2044
02765U CR 3 | AMERICAN MUN PWR OHIO INC REV. N e . ..146.760 .2,500,000 |... . (19,232) ] ... . ....6.053 |....4.105 | FA.....].......57,167 | ...... 151,325 | 10/24/2017 | 02/15/2043
02765U DN 1 | AMERICAN MUN PWR OHIO INC REV.........ccociiiiiiiiiiiicicis . . ..148.549 |...........1,700,886 |........... 1,145,000 |.......... 1,423,893 | ..o | (5,646) | ..o e ....5.939 |....4.366 10/11/2017 | 02/15/2047
03255M QB 6 | ANAHEIM CALIF PUB FING AUTH REV. ..148.343 |.... .1,750,000 |... (14,776) | ... ....5.685 |....3.845 10/11/2017 | 10/01/2040
040484 WA 1| ARIZONA BRD REGENTS UNIV ARIZ SYS RE .- . . ..109.485 ....500,000 R AL PR 12/18/2019 | 06/01/2038
040654 YD 1| ARIZONA ST TRANSN BRD HWY REV.......ccociiiiiiiiiiiiiiniis . 2l 1. , .107.295 | ............B36,475 | ..ccoonnns 500,000 ....3.166 |....2.952 01/22/2020 | 07/01/2038
052414 ME 6 | AUSTIN TEX ELEC UTIL SYS REV.. ..113.048 .1,000,000 |... ....5.086 |....5.085 . 06/11/2010 | 11/15/2025
052414 MG 1| AUSTIN TEX ELEC UTIL SYS REV.. -l S B . ..145.023 . .1,000,000 |... 6,416) | ... . ...5.720 |....4.207 ......57,200 | 01/18/2019 | 11/15/2040
130685 C8 1| CALIFORNIA ST PUB WKS BRD LEASE REV..........ccocueviiicins . . 149754 | 4,784,640 |........... 3,195,000 |.......... 4,239,294 | ..o | (51,387) | oo | o ....7.804 |...4.630 |MS....|....83,113 | ... 249,338 | 12/17/2018 | 03/01/2035
130795 Z6 7 | CALIFORNIA STATEWIDE CMNTYS DEV AUTH REV. . ..150.873 678,929 450,000 ..573,213 .(359)]... ....1.550 |....5.276 ..33,975 | 02/14/2012 | 05/15/2040
167593 AN 2 | CHICAGO ILL O HARE INTL ARPT REV. B I I I .644,780 |..150.634 |... 500,000 |............636,343 | .... ..(4,573)] ... . ....6.3% |....4.283 ......31,975 | 02/08/2019 | 01/01/2040
167725 AC 4 | CHICAGO ILL TRAN AUTH SALES & TRANSFER T.......ccooovcnns | e oY [ T 1.GFE. .. | 2,039,354 |..144.59 |........... 2,407,523 |........... 1,665,000 |.......... 1,980,451 | .o [ (B727) | v e ....6.899 |...5.342 |JD..... |.......9572 | ... 114,868 | 12/04/2012 | 12/01/2040
16772P  BC 9 | CHICAGO ILL TRAN AUTH SALES TAX RCPTS RE .312,453 1..104.623 |... ...313,869 |.............300,000 | ............301,399 ...5.250 |....4.723 11/30/2011 | 12/01/2036
196632 GY 3 | COLORADO SPRINGS COLO UTILS REV. B I I S ,270,000 |..128.814 |...........1,635,938 |...........1,270,000 |... 1,270,000 ....5.913 |...5.912 11/06/2009 | 11/15/2029
20281P  KG 6 | COMMONWEALTH FING AUTH PAREV.........coovoiiiiviciciiiiias | e oY [ T LEFE. .o | 1,750,000 |..122.129 |........... 2,137,258 |........... 1,750,000 |.......... 1,750,000 ..4.144 ] ...4.145 10/20/2016 | 06/01/2038
207758  KH 5| CONNECTICUT ST SPL TAX OBLIGREV.... ..125.750 377,250 300,000 |............324,953 ...5.740 |....4.592 12/21/2011 | 12/01/2029
235036 4W 7 | DALLAS FORT WORTH TEX INTL ARPT REV. -l I . ..106.969 |... 534,845 |... 500,000 |............500,8% ....2.9% |....2.981 01/08/2020 | 11/01/2038
24917D  AG 8 | DENVER COLO CITY & CNTY DEDICATED TAX RE.......cccocuvuine . . , L10.997 | 332,991 | 300,000 |............ 300,000 | .o e | e ....3.818 ....3.818 03/24/2016 | 08/01/2032
249182 AQ 9 |DENVER COLOCITY & CNTY ARPT REV... ..148.503 |...........3,267,066 |...........2,200,000 |... 2,506,319 ...6.414 1...5.243 06/13/2013 | 11/15/2039
25477G DB 8 | DISTRICT COLUMBIA INCOME TAX REV... B I A R ..136.223 |... ..837,771 | .............615,000 |............ ....5.541 1...3.825 12/11/2018 | 12/01/2029
261172 NW 6 | DOWNTOWN SAVANNAH AUTH GA REV......oooviiiiiieccieiecnn . . 105531 | 1,055,310 |....coo... 1,000,000 |...........992,032 [ .oovoovionvvrvnns |l ATA e ....4.050 |....4.101 11/18/2016 | 08/01/2046
29270C  WJ 0 | ENERGY NORTHWEST WASH ELEC REV . 117.649 882,368 750,000 ...5.710 |...5.710 12/15/2010 | 07/01/2024
3133XG  AY 0 | FEDERAL HOME LOAN BANKS . . . . ..154.497 | ... 772,485 | ... 500,000 ....5.500 |....4.849 06/30/2011 | 07/15/2036
362848 UR 2 | GAINESVILLE FLA UTILS SYS REV IAM COMLP........ccoevvvenns . . A L125.941 | 629,705 | ............. 500,000 ....3.875 |....3.875 04/03/2019 | 10/01/2047
38611T DK 0 | GRAND PARKWAY TRANSN CORP TEX SYS TOLL R. ..104.952 |...........1,574,280 |...........1,500,000 |... ....3.216 |....3.216 . 02/12/2020 | 10/01/2049
41978C  AS 4 |HAWAII ST ARPTS SYS CUSTOMER FAC CHARGE.. I .750,000 |..105.781 |... ...793,388 |.............750,000 | ............750,000 4144 ] 4144 ......31,080 | 07/13/2017 | 07/01/2047
452252 FK 0 |ILLINOIS ST TOLL HWY AUTH TOLL HIGHWAY R........ccovvvcirins . DFE... | 2,068,803 |..144.258 |........... 2,885,160 |........... 2,000,000 |.......... 2,050,586 | ....oooeviiien oo (2445) | | ....5.8511...5.583 [JD..... | .......9.752 | ...... 117,020 | 12/05/2011 | 12/01/2034
454898 QY 6 | INDIANA MUN PWR AGY PWR SUPPLY SYS REV.. ..136.914 410,742 300,000 ....5.5% |....4.258 04/01/2015 | 01/01/2042
46613C WG 6 | JEA FLA ELEC SYS REV. . 131,757 ....6.406 | ....4.986 09/05/2014 | 10/01/2034
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485424  NF 8 | KANSAS ST DEPT TRANSN HWY REV........cccovvrerienvneias | e Y [ T1.CFE o | 536,345 |..129.773 | ..cocvennn 648,865 | ............. 500,000 |............ 533,154 | .o foen (1,639) | oo e ....4.5% |....3.99 12/28/2018 | 09/01/2035
485428  ZY 5 |KANSAS ST DEV FINAUTHREV.......cocooooviiiiiiiiiiiiiciin | e oY [ T1DFE. ... | 1,509,416 |..130.616 |........... 1,750,254 |........... 1,340,000 |.......... 1,492,846 | ..o o (8309) | o [ ....5.501 |....4.363 12/13/2018 | 05/01/2034
544652  6F 2 [LOS ANGELES CALIF WASTEWTR SYS REV. .376,128 |..152.550 |... ....300,000 ...364,787 ...5.813 |...4.178 02/10/2015 | 06/01/2040
544712  2H 4 |LOS ANGELES CNTY CALIF MET TRANSN AUTH U P N . ,748,950 |..137.097 |.... 1,732,001 . . ....5.735 | ....4.350 01/18/2019 | 06/01/2039
546540 RN 7 [ LOUISIANA ST UNIV & AGRIC & MECHANICALC............ccccoeee. . EFE... ] 737,310 |..103.977 |.............779,828 | .............750,000 |............ T3T770 | v e 43 | ....3.280 |....3.395 12/06/2019 | 07/01/2040
56052E  5X 2 | MAINE ST HSG AUTH MTG PUR ...75,000 |..104.643 ....75,000 ....3.843 ....3.843 03/07/2013 | 11/15/2027
57419R D7 7 [ MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C. -l S B ,220,000 |..106.310 2,220,000 |.... . . ... 3.797 |...3.798 08/25/2016 | 03/01/2039
574300 JP 5 [ MARYLAND ST TRANSN AUTH TRANSN FACS PROJ........ccccoce. | e Y [ T1CFE .| 733,941 |..128.278 | .............833,807 | .............650,000 |............ 72,879 | foene (6,050) | ..o [ e ...5.604 |...4.182 12/13/2018 | 07/01/2030
575832 TX 8 |MASSACHUSETTS ST COLLEGE BLDG AUTH PROJ ..140.397 1,900,000 ....5.932 |....5.931 12/09/2009 | 05/01/2040
576000 XQ 1 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED.. S B . ..107.574 ....3.3%5 |....3.395 11/07/2019 | 10/15/2040
576051 WJ 1 [ MASSACHUSETTS ST WTR RES AUTH IAM COMLP................. . . , ..109.246 | .............546,230 |.............500,000 | ............500,000 | ......ccccvrierie furrrmrrmmnn Lo | ....3.104 |....3.104 10/10/2019 | 08/01/2039
502481 CA 1 |METROPOLITAN ST LOUIS MO SWR DIST WASTEW. ..149.369 ....5.856 |....4.175 10/22/2012 | 05/01/2039
59333P 2M 9 [ MIAMI-DADE CNTY FLA AVIATION REV B R A R ..108.697 ....3.354 |....4.030 12/14/2018 | 10/01/2029
593791  EM 4 [ MIAMI UNIV OHIO GEN RCPTS.......oviiiiiiiiicc . . L4314 1144912 ] 800,000 966,733 | [ (TTB) | | ..8.772 ]...4779 06/07/2012 | 09/01/2035
60416S 5D 8 | MINNESOTA ST HSG FIN AGY. ...99.965 ....3.237 ...3.237 01/24/2020 | 01/01/2040
60637B CR 9 | MISSOURI ST HSG DEV COMMN SINGLE FAMILY. U P N . ..102.909 |... ....2.550 |....2.550 03/15/2013 | 10/01/2034
646139 X8 3 |NEWJERSEY ST TPK AUTH TPK REV......ccooiiiiiiiiicicis . . 163290 |............. 816,450 |............. 500,000 |............ 692,316 | ...oooevicie oo (B017) | | 7102 ]....4.232 02/11/2019 | 01/01/2041
64971Q RM 7 INEWYORK N'Y CITY TRANSITIONAL FIN AUTH... ..103.628 |... ...932,652 |.............900,000 | ............905,009 ....5.000 |....4.310 12/01/2011 | 11/01/2038
64972H RB 0 |NEWYORK N'Y CITY TRANSITIONAL FIN AUTH... -l S B ..151.784 |...........1,517,840 [...........1,000,000 |... 1,271,362 |.... . . . ....6.828 |....4.691 03/30/2017 | 07/15/2040
64986D ER 2 |NEW YORK ST ENVIRONMENTAL FACS CORP ST C.......ccocuue . 2|1 L1278 | 1,409,850 |........... 1,250,000 |.......... 1,250,000 | ..o e | ....3.766 |....3.766 04/06/2017 | 06/15/2033
64989K GR 1 |NEW YORK ST PWR AUTH EXTENDIBLE IAM COML. . 167.723 ... ...788,615 |.............500,000 |... ....5.985 |....3.242 01/13/2020 | 11/15/2043
64990C  ZX 2 |NEW YORK STATE DORMITORY AUTHORITY S N ..109.489 |...........2,189,780 [...........2,000,000 |... .. 4148 |....4.148 05/17/2017 | 07/01/2047
64990F XE 9 |NEW YORK STATE DORMITORY AUTHORITY......ccccvviiciiie . . , ..109.048 | ............545,240 | ............. 500,000 ....3.190 |....3.190 12/19/2019 | 02/15/2043
650009 S6 1 |NEW YORK ST TWY AUTH GEN REV. ..104.485 |........... .1,000,000 |... ....3.500 |....2.963 02/21/2020 | 01/01/2042
658308 AD 3 |NORTH CAROLINA TPK AUTH MONROE CONNECTO! -l I . ..106.841 |... ...534,205 | .............500,000 ....4.450 | ....4.450 10/15/2010 | 01/01/2023
663903 JQ 6 |NORTHEAST OHIO REGL SWR DIST WASTEWTR RE...........c...... . . , .107.084 | ... 535,420 |............. 500,000 ....3.200 | ....3.200 01/23/2020 | 11/15/2044
677561 JU 7 | OHIO ST HOSP FAC REV. L 17.738 .2,354,760 .2,000,000 |... ....3.700 | ....3.700 08/09/2017 | 01/01/2043
67760H NH 0| OHIO ST TPK COMMN TPK RE -l S N . ..102.898 .1,028,980 .1,000,000 |... 1,005,358 ....3.19% |....3.128 02/06/2020 | 02/15/2048
67884F  7C 4 | OKLAHOMA DEV FIN AUTH LEASE REV........ccovviiiiiiiinis . . ..109.396 |........... 1,143,188 |........... 1,045,000 |.......... 1,045,000 ....4.100 | ....4.100 10/05/2017 | 12/01/2042
684273 HC 2 | ORANGE CNTY CALIF LOC TRANSN AUTH SALES ..150.517 |...........4,515,510 |...........3,000,000 |... 3,835,363 ....6.908 |....4.745 11/29/2018 | 02/15/2041
696583 HH 9 | PALM BEACH FLA REV B I I R . ..103.438 |... ...517,190 [.............500,000 | ............488,343 ....3.000 |....3.187 12/19/2019 | 01/01/2037
709221 TF 2 | PENNSYLVANIA ST TPK COMMN OIL FRANCHISE..................... . . ’ 140621 | 1,124,968 | ............. 800,000 |............ 911,800 ...5.848 |....4.646 06/07/2012 | 12/01/2037
709223 VZ 1 |PENNSYLVANIA ST TPK COMMN TPK REV. . FRECRETA ...765,585 | .............500,000 |............617,497 ....6.105 |....4.280 2, e 01/04/2019 | 12/01/2039
73358W  AH 7 |PORT AUTHNY &NJ B I T . S N ,000,000 |..118.237 |...........1,182,370 |...........1,000,000 |... 1,000,000 ....5.859 |....5.858 .4,883 |........58,590 |06/18/2009 | 12/01/2024
73358W  RQ 9 [PORT AUTHNY & N Joiiiioiiiiieiiiiieicccee e | e I PP 2|1DFE..... |.cces 2,308,224 1..112.218 |........... 2,356,578 |........... 2,100,000 |.......... 2,205,878 ...5.310 [...3.791 |FA....|........ 46,463 | ...... 111,510 | 06/22/2017 | 08/01/2046
73358W TZ 7 |PORT AUTHNY &NJ . ..109.492 11,149,666 .1,050,000 |... 1,050,000 ...4.426 |....4.426 L9811 46,473 | 10/08/2014 | 10/15/2034
744434 EC 1 |PUBLIC PWR GENERATION AGY NEB REV. R I S B ..2,266,731 |..149.244 .2,761,014 .1,850,000 |... 2,221,874 |.... . . ...1.242 |....5.564 135,788 | ..... 133,977 | 12/16/2015 | 01/01/2041
751100 MQ 8 |RALEIGH N C COMB ENTERPRISE SYS REV.......ccccevvvvievreraf e I 12| 1TAFE. .. | 1,670,547 |..104.377 |........... 1,748,315 | 1,675,000 |.......... 1,670,654 | ..o e 108 | o e ....3.2411....3.258 RN ISP 18,096 |........ 41,469 | 11/08/2019 | 03/01/2043
768874 SG 5 |RIVERSIDE CALIF ELECREV.........ccooviviiiiiiiiiiiiiiiciicecee f Y T 1MDFE. ... | 1,458,440 |..168.677 |........... 1,686,770 |........... 1,000,000 |.......... 1,414,661 ..o e (12939) | oo e ... 7.605 |...4.432 |AO.....]........ 19,013 |........ 76,050 | 05/24/2017 | 10/01/2040
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786005 PM 4 [ SACRAMENTO CALIF MUN UTIL DIST ELEC REV........cccoovevvvvee. | e Y [ T 1.CFE. .o | 1,761,803 |..145.930 |........... 2,480,810 |[........... 1,700,000 |.......... 1,747,355 | oo [ (2,036) | oo | e ...6.322 1...6.029 |MN.... |........ 13,733 |...... 107,474 | 06/06/2013 | 05/15/2036
786005 PN 2 | SACRAMENTO CALIF MUN UTIL DIST ELECREV...........cococneee. . . 143102 | 1,001,714 ..o 700,000 | ............ 836,457 | ..o fec (BA10) oo e ....6.156 |....4.398 12/04/2012 | 05/15/2036
796166 CF 1 [ SAN ANGELO TEX WTRKS & SWR SYS REV.. ..103.429 |...........1,034,290 [...........1,000,000 |... ..4.261 |....4.261 05/18/2017 | 02/15/2037
796166 CG 9 | SAN ANGELO TEX WTRKS & SWR SYS REV.. B [ I . . ..103.480 | ... ... 776,100 | ... ....750,000 ....4.401 | ....4.401 05/18/2017 | 02/15/2046
79765R  5A 3 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL........ccooovnane . 2|1 , .106.746 | ............. 533,730 |..ocooinnn 500,000 ....3.303 |....3.302 12/13/2019 | 11/01/2039
79765R  5F 2 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL.. ..107.609 |... ...538,045 |.............500,000 |... ....3.523 |....3.478 12/16/2019 | 11/01/2041
79765R SV 2 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL.. -l S B ..140.959 |...........2,819,180 [...........2,000,000 |... ....6.000 |....4.247 04/18/2017 | 11/01/2040
802498 UV 5| SANTA MONICA-MALIBU UNI SCH DIST CALIF.......ccoociiciins . . , .107.247 ,235 | .o 500,000 ..2.944 |...2.944 10/08/2019 | 08/01/2036
837151 VD 8 |SOUTH CAROLINA ST PUB SVC AUTH REV ..118.148 55,000 |... ...6.224 1...6.123 05/19/2009 | 01/01/2029
837227 7N 1| SOUTH CENT CONN REGL WTR AUTH WTR SYS RE. B I I S B ..107.103 . .1,000,000 |... ....3.500 |....3.223 02/06/2020 | 08/01/2043
843375 ZR 0 | SOUTHERN MINN MUN PWR AGY PWR SUPPLY SYS.......ccccocoes | v Y [ TLEFE ] 602,730 |..138.008 ,040 | ..o 500,000 ....5.826 |....4.330 11/28/2012 | 01/01/2034
864784 BK 8 |SUFFOLK CNTY N Y WTR AUTH WTRWKS REV. ..136.670 .1,000,000 | ... ....5.500 |....5.720 11/09/2009 | 06/01/2035
875287 LG 7 | TAMPA FLA UTIL TAX. N I A S B 121714 . .1,465,000 |... ...5.750 |....5.742 12/02/2010 | 10/01/2027
882117  7C 2 | TEXAS A & M UNIV PERM UNIV FD......coouvviiiiiiiiiciciicis . . ..106.177 ,885 | ....cocoe 500,000 ....3.100 |....3.279 12/18/2019 | 07/01/2049
882134 NZ 4 |TEXAS A & M UNIV REVS . 11549 |.... .1,000,000 |... ..4.077 |....4.077 01/09/2019 | 05/15/2039
89602N VL 5| TRIBOROUGH BRDG & TUNL AUTH N Y REVS B [ . . ..128.751 ....500,000 ....5.450 |....4.805 12/12/2011 | 11/15/2032
91412G DZ 5 |UNIVERSITY CALIF REVS......cocoiiiiiiiiiiiiiiiiicie s . . , ..145.285 ....5.946 |....4.671 10/25/2012 | 05/15/2045
91412G N4 3 |UNIVERSITY CALIF REVS 1 ..119.789 . ....3.702 |....3.702 06/23/2016 | 05/15/2039
91412G QL 2 |UNIVERSITY CALIF REVS B I I 2 ..107.128 1,124,844 ....4.062 |....4.062 02/28/2013 | 05/15/2033
914437 UT 3 |UNIVERSITY MASS BLDG AUTHREV.......c.coooovvviviiiiiiiiccnn | e Y [ 2 ..107.000 |............. 535,000 ....3.504 |....3.504 01/09/2020 | 11/01/2044
914440  KJ 0 |UNIVERSITY MASS BLDG AUTH PROJ REV... 2 . ..100.382 |.... . . ...6.423 |....6.422 10/15/2009 | 05/01/2029
914440  LF 7 |UNIVERSITY MASS BLDG AUTH PROJ REV... B I I 1 . .686,880 |..126.614 |... 750,000 |............714,571 ....4.950 |....5.707 12/01/2010 | 11/01/2028
914440  LJ 9 |UNIVERSITY MASS BLDG AUTH PROJ REV.......cococuviiiicciis | e oY [ T 1.CFE ..o |os 1,768,256 |..137.551 |........... 2,056,387 |........... 1,495,000 |.......... 1,740,710 ....5.450 |....4.219 03/30/2017 | 11/01/2040
914455 KA 7 |UNIVERSITY MICH UNIV REVS... 144,645 |...........2,241,99 |...........1,550,000 |... ....5.593 |....5.439 03/23/2011 | 04/01/2040
914716 VS 1 |UNIVERSITY N C CHARLOTTE REV. B I A ..105.886 |... ...915914 | .............865,000 ....5.229 |...5.228 11/18/2010 | 04/01/2022
915200 TT 6 |UNIVERSITY VT & ST AGRIC COLLEGE..........cocoovvvviciciiiiias | e oY [ 1 158931 | 476,793 | ..ocoennnn 300,000 ....6.428 |....5.238 01/17/2012 | 10/01/2044
917567 EX 3 | UTAH TRAN AUTH SALES TAX REV... ..106.480 532,400 500,000 ...3.443 1...3.443 11/07/2019 | 12/15/2042
917567 EY 1 |UTAH TRAN AUTH SALES TAX REV... e ..108.477 |... 542,385 |... 500,000 ....3.393 |....3.393 11/07/2019 | 12/15/2036
928120 @4 3| VIRGINIA ST HSG DEV AUTH COMWLTH MTG........oovverirenas | e B [ .105.846 | ............. 232,319 | .o 219,488 ....3.500 |....3.500 11/24/12014 | 10/25/2037
92818M D4 9 | VIRGINIA ST RES AUTH CLEAN WTR REV. . ..100.304 ..20,061 ..20,000 |... ...4.380 |....4.379 11/05/2010 | 11/01/2023
92818M D5 6 | VIRGINIA ST RES AUTH CLEAN WTR REV. -l R ...55,000 |..100.322 ..55,177 ..55,000 |... .55,000 | ... . . ...4.630 |....4.629 11/05/2010 | 11/01/2024
977100 EL 6 | WISCONSIN ST GEN FD ANNUAL APPROPRIATION. ...ooooveveveeee ] oeee I I 2{1CFE...L........ 2,500,000 |..112.075 f........... 2801875 |.......... 2,500,000 |.......... 2500000 | b e b ....3.954 |...3.953 01/12/2017 | 05/01/2036
2599999 U.S. Special Revenue & Assessment Obligations - Issuer ObliGations. ........oveveveveieieieieiiieieieic o o 107.756.929 | XXX ... 124502222 | ......... 97684176 |....... 106.538.582 |.................. 0. (337,300 0.0 (U D 0 XXX XXX XXX XXX
U.S. Special R & Special A t Obligati and all Non-Gu of Ag and Authorities of G ts and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3M3MWQ 2w 6 |FH ZJ0789 - .109.360 | ... 270,832 | ..o 247,652 |............ 247,411 ....4.000 |....3.981 12/07/2010 | 12/01/2040
3131WQ 5C 7 |FHZJ0843 - ..109.360 |... ...167,617 ....4.000 |....4.802 12/16/2010 | 12/01/2040
313IWR K2 0 |FHZJ1213- ..109.363 |.... ....4.000 |....2.431 10/25/2013 | 02/01/2041
3131X4  2U 8 | FH ZK1687 - ..106.105 ....4.000 |....4.317 06/04/2009 | 07/01/2024
3131X4 LN 3 |FHZK1233- ..105.086 7,311 ....4.500 |....5.013 05/21/2008 | 06/01/2023
3131X4 LP 8 |FHZK1234 - ..105.086 .19,695 ....4.500 |....5.716 06/20/2008 | 06/01/2023
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3131X5 D5 8 [FHZK1924 - RMBS.......ocovvvierivieiiieeeiiieeeeieeeneeneees Lo | A1A e 39,439 |..106.341 |...ooovvnnn 40,399 |...ooovirnne 37,990 ..o 38438 | .o | e (133) | o e ....4.500 |....3.460 |[MON..|............ 142 ]......... 1,710 | 11/04/2009 | 10/01/2024
3131XG  2M 9 | FH ZL1680 - RMBS, WM2412 189,395 |............. 168,483 |............ 173996 | .o | e (386) | oo [ e ....4.500 |...3.528 | MON..|............ 632 [......... 7,582 | 06/21/2011 | 07/01/2041
3131XG  JU 3 |FHZL1175- RMBS. .110.720 |.... ..88,364 |.... ....4.500 |....3.949 04/14/2011 | 04/01/2041
3131XG NZ 7 |FHZL1308 - RMBS. 110221 | ... 186,914 ....4.000 |....4.097 05/04/2011 | 05/01/2041
3131XG  ZE 1 |FHZL1641 - RMBS, .108.920 |............. 228,033 ....4.500 |....3.280 06/21/2011 | 07/01/2041
3131XM  FM 2 | FH ZL5572 - RMBS. . ..110.514 208,719 . ....4.000 |....3.011 02/14/2014 | 04/01/2043
3131XN 6U 2 |FHZL7183 - RMBS. A . .134,166 |..110.221 |... 140,649 127,607 |............133,907 ....4.000 |....2.563 10/29/2013 | 10/01/2043
31320K  XH 2 [FHZA2480- RMBS........cooviiiiiiiiiicieiiiiceeieieeeeeeees Lo o e A1A e 7,385,728 |..105.008 |........... 8,023,904 |........... 7,641,231 |.......... 7,363,035 | ..oooooeiicie e (17,240) | | ....3.000 |....4.202 11/30/2018 | 11/01/2037
3132A1 UC 6 |FH ZS1479 - RMBS. 39,062 |..116.026 |.... .39,259 ....5.000 |....7.438 06/13/2007 | 01/01/2035
3132A5 U5 2 |FHZS5104 - RMBS. ..105.086 ....4.500 |....5.949 08/23/2007 | 06/01/2021
3132A5 WA 9 [FHZS5141 - RMBS......cooiiiiiiiiiiiiicceisccece s | s ..105.086 ....4.500 |....5.492 11/13/2007 | 06/01/2021
3132A5 XA 8 |FHZS5173 - RMBS. ..105.086 ....4.500 |....5.820 08/23/2007 | 09/01/2021
31326 HV 8 |FH ZS5644 - RMBS. ..105.499 ....4.500 | ....5.931 08/19/2008 | 07/01/2023
313710 3J 1 [FN 253801 - RMBS.....coiiiiiiiiiicicicicccccccc . 112.281 ....6.000 |....4.748 11/01/2002 | 05/01/2021
31371MM  GC 5 | FN 255895 - RMBS. ..110.863 |... ....4.500 |....7.290 07/18/2008 | 09/01/2035
3137A6 5B 8 | FHR 3792 KL - CMO/RMBS . ..105.552 |.... . X ....3.500 |....3.972 06/22/2011 | 01/15/2026
3137A6  SU 7 [FHR 3812 AK - CMO/RMBS........c.ooviiiiiiiiceicic 105422 |.......... 1,212,404 |.......... 1,150,045 |......... 1,140,485 | ...oooviiiiiia e 203 | oo e ....3.500 |....3.944 06/22/2011 | 02/15/2026
3137FG PN 9 |FHR 4809 VH - CMO/RMBS... ..103.784 .5,189,213 . . (58,609) | ... ....4.000 |....3.189 02/06/2019 | 10/15/2038
3137FK  2W 5| FHR 4849 AV - CMO/RMBS... ..103.470 7,294,631 .7,050,000 |... (80,451) ] ... ....4.000 |....3.165 02/07/2019 | 03/15/2039
3137FK LM 6 | FHR 4858 EK - CMO/RMBS.........c.ouiiiiiiiiiiciciiiiicic e .106.787 |........... 2,616,288 |........... 2,450,000 ....4.000 |....3.169 02/07/2019 | 01/15/2049
3138AE  MZ 3 |FNAI1275- RMBS.. 112,285 |.... ....4.500 |....3.915 04/14/2011 | 05/01/2041
3138AK  EK 1 ]|FNAI5537 - RMBS.. . ..112.288 ....4.500 |....3.547 06/02/2011 | 06/01/2041
3133R  TE 0 [FHR 2631 DA - CMO/RMBS........c.oviiiiiiiiieciic ..106.147 ....3.625 |....3.830 08/10/2009 | 06/15/2033
31402C V7 4 |FN 725238 - RMBS.. ..115.406 . . . ....5.000 |....5.910 05/11/2007 | 03/01/2034
31407N° QM 8 [ FN 835760 - RMBS.. ..110.762 ..21,690 ..19,583 |... ....4.500 |....6.326 03/01/2008 | 09/01/2035
3140HL WO 3 [FNBKBI71 - RMBS......oviiiiiiiiiiiccicicci e .107.039 | .. 316,925 | ....o.c.e.. 296,083 ....4.000 | ....3.201 12/10/2018 | 06/01/2048
314106 CW 1 [FN 888485 - RMBS.. ..110.873 .15,158 ....4.500 |....6.090 03/01/2008 | 06/01/2037
314120 AJ 9 [ FN 934809 - RMBS.. ..105.086 .31,703 ....4.500 |....3.539 09/18/2009 | 03/01/2024
314120 L7 3 FN 935150 - RMBS.....coviiiiiiiiiiciciieccceecee s ..105.086 33,871 ....4.500 | ....3.160 10/06/2009 | 04/01/2024
31413 XV 2 | FN 943592 - RMBS.. ..108.362 .32,188 ....4.500 |....5.255 03/01/2008 | 07/01/2037
314148 NF 6 [ FN 974790 - RMBS.. ..105.086 . .15,829 ....4.500 |....4.606 04/09/2008 | 04/01/2023
31415P D6 2 | FN 984925 - RMBS.......cviiiiiiieieiee e 105086 |....covevennene 7740 | .o 7,365 | .o 7,320 ....4.500 |....4.900 05/21/2008 | 06/01/2023
31416T  UJN 0 | FN AA9268 - RMBS.... . ..106.120 |.... . ....31,108 ....4.000 |....4.221 05/28/2009 | 07/01/2024
31418C _WW__ 0 | FN MA3360 - RMBS... . .474.401 1..105.620 | ... 498880 | ... ... 473,852 (35, . ....3.500 ]....3.317 05/10/2018 | 05/01/2038
2699999, U.S. Special Revenue - Residential Mortgage-Backed Securities.........o..oooieievieiiiicieiiiii 28,812,862 XXX Q... 30211043 f........ 28750493 | ... 28683080 |.................. 04 ... (178223 ). .00 (U IO 0] XXX XXX XXX XXX
U.S. Special R & Special A t Obligati and all Non-Gu of A and Authorities of G ts and Their U.S. Political Subdivisions - Other Loan-Backed and S d Securiti
196711 LZ 6 | COLORADO ST CTFS PARTN.......coiviiiiiiiiiiiicicceic s . 149.251 | 1,149,233 | ..o 770,000 |............ 918,704 | [ [CRE:) ) [T DT ...6.450 |....4.865 |MS.... |........ 14,624 |........ 49,665 | 12/18/2014 | 09/15/2039
702528 JD 3 [PASCOCNTY FLA SCHBRD CTFS PARTN....oovciiiiiiee 13142 1414275 ... 1,250,000 J.......... 1250000 .oeeeeeeee Lo Do b ....5.000]...5.000 |JD....]........ 5208 |..... 62,500 | 11/21/2014 | 12/01/2037
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities. XXX ....2,563.508 ...2020000J......2168704 | . .........0J}. ... (4.799) XXX XXX XXX ... 19832 1. 112,165 XXX XXX
3199999, Total - U.S. Special Revenue & Special Assessment Obligations. XXX 157,276,773 .128.463.669 |.......137.390.366 f.................0 |..... (520.330) XXX XXX | XXX |....1.462,890 |....6.030,465 XXX XXX
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00164V AE 3 JAMC NETWORKS INC........coouiiiiiiiiiiiiiiiiiicicicccccc e .103.270 | .. 867,468 |............. 840,000 | ............ 858,735 | ..o foc (2672) | oo e .. 4750 |....4.139 11/19/2020 | 08/01/2025
00176@ AA 4 | AMF FLORENCE LLC. ..100.384 .2,000,583 .1,992,930 |... ....3.210 ....3.210 10/05/2020 | 12/31/2035
009279 AC 4 |AIRBUS SE ..116.104 .2,902,600 .2,500,000 |... . . ....3.950 |....3.701 06/15/2017 | 04/10/2047
010392  FG 8 | ALABAMA POWER CO........oviiiiiiiiiiciise s L9731 | 1,197,310 |..ocoee. 1,000,000 |............ 996,226 | ...oovvevvereris e M | ..4.100 |....4.127 01/10/2012 | 01/15/2042
010392 FJ 2 | ALABAMA POWER CO... ..122.599 .1,838,985 .1,500,000 |... ....3.850 |....3.867 11/27/2012 | 12/01/2042
010392 FS 2 | ALABAMA POWER CO... e ..133.719 .3,008,678 .2,250,000 |... 2,164,238 . . ...4.300 |....4.544 11/29/2018 | 07/15/2048
013822 AE 1| ALCOA NEDERLAND HOLDING BV.......cocoouiiiiiiiiiiiiiiciciciiis .109.427 | .. 919,187 | ..ocooienne 840,000 | ............852,203 | ...ocoovoviicians [ reieea(B2B) | e | e ....5.500 |....5.120 11/19/2020 | 12/15/2027
019736 AG 2 | ALLISON TRANSMISSION INC. .102.313 ... ...859,429 | .............840,000 | ... ....3.750 |...3.7117 11/19/2020 | 01/30/2031
0258M0  EL 9 | AMERICAN EXPRESS CREDIT CORI e .114.004 |...........5,419,465 |...........4,750,000 |... ....3.300 |....3.877 12/10/2018 | 05/03/2027
02665W  BP 5 | AMERICAN HONDA FINANCE CORP..........coiiiiiiiciiirieiiciciis .106.924 |............534,620 |............ 500,000 ....2.900 | ....3.608 01/02/2019 | 02/16/2024
03028 K* 6 | AMERICAN TRANSMISSION COMPANY LLC L1379 |.... .1,000,000 |... ....3.220 |....3.220 04/09/2020 | 07/09/2030
030981 AK 0 | AMERIGAS PARTNERS LP ..110.750 cereeeen.... 840,000 . . ....5.500 |....4.747 11/19/2020 | 05/20/2025
035229 CJ 0 | ANHEUSER-BUSCH COMPANIES LLC........cocoouviiiiiiiiiiiiciciis 141547 |...2,830,940 ... 2,000,000 |..........2,310,930 | ...cocoovvvoveas | oriein(19,264) | o | ....6.800 |....5.020 06/23/2003 | 08/20/2032
037411 AY 1| APACHE CORP ..107.592 ....5.250 |....4.049 02/28/2012 | 02/01/2042
040555 CN 2 | ARIZONA PUBLIC SERVICE CO. N ..128.903 . . . ....4.500 |....3.935 01/11/2018 | 04/01/2042
05508W  AB 1| B&G FOODS INC.......cooviiiiiiiiiiiiiiiiccici e .106.320 |............446,544 | .............420,000 | ............ 431,815 | .o | (564) | oo [ e ....5.250 |....4.701 11/19/2020 | 09/15/2027
057224 AZ 0 | BAKER HUGHES HOLDINGS LLC. ..132.193 2,303,822 ....5.125 | ....4.003 03/01/2012 | 09/15/2040
06051G  FX 2 |BANK OF AMERICA CORP e ..113.333 . . 1,494,188 ....3.500 |....3.581 05/10/2017 | 04/19/2026
06051G  GL 7 | BANK OF AMERICA CORP........ccooiiiiiiiiiiiciciicice e 113846 |.......... 1,707,690 |........... 1,500,000 |.......... 1,439,153 ....3.705 | ....4.359 10/10/2018 | 04/24/2028
06051G  GR 4 | BANK OF AMERICA CORP ..113.602 .1,988,035 .1,750,000 |... ....3.593 |....4.226 01/07/2019 | 07/21/2028
081331 AC 4 |BELVOIR LAND LLC. ..120.681 11,810,215 .1,500,000 |... ....5.170 |....5.255 04/29/2005 | 12/15/2035
100743 AK 9 |BOSTON GAS CO...cooovuiiiiiiiie e L1023 | 1,110,230 |...oocoen 1,000,000 ....3.150 |....3.699 02/06/2019 | 08/01/2027
10373Q AE 0 | BP CAPITAL MARKETS AMERICA INC ..119.508 |...........5,377,860 |...........4,500,000 |... ..4234]....3.544 02/04/2019 | 11/06/2028
114259 AP 9 | BROOKLYN UNION GAS CO. e . 773,715 ..129.658 | ... ...972,435 | .............750,000 | ............772,784 ....4.504 |....4.303 01/30/2019 | 03/10/2046
114259 AQ 7 | BROOKLYN UNION GAS CO.....oovvviicirnciricieecicirseecenans e Lo Lot L2 LG FE o | 1,519,245 |.127.224 |........... 1,908,360 |........... 1,500,000 |.......... 1,518,438 .. 4273 ]...4.19% 07/18/2018 | 03/15/2048
115637 AL 4 | BROWN-FORMAN CORP. ..118.220 .2,364,400 .2,000,000 |... 1,909,431 ....3.750 | ....4.063 03/11/2013 | 01/15/2043
115637 AS 9 | BROWN-FORMAN CORP. . . .. 110.737 .1,661,055 .1,500,000 |... 1,495,746 ....3.500 |....3.572 03/22/2018 | 04/15/2025
12189L  AK 7 | BURLINGTON NORTHERN SANTA FE LLC......covvvveevvccvvcccccs oo | Lo L2) LG FE o | 1,031,300 |..132.330 |........... 1,323,300 |...ooeneee 1,000,000 |.......... 1,028,349 L4375 ]...4.172 03/06/2017 | 09/01/2042
12189L  BC 4 | BURLINGTON NORTHERN SANTA FE LLC. 1,496,175 |..131.652 |...........1,974,780 |...........1,500,000 |... 1,496,297 ....4.050 |....4.085 02/26/2018 | 06/15/2048
1248EP CB 7 | CCO HOLDINGS LLC. . . .904,303 |..109.625 |... ...920,850 |.............840,000 | ............896,947 ....5.375 ...3.973 11/19/2020 | 06/01/2029
126408 HK 2 | CSX CORP.....c.ovvvriiiviiriceiiiieiceieneeinenenenenennnenenenniennnes Lo Lo Lo L2  2A FE o | 1,494,960 |..128.384 |........... 1,925,760 |........... 1,500,000 |.......... 1,495,233 ....4.300 |....4.320 02/15/2018 | 03/01/2048
12656* AT 9| CSLB HOLDINGS INC. ..1,000,000 ]..107.393 .1,073,930 .1,000,000 |... 1,000,000 ....2.830 |....2.830 05/06/2020 | 05/27/2035
126650 CN 8| CVS HEALTH CORP... . . . ..134.636 .2,019,540 .1,500,000 |... 1,495,011 . . . ...5.125 |....5.149 07/13/2015 | 07/20/2045
14313 AB 9 | CARMAX AUTO SUPERSTORES, INC.......ccoovvvrvvvvevrnnvencen | || o | 20 Z i | 1,100,240 |..115.221 |........... 1,152,210 |........... 1,000,000 |.......... 1,100,240 | .o e e ..4.170 |....2.154 11/18/2020 | 04/27/2026
147528 G# 4 | CASEY'S GENERAL STORES, INC. ..108.99 |...........1,089,960 |...........1,000,000 |... ....2.850 |....2.850 03/03/2020 | 08/07/2030
156700 BB 1| CENTURYLINK INC - ..105.59 |... ...887,006 |.............840,000 ....5.125 | ....4.331 12/23/2020 | 12/15/2026
16411Q AG 6 | CHENIERE ENERGY PARTNERS LP.......cocviiiiiiiiiiiiiiiicicis ..105.778 ,535 | .o 840,000 ....4.500 |....4.434 11/19/2020 | 10/01/2029
16829@ AE 3 | CHICK-FIL-A INC 1.9 290CT28.. ..103.508 .1,000,000 |... ....1.900 |....1.900 10/16/2020 | 10/29/2028
172967 FT 3| CITIGROUP INC ..104.268 .1,250,000 |... ...4.500 |....4.334 03/21/2012 | 01/14/2022
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19416Q EK 2 | COLGATE-PALMOLIVE CO....oooevvvviiniiiiiciiieniececeneceneees | e B 12| 1.DFEeci | 993,180 |..129.589 |........... 1,295,890 |........... 1,000,000 | ... 993,635 | .o | o138 e ..3.700 |...3.738 |FA.....].... 15,417 |........ 37,000 | 07/24/2017 | 08/01/2047
199575 AV 3 | OHIO POWER CO......oviiiiiiiiiicicinicceeccssceesseniens | e oY [ T 1.GFE. ... | 1,175,970 |..136.914 |........... 1,369,140 |........... 1,000,000 |.......... 1,145,984 | ... | (6,868) | o | ....5.850 |....4.486 |AOQ.....]........ 14,625 |........ 58,500 | 03/31/2016 | 10/01/2035
20030N BP 5 . ..127.975 11,279,750 .1,000,000 |... ...4.400 |...3.593 |FA.....].......16,622 |........ 44,000 | 07/24/2017 | 08/15/2035
20030N BQ 3 . ..3,243,793 |..135.084 .4,390,230 .3,250,000 |... ....4.600 |...4.612 |FA.....|.......56,478 | ...... 149,500 | 06/11/2015 | 08/15/2045
208251 AE 8 | CONOCOPHILLIPS CO......cocovuviiiciiiiiciiiiicciinccccennecceeeees oo Lo e AL LF PR | 2,555,000 |..140.136 |........... 2,802,720 |........... 2,000,000 |..........2,2589,016 | .....ccooovoveres | oo n(24,695) | e | ....6.950 |....5.020 |AO.....].......29,344 | ... 139,000 | 06/17/2003 | 04/15/2029
20826F AC 0 | CONOCOPHILLIPS CO. .969,120 |..125.735 1,257,350 .1,000,000 | ... ....4.300 |....4.490 06/19/2015 | 11/15/2044
210518 DC 7 | CONSUMERS ENERGY CO, B I S B ,528,250 |..118.062 11,770,930 .1,500,000 |... ....3.800 |....3.564 02/06/2019 | 11/15/2028
22170Q  AA 8 | COTTAGE HEALTH CREDIT GROUP..........ccovuiiiciiiiiicicis . 2[1DFE.... ] 500,000 |..112.665 |............. 563,325 |............. 500,000 |............500,000 | ..cooooviiiiciinn o e | ....3.304 |....3.304 01/21/2020 | 11/01/2049
224044 CF 2| COX COMMUNICATIONS INC. .883,410 |..126.466 ....4.800 |....5.809 08/31/2015 | 02/01/2035
23636T AA 8 | DANONE SA, S B ,442,025 1..103.820 . ....3.000 |....3.537 01/28/2014 | 06/15/2022
23918K  AS 7 | DAVITA INC...ooiiiiiiiiiciciciiei e . 2[4AFE.... ] 425,620 |..106.125 | ............445,725 | ............. 420,000 |...........425484 | ..o e (136) | | ...4.625 |...4.432 11/19/2020 | 06/01/2030
24715@ AW 4 | DELOITTE TOUCHE TOHMATSU LLC. ..106.698 |.... .1,000,000 |... ....3.760 | ....3.760 04/23/2020 | 05/07/2035
25243Y AU 3 | DIAGEO CAPITAL PLC. . ..104.718 ....500,000 ....2.625 |....3.638 11/13/2013 | 04/29/2023
25243Y  AY 5 |DIAGEO CAPITAL PLC.....c.ciiiiiiiiiiiiiiiiciccccccccc e 2l 1. ..107.768 |.............700,492 |.............650,000 | ............650,073 | .....c.ccoooevmiie forvvrvmvarae @) e | ....3.500 |....3.496 12/10/2018 | 09/18/2023
252458 AA 5 | DIAGEO INVESTMENT CORP... ..128.161 ..4.250 |....3.881 02/05/2019 | 05/11/2042
25468P CL 8 | TWDC ENTERPRISES 18 CORP .101.391 |... . . ....3.750 |....3.758 05/18/2011 | 06/01/2021
256470D AS 8 | DISCOVERY COMMUNICATIONS LLC. ..126.308 |........... 1,263,080 |........... 1,000,000 |...........985,083 | ....ccoooiveias | o884 | ....5.000 |....5.134 02/12/2018 | 09/20/2037
25746U DG 1 | DOMINION ENERGY INC. . . 113.910 .1,139,100 .1,000,000 . ....3.375 |....3.495 03/31/2020 | 04/01/2030
26442C  AM 6 | DUKE ENERGY CAROLINAS LL( B [ I .998,310 |..127.372 1,273,720 .1,000,000 |............998,626 ...4.250 |....4.260 12/05/2011 | 12/15/2041
26442E AG 5 |DUKE ENERGY OHIO INC.......coouiiiiiiiiiiiiciiiicccicccccc e . 2[1FFE... ] 1,497,180 |..129.333 |........... 1,939,995 |........... 1,500,000 |.......... 1,497,322 ....4.300 |....4.311 01/03/2019 | 02/01/2049
26443C  AA 1| DUKE UNIVERSITY HEALTH SYSTEM INC. ..122.881 .4,300,835 .3,500,000 |... 3,496,861 ....3.920 |....3.925 07/13/2017 | 06/01/2047
27731#  AM 7 | EASTGROUP PROPERTIES, INC. I I . . ..102.013 11,020,130 .1,000,000 |... 1,000,000 ...2.710 |...2.710 07/14/2020 | 10/14/2032
27889* AL 3 |ECOM ATLANTIC, INC ..ot . e [ 2,000,000 |..100.000 |........... 2,000,000 |........... 2,000,000 |.......... 2,000,000 ....4.030 | ....4.030 10/29/2020 | 01/21/2031
291030 AM 8 | EMERA US FINANCE LP. 3,607,380 |..127.880 |.... .3,000,000 |... 3,594,291 .. 4750 |....3.547 02/05/2020 | 06/15/2046
20261A  AA 8 | ENCOMPASS HEALTH CORP. . I .431,684 ]..104.500 cereeen420,000 ) .l 431,303 ....4.500 |....4.170 11/19/2020 | 02/01/2028
29272W  AD 1 |ENERGIZER HOLDINGS INC.......cocuiiiiciiiiiiiniiiicicisse e . 2[4BFE... ] e 421,070 |..103.552 |............434,918 | ............ 420,000 | ............ 421,062 ..4.375 |...4.344 11/19/2020 | 03/31/2029
29336T AC 4 | ENLINK MIDSTREAM LLC. .847,643 1..102.020 |... ....840,000 | ... ....5.625 |....5.457 12/22/2020 | 01/15/2028
20736R  AG 5 |ESTEE LAUDER COMPANIES INC. R S N ,385,588 |..132.842 |.... coeren. 1,250,000 ... ...4.375 |...3.753 05/05/2016 | 06/15/2045
30251G AW 7 [ FMG RESOURCES (AUGUST 2006) PTY LTD.....ocvovvvevverrrenen f e 2[3AFE.... ] 867,637 |..108.500 |.............911,400 |............. 840,000 ...5.125 |....4.130 11/19/2020 | 05/15/2024
31428X BG 0 | FEDEX CORP. 1,493,415 |..128.650 11,929,750 .1,500,000 |... ...4.550 |....4.577 03/21/2016 | 04/01/2046
31428X BY 1 |FEDEX CORP. R .997,240 |..112.885 11,128,850 .1,000,000 |............997,645 | ... . . . . ....3.800 |....3.859 04/03/2020 | 05/15/2025
32055R  C@ 4 |FIRST INDUSTRIAL, LPuooiiiiiiiciiiiceceeeeeeseee [ s B [ 2 Zeci [ 1,000,000 |..103.373 |........... 1,033,730 |.oonnee 1,000,000 |.......... 1,000,000 ....2.840 |....2.840 06/17/2020 | 09/17/2032
337932 AJ 6 |FIRSTENERGY CORP .124.450 |...........1,866,750 .1,500,000 |... 1,800,317 ....4.850 |....4.091 02/05/2020 | 07/15/2047
337932 AM 9 | FIRSTENERGY CORP R . ..95.783 | ... ...957,830 .1,000,000 |............998,525 ....3.400 |....3.408 02/18/2020 | 03/01/2050
341081 EU 7 | FLORIDA POWER & LIGHT CO.....oovvevvevviricreierieeieiieieeeeeeienns | v I PP 1[1DFE..... ]t 2,107,683 |..143.046 |........... 2,503,305 |........... 1,750,000 |.......... 2,009,290 ....5.400 |....4.050 12/14/2011 | 09/01/2035
341081 FQ 5 |FLORIDA POWER & LIGHT CO. ..130.415 .1,956,225 .1,500,000 |... 1,492,635 ....3.950 |....3.980 [MS.... 19,750 |... 02/26/2018 | 03/01/2048
34490@ AC 8 |NFLTRUST 20-XI e S B . ..111.096 .1,110,960 .1,000,000 |... 1,000,000 |.... . . ....2.970 |....3.013 | OCT... 07/20/2020 | 10/05/2027
35086@ AE 1 ]|FOUR CORNERS OPERATING PARTNERSHIP, LP........ccococvvns | v Y [ 2CFE..... [ 1,000,000 |..101.767 |........... 1,017,670 |........... 1,000,000 |.......... 1,000,000 | ..o e | ....3.150 |....3.150 | N/A.... 03/10/2020 | 06/09/2029
35671D CC 7 [ FREEPORT-MCMORAN INC........cocoovviiiiiiiiiiiiiciiiiicicceee f B 12|3AFE.... | 850,659 |..106.000 |............. 890,400 |............. 840,000 | ............ 850,182 | ..o Lo (B00) .o i ....5.000 |....4.565 [MS.... 11/19/2020 | 09/01/2027
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36168Q AK 0 [ GFL ENVIRONMENTAL INC.....coovoviviiiiiiniiicieiiiiieeieeecceies | v cl.. 1,2|3.CFE.ci | 844,614 |..102.500 |............. 861,000 |............. 840,000 |..........844,412 | oo e (202) | oo e ....3.750 |....3.652 | FA..... 11/19/2020 | 08/01/2025
38141G  GS 7 [ GOLDMAN SACHS GROUP INC........cocoovviiiiiiniiiiiciceiees f Y [ 1.GFE... [ 1,294,975 |..105.700 |........... 1,321,250 |........... 1,250,000 |.......... 1,256,054 |....cccoooovviiiis Joriiiins (5,403) | oo e ...5.750 |...5.275 | JJ...... 03/21/2012 | 01/24/2022
38822# AH 5| GRANT THORNTON LLP. ..100.272 |...........1,002,720 [...........1,000,000 |... ....3.210 |...3.210 | N/A.... 08/26/2020 | 10/29/2032
404119 CA  5]HCAINC I . .840,068 |..106.258 | ... ...892,567 | ... ....840,000 | ... ...840,335 | ... . . . ....3.500 |....3.490 | MS.... 11/19/2020 | 09/01/2030
404280 BK 4 |HSBC HOLDINGS PLC........ccoiuiiiiiiiiiiiiiiiiciciiiieccc e | e cl.... 25[1.F FE..... [ 1,000,000 |..114.197 |........... 1,141,970 |........... 1,000,000 |.......... 1,000,000 | ..o e | ...4.041 |...4.041 [MS.... 03/06/2017 | 03/13/2028
404530 AA 5 |HACKENSACK MERIDIAN HEALTH INC . ..135.250 |...........1,352,500 [...........1,000,000 |........... .. 4500 |...4.548 |JJ...... 04/06/2017 | 07/01/2057
410345 AN 2 | HANESBRANDS INC I .852,293 |..105.802 |... ...888,737 | .............840,000 | ............851,426 ....5.375 | ....4.837 [MN.... 11/19/2020 | 05/15/2025
41242*  BR 2 |HARDWOOD FUNDING, LLC.......cccoimiiiiiiiiiiiiiiiiiicciicccies [ Y IR 1.GFE... [ 1,000,000 |..108.358 |........... 1,083,580 |........... 1,000,000 |.......... 1,000,000 ....2.600 |....2.600 | N/A.... 02/01/2020 | 06/07/2027
41975* AU 9 | HAWAII ELECTRIC LIGHT COMPANY, INC.. . ..100.000 .1,000,000 .1,000,000 |... 1,000,000 ....3.280 |....3.280 | N/A.... 10/14/2020 | 01/15/2041
419866  J* 0 | HAWAIIAN ELECTRIC COMPANY, INC B I I . ..1,000,000 |..110.898 .1,108,980 .1,000,000 |... 1,000,000 |.... . . ....3.960 |....3.960 |N/A.... 04/28/2020 | 05/01/2050
423012 AG 8 |HEINEKEN NV....cooiiiiiiiiiiiiiiiiiiiiccic e AFE... | 2,044,460 |..128.801 |........... 2,576,020 |........... 2,000,000 |.......... 2,041,528 | .ooooiiiie | (882) | oo [ e ...4.350 |...4.217 [ MS.... 05/16/2017 | 03/29/2047
438516 AR 7 | HONEYWELL INTERNATIONAL INC ..141.276 |...........1,059,570 ....5.700 |....4.317 [MS.... 03/16/2012 | 03/15/2036
444454 AF 9 |HUGHES SATELLITE SYSTEMS CORP. B I A 113147 .A75,217 | ... ....6.625 | ....4.755 | FA..... 11/19/2020 | 08/01/2026
45031U  CJ B ISTARINC.....cooiiiiiiiiiiiiccccccecccnccccc e | e . ..102.000 |.............856,800 |............. 840,000 ....5.500 |....5.588 | FA..... 11/19/2020 | 02/15/2026
451102 BZ 9 |ICAHN ENTERPRISES LP. ..107.200 |... ....840,000 | ... ....5.250 |....4.919 [MN.... 11/19/2020 | 05/15/2027
452308 AQ 2 |ILLINOIS TOOL WORKS INC.. ..137.930 |.... . .2,000,000 |... ...4.875 |....4.120 | MS.... 03/01/2012 | 09/15/2041
459200 HP 9 | INTERNATIONAL BUSINESS MACHINES CORP..........ccoovvvvveas | cre . ..108.039 |............. 810,293 ....3.375 | ...3.794 | FA..... 12/10/2018 | 08/01/2023
461127 F* 8 | INTERTEK FINANCE PLC. ..104.658 |...........1,046,580 |.... ....2.080 |....2.080 |N/A.... 06/18/2020 | 12/02/2025
46284V AC 5 |IRON MOUNTAIN INC........coovviiiiiiiiiniiiiiieesessens | e A . .849,734 1..104.500 |... ...877,800 |.............840,000 | ............849,455 ...4.875 |...4.636 [MS.... 11/19/2020 | 09/15/2027
46647P  AM 8 | JPMORGAN CHASE & CO.......cooviviiiiiiiiiiiiiccciiieciccenes | e 25| LFFEL e 2,434,375 |..113.729 |........... 2,843,225 |........... 2,500,000 |.......... 2,445,126 ....3.509 |....3.829 | JJ...... 02/05/2019 | 01/23/2029
478160 AL 8 | JOHNSON & JOHNSON... .411,600 |..140.112 |... ...560,448 | .............400,000 | ............406,790 ...4.950 |....4.767 [MN.... 06/23/2003 | 05/15/2033
478160 AL 8 | JOHNSON & JOHNSON... . . R ,646,400 |..140.112 |...........2,241,792 |...........1,600,000 |... 1,627,208 ...4.950 |....4.766 [ MN.... 06/23/2003 | 05/15/2033
48121@ AH 4| JRD HLDGS LLC 2.63 18NOV30........coovviiciiiiicicicircecieee | e Y [ 2 Zcci [ 1,000,000 |...98.937 |............. 989,370 |........... 1,000,000 |.......... 1,000,000 ....2.630 |....2.630 | N/A.... 10/28/2020 | 11/18/2030
48305Q AD 5| KAISER FOUNDATION HOSPITALS 2,228,648 |..130.242 |...........2,930,445 |...........2,250,000 |... 2,230,058 ...4.150 |....4.206 [ MN.... 04/25/2017 | 05/01/2047
48666K AY 5 e I .871,985 ..109.750 |... ...921,900 |.............840,000 | ............870,450 ....4.800 |....4.273 [MN.... 11/19/2020 | 11/15/2029
494368 BG 7 | KIMBERLY-CLARK CORP........ccoeuiiiiiiiiiiicieieirieierceeseeeie | e oY [ T 1FFE o | 1,237,800 |..147.628 |........... 1,476,280 |........... 1,000,000 |.......... 1,190,947 ....5.300 |....3.921 [MS.... 02/14/2012 | 03/01/2041
494550 AT 3 | KINDER MORGAN ENERGY PARTNERS LP. .920,390 |..125.582 11,255,820 .1,000,000 ...933,358 ....5.800 |....6.527 [MS.... 09/02/2015 | 03/15/2035
49456B  AQ 4 | KINDER MORGAN INC ] I .997,590 |..127.186 1,271,860 .1,000,000 |............997,693 ....5.200 |....5.216 [MS.... 02/22/2018 | 03/01/2048
50076Q AR 7 [KRAFT HEINZ FOODS CO.......oovvermieiiiiiieieiieieeeeeeeeeeeees | s B [ BAFE.... [ 1,494,738 |..138.566 |........... 1,732,075 |..ooneee. 1,250,000 |.......... 1,453,596 ....6.875 | ...5.447 [JJ...... 06/25/2013 | 01/26/2039
50077L  BA 3 | KRAFT HEINZ FOODS CO. . ..107.736 904,982 |.............840,000 | ............909,308 ....3.875 | ....2.417 [MN.... 11/19/2020 | 05/15/2027
50247@ AA 4 |LV STADIUM EVENTS COMPANY, LLC B [RN IY IR . ,000,000 |...93.220 |... 932,200 |...........1,000,000 |... 1,000,000 ....3.360 |....3.359 [JD..... 02/01/2020 | 06/30/2045
50512# AG 7 | LA STADIUM FINANCE COMPANY, LLC......ccoovivivriniiciinns [ B [ 2 Zeci [ 1,000,000 |..117.433 |........... 1,174,330 |.oooone 1,000,000 |.......... 1,000,000 ....4.000 |....4.001 | N/A.... 04/01/2020 | 03/31/2030
53621@ AU 0 | LION INDUSTRIAL PROPERTIES LP. .107.312 |...........1,073,120 |...........1,000,000 |... 1,000,000 ....2.820 |....2.820 | N/A.... . . 05/21/2020 | 06/11/2030
552953 CF 6 | MGM RESORTS INTERNATIONAL.... B [ I IO . . 111,450 .. ...936,180 |.............840,000 | ............877,559 ....5.500 |....4.633 | AO..... 9,753 |... 11/19/2020 | 04/15/2027
55303X AJ 4 | MGM GROWTH PROPERTIES OPERATING PARTNERS............... | ... I 1,2|3.CFE...c.. ] 935,945 |..112.187 |............ 942,371 |.oeiin 840,000 |............ 924,059 ...5.750 |....3.821 |FA....]........ 20,125 11/19/2020 | 02/01/2027
56081# CB 4 | MAJOR LEAGUE BASEBALL TRUST. 114,780 |...........1,147,800 [...........1,000,000 |... 1,000,000 ....3.350 |....3.350 |N/A.... 04/17/2020 | 12/10/2029
58013M EN 0 | MCDONALD'S CORP . .697,703 |..117.275 | ... ...879,563 |.............750,000 | ............707,169 ....3.700 |....4.107 | FA..... 03/27/2012 | 02/15/2042
58013M  EZ 3 |MCDONALD'S CORP........cvcveiereiieirinieiviecirineeieesseeeesnes oo Lo Lol L2 2AFE L | 1,598,010 |..129.335 |........... 1,940,025 |........... 1,500,000 |.......... 1,583,736 ...4.700 |....4.181 [JD..... 05/09/2017 | 12/09/2035
58174# AF 1 | MCKINSEY & COMPANY, INC.. 1,000,000 |..102.851 .1,028,510 .1,000,000 |... 1,000,000 ....2.700 |....2.700 | N/A.... 05/22/2020 | 06/11/2027
582839 AH 9 [ MEAD JOHNSON NUTRITION C .999,580 |..115.381 .1,153,810 .1,000,000 ...999,783 ..4.125 |....4.130 | MN.... 10/29/2015 | 11/15/2025
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585055 BT 2 [MEDTRONIC INC.....covoviiiiiriiciiiiiniieieiececiceiee e | s Y [ 1 .134.660 |.............964,166 |............. 716,000 |............ 742,985 | oo foeins (1,388) | oo [ e ..4.375 |....4.024 02/02/2017 | 03/15/2035
586054 AA 6 | MEMORIAL SLOAN-KETTERING CANCER CENTER..........ccccooven | e oY [ 1 .136.788 |............410,364 | ............. 300,000 |............ 304,880 | ..o | (126) | oo e ....5.000 |....4.877 01/06/2012 | 07/01/2042
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FUNDING | ..105.423 |... ....700,000 | ... ....3.000 |....3.509 . 03/19/2014 | 01/10/2023
595620 AU 9 R I DR B . ..134.263 |.... . .1,500,000 |... . ....4.250 |....4.286 ......63,750 | 01/07/2019 | 07/15/2049
604059  AE 5 |3M CO...viiiiiiiiciciiic e | e Y [ TLEFE. .. | 3,059,375 |..132.447 |........... 3,311,175 ..o 2,500,000 |.......... 2,732,920 | .o [ (26,837) | | ...6.375 | ...4.814 |FA.....]........60,208 | ...... 159,375 | 06/19/2003 | 02/15/2028
629377 CH 3 .878,393 |..110.000 |... ...924,000 |.............840,000 | ............875,126 ....5.250 |....4.369 11/19/2020 | 06/15/2029
63636# AE 6 | National Hockey League Nts due 2021 [ U I I . ,000,000 {..100.000 |...........1,000,000 |...........1,000,000 |... 1,000,000 . ....2.820 |....2.820 12/15/2020 | 01/06/2026
63938C  AK 4 [NAVIENT CORP......cocoimiiiiiiiiiiiiiiinieicicicicis e . 2|3CFE.... ] 835,371 |..100.875 |............. 847,350 |............. 840,000 | ............ 835,622 |..ovvviereiis o281 | ....5.000 |....5.095 11/19/2020 | 03/15/2027
64110L  AS 5 |NETFLIX INC .904,527 |..112.770 ...947,268 | .............840,000 | ............899,260 ...4.875 |...3.752 11/19/2020 | 04/15/2028
644188 BF 0 | NEW ENGLAND POWER CO. e S B ,489,890 |..118.051 |...........1,770,765 |...........1,500,000 |... 1,490,479 |.... . . . . ....3.800 |....3.838 11/30/2017 | 12/05/2047
649322 AA 2 |NEW YORK AND PRESBYTERIAN HOSPITAL.......cocovviiiiiiinne . . , 2126392 | 250,784 |............ 200,000 |............ 200,000 | ..o e Lo e ...4.024 |...4.024 01/29/2015 | 08/01/2045
649322 AA 2 |NEW YORK AND PRESBYTERIAN HOSPITAL. ..124.826 |... ...124,82% |.............100,000 | ... ..4.024 |....4.024 01/29/2015 | 08/01/2045
649322 AD 6 |NEW YORK AND PRESBYTERIAN HOSPITAL. . . R ..130.834 |...........3,270,850 [...........2,500,000 |... ....4.063 | ....4.063 06/21/2016 | 08/01/2056
65342Q AK 8 | NEXTERA ENERGY OPERATING PARTNERS LP........cccccocvics | v B 12|3AFE.... | 859,850 |..107.000 |.............898,800 |............ 840,000 ...4.250 |....3.582 11/19/2020 | 07/15/2024
654106 AD 5 |NIKE INC ..121.965 .2,500,000 |... ....3.625 |....3.641 04/23/2013 | 05/01/2043
654737  AJ 4 | NISOURCE INC. L5717 . .1,000,000 ....3.600 |....3.644 04/07/2020 | 05/01/2030
65473Q BG 7 |NISOURCE INC. 122,840 |........... 2,456,800 |........... 2,000,000 ....3.950 |....3.956 09/05/2017 | 03/30/2048
655844 BH 0 | NORFOLK SOUTHERN CORP. ..136.489 .2,729,780 .2,000,000 |... 2,388,444 . ....4.837 |...3.511 10/24/2019 | 10/01/2041
655844 BY 3 |NORFOLK SOUTHERN CORP. N I S B . ..127.045 .1,905,675 .1,500,000 |... 1,493,415 L (133)] ...4.150 |....4.159 02/13/2018 | 02/28/2048
666807 BS 0 | NORTHROP GRUMMAN CORP.........cccuiuiiiiiiiiiiiiiiicic e . 2|2 L A244125 | 2,172,188 |....c.co.. 1,750,000 |.......... 1,743,517 ....4.400 |....4.449 03/19/2020 | 05/01/2030
667274 AC 8 | NORTHWELL HEALTHCARE INC... ..119.978 .5,399,010 .4,500,000 |... 4,531,666 ...4.260 |...4.215 [ MN....|.......31,950 | ... 191,700 | 10/18/2017 | 11/01/2047
668074 H* 1 |NORTHWESTERN CORPORATION . . . .. 111.669 11,116,690 .1,000,000 |... 1,000,000 ...3.210 |...3.210 [ N/A....]........4102 |........ 16,050 | 04/14/2020 | 05/15/2030
674003 B# 4 | OAKTREE CAPITAL MANAGEMENT, L.P.......cooooviiivvnnvn e | e LG FE L | 1,000,000 |..115.556 |........... 1,155,560 |........... 1,000,000 |.......... 1,000,000 ....3.640 |...3.640 |N/A....]...... 16,077 | ..cooooiinnnns 05/01/2020 | 07/22/2030
678858 BS 9 | OKLAHOMA GAS AND ELECTRIC CO. 747,615 [..118.342 | ... ...887,565 |.............750,000 |............747,771 ....3.850 |....3.868 . 08/08/2017 | 08/15/2047
68233) BP 8| ONCOR ELECTRIC DELIVERY COMPANY LLC. e . ,163,280 |..124.219 |...........1,242,190 |...........1,000,000 |... 1,160,075 ....3.800 |....2.954 .......38,000 | 02/11/2020 | 06/01/2049
68235P AF 5| ONE GAS INC.....coovevivriiiiiiiiciicccnceicccevencceenseeneeees oo Lo e L2 LF FEL | 4,180,640 |..131.000 |........... 5,240,000 |........... 4,000,000 |.......... 4,171,945 ....4.658 |...4.357 |FA.....]..... 77,633 | ...... 186,320 | 12/04/2018 | 02/01/2044
68245X AJ 81011778 BC UNLIMITED LIABILITY CO. .425,495 1..103.000 432,600 420,000 ...425,139 .. 4375 |...4.164 11/19/2020 | 01/15/2028
69073T AR 4 | OWENS-BROCKWAY GLASS CONTAINER INC. . . 441,372 1..107.125 | ... 449,925 | ... 420,000 |............435921 | ... . . . ....5.875 |....4.322 11/19/2020 | 08/15/2023
693304 AS 6 |PECOENERGY CO....c.ooovvvviciiiiiieicccnienceecveenecenenrees oo Lo Lo L2 LE FE | 2,011,440 |..128.736 |........... 2,574,720 |........... 2,000,000 |.......... 2,011,008 | ..ooooirinee | (V)] [T FRTRRN ...4.150 |....4.113 02/05/2019 | 10/01/2044
69351U AN 3 | PPL ELECTRIC UTILITIES CORP. ..134.811 . .2,000,000 |... 2,326,813 ....5.200 |....4.006 03/06/2012 | 07/15/2041
69351U AW 3 | PPL ELECTRIC UTILITIES CORP. . ..109.181 A 1,005,128 |.... . . ....3.000 |....2.973 02/12/2020 | 10/01/2049
69352P  AM 5 | PPL CAPITAL FUNDING INC.....cooviriiiiiiieieiieeeee e 116490 |........... ,000 | ..o T41,497 | e 74 | | e ....4.000 |....4.070 09/06/2017 | 09/15/2047
69353R  FG 8 | PNC BANK NA. ..112.030 840,225 ....3.100 |....3.908 10/23/2018 | 10/25/2027
70213H AE 8 | MASS GENERAL BRIGHAM INC. e 10217 | 551,085 |... ...3.192 1....3.192 01/22/2020 | 07/01/2049
713448 DV 7 |PEPSICOINC.....ctveiiiiiiiiceieiieie et LA132.278 ... 1,322,780 |........... 1,000,000 ....4.000 |....4.025 04/27/2017 | 05/02/2047
720186 AG 0 [ PIEDMONT NATURAL GAS COMPANY INC. ..128.928 .1,289,280 .1,000,000 | ... ....4.650 |....4.653 07/29/2013 | 08/01/2043
736508 R@ 3 | PORTLAND GENERAL ELECTRIC COMPANY.. . 112.202 .1,000,000 |... . . ....3.150 |....3.150 04/08/2020 | 07/15/2030
737446 AP 9 [POST HOLDINGS INC.....cocucviiiiiiiiiiiiiieiicicicci e 109125 | ............ 458,325 | ............. 420,000 | ............ 433,552 | oo | (B07) | vvveeee [ e ....5.500 |....4.919 11/19/2020 | 12/15/2029
740816 AH 6 | PRESIDENT AND FELLOWS OF HARVARD COLLEGE.................. 141879 | 759,053 ] 535,000 | ............ 639,384 | ..o fovs (BB12 ] L ....4.875 | ....3.500 03/25/2019 | 10/15/2040
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74151 AN 8 | PRICEWATERHOUSECOOPERS LLP.......coevvcvrvivicreieinircees fvere | oo f v | 20 Zooi e 1,000,000 |..104.593 |........... 1,045,930 |........... 1,000,000 |.......... 1,000,000 | .o e | L ....3.430 |....3.430 | N/A.... 06/09/2020 | 09/13/2030
742741 AA 9 | PROCTER & GAMBLE PROFIT SHARING TRUST &..........cocoueee ..100.000 |..cocvivnnne 51,978 | 51,978 |..coccnnnn S1,977 | fovs (1,862) | oo e ....9.360 |....4.536 |JJ...... 07/06/2004 | 01/01/2021
74340* AT 1| PROLOGIS TARGETED US LOGISTICS FUND LP ..108.454 ...2.750 |....2.750 | N/A.... 05/28/2020 | 07/15/2032
74456Q AP 1 |PUBLIC SERVICE ELECTRIC AND GAS CO. ..137.846 . . . . ....5.250 |....4.182 | JJ...... 03/22/2012 | 07/01/2035
74456Q BT 2 [ PUBLIC SERVICE ELECTRIC AND GAS CO........cococvviiiiiane 120394 | 1,203,940 |........... 1,000,000 |............ 999,310 | .o feeiies 15 | | ....3.600 |....3.604 [JD..... 12/04/2017 | 12/01/2047
74456Q BU 9 | PUBLIC SERVICE ELECTRIC AND GAS CO. ..116.078 .1,450,975 .1,250,000 |... 1,246,346 ....3.700 |....3.746 [MN.... 05/02/2018 | 05/01/2028
75513 CA 7 |RAYTHEON TECHNOLOGIES CORP B R I S B ..130.259 11,302,590 .1,000,000 |... 1,099,528 ...4.875 |...4.133 | AO..... 02/28/2012 | 10/15/2040
75625Q AB 5 | RECKITT BENCKISER TREASURY SERVICES PLC.........cocoooovue. | e cl.... 12|1.GFE...... ..107.663 |........... 1,722,608 |........... 1,600,000 |.......... 1,604,331 ....3.625 |...3.511 [ MS.... 09/26/2013 | 09/21/2023
78466C AC 0 | SS&C TECHNOLOGIES INC. ..106.802 420,000 ....5.500 |....4.525 [ MS.... 11/19/2020 | 09/30/2027
797440 BQ 6 [ SAN DIEGO GAS & ELECTRIC CO. B A I . ..119.142 750,000 ....4.300 |....4.331 |AO..... 03/19/2012 | 04/01/2042
81211K  AY 6 | SEALED AIR CORP......cooiiiiiiiiciieicie e . ,2|3. , .106.750 |.............896,700 |............. 840,000 ....4.000 |....3.706 |JD..... 11/19/2020 | 12/01/2027
822582 AN 2 | SHELL INTERNATIONAL FINANCE BV. ..144.317 .2,250,000 |... ....5.500 |....4.731 [MS.... 12/11/2013 | 03/25/2040
82415@ AD 7 | SHERMAN FINANCIAL GROUP LLC [V I . . . ..100.489 .2,000,000 |... ...4.470 |...4.470 | N/A.... 10/05/2020 | 10/13/2027
82620K AT 0 | SIEMENS FINANCIERINGSMAATSCHAPPIJ NV.......ocociiiiiics | e cl.... TLEFE .. ] 521,220 |..133.634 | .............668,170 |............. 500,000 ....4.200 |....3.956 [MS.... 05/22/2017 | 03/16/2047
82967N  BA 5 |SIRIUS XM RADIO INC. .864,521 ..106.251 |... ....840,000 | ... ....5.000 |....4.155 | FA..... 11/19/2020 | 08/01/2027
83416M  A* 6 | SOLAR SENIOR CAPITAL LTI B (U [ [ v |1 ,000,000 |..107.262 |.... . .1,000,000 |... ....3.900 |....3.900 [N/A.... 03/16/2020 | 03/31/2025
842400 FT 5| SOUTHERN CALIFORNIA EDISON CO........cocvvveiiiiiiiiieiiicicnns | e B 12| 1.GFE..... | 1,004,750 |..107.344 |........... 1,073,440 |........... 1,000,000 ....3.900 |....3.873 [JD..... 11/21/2011 | 12/01/2041
84383Q A@ 2 | SOUTHERN STAR CENTRAL GAS PIPELINE, INC 116425 |...........1,164,250 |...........1,000,000 |... ..3.790 1...3.790 | JJ...... 05/13/2020 | 07/14/2030
84756N  AD 1| SPECTRA ENERGY PARTNERS LP B I I I O . 111,639 ... ...558,19%5 |.............500,000 .. 4750 |...4.779 [MS.... 09/16/2013 | 03/15/2024
85172F AR 0 | ONEMAIN FINANCE CORP........ocoiiiiiiiiiiiiiciicict s . . , L2500 | 945,000 |............. 840,000 ...5.375 | ....4.959 [MN.... 11/19/2020 | 11/15/2029
85771P  AE 2 | EQUINOR ASA. ..125.380 .2,507,600 .2,000,000 |... ..4.250 |...3.622 [ MN.... 11/14/2012 | 11/23/2041
87054# AA 6 |W; SWEETWATER ROYALTIES L 5.32 30SEP4! B . . . ..100.000 .1,000,000 .1,000,000 |... ....5.320 |...5.321 | N/A.... 08/19/2020 | 09/30/2040
87612E  BF 2 | TARGET CORP.......coiiiiiiiiiiiiiiiiicicicic i . . , 126127 | 1,261,270 |........... 1,000,000 ....3.625 | ....3.657 | AO..... 04/04/2016 | 04/15/2046
87724R  AJ 1| TAYLOR MORRISON COMMUNITIES INC. . ..112.000 940,800 840,000 . ...5.125 |...4.799 |FA..... .. 11/19/2020 | 08/01/2030
88033G CY 4 |TENET HEALTHCARE CORP N B I .430,242 1..104.611 | ... 439,366 | ... 420,000 | ............429,988 L4875 ]...4.324 | JJ...... . | 11/19/2020 | 01/01/2026
883556 CG 5| THERMO FISHER SCIENTIFIC INC......ocoviivieieiicicireccienns | e B 12| 2AFE .o | 2,000,000 |..124.977 |........... 2,499,540 |........... 2,000,000 |.......... 2,000,000 .. 4497 |...4.497 |MS.... 03/23/2020 | 03/25/2030
89153V AG 4 | TOTAL CAPITAL INTERNATIONAL SA.... ..109.545 .1,095,450 .1,000,000 |... 1,004,339 ....3.700 |....3.548 | JJ...... 02/11/2014 | 01/15/2024
89153V AQ 2 | TOTAL CAPITAL INTERNATIONAL SA.... . S N . 15779 1,157,790 .1,000,000 |... 1,000,000 ....3.455 | ....3.455 | FA..... 02/11/2019 | 02/19/2029
89236T EW 1| TOYOTA MOTOR CREDIT CORP.......oviiiiiiiiiisier s . . L1439 | 1,671,585 |........... 1,500,000 |.......... 1,497,689 ....3.400 |....3.439 | AO..... 04/10/2018 | 04/14/2025
89236T FS 9 |TOYOTA MOTOR CREDIT CORP.. ..108.538 .1,628,070 .1,500,000 |... 1,499,747 ....3.350 |....3.356 |JJ...... 01/03/2019 | 01/08/2024
89352H AB 5| TRANSCANADA PIPELINES LTD.. . S B . ..135.008 .1,687,600 .1,250,000 |... 1,352,884 ....5.850 |....5.067 [MS.... 12/10/2013 | 03/15/2036
893647 BE 6 | TRANSDIGM INC......ooeviiiiiiiiiiee e . . , .106.500 |............. 447,300 |...ooonnn 420,000 ...6.250 |....4.209 [MS.... 11/19/2020 | 03/15/2026
904764 AH 0 | UNILEVER CAPITAL CORP... .147.239 |........... 1,663,801 .1,130,000 |... ....5.900 |....5.310 [MN.... 05/25/2005 | 11/15/2032
904764 AH 0 | UNILEVER CAPITAL CORP... . . S ..122.306 |... ...146,767 | .............120,000 | ............126,181 ....5.900 |....5.309 [MN.... 05/25/2005 | 11/15/2032
907818 EN 4 [UNION PACIFIC CORP.......cviriiiiiieriiiitieeeee e . 2| 2. 2123919 | 3,717,570 |........... 3,000,000 |.......... 3,132,920 ....4.000 |....3.731 [AO..... 06/27/2017 | 04/15/2047
911312 AN 6 | UNITED PARCEL SERVICE INC... ..137.333 11,373,330 .1,000,000 |... 1,131,836 ....4.875 |...3.899 [MN.... 02/23/2012 | 11/15/2040
911312 AZ 9 |UNITED PARCEL SERVICE INC... N A S N . ..120.206 .1,803,090 .1,500,000 |... 1,488,000 ....3.400 |....3.447 [MN.... 10/19/2016 | 11/15/2046
911312 BY 1 |UNITED PARCEL SERVICE INC........cocouiiiiiiiiiiiiiniiiciccnccis . 2l 1. , .125.088 |........... 1,250,880 |........... 1,000,000 |............ 996,474 ....4.450 |....4.497 | AO..... 03/19/2020 | 04/01/2030
911365 BG 8 | UNITED RENTALS (NORTH AMERICA) INC. ..106.500 |... ...894,600 |.............840,000 | ............866,832 .. 4875 ]...4.150 [JJ...... 11/19/2020 | 01/15/2028
913017 BJ 7 |RAYTHEON TECHNOLOGIES CORP ..137.49 |...........1,718,700 |...........1,250,000 |... ...5.400 |....5.265 | MN.... 05/26/2005 | 05/01/2035
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913017 BK 4 |RAYTHEON TECHNOLOGIES CORP.......cocveiiiriiriciciiinieeieieiis 145103 |......... 1,088,273 |..cvovrenn 750,000 | ... 887,456 | ..o [ (BA27) | v e ....6.050 |....4.400 |JD.....|........3781 |........ 45,375 | 03/14/2012 | 06/01/2036
9130177 CJ 6 |RAYTHEON TECHNOLOGIES CORP........ocooviiiiiiciciiiiiccics L18.670 |........... 1,780,050 |........... 1,500,000 |.......... 1,492,132 | e AT | [ ....3.750 |...3.782 | MN.... ] .........9,375 |........ 56,250 | 10/27/2016 | 11/01/2046
91324P  CQ 3 | UNITEDHEALTH GROUP INC. ..134.000 .1,340,000 .. 4625 ]...3.741 [JJ......].......21,326 |........ 46,250 | 04/18/2017 | 07/15/2035
91324P  DQ 2 |UNITEDHEALTH GROUP INC. . ..137.908 4,895,734 . ....4.450 |....4.475 |JD..... | .......7,021 | ...... 157,975 | 12/13/2018 | 12/15/2048
92203# AX 6 | THE VANGUARD GROUP, INC.........coouiiiiiiiiciiiiiiicic e ..94.692 |.............946,920 |........... 1,000,000 |.......... 1,000,000 ....3.050 |....3.050 |N/A...]..... 11,183 | ..o 07/31/2020 | 08/22/2050
92343V FE 9 | VERIZON COMMUNICATIONS INC. 112141 .1,500,000 |... 1,495,708 ....3.150 |....3.186 03/17/2020 | 03/22/2030
92838@ AA 1 |VISTA RIDGE LLC AND CENTRAL TEXAS REGION. e ..103.837 . .1,000,000 |... 1,000,000 ....2.570 |....2.570 11/19/2020 | 10/14/2049
949746 SH 5 |WELLS FARGO & CO......cooiiiiiiiiiiiciieiis s L0797 | 4,431,880 |........... 4,000,000 |.......... 3,891,010 ....3.000 |....3.523 05/09/2017 | 10/23/2026
958102 AM 7 | WESTERN DIGITAL CORP.... ..110.500 |... ...928,200 |.............840,000 | ............851,864 .. 4750 |....4.390 11/19/2020 | 02/15/2026
95984* AA 8 | WESTERN VISTA SOLAR HL. e ..100.000 |...........1,000,000 [...........1,000,000 |... 1,000,000 ....3.460 | ....3.461 10/19/2020 | 03/31/2040
97314@ AB 1| WIND ENERGY TRANSMISSION TEXAS, LLC......ocooiviiiiiiiiine ..104.031 | 1,040,310 |........... 1,000,000 |.......... 1,000,000 ....2.680 | ....2.680 10/28/2020 | 12/07/2040
976656 CE 6 | WISCONSIN ELECTRIC POWER CO. .113.029 |...........2,034,522 |...........1,800,000 |... 1,794,074 ....3.650 |....3.672 12/05/2012 | 12/15/2042
98212B AL 7 | WPX ENERGY INC. A ..106.000 ...890,400 ....840,000 ...835,095 ....4.500 |....4.587 11/19/2020 | 01/15/2030
983130 AV 7 |WYNNLAS VEGAS LLC......cocoimiiiiiiiiiiiicicii e .104.375 | ............ 438,375 | ... 420,000 | ............ 429,991 ....5.500 |....4.814 11/19/2020 | 03/01/2025
98389B  AY 6 | XCEL ENERGY INC 114,617 .1,500,000 |... 1,495,449 ....3.400 |....3.438 03/27/2020 | 06/01/2030
C4862# AE 2 | ISLAND TIMBERLANDS FINANCE CORP. . ..106.447 . .1,000,000 |... 1,000,000 ....2.530 |....2.530 06/23/2020 | 08/27/2027
F0405# AH 4 [ARTS ET TECHNIQUE DU PROGRES...........cocoovviiiiiiiiine L122.245 | 2,444,900 |........... 2,000,000 |.......... 2,000,000 ....3.970 |....3.970 09/25/2020 | 10/27/2035
F7754#  AA 1| SAFRAN SA .. 111.039 .1,110,390 .1,000,000 |... 1,000,000 ....3.100 |....3.100 06/18/2020 | 06/29/2030
G2037*  AK 2 | CHANEL LIMITE . ..107.676 .1,076,760 .1,000,000 |... 1,000,000 ....2.550 |....2.550 10/02/2020 | 10/13/2032
G6363# AL 1 |NAC AVIATION 29 DESIGNATED ACTIVITY COMP...........cccuue ...75.000 1,000,000 |.......... 1,000,000 4120 ...4.120 [NJALL ) 140191 02/27/2020 | 02/27/2027
GB8090*  AB 3 | First Omega Shipping Inc SPV.... ..115.696 .1,000,000 |... 1,000,000 ....3.830 |....3.830 03/13/2020 | 03/01/2032
G8655* AB 0 | TPG PARTNER HOLDINGS, L.P -l L Z... . . ..100.923 . .1,000,000 |... 1,000,000 ....3.470 |....3.470 08/28/2020 | 09/30/2035
L9082* AR 0 | TRAFIGURA FUNDING S.A......c.cooumiiiiiiiiiiiiiiniccieiccccens | e Cl. 2 Zcci [ 1,000,000 |..110.089 |........... 1,100,890 |........... 1,000,000 |.......... 1,000,000 470 ]...4.170 [ MS.. ] 11120 | 02/27/2020 | 03/25/2027
N4281@ CJ 2 |ROYALVOPAK N.V....oooiiiiiiiiiciiiiiicceiccisce s | e cl. L Z... . L A11.297 1,112,970 ...1,000,000 |... 1,000,000 ....4.070 |....4.070 . | 10/01/2020 | 12/19/2028
| Q3079# AG 3 | DBCT FINANCE PTY LIMITE Cl. . ..2,000,000 |..122.626 .2,452.520 ....2,000.000 ... 2,000,000 . ....4.352 |....4.352 09/23/2020 | 12/02/2032
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Oblgations. ......e.eveveriiieeiiiiiiiiiiiiiiiiiii o 285571677 | XXX ... 320.893.692 |........ 277.025908 |....... 283814353 |...oooovooiees 0. (265.488))............... O 0§ XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
52523K  AG 9 [LXS 2006-17 F41- RMBS........coovoviviiiiiiiciiiiiiincceeie s [ ..101.406 |.............882,843 | ............. 870,602 | ............ 661,988 |...oooovieins [ 46,787 | oo e ...6.230 |...21.859 10/04/2006 | 11/25/2036
73316P  CL 2 [POPLR 2005-2 M2 - RMBS.......cocuiiiiiimiiiiiiiicciceiccceieeces | s ..73.629 |............558,937 |............. 759,124 | .o 274,126 | oo [ e (80,485) | oo | o .57 ]....7.502 08/21/2006 | 04/25/2035
89173F AB 6 | TPMT 2017-1 A2 - RMBS ..107.676 . .1,000,000 |... 1,005,915 ...(648)] ... ....3.500 |....3.406 04/06/2020 | 10/25/2056
891788 AA 2 | TPMT 2019-4 A1 - CMO/RMB A ..105.556 .2,560.965 2426170 |.. 2,446,965 _(2691)) ... . ...2.900 |....2.582 11/04/2019 | 10/27/2059
3399999, Industrial & Miscellaneous (Unaffiiated) - Residential Mortgage-Backed Securities........... XXX Lo 5079505 |......... 5055895 ... 4388994 ..o 0l ... (370360 ). (U IV 0] XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
05526Q AA 4 |BAMLL 2015-200P A - CMBS.........ccooovviivirinicniiicicicciinecinnes [ f oo f e A[1AFE.... [ 973,398 |..108.342 |........... 1,083,423 |........... 1,000,000 |............ 982,444 ....3.218 |....3.665 05/09/2018 | 04/15/2033
06035R AU 0 | BANK 2018-BNK14 AS - CMBS.......ccevvrivverierennienennnenencens | || v 411AFE..... |l 2,832,475 |..118.947 |........... 3,271,035 |........... 2,750,000 |.......... 2,815,686 ...4.481 ]....4.128 09/18/2018 | 09/17/2060
065403 BF 3 | BANK 2019-BNK17 AS - CMBS.. . .114.212 .1,999,763 .1,750,000 |... 1,794,082 ....3.976 |....3.626 03/21/2019 | 04/17/2052
065405 AF 9 | BANK 2019-BNK16 AS - CMBS.. e 4 . ..1,029,953 |..117.876 1,178,764 .1,000,000 |... 1,024,902 ...4.267 |...3.913 02/01/2019 | 02/16/2052
06540T  AC 4 | BANK 2018-BNK11 A2 - CMBS.......c.cocvvviciiiiinicicnceeccvees f e f o f e 4[1AFE.... [ 1,009,998 |..114.195 |........... 1,141,950 |........... 1,000,000 |.......... 1,007,146 ....3.784 |....3.668 04/13/2018 | 03/17/2061
08162T BA 0 | BMARK 2018-B7 A3 - CMBS.. 4 L 117.439 1,174,389 .1,000,000 |... 1,007,241 ..4.241]....4.103 11/09/2018 | 05/16/2053
08162V AG 3 | BMARK 2019-B10 AM - CMBS. ..116.166 .2,032,897 .1,750,000 |... 1,794,251 ....3.979 |....3.628 03/21/2019 | 03/17/2062
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12508G  AX 4| CCUBS 2017-C1 AS - CMBS......c.cvvoviiiiieiiiiieieeecieeeveneneees | e Y 4[1DFE...... oo 1,029,928 |..113.934 |........... 1,139,335 |.ovenee 1,000,000 |.......... 1,021,339 | [ (2,888) | oo [ e ....3.907 |....3.558 | MON.. ] ......... 3,256 |........ 39,070 | 11/21/2017 | 11/18/2050
12514M  BF 1 |CD 2016-CD1B - CMBS........cocviiiiiiiiiciiciciecceeees [ Y [ 4[1DFE... | 2,574,897 |..102.517 |........... 2,562,912 |........... 2,500,000 |.......... 2,543,886 | ..o e (7,458) | oo e ....3.077 |...2.740 | MON..|......... 6,410 |........ 76,925 | 08/10/2016 | 08/12/2049
12626L BP 6 | COMM 2013-CCRE11 B - CMBS. ..108.661 .2,444,870 .2,250,000 |... (38,475)] ... ...5.112 ]....3.3% 04/19/2016 | 08/12/2050
17322A  AD 4 | CGCMT 2014-GC19 A4 - CMBS.. P [ I . . ..109.126 .2,127,964 .1,950,000 |... ....4.023 |....3.708 04/09/2014 | 03/12/2047
17322A  AG 7 | CGCMT 2014-GC19 B - CMBS.........cooiiiiiciiiiiccc . . , ..108.363 |............. 325,089 |............. 300,000 ....4.805 | ....4.460 02/28/2014 | 03/12/2047
23312L AT 5 |DBJPM 2016-C1 AM - CMBS.. ..109.280 .2,185,609 .2,000,000 |... ....3.539 |....3.193 . 03/31/2016 | 05/12/2049
23312V AJ 5 |DBJPM 2016-C3 B - CMBS.... ..102.052 11,020,520 .1,000,000 |... 1,017,526 ....3.264 |....2.927 ........32,640 | 07/26/2016 | 08/12/2049
36250S AE 9 [ GSMS 2018-GS10 A5 - CMBS L7278 | 4,104,743 |........... 3,500,000 |.......... 3,581,717 ....4.155 1...3.806 | MON..|..... 12119 | ...... 145,425 | 07/18/2018 | 07/12/2051
362528 AZ 0 | GSMS 2019-GC38 AS - CMBS ..116.383 .2,036,707 .1,750,000 |... 1,793,717 ...4.158 |....3.812 02/13/2019 | 02/12/2052
36253P AG 7 | GSMS 2017-GS6 AS - CMBS.. B I I S B . .. 112.363 4,775,414 .4,250,000 |... 4,334,963 ....3.638 |....3.296 05/19/2017 | 05/12/2050
46361T  AG 7 |ICOT 2013-IRV B - CMBS.......ocooviiieiriiiicieieeeer e | e e 4[1AFE.... [ 1,400,391 |..104.162 |........... 1,562,429 |........... 1,500,000 |.......... 1,470,456 ...3.173 ]....4.102 01/10/2014 | 05/15/2048
46361T  AJ  1]I1COT 2013-IRV C - CMBS.. .965,004 |..103.453 11,034,534 .1,000,000 | ... ....3.173 1....3.334 05/07/2013 | 05/15/2048
466380 AK 2| JPMCC 2012-C8 B - CMBS. [V I R ,076,242 ]..100.011 11,050,111 .1,050,000 |... ....3.977 |....3.685 09/27/2012 | 10/17/2045
46639N AV 3 | JPMBB 2013-C12B - CMBS........cocooiiiiiiiiiiiiicciiciciceeens | e oY [ 4[1DFE.... [ 1,795,538 |..105.392 |........... 1,897,049 |........... 1,800,000 ...4.099 |....4.195 06/14/2013 | 07/17/2045
466450 AY 3 | JPMCC 2016-JP4 B - CMBS, ..109.392 .5,469,611 . ....4.053 1...3.702 | MON..|........16,886 | ...... 202,630 | 12/05/2016 | 12/17/2049
61691R  AH 9 | MSC 2018-H4 AS - CMBS.. ..119.238 .3,875,224 .3,250,000 |... ...4.621 |...4.268 |MON.. |.......12515 | ...... 150,183 | 12/14/2018 | 12/15/2051
90276Y AH 6 | UBSCM 2019-C16 AS - CMBS L3205 | 1,132,052 |........... 1,000,000 ....3.887 |....3.536 03/27/2019 | 04/17/2052
90278L BB 4 | UBSCM 2018-C15 AS - CMBS . 117.930 .5,306,835 .4,500,000 |... .. 4672 |...4.317 12/18/2018 | 12/15/2051
90353K BB 4 | UBSCM 2018-C13 AS - CMBS -l S B . ..119.401 .1,194,005 .1,000,000 |... ....4.585 |....4.230 09/21/2018 | 10/17/2051
92890P  AH 7 |WFRBS 2013-C14 B - CMBS.........c.coiiiiiiiiiiiiiciciiicccc e . . 104191 | 520,953 |...cocoeunn 500,000 ....3.841]...3.485 05/22/2013 | 06/15/2046
92938V AT 2 | WFRBS 2014-C19 B - CMBS.. .617,966 |..108.582 |... ...651,492 | .............600,000 |........... .. 4723 ]....4.350 . 03/10/2014 | 03/15/2047
95000A AZ 0 |WFCM 2015-P2 B - CMBS -l S N ,317,478 1..104.873 |...........2,359,649 |...........2,250,000 |... 2,285,073 ....4.255 |....3.903 <vr...95,737 | 12/08/2015 | 12/17/2048
95001R AW 9 | WFCM 2018-C48 A4 - CMBS...........coovuiuiiiiicciiiiiccicieenececes | e e 4[1AFE... | 5,049,955 |..117.545 |........... 5,877,250 |........... 5,000,000 |.......... 5,037,536 ....4.037 1...3.906 | MON..|........16,821 | ...... 201,850 | 12/07/2018 | 01/17/2052
95001W__ BE 7 | WFCM 2019-C49 AS - CMBS ..3.195922 |..118.556 |..........3.678.777 |...........3.103,000 |..........3.180,656 ..42441...3892 |MON..)......10974 ]...... 131,691 §02/21/2019 | 03/15/2052
3499999, Industrial & Miscellaneous - Commercial Mortgage-Backed Sec .63,925 666 XXX ...62,303,000 XXX XXX ....2,541,529 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
04248\ AA 1| ARMYHW 2005 1A - RMBS. ..130.235 ...5.524 |...5.524 04/13/2005 | 06/15/2050
05377R CR 3 | AESOP 2017-1B - ABS. B I I S . ..102.198 . 2280717 | ... . . . ....3.410 |....3.443 03/08/2017 | 09/20/2023
05588U  AA 0 |HGVGI 19A A - RMBS.......oiiiiiiiciiice s . . 103716 | ... 347,820 | 335,358 | ..ocoenne 335,282 | oo e 5 e | ....3.280 |....3.282 04/03/2019 | 09/26/2033
12189P  AF 9 | BNSF RAILWAY CO PASS THROUGH TRUST - ABS.. ..100.135 |.... . ..10,150 |... ....10,151 ....1.570 |....3.041 02/10/2005 | 01/02/2021
12510H AD 2 | CAUTO 2020-1 A4 - ABS, -l R . ..103.048 |... 515,024 | ... 499,792 | ...........499,721 | ... . . . ....3.190 |....3.215 01/15/2020 | 02/15/2050
25755T AL 4 | DPABS 2019-1 A2 - RMBS.......oiviiiiiieiiiriieeeeeeiee e . . , . 106.221 | 1,051,588 |............. 990,000 | ..o 990,000 | .o e | L ....3.668 |....3.668 11/06/2019 | 10/25/2049
26746* AA 2 | DYALIII ISSUER B - ABS. ..105.691 ....4.400 | ....4.400 06/12/2020 | 06/15/2040
26746@ AA 0 |DYALIII ISSUERA - ABS. e . . ..105.691 ....4.400 | ....4.400 06/12/2020 | 06/15/2040
284157  AA 2 |EHGVT 2014-A A - RMBS.....coiiiiiiiiieiiiiiieeece e . . , ..100.163 ....2.530 |....2.544 10/22/2014 | 02/25/2027
43284B AA 0 |HGVT 18A A - RMBS ..106.082 |... ....3.540 |....3.567 09/11/2018 | 02/25/2032
501673 AA 5 |LAAF 1AR-ABS... R I S B . ...99.564 |.... ..56,436 |.... ..56,683 |... . . . ....7.656 |....7.650 04/13/1999 | 12/15/2026
55037L  AA 2 [LUNRR 2020-1 A - ABS......ooooiiiiiiiieiieciiiieiee et | s cl.... 4[2BFE...... | i 897,349 |..94.444 | ............. 847,504 |............. 897,358 | ...cocoee. 897,352 | .o e 4] ....3.376 |....3.376 02/18/2020 | 02/15/2045
82652K AA 2 |SRFCA7TTA-RMBS.......coiiiiiiiiiiiicicccccee e | e Y [ A[1FFE... | 153,641 |..101.772 | ..o 156,374 | ....coooe. 163,651 | ..o 153,639 | ...ovovoveviees e @i L ....2.910 |....2.932 03/13/2017 | 03/20/2034
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82652N  AA 6 |SRFC 193 A - RMBS......coouiiiiiiiiiiiicieiiiecieeee e 2102353 | 585,971 | ..ocoenenn 572,500 ...2.340 |....2.352 10/17/2019 | 08/20/2036
85572V AA 8 |STARR2019-2A - ABS......cocoiiiiiiiiiiiiiiii s L97.281 [ 141,143 | ..o 145,088 ....3.53 |....3.536 11/27/2019 | 11/15/2044
88576N  AB 4 | HENDR 2006-1 A2 - RMBS. . 111,387 11,236,702 1,110,274 |... ....5.560 |....5.512 03/14/2006 | 03/15/2047
92211M  AE 3| VDC 2018-2 A2 - ABS ..103.739 .1,269,716 1,223,958 |... ....4.196 |....5.492 03/19/2020 | 11/16/2043
92347Y AC 8 |VZOT 2019-AB-RMBS. ..o, 2103657 §. ... 518287 | ... 500,000 ....3.020 |...3.049 03/05/2019 | 09/20/2023
3500099, Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. ....11.729.896 XXX ..12595496 | ... 11785165 | . XXX XXX XXX XXX
3899900. Total - Industrial & Miscellaneous (Unaffiliated) ..365.456.811 XXX 417,784,046 |........356.160.967 |.. XXX XXX XXX ]....3.189.492 | . 12,435 387 XXX XXX
Totals
7699999, Total - Issuer Obligations. .......vveiiiiiiiiiii i o 414,660,950 | XXX ....481.992.843 |.....395360.083 |... XXX XXX | XXX |...4.657.814 |..15.281,157 XXX XXX
7799999, Total - Residential Mortgage-Backed Securities. ... 35228587 | XXX |.....37.704.948 ...35.950,995 XXX XXX XXX L. 114,384 |....1.325.737 XXX XXX
7899999, _Total - Commercial Mortqage-Backed Securities. ..o Lo 64,407,694 XXX | 70739130 | ... 62,806,876 XXX XXX XXX | 210,960 |....2.559.486 XXX XXX
7999999, Total - Other Loan-Backed and Structured Securities. ... 14,156,657 | XXX ..15392.223 | .....14,037.961 | .. XXX XXX ] XXX |....... 48946 | ... 546,424 XXX XXX
8399999. Grand Total - Bonds. ..528,453,887 | XXX .605,829,143 |........508,155,916 |... ....(1,020,699) XXX XXX XXX |....5,032,104 |..19,712,804 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 75,135,265 B o 1D ....72,293,637 1E ....37,989,934 Fo 74,866,014 1G ..46,973,305
2A L 29,221,627 28 .........17,189,040
3A L 12,617,941 3B o 4,296,930

2,756,010




Annual Statement for the year 2020 of the MOTOR'STS LlFE |NSURANCE COM PANY

Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2020 of the MOTOR|STS LlFE |NSURANCE COM PANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIPIdentification Desuription Foreign Date Acquired Name of Vendor Number of SharesofStock Actual Cost Par Value Paid for Aarued Interestand Dividends
Bonds - U.S. Political Subdivisions of States
763261  4U 5| RICHARDSON TEX INDPT SCHDIST......ccviiiiiiiiieieriiieeeereveeeeeeieseeeeseen | e 01/09/2020........ RAYMOND JAMES & ASSOCIATES........cviiiiiiieiiiiieiiieeeeeieiieee e | oo [ 500,000 [..eovveeeiiee e 500,000 | ..ovoveiieieee e
830278 KF 4] SOUTH PASADENA CALIF UNI SCHDIST.. 01/24/2020 Stifel Nicolaus & Co.

2490999, Total - Bonds - U.S. Political Subdivisions of States.

Bonds - U.S. Special Revenue and Special Assessment

040654 YD 1] ARIZONA ST TRANSN BRD HWY REV.

01/22/2020........

PERSHING DIV OF DLJ SEC LNDING.

235036 4W 7| DALLAS FORT WORTH TEX INTL ARPT REV. 01/08/2020 MORGAN STANLEY CO...

38611T DK 0] GRAND PARKWAY TRANSN CORP TEX SYS TOLL R. 02/12/2020........ MERRILL LYNCH PIERCE FENNER & SMITH INC.

604165 5D 8| MINNESOTA ST HSG FIN AGY 01/24/2020....... RBC CAPITAL MARKETS

64989K GR 1|NEW YORK ST PWR AUTH EXTENDIBLE IAM COML. 01/13/2020 CITIGROUP GLOBAL MARKETS IN(

64990F XE 9| NEW YORK STATE DORMITORY AUTHORITY 05/04/2020........ MORGAN STANLEY CO.

650009 S6 1|NEW YORK ST TWY AUTH GEN REV. 02/21/2020....... CITIGROUP GLOBAL MARKETS INC.

663903 JQ 6] NORTHEAST OHIO REGL SWR DIST WASTEWTR RE 01/23/2020 MERRILL LYNCH PIERCE FENNER & SMITH INC.

67760H NH 0] OHIO ST TPK COMMN TPK REV 02/06/2020........ CITIGROUP GLOBAL MARKETS INC.

837151 VD 8| SOUTH CAROLINA ST PUB SVC AUTH REV 06/01/2020...... Various

837227 7N 1| SOUTH CENT CONN REGL WTR AUTH WTR SYS RE 02/06/2020 JANNEY MONTGOMERY SCOTT INC.

914437 __UT 3] UNIVERSITY MASS BLDG AUTH REV. 01/09/2020........ CITIGROUP GLOBAL MARKETS INC.. . ...500,000 |.

3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS ... .o s i | 8.371.011
Bonds - Ind ialand Mi

00164V AE 3] AMC NETWORKS INC........cooviiiiiiiiiiiiiiiniiccssccccccssss s | s 11/19/2020...... VIOUS. ...

00176@ AA 4| AMF FLORENCE LLC. . 10/05/2020...... Northern Trust Co.

013822 AE 1] ALCOA NEDERLAND HOLDING BV. C 11/19/2020, Various

019736 AG 2| ALLISON TRANSMISSION INC. 11/19/2020...... Various..

03028P  K* 6] AMERICAN TRANSMISSION COMPANY LLC 04/09/2020........ Northern Trust Co.

030981 AK 0] AMERIGAS PARTNERS LP 11/19/2020, PERSHING DIV OF DLJ SEC LNDING.

05508W AB 1] B&G FOODS INC. 11/19/2020...... Various.

1248EP  CB 7| CCOHOLDINGS LLC.. 11/19/2020....... Various.

12510H AD 2|CAUTO4 A4 - ABS. 01/15/2020 CREDIT SUISSE SECURITIES (USA)

12656* AT 9| CSLB HOLDINGS INC. 05/06/2020...... Northern Trust Co.

14313 AB 9| CARMAX AUTO SUPERSTORES, INC. 11/18/2020....... STONECASTLE SECURITIES, LLC, NEW YORK.

147528  G# 4| CASEY'S GENERAL STORES, INC 03/03/2020 Northern Trust Co.

156700 BB 1| CENTURYLINK INC 12/23/2020....... Various.

16411Q AE 1| CHENIERE ENERGY PARTNERS LP... 02/27/2020........ BANC OF AMERICA/FIXED INCOME.

16411Q AG 6| CHENIERE ENERGY PARTNERS LP 11/19/2020, Various..

16829@ AE 3| CHICK-FIL-A INC 1.9 290CT28. 10/16/2020...... Northern Trust Co.

221700 AA 8| COTTAGE HEALTH CREDIT GROUP 01/21/2020........ MORGAN STANLEY CO.

23918 AS 7| DAVITAINC... 11/19/2020, Various..

24715@ AW 4| DELOITTE TOUCHE TOHMATSU. 06/18/2020....... Northern Trust Co.

257460 DG 1| DOMINION ENERGY INC... 03/31/2020........ US BANCORP INVESTMENTS INC.

26746 AA 2| DYAL Il ISSUER B - ABS. 06/12/2020 Northern Trust Co.

26746@ AA 0|DYALIII ISSUER A - ABS. 06/12/2020....... Northern Trust Co.

27731%  AM 7| EASTGROUP PROPERTIES, INC. 07/14/2020........ Northern Trust Co.

27889 AL 3| ECOM ATLANTIC, INC.. 10/29/2020. Northern Trust Co.

291030 AM 8] EMERA US FINANCE LP.. 02/05/2020....... JP MORGAN SECURITIES LLC.

29261A  AA 8| ENCOMPASS HEALTH CORP... 11/19/2020....... Various..

29272W  AD 1| ENERGIZER HOLDINGS INC. 11/19/2020. Variou

29336T AC 4| ENLINK MIDSTREAM LLC.... 12/22/2020...... Various..
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

4

5

6

693510 AW
70213H AE

CUSIPIdentification Desuription Foreign Date Acquired Name of Vendor Number of SharesofStock Actual Cost Par Value Paid for Aarued Interestand Dividends
30251G AW 7| FMG RESOURCES (AUGUST 2006) PTY LTD C 11/19/2020. Various.. 4,765
31428X BY 1|FEDEX CORP. 04/03/2020........ JP MORGAN SECURITIES LLC.
32055R C@ 4|FIRST INDUSTRIAL, L.P 06/17/2020........ Northern Trust Co.
337932 AJ 6| FIRSTENERGY CORP 02/05/2020 WELLS FARGO SECURITIES LLC. 1,482
337932 AM 9| FIRSTENERGY CORP... 02/18/2020........ MORGAN STANLEY CO.
34490@ AC 8|NFLTRUST 20-XI 07/20/2020........ Northern Trust Co.
35086@ AE 1]|FOUR CORNERS OPERATING PARTNERSHIP, LP. 03/10/2020 Northern Trust Co.
35671D CC 7| FREEPORT-MCMORAN INC. 11/19/2020....... Various.
36168Q AK 0] GFL ENVIRONMENTAL INC. 11/19/2020....... Various.
38822# AH 5| GRANT THORNTON LLP 08/26/2020 Northern Trust Co.
404119  CA 5| HCA INC. 11/19/2020....... Various.
410345 AN 2| HANESBRANDS INC. 11/19/2020....... Various..
41242 BR 2| HARDWOOD FUNDINGLLC... 02/01/2020 Various..
41975 AU 9| HAWAII ELECTRIC LIGHT COMPANY, INC. 10/14/2020....... Northern Trust Co.
419866  J* 0| HAWAIIAN ELECTRIC COMPANY, INC.... 05/01/2020........ Northern Trust Co.
444454 AF 9| HUGHES SATELLITE SYSTEMS CORP 11/19/2020. Various.
45031U  CJ 8|ISTARINC. 11/19/2020....... Various..
451102 BX 4|ICAHN ENTERPRISES LP. 02/27/2020........ Stifel Nicolaus & Co.
451102 BZ 9|ICAHN ENTERPRISES LP. 11/19/2020. Citigroup (SSB)..
461127 F* 8| INTERTEK FINANCE PLC. 06/18/2020...... Private Placement.
46284V AC 5| IRON MOUNTAIN INC. 11/19/2020....... Various.
48121@ AH 4| JRD HLDGS LLC 2.63 18NOV3| 10/28/2020. Northern Trust Co.
48666K AY 5|KB HOME 11/19/2020...... PERSHING DIV OF DLJ SEC LNDING.
50077L  BA 3| KRAFT HEINZ FOODS CO. 11/19/2020....... Citigroup (SSB)
50247@ AA 4|LV STADIUM EVENTS COLLC. 02/01/2020 Northern Trust Co.
50512# AG 7|LA STAD FIN COLLC 4.0 31MAR3 04/01/2020....... Private Placement.
53621@ AU 0|LION INDUSTRIAL PROPERTIES LP . 05/21/2020........ Northern Trust Co.
55037L  AA  2|LUNRR201A - ABS... C 02/18/2020 DEUTSCHE BANK SECURITIES, INC.
552053 CF 6| MGM RESORTS INTERNATIONAL. 11/19/2020...... Various.
55303X  AJ 4| MGM GROWTH PROPERTIES OPERATING PARTNERS 11/19/2020....... Various.
56081# CB 4| MAJOR LEAGUE BASEBALL TRUST 05/01/2020 Northern Trust Co.
58174# AF 1| MCKINSEY & COMPANY, INC. 05/22/2020....... Northern Trust Co.
629377 CH 3| NRGENERGY INC. 11/19/2020....... Various.
63636# AE 6| National Hockey League Nts due 2026. 12/15/2020 Northern Trust Co.
63938C AK 4| NAVIENT CORP. 11/19/2020...... Various.
64110L  AS 5|NETFLIX INC. 11/19/2020....... Various..
65342Q AK 8| NEXTERA ENERGY OPERATING PARTNERS LP. 11/19/2020. Various..
65473P  AJ 4| NISOURCE INC. 04/07/2020....... JP MORGAN SECURITIES LLC.
666807 BS 0| NORTHROP GRUMMAN CORP 03/19/2020........ JP MORGAN SECURITIES LLC.
668074  H* 1| NORTHWESTERN CORPORATION... 04/14/2020 Northern Trust Co.
674003 B# 4| OAKTREE CAPITAL MANAGEMENT, L.P 05/01/2020....... Northern Trust Co.
68233) BP 8] ONCOR ELECTRIC DELIVERY COMPANY LLC. 02/11/2020........
68245X  AJ 81011778 BC UNLIMITED LIABILITY CO. 11/19/2020.
69073T AR 4] OWENS-BROCKWAY GLASS CONTAINER INC. 11/19/2020....... Various..
3
8

PPL ELECTRIC UTILITIES CORP
PARTNERS HEALTHCARE SYSTEM INC...

02/12/2020.......
01/22/2020........

Citigroup (SSB)
JP MORGAN SECURITIES LLC...
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1 2 3 4 5 6 7 8 9
CUSIPIdentification Desuription Foreign Date Acquired Name of Vendor Number of SharesofStock Actual Cost Par Value Paid for Aarued Interestand Dividends
73316P  CL 2| POPLR 2005-2 M2 - RMBS. 04/01/2020 Direct.

736508 R@ 3|PORTLAND GENERAL ELECTRIC COMPAN 05/14/2020........ Northern Trust Co.

737446 AP 9| POST HOLDINGS INC 11/19/2020....... Various.

74151 AN 8| PRICEWATERHOUSECOOPERS LLP... 06/09/2020 Northern Trust Co.

74340 AT 1| PROLOGIS TARGETED US LOGISTICS FUND LP, 05/28/2020........ Northern Trust Co.

78466C AC 0] SS&C TECHNOLOGIES INC. 11/19/2020....... Various..

81211K  AY 6| SEALED AIR CORP... 11/19/2020. Various..

82415@ AD 7| SHERMAN FINANCIAL GROUP LL 10/05/2020....... Northern Trust Co.

829%67N  BA 5] SIRIUS XM RADIO INC 11/19/2020....... Various.

83416M  A* 6| SOLAR SENIOR CAPITAL LTD. 03/16/2020 Northern Trust Co.

84383Q A@ 2|SOUTHERN STAR CENTRAL GAS PIPELINE, INC. 05/13/2020........ Northern Trust Co.

85172F AR 0] ONEMAIN FINANCE CORP 11/19/2020....... Various.

87054# AA 6|W, SWEETWATER ROYALTIES L 5.32 30SEP40. 08/19/2020 Northern Trust Co.

87724R  AJ 1] TAYLOR MORRISON COMMUNITIES INC. 11/19/2020....... Various.

88033G CY 4|TENET HEALTHCARE CORP 11/19/2020....... Various.

883556 CG 5| THERMO FISHER SCIENTIFIC INC. 03/23/2020 JP MORGAN SECURITIES LLC.
89173F  AB 6| TPMT 2017-1 A2 - RMBS 04/06/2020........ MORGAN STANLEY CO.
893647 BE 6] TRANSDIGM INC. 11/19/2020....... Various.

911312 BY 1] UNITED PARCEL SERVICE INC... 03/19/2020 BANC OF AMERICA/FIXED INCOME.
911365 BG 8] UNITED RENTALS (NORTH AMERICA) INC. 11/19/2020...... Various.

92203# AX 6] THE VANGUARD GROUP, INC. 07/31/2020........ Northern Trust Co.

92211 AE 3| VDC 182 A2 - ABS.. 03/19/2020 PERSHING DIV OF DLJ SEC LNDING.
92343V FE 9| VERIZON COMMUNICATIONS INC. 03/17/2020....... GOLDMAN,

92838@ AA 1] VISTARIDGE LLC AND CENTRAL TEXAS REGION 11/19/2020....... Northern Trust Co.

958102 AM 7| WESTERN DIGITAL CORP. 11/19/2020. Various..

95084 AA 8| WESTERN VISTA SOLAR HL. 10/19/2020...... Northern Trust Co.

97314@ AB 1| WIND ENERGY TRANSMISSION TEXAS, LLC. 10/28/2020....... Northern Trust Co.

98212B AL 7| WPX ENERGY INC. 11/19/2020. Various.

983130 AV 7| WYNN LAS VEGAS LLC. 11/19/2020...... Various..

98389B  AY 6] XCEL ENERGY INC. 03/27/2020........ JP MORGAN SECURITIES LLC.
C4862# AE 2| ISLAND TIMBERLANDS FINANCE CORP. 06/23/2020 Private Placement.

F0405# AH 4] ARTS ET TECHNIQUE DU PROGRES 09/25/2020....... Northern Trust Co.

F7754# AA 1| SAFRAN SA... 06/18/2020........ Northern Trust Co.

G2037*  AK 2| CHANELLTD.. 10/02/2020. Private Placement.

G6363# AL 1| NAC AVIATION 29 DESIGNATED ACTIVITY COMP. 02/27/2020....... Not Available.

G8090*  AB 3| SHERIGAN SHIPPING INC.... 03/13/2020........ Not Available.

(G8655* AB 0| TPG PARTNER HOLDINGS, L.P. 08/28/2020 Private Placement.

L9082* AR 0| TRAFIGURA FUNDING 4.17 03/25/27 03/01/2020....... Private Placement.
N4281@ CJ 2|ROYALVOPAKN.V............... 10/01/2020....... Private Placement.

3

Q3079# __AG DBCT FINANCE PTY LIMITED.

Northern Trust Co.

3800099 Total - Bonds - Industrial and Miscellaneous..

97,327,694 |

8399997, Total - Bonds - Part 3

106,707,335

8399998. Total - Bonds - Summary ltem from Part

6,097,640

8300099 Total - Bonds

112,804,975

9999999, _Total - Bonds, Preferred and Common Stocks.

.......................... 112,804,975

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

vi3

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
Current
F Year's Bond
o Other- Total Interest /
r Unrealized Current Than- Foreign Foreign Stock Stated
el 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 Identificatio Description n| Date Name of Purchaser | Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value | (Decrease) | ) / Accretion | Recoanized] (11+12-13) | B./A.C.V. | Disposal Date |on Disposal|on Disposal| Disposal | During Year] Date |
Bonds - U.S. Government
36179T 4P 7]G2MA5330- RMBS........................ 120172020 [ Paydown. ... ] 06394 | 312,971 ©577)] . 16,570 | 0772012048
36200K NJ 2 | GN 603493 - ..| 12/01/2020 | Paydown. 03/15/2033
36200N AC 5| GN 604903 - .| 12/01/2020 | Paydown.. 01/15/2034
36201S VT 3 | GN 592026 - ..| 12/01/2020 | Paydown.. 06/15/2033
36201Y LG 9 | GN 607027 - ..| 12/01/2020 | Paydown. 01/15/2034
36205X D5 0 | GN 403424 - ..| 12/01/2020 | Paydown.. 10/15/2033
3620A2 KL 9 |GN 716799 - .. 12/01/2020 | Paydown.. 04/15/2039
3620AD NY 4 | GN 726807 - ..| 12/01/2020 | Paydown. 09/15/2039
36241K V8 8 | GN 782439 - ..| 12/01/2020 | Paydown.. 10/15/2038
36200R V3 4 |GN 615434 - ..| 12/01/2020 | Paydown.. 08/15/2033
36200S P5 4 |GN 616144 - ..| 12/01/2020 | Paydown. 12/15/2033
36291B D5 3 | GN 623024 - ..| 12/01/2020 | Paydown.. 01/15/2034
36291K BU 0 | GN 630151 - .. 12/01/2020 | Paydown.. 07/15/2034
36291P BC 9 | GN 633735 - ..| 12/01/2020 | Paydown. 10/15/2034
362917 AQ 1| GN637315- ..| 12/01/2020 | Paydown.. 12/15/2034
36295Q CN 8 | GN 676977 - ... | ..] 12/01/2020 | Paydown.. 05/15/2038
383766 M8 0 | GNR 2011-058 C - CMBS........covooooevervre .| 12/01/2020 | Paydown . . 08/16/2051
649080 AA 9 |NEW VALLEY GENERATION V - ABS. - [ot11512020 | Paydown..........cooooooiiiiiiiif 101710 | 101.413 01/15/2021
912828 YS 3 |UNITED STATES TREASURY. .| 01/30/2020 | BARCLAYS CAPITAL IN ] 10158554 | ...10,000,000 | .....9,835,567 9,837,350 321,203 | .....37,019 | 11/15/2029
912828 YT 1 |UNITED STATES TREASURY..........ooococ.... .| 01/27/2020 | NOMURA SECURITIES INTLINC...| | 4.996.038 | .....5.000.000 | .....4.990.837 . Ao 4991105 ....4933 |....10,360 | 11/30/2021
0599999, Total - BONAS - U.S. GOVEIMMENL............oioiiiiii s ...16.582.947 | . 16.428.355 |...16.245.747 |..... 16245013 | ... 0 11797 | 0 ) 11797 | 0l... 16256810 |..........0 |...326137 |...... 326137 ... 84.888 | XXX
Bonds - U.S. States, Territories and Possessions
70914P PQ 9 [PENNSYLVANIA (COMMONWEALTH OF)..... | .J04/29/2020 [PERSHING DIV OF DLJSECINDING] T 933.288 | 925,000 | o57.046 | o593 .| . 677l 6772 | 99211 |l 4077 | 4077 | .....42.989 |07/15/2030
1799999, Total - Bonds - U.S. States, Territories & POSSESSIONS. ..........cc.. oooviiiiiiiiiiiiiciiciiciininencn | 933,288 |........ 925,000 |....... 957246 | 935983 | ..o 0. (e N 0l [(Nav3) N 0l 920211 |0 0. 4077 f....... 4077 ... 42,980 | XXX
Bonds - U.S. Political Subdivisions of States
235308 QK 2 | DALLAS TEX INDPT SCHDIST......coorvovvvees .. 021672020 [ Maturity @ 100.00..........c.ocoocccceenn | 500,000 |........500,000 |........506,250 [.......... 500,100 | cooooeerervvee | oo s(100) | s Lo (100) | o 500,000 02/15/2020
438670 WS 6 | HONOLULU HAWAII CITY & CNTY. .| 091412020 | RAYMOND JAMES & ASSOCIATES..[ 758,963 |........750.000 |........750.000 |0 750,000 | oo o] 0 o Lo 750,000 12/01/2032
442331 3L 6 |HOUSTON TEX .| 0310172020 [ Call @ 100.00..........vcvocovcres ] 140,000 | . 140.409 140,000 03/01/2030
442331 3M 4 [HOUSTON TEX ... .| 0310172020 | Cal @ 100.00..........oooovocc ) 160.000 | ) 160,468 . 160,000 03/01/2030
486063 MG 2 [KATY TEX INDPT SCH DIST. .| 0211572020 | Call @ 100.00.........ocvvvvvvvvcicn | 750,000 |........ 750,000 |........ 750,000 [ovviovi.. 750,000 | v oo e e O e L 750,000 02/15/2030
64966 AS 5 [NEWYORKNY. | 0971472020 | WELLS FARGO BANK, NA/SIG.......| ~ f 1,215,708 |.....1,200,000 | .....1,242,3% |........ 1,205,165 | veooooerreee | GBI i [ X70) P I 1,201,188 12/01/2031
64972G VZ 4 [NEWYORK NY CITY MUN WTR FIN AUTH |..|04/29/2020 | Stifel Nicolaus & Co............ccoveueeeeee
WTR &
............................. 120,552 |........120,000 |........134,580 |...........120,944 | ......cooooi] e (888) | v | (B88) | e [ 120,256 | ) 206 ]l 296 )L 2,776 | 06/15/2042
64972G WB 6 [NEWYORK N'Y CITY MUN WTR FIN AUTH |..|03/25/2020 | Various.............cocoveverueruernrcienns
WTR &
............................. 432,036 |........430,000 |........482,245 |..........433,382 | ...ocooorviii e (1LBAT) | e | (LBAT) | 432,036 ] 0 105,958 | 06/15/2042
662523 WY 1 | NORTH SLOPE BORO ALASKA.........cccoevuvee .| 06/30/2020 | Maturity @ 100.00. 750.000 |........ 750.000 |........ 801,540 |........... 753178 | 3178) | o B8 | Lo 750,000 | e of... 19,223 | 06/30/2020
2499999. Total - Bonds - U.S. Political Subdivisions of States..........oooovvsss oot | g go7 058 | 4.800.000 | ... 5003.980 | ... 4813646 | ... ol (10.166) |...oooo..... ol (10.166)f............. of 4803479 |0 ol... 27791 23779 | 171825 | XXX
Bonds - U.S. Special R and Special A
155675 BZ 3 | CENTRAL UTAH WTR CONSERVANCY DIST|..| 04/01/2020 | Call @ 100.00..........cccevevrrrrrianans
WTR CO
. +|-+--1,500,000 |.....1,500,000 |.....1,500,000 |........1,500,000 |...ceorrrowriccvvoimmrmmiin | L0 L [ 101,800,000 [ | |0 41,625 110/01/2029
199112 JB 0 | COLUMBUS GA BLDG AUTH LEASE REV..... ..| 01/01/2020 | Call @ 100.00...........ccoevevrirriiirnnne . .. 1,300,000 | ... 1,300,000 |.....1,302,093 | ........1,300,000 | ..oovrvrorii] oo o 0 e 1,300,000 f e e 0 | 38,188 | 01/01/2029
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I'vi3

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
Current

F Year's Bond

0 Cther- Total Interest /

r Unrealized Current Than- Foreign Foreign Stock Stated

el 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 Identificatio Description n| Date Name of Purchaser | Shares of Stock | Consideration | Par Value | Actual Cost | Carrying Value | (Decrease) | )/ Accretion | Recoanized| (11+12-13) | B./A.C.V. | Disposal Date |on Disposal| on Disposal| Disposal | During Year| Date |
313IWQ 2W 6 | FH ZJ0789 - RMBS.. [ 1210172020 | Paydown........ooovssescvvvvviiissssnsenc| 142,679 |........ 142,679 |........ 142,746 |........... 142,520 [ covvvcercees| o LGN [ I 159 [ oo [ 142,679 | covvvveoccs ] o ([ 0. 3,055 | 12/01/2040
3131WQ 5C 7 |FH ZJ0843 - RMBS.. .| 12/01/2020 | Paydown.. 70,737 11,878 | 12/01/2040
313WR K2 0 [FHZJ1213- RMBS.....vovvrriicrrnaes .| 12/01/2020 | Paydown. 37236 02/01/2041
3131X4 2U 8 |FH ZK1687 - RMBS.. | 120172020 | Paydown.........cooovvvvvicieeeee| e 40300 | 10,201 07/01/2024
3131X4 LN 3 |FHZK1233 - RMBS.. .. |..| 1270112020 | Paydown.. 943 | 06/01/2023
3131X4 LP 8 |FH ZK1234 - RMBS......ovvvvovrerrcccnniens .| 1270112020 | Paydown. o 24578 06/01/2023
3131X5 D5 8 |FH ZK1924 - RMBS.. [ 12012020 [ Paydown.........cccoovviicciii| | yeue | s | 20,240 10/01/2024
3131XG 2M 9 | FH ZL1680 - RMBS.. .. 12/01/2020 | Paydown.. 139,770 07/01/2041
3131XG JU 3 [FHZLI175- RMBS.....vococeiennes .| 1270112020 | Paydown. 40,104 04/01/2041
3131XG NZ 7 |FH ZL1308 - RMBS.. ..]12/01/2020 | Paydown.. 05/01/2041
3131XG ZE 1 |FHZL1641- RMBS.. ..| 12/01/2020 | Paydown.. 07/01/2041
3131XM FM 2 |FHZL5572-RMBS.........cocooeviiciie ..| 12/01/2020 | Paydown. . . . . 04/01/2043
3131XN 6U 2 |FH ZL7183 - RMBS.. | 120172020  Paydown.........cvvvevvvvevevennrcene| e | g 467 | 39077 30083 | 1890 g | : 10/01/2043
31320K XH 2| FHZA2480 - RMBS.. .| 120172020 | Paydown.. 1 s | 4812196 | ....4,651,289 | .. 11/01/2037
31329P QT 3| FH ZA5866 - RMBS .| 12/18/2020 | VarioUS........cvovvveiiiiiiiicii . ..10,610,142 |....10,762,662 |.... . . . . . .. 12/01/2038
3132A1 UC 6| FHZS1479 - RMBS.. [ 120112020 | Paydown. ... f 0,424 [ 10,428 [ 9,750 724 | i ] 700 | o700 | ) 01/01/2035
3132A5 U5 2 |FHZS5104 - RMBS.. ..| 12/01/2020 | Paydown.. 06/01/2021
3132A5 WA 9 | FH ZS5141 - RMBS. ..|12/01/2020 | Paydown. 06/01/2021
3132A5 XA 8 |FHZS5173 - RMBS.. ..] 12/01/2020 | Paydown.. 09/01/2021
3132A5 XW 0 |FH ZS5193 - RMBS.. ... | ..] 05/01/2020 | Paydown.. 05/01/2020
3132A6 HV 8 |FHZS5644 - RMBS...........ccooooviviiccns ..| 12/01/2020 | Paydown. 07/01/2023
313710 3J 1| FN 253801 - RMBS... ..| 12/01/2020 | Paydown.. 05/01/2021
31371 GC 5 | FN 255895 - RMBS... ... | .| 12/01/2020 | Paydown.. . . 09/01/2035
3137A6 5E 8 | FHR 3792 KL - CMORMBS..........ccceccrcccee. .| 12/01/2020 | Paydown 22 | 01/15/2026
3137A6 SU 7 | FHR 3812 AK - CMO/RMBS..... [ 1200112020  Paydown............oovvvvvvvvevicicicii| | pagane | 535,620 02/15/2026
3137A8 Q9 2 | FHR 3841 AB - CMO/RMBS.... ..| 05/15/2020 | Paydown.. 1. 53,858 01/15/2037
3138AE MZ 3 |FNAINM275-RMBS.......ccooiiiiiiiiics .| 12/01/2020 | Paydown............ccooeiiiiiiiiiiiicine . 27,987 05/01/2041
3138AK EK 1| FN AI5537 - RMBS ..| 12/01/2020 | Paydown.. 06/01/2041
31393R TE 0 |FHR 2631 DA - CMO/RMBS. ..|12/01/2020 | Paydown.. 1. 06/15/2033
31402C V7 4 |FN 725238 - RMBS........ccocviiiiiiiiiiiiiins .| 12/01/2020 | Paydown............ccoeiiiiiiiiiiciiis . 03/01/2034
31407N Qv 8 | FN 835760 - RMBS... ..]12/01/2020 | Paydown.. 09/01/2035
3140HL W9 3 | FN BK6971 - RMBS.. ..| 12/01/2020 | Paydown.. 1. 06/01/2048
314106 CW 1 |FN 888485 - .| 12/01/2020 | Paydown............ccoeiiiiiiiiriiie . 06/01/2037
314120 AJ 9 | FN 934809 - ..| 12/01/2020 | Paydown.. 03/01/2024
314120 L7 3| FN 935150 - ..]12/01/2020 | Paydown.. 1. 04/01/2024
31413E XV 2 |FN 943592 - [ 1210112020 | Paydown. ..o ) 07/01/2037
314145 NF 6 |FN 974790 - | 120172020  Paydown........covecvevvvvivssvcea| o aomg | 43079 3212 13,207 04/01/2023
31415P D6 2 | FN 984925 - RMBS... ... | .| 12/01/2020 | Paydown.. 1. 5,606 06/01/2023
314167 UN 0| FNAA9268 - RMBS.............oooevrrrcrnnnens .| 120172020 | Paydown..............coovvvvccee ) ] B ) 6,63 07/01/2024
31418C WW 0 [ FN MA3360 - RMBS .| 12/01/2020 | Paydown.........cooovvviviiiiini 1296 |........ 344,29 |........ 345,802 |........... 345,427 05/01/2038
349507 AR 4 | FORT WORTH TEX SPL TAX REV. .| 0710712020  PERSHING DIV OF DLJSECINDING| | cppean | 500,000 |....... 500,000 [ 500,000 03/01/2037
438701 RC 0 | HONOLULU HAWAII CITY & CNTY ..| 04/29/2020 | JANNEY MONTGOMERY SCOTT INC!

WASTEWTR SYS
............................. 679,131 |........675,000 |........675,000 |..........675,000 | ......ccoooee]voevmmmona o 0 L 675,000 | 4,131 L4131 ] LL1126,117 | 07/01/2022
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45203 AL 6 |ILLINOIS FIN AUTH REV | 09/15/2020 [ BARCLAYS CAPITAL INC....ooovovvveea | ] 561,737 |....... 550,000 |........ 544,346 |........... 548,865 [ ..orrocooons | FZP3) IR FZP3) IR 549,577 [ oovrrcci] 12,160 | ... 12,160 | .....32,939 | 08/15/2041
860528 5X 2 |MAINE ST HSG AUTH MTG PUR | 102172020 f Call @ 10000, | 145,000 |........ 145,000 |........ 145,000 |.......... 145,000 | oo f e | e e 3] (S 145,000 | oo f e | 0. 2,817 | 11/15/2027
57419R D7 7 | MARYLAND ST CMNTY DEV ADMIN DEPT |..]08/04/2020 | Call @ 100.00...........ccccoecveuiiurnnans
HSG& C
............................. 155,000 |........155,000 |........155,000 |...........155,000 | ....ccoevvevrece ] vevrevmmrnevenc | oo L0 e 185,000 | e | e L0 )00 1,692 11 03/01/2039
604165 5D 8 | MINNESOTA ST HSGFIN AGY.......oooor [ 12052020 | Call @ 100.00.....ooveesovvveeesceen | 75,000 [ ... 75,000 [ ..o 75,000 [ oo e e | O F:X0 B N DR 0. 937 | 01/01/2040
60637B CR 9 | MISSOURI ST HSG DEV COMMN SINGLE  |..| 12/01/2020 | Redemption @ 100.00......................
FAMILY
.............................. 94,128 [ ... 94,128 [ 94128 | 94128 | | L O e | 94128 el 0 ]l 1,443 ]10/01/2034
64972F L3 8 |[NEWYORKNY CITY MUN WTR FIN AUTH |..| 06/15/2020 | Call @ 100.00...........cccervverrririennns
WTR &
.......................... 1,075,000 |.....1,075,000 |.....1,238,809 |........1,085,660 |..........cocc.f e e(10,660) | .oooovvevvns foveennn(10,660) | oo | 11,075,000 | i f o0 110, 34,889 | 06/15/2042
6499F RC 0 | NEW YORK STATE DORMITORY [ 04/01/2020 [ Adjustment...............oooovooeee [ 500,000 |....... (500,000)|........ 500,000 |..ooooo.. VXLl IO IS IS I 0 e | 500,000 | vovovverroeren | oo | e [ 02/15/2043
663903 DM 1 | NORTHEAST OHIO REGL SWR DIST ..| 05/27/2020 | CANTOR FITZGERALD + CO.
WASTEWTR RE
..... 2,264,386 |........2,074,742 11/15/2040
744434 EC 1| PUBLIC PWR GENERATION AGY NEB REV..|..|12/10/2020 | Call @ 100.00...........cocoovviceccacan f 100,000 |0 00,000 oo 1225% | 120,639 01/01/2041
79642B LE 1 |SANANTONIO TEX WTRREV..........coceee .| 04/29/2020 | PERSHING DIV OF DLJ SEC LNDING| 500,000 |.... 500,000 05/15/2020
837147 6A 0 | SOUTH CAROLINA ST PUB SVC AUTH REV | ..| 06/01/2020 | Various..............ccccoveveiiniiniicienins ) ) . i ) 60,671 01/01/2029
837151 VD 8 [SOUTH CAROLINA ST PUB SVC AUTHREV | .. 12/21/2020 f Call @ 100.00.........ccovvvvvvvscscccccc | ] 5,000 |.covennn. 5,000 f...co..... 5,056 01/01/2029
928120 4 3 | VIRGINIA ST HSG DEV AUTH COMWLTH ..| 12/25/2020 | Redemption @ 100.0! 1. ) 51449 | ) 51449 | .. 10/25/2037
92818M  C3 2 | VIRGINIA ST RES AUTH CLEAN WTR REV..| .| 04/29/2020 | JANNEY MONTGOMERY SCOTT INC| 497767 |.......490.000 |........490.000 |.... 11/01/2023
92818M C4 0 | VIRGINIA ST RES AUTH CLEAN WTR REV..| .. | 05/27/2020 | CANTOR FITZGERALD + CO. . 123595 | 1.215.000 | ... 1.215.000 11/01/2024
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments..... -|...20.087.333 |...27.804.474 |....29.193.376 XXX
Bonds - Industrial and Miscellaneous
00176@ AA 4 | AMF FLORENCE LLC | 12U Call @ 100,00, oovoovesvvesemeene | 7,070 | 7,070 [-vvvrree ZATJ) PSSRSO (SRS ISR DRSO RS 138 PSS 7,070 ||| e [ P 12131/2035

019736 AE ALLISON TRANSMISSION INC. .| 11/13/2020

7 . 492,700 |... 485,002 | oo | 7,608 ... 7,608 | ... 25,019 | 10/01/2027
03063N AK 3 | ACRE 2010-ART B - CMBS........ooovrroooooo... 0711812020  Paydown..........cooooooovovievicicief 0000 | 500,000 | a00.007 00782 e 28 i 218 i 500000 | 0 17,590 | 01/14/2029
04248N AA 1| ARMYHW 2005 1A - RMBS.. 1211512020  Paydown......cccccovvccccrecccee| 18243 | 18243 | 18243 | 18283 | oo bag2as 0 768 | 06/15/2050
05357H AJ 9 | AVMT 2013-AVM C - CMBS .| 0610512020 | Paydown.. 1 1 1000000 | 1000000 | esr0e | essers| N sl as o 000l o] 19,025 | 1270772032
05567L T3 1 |BNP PARIBAS SA.....ooioooooooorovveoeeeeeee | 04/2012020 | JP MORGAN SECURITIES LLC........ . emaxs | esooo0 | a5zl estemt |l el el esster | as0a7 | 5087 | 33764 | 01/15/2021
055880 AA 0 |HGVGI 19A A - RMBS [ 1212512020 [ Paydown.........ccocooocoieiviiiciicif e el gsems | esess o esess s s et 00 1,828 | 00/26/2033
06540X BF 7 | BANK 2019-BNK22 A3 - CMBS .| 1010912020 | BMO CAPITAL MARKETS. 1 1 oo | 2750.000 | ... o 191189 |....191.189 | ... 65,178 | 11/17/2062
08576P AA 9 |BERRY GLOBAL INC.....oorroooooooooeeeoeeeee . 1212212020 | citigroup (SSB)..........coooociiirii _ om0oms | 235,000 | ) B Ao . 4300 | 13400 | ... 14,364 | 0211512006
08763Q AA 0 [BTNY22A1- CDO. C| 09/24/2020 | CREDIT SUISSE SECURITIES (USA)f | 1234388 | ... 1,250,000 |.....1,250,000 | ........ 1,250,000 | ool 0 oo, 1,250,000 | ..ovviveinnn ...(15,613) | ... (15,613)] ..... 27,260 | 04/30/2031
110122 BN 7 [BRISTOL-MYERS SQUIBB CO [ 0412912020 | BARCLAYS CAPITALINC...........o...f . 1,685,145 |.....1,500,000 | ....1,494,640 | ........ 1,496,786 | .oooooooovovo| o 206 | oo | 208 || 1,496,992 | oo ..188,153 |......188,153 | .....41,333 | 08/15/2025
12189P AF 9| BNSF RAILWAY CO PASS THROUGH | 0710212020
TRUST - ABS
010212021
12510H AD 2 | CAUTO 2020-1 Ad - ABS...........cocooercrrri. | 1211512020 02/15/2050
185899 AC 5 | CLEVELAND-CLIFFS INC............ooovvvveeeeen. .| 0310212020 ) ) 06/01/2027
19123M AA 1 |COCA-COLA EUROPEAN PARTNERS PLC....| C[ 04/29/2020 [ WELLS FARGOSECURITIES LIC....| | 4oae| 400,000 09/15/2020
191241 AD 0 | COCA-COLA FEMSA SAB DE CV ..| ¢ 0211572020 | Maturity @ 100.00 oo | 1.000.000 | 02/15/2020
25277L AA 4 | DIAMOND SPORTS GROUP LLC............. .| 0412012020 | JP MORGAN SECURITIES LLC........ ] sl 470000 |.. . (113,728)|....(113.728) | ..... 18,245 | 0811512026
254687 CK 0 | WALT DISNEY CO [ 0812712020 [ GOLOMAN. ... | | eaes | 450,000 |........448,574 | .ooorrr 449810 | oo Lo 78 o o8 o | aa0g88 ] 1,907 | ... 11,907 |.....15,975 | 02/15/2021
25755T AL 4 | DPABS 2019-1 A2 - RMB [ 1072512020 Paydown......ccoovvvvvvscvvieec| L 10000 | 10,000 | 10,000 | 0,000 | o e 0 e 100000 | e 0] 205 | 10/25/2049
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284157 AA 2 |EHGVT 2014-A A - RMBS 1222020 [ Paydown. ... wagit | et |aasto aagto o bttt oo 639 | 02/25/2027
20050R AU 0 | ENBRIDGE ENERGY PARTNERS LI ... |..| 1271712020 | WELLS FARGO SECURITIES LLC. 1 57210 | .1.500.000 L 140084 |l mr | 2ms | 79,800 | 09/15/2021
343498 AA 9 |FLOWERS FOODS INC.......coovvvieiririnins .| 12/1712020 | Citigroup (SSB) .. 1,814,313 | ... 1,750,000 | ... 1,746,666 |........1,749,118 . 1,749,488 | ..o | 64,824 | 64,824 | ... 93,576 | 04/01/2022
350910 AN 5 |FTST 2006-4TS A - CMBS [ 091812020 f Paydown. ... f 1,716,050 |.....1,716,050 | .....1,762,620 | ........ 1,720,234 | oo | (4188) | | (4188 | 1,716,050 | ..o | o0 [0 f 68,870 | 12/13/2028
382550 BG 5 [GOODYEAR TIRE & RUBBER CO. --| 04/09/2020 | GOLDMAN . 414375 | .. ..443749 444584 | o] 30,209) | (30,209) | ..... 13,259 | 03/15/2027
404119 BW 8 |HCA INC..covvvvvevvverecennveecicsesss s .| 0271272020 | JP MORGAN SECURITIES LLC........ ) 563.425 | .. 484875 484,703 68,722 | .....14,803 | 02/01/2029
432833 AF 8 |HILTON DOMESTIC OPERATING COMPANY | .| 07/08/2020 | Citigroup (SSB)...........vvvvvvvvrvvrrrnen.
INC
. 468,238 |... ..478,922 478,454 01/15/2030
432848 AA 0 |HGVT 18AA-RMBS.........cooviiiiiiiiins <[ 1212572020 | Paydown..........coouiiiiiiiiiis . 207,005 |... . ...207,001 L4 LA . .207,005 02/25/2032
438516 BA 3 | HONEYWELL INTERNATIONAL INC. .| 05/27/2020 | WELLS FARGO SECURITIES LLC....f | 1,285,863 |....1.250.000 |....1.246,838 | ........ 1249564 | oo 150 | oo 150 | oo 1,249,714 03/01/2021
44328M  AK 0 |HSBC BANK PLC. C| 04/29/2020 | WELLS FARGO SECURITIES LLC.....| 307,464 |... ...318,231 ..302,383 301,698 || 58 |....582 |.. 11,163 | 01/19/2021
46625H JC 5 [ JPMORGAN CHASE & CO.........coovvviiann .| 09/16/2020 | Not Available..............cccovviiiiiinns . 778313 |... e 753,315 |........... 750,662 . 750,373 | .. ..27,940 |.......27,940 | ..... 35,888 | 08/15/2021
46625H JD 3 [ JPMORGAN CHASE & CO. .| 09/16/2020 | Not Available................ccccooceuaf 1,587,000 |.....1,500,000 | ... 1563720 | .. 1,515,501 | oo e (5,296) oo o (5,296) | o | 1,510,206 | ..oocoovevenn] o 76,794 |.......76,794 | ..... 78,188 | 01/24/2022
501673 AA 5 |LAAF 1AR- ABS .| 1271512020 51429 51429 | 12/15/2026
52523K AG 9 |LXS 2006-17 F41 - RMBS.......oovooovrrrrr .| 1270172020 182,651 86533 | . 11/25/2036
55037L  AA 2 [LUNRR 2020-1 A - ABS C| 11/15/2020 1 IS I 852,642 |........852,642 |........ 852,633 | ..oovvvveeerceeeec | e | (T [N I [ 02/15/2045
553420 AH 7 |MPT OPERATING PARTNERSHIP LP .| 1171612020 | JP MORGAN SECURITIES LLC. ) 500080 | 470000 | 40022 | 10/15/2027
55907R  AA 6 | MAGELLAN MIDSTREAM PARTNERS LP.....|..| 06/18/2020 | Call @ 100.00............cccocvivirniininnes . 511,721 |........500,000 [........505,740 |...........500,766 . . 02/01/2021
61747W  AF 6 [ MORGAN STANLEY. | 04/29/2020 [ RBC CAPITAL MARKETS........ocoooee| ], 1,807,348 | .....1,750,000 | .....1,724,280 | ........ 1,746,256 [ oo [ 1,145 | [ 1,945 | v [ 1,747,401 01/25/2021
62836E AV 0 [NCR CORP | 04/08/2020 | PERSHING DIV OF DLJ SEC LNDING| 217,400 o 235,000 |........253,753 |...........253,121 ..250,533 09/01/2029
67087M AA 4 [ OBP 100BP CTF - CMBS...........c.coeverecen. .| 01/15/2020 | Paydown............oovviiiiiiiinns . . 000,000 | ..... 2,000,000 |.....1,999,988 |........1,996,619 . . . 000,000 | .. . 07/15/2045
680665 AL 0 | OLIN CORP [ 0710812020 | GOLDMAN. ..o [ 434750 ... 470,000 |........ 474500 |.......... 474399 [ oo 168 [ 188 [ [ 474232 | oo -(39,482) | ......(39,482) | ....25,997 | 08/01/2029
73316P  CL 2 | POPLR 2005-2 M2 - RMB < | -+| 12/0172020 | Paydown.. 1 TN DO D 25,995 | ......... 12,335 [ oo 12,121 ' Y125 I D 25,995 [ .ooovirrien o (25,995) | .....(25,998) | ......... 334 | 04/25/2035
742141 AA 9| PROCTER & GAMBLE PROFIT SHARING  |..|07/01/2020 | Paydown..................oovvvvvreirrreres
TRUST &
........ 127,843 01/01/2021
78442F EQ 7 |NAVIENT CORP........ccoovvvvrrrmrrrrsirnrennns .| o1/2312020 478,032 |... 01/25/2023
82656 AA 2 [SRFCAT1A-RMBS.........cooivvvviirerrrrenn. .| 1272012020 76,011 03/20/2034
8265N AA 6 | SRFC 193 A - RMBS .| 1272012020 08/2012036
84756N AB 5 | SPECTRA ENERGY PARTNERS LP .| 1211712020  MARKETAXESS CORPORATION......| 20835 | 200983 06/15/2021
84762L AV 7 | SPECTRUM BRANDS INC..........cccoovvrrrernn. .| 07/15/2020 | BANC OF AMERICA/FIXED INCOME | 035588 | 43808 10/01/2029
85172N AA 0 |SLFT 2016-A A - ABS .| 0611512020 [ Paydown..........c.ccoccccccmrecciinn| 210480 | 210,480 11/15/2029
85572V AA 8 | STARR 2019-2A - ABS... ... | ¢| 1271512020 | Paydown.. 1 Aooqsmo | 1s02 ] 11/15/2044
86614R AL 1 [SUMMIT MATERIALS LLC..........ccoorvvrereene. .| 01/09/2020 | PERSHING DIV OF DLJ SEC LNDING| 41304 235,000 |.. o ) ) 06/01/2025
876128 BJ 0 | TARGA RESOURCES PARTNERS LP. .| 12/15/2020 | CANTOR FITZGERALD +CO...oocoooee | [ ongea | 470000 | 500550 | ..o 498727 | oo ) 5933 oo 5933 | o ] 492,793 04/15/2026
88033G CX 6 | TENET HEALTHCARE CORP. ... |..| 1110212020 | HSBC SECURITIES ) 254289 249,565 02/01/2027
88104L AG 8 |TERRAFORM POWER OPERATINGLLC....... .| 08/25/2020 | Various...........ccooorrrrvvrirccicce ) e . LAT2.446 . . . 472,348 01/15/2030
88433R AC 6 | WINDR 2017-2 A - CDO.... C| 09/24/2020 | DEUTSCHE BANK SECURITIES, | | 3,219,775 | ..... 3,250,000 | .... 3,250,000 | ........ 3,250,000 | ovvovvereeree | oo e o [\ [ PO 3,250,000 07/22/2030
88576N AB 4 [HENDR 2006-1 A2 - RMB [ 121572020 | Paydown........ooooovescvvvvvisisssiene| 159,722 |........ 159,722 |....... 158,710 [, 160,426 [ vvvvvveeevf e, TS [ [E7SY [ 159,722 03/15/2047
88732) AW 8 | SPECTRUM MANAGEMENT HOLDING .| 0270172020 | Maturity @ 100.00.........................
COMPANY LLC
............................. 450,000 |........450,000 |........467,595 |...........450,204 coerreee o 850,000 | oo | e f 0 [ 11,250 [ 0270172020
891788 AA 2 | TPMT 2019-4 A1- CMO/RMBS................... | 120172020 | Paydown...............cooovvoccee ) 500164 |........500.164 505,013 505,006 500,164 1012712059
91830M AJ 5 [VNDO 2013-PENN C - CMBS..................... .| 1171612020 | Paydown..............oovvvvceee ) 300,000 | 300,000 208,879 209503 300,000 121142029
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92211M  AE 3 |VDC 2018-2 A2 - ABS [ 121572020 [ Paydown.....cccoooossscvcvvvviiisissn | 9375 [..ooo.... 9,375 oo, 9,000 | oovvveeerceeree | e | e 375 | oo o 375 | | 9,375 [ o] o ([ [ 164 | 11/16/2043
92343V FN 9 | VERIZON COMMUNICATIONS INC. | 1111712020 citigroup (5B | 1ae00s0 | 1477508 | 1205788 ) 1,300,368 [ ...o........|... 168,682 |..... 168682 | .... 73,819 | 10/30/2030
92912V AN 5 [VOYA 142R AR - CDO........cocvrvrrrire. .| 03/12/2020 | Paydown .. 1.500.000 | ... 1.500.000 | ... 1,500,000 | ........1,500,000 21500000 b e o 0] 19,539 | 04/17/2030
3899999. Total - Bonds - Industrial and Miscellaneous. +|...41.561,652 |...40.879.433 |.. 41020957 |...... 39049674 |0 .340500 . .0 .. .34050].. .0 .. 40852636 | ... 0607296 ... 697.296 |.1.343.388 | XXX
8399997. Total - Bonds - ...93.192.479 |.. 90,837,262 |....92.430.305 |... 91,774,686 1,406,072 | ...1,406.072 | .2,447.360 | XXX
8399998. Total - Bonds - Summary Item from Part 5. oo | 6080778 | ... 5994000 | ... 6,097,640 ..6.088,142 I A7) (7.364)]...141.167 | XXX
8399999, Total - Bonds. |....99.273.257 |.. 96,831,262 |.. 98527945 |.... 90724314 |........0|...04931 ) ....o0f. .. 04931 ). .....0). .. 97.862.828 | ... 0.1.308.708 |..1.398.708 |.2.588.528 | XXX
9999999. Total - Bonds, Preferred and Common Stocks. ...99.273 257 xxx  |.98507945 | oo7131af ..o . o491 f .o o9 f ...of. . 97,862,828 | ... 011398708 |..1.398.708 | 2588508 | XXX
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Annual Statement for the year 2020 of the MOTOR|STS LlFE |NSURANCE COM PANY
SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 " Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F Year's Interest
o Other- Total Foreign and Paid for
r Par Value Unrealized Current Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange| Gain Realized | Total Gain | Received | Interest
o Date Disposal Number of Carrying Value | Increase | (Amortization| Impairment| in B./A.C.V. | Change in| (Loss) on | Gain (Loss)| (Loss) on During and
CUSIP Identificatio Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost | Consideration at Disposal Decrease) | ) / Accretion | Recoanized] (12+13-14) |B./A.C.V.| Disposal | on Disposal| Disposal Year | Dividends
Bonds - U.S. Political Subdivisions of States
NEW YORK N'Y CITY MUN WTR FIN
64972G_VZ 4 | AUTHWTR & . 103/25/2020 | Various. ..o 04/29/2020 | Stifel Nicolaus & CO....oovovveeeene e 430,000 ) ......... 432036 ) ......... 431978 | ... 430917 | AU ] AU e s 1,061 ]...... 1,061 ]...... 9948 ... 5958
2499990 Total - Bonds - U.S. Political Subdivisions of States.......... ..o 430.000 | ......... 432036 )......... 43978 ... 430917 |00 0. QNN Od...... QNN 0. 0. 1,061 ]...... 1,061 ]...... 9048 |..... 5958
Bonds - Industrial and Miscellaneous
019736 AE 7 | ALLISON TRANSMISSION INC......... ..|09/18/2020 | Various...........ccooveveviciiiinces 11/13/2020 | Jefferies..........cooovvvinciiciiins [ 290,000 |......... 299,638 |......... 303,775 | ......... 299,195 | .o v [GEX)) [N I [GEX)) [ RTTRRN IR 4,580 |...... 4,580 |....13,398 |..... 6,015
08576P AA 9 | BERRY GLOBAL INC.........cceovvvnees 1111972020 | Various. .......o.vveeeeriiiiieice 12/22/2020 | Citigroup (SSB)....c.vevvevevereveviveie | v 185,000 |......... 185,691 |......... 189,163 | ......... 185,729 | ovovveveviie e 38 | | 38 | e s 3,433 3,433 ].....5233 |....... N
156700 BC 9 | CENTURYLINK INC ..|01/16/2020 | BANC OF AMERICA/FIXED INCOME |01/17/2020 | TORONTO DOMINION SECS USA IN] ... R 4,020 |
337932 AL 1 |FIRSTENERGY CORP. ..|02/18/2020 | MORGAN STANLEY CO.................. 10/13/2020 | JP MORGAN SECURITIES LLC........ 1,498,935 |.......1,525,140 |..
382550 BG 5| GOODYEAR TIRE & RUBBER CO..... ..|02/27/2020 | Citigroup (SSB)..........ccvvvevrvriririnnes 04/09/2020 | GOLDMAN............oovvvevirreieiiirinn | 0. 200,000 | o 197,222 | ......... 177,000
HILTON DOMESTIC OPERATING
432833 AF 8 | COMPANY INC ..|02/27/2020 | JP MORGAN SECURITIES LLC........ 07/08/2020 | Citigroup (SSB).........cvcvvvvvereiccis | e 200,000 |......... 208,730 |......... 199,250 | ......... 208,484 | ..o (246) [ oo | (246) [ ..o ] e f 9.234)]..... (9,234)]...... 4,740 |..... 1,273
46284V AG 6 | IRON MOUNTAININC............coovee ..|06/18/2020 | Various.............oovveviciiriiccine 06/29/2020 | Various. ............cocovevvvevecicnecirinenns | e 670,000 |......... 667,880 |......... 663,463 | ......... 667,886 |.....ccooiis v 6 i [ [ (USRS R IR (4.424) ... 44241 ........ 785 | .o
513272 AC 8 |LAMB WESTON HOLDINGS INC....... ..|05/07/2020 | GOLDMAN.........oovviiiiiiiciciens 05/11/2020 | PERSHING DIV OF DLJ SEC LNDING]........... 20,000 |........... 20,000 |........... 20,588 |........... 20,000 | ..ooeveeeinen | e | e e (O [SUSURISURUITN URORRIRORORY ISOROOION 558 |......... 558 | .o 3]s
MGM GROWTH PROPERTIES
55303X AK 1| OPERATING PARTNERS ..|06/02/2020 | Citigroup (SSB)........c.vvvvevevrereriirnes 06/03/2020 | CANTOR FITZGERALD +CO........... 1,083 | e
553420 AH 7 | MPT OPERATING PARTNERSHIP LP| .. |09/18/2020 | Various ...|11/16/2020 | JP MORGAN SECURITIES LLC........ ....3,653 13,579 |..... 5,768
62886E AV 0 [NCRCORP.......cccoovvviiiiiiiiiiis ..|02/27/2020 | Citigroup (SSB). .. |04/08/2020 | PERSHING DIV OF DLJ SEC LNDING| ..(16,745) | ........ 715 | 17
62886E  AX 6 [NCRCORP.......cevvveiviieiiiieiinne ..]04/07/2020 | BANC OF AMERICA/FIXED INCOME ]04/08/2020 | PERSHING DIV OF DLJ SEC LNDING
64110L  AY 2 | NETFLIX INC. ..|04/23/2020 | MORGAN STANLEY CO............c..... 04/24/2020 | CANTOR FITZGERALD + CO.
680665 AL 0 | OLIN CORP... ..|02/27/2020 | PERSHING DIV OF DLJ SEC LNDING|07/08/2020
84762L AV 7 | SPECTRUM BRANDS INC............... ..]02/27/2020 | MORGAN STANLEY CO.................. 07/15/2020 | BANC OF AMERICA/FIXED INCOME | ......... 100,000 |......... 104,500
86765L AR 8 | SUNOCOLP.......occvviiiiiiiiiie ..|11/09/2020 | CREDIT SUISSE SECURITIES (USA)|11/10/2020 | Citigroup (SSB) ....70,000 |.
87612B BJ 0 | TARGA RESOURCES PARTNERS LP|..|11/19/2020 | Various.............cccccvveviiiniicnininns 12/15/2020 | CANTOR FITZGERALD + CO. ...386,301 . . ...18,137 |.
88033G CX 6 | TENET HEALTHCARE CORP........... ..|09/18/2020 | Various. ...........oovvvvciicriccie 11/02/2020 | HSBC SECURITIES.........ccoocvvves | e 145,000 | oo 152,302 |......... 151,308 | ......... 151,504 [ oo e (U2 [ I [[£21:) ) [T (RSN A (196) |........ (196) |......5,466
TERRAFORM POWER OPERATING MERRILL LYNCH PIERCE FENNER
88104L AG 8 |LLC ..|02/27/2020 | & SMITH INC. 08/27/2020 | RBC CAPITAL MARKETS...........oo.. | o 200,000 |......... 205,248 |......... 215,613 |......... 205,247 | oo s (£} [ETRRURTRN U (R0 [ETRURURURUO RPN IO 10,365 |..... 10,365 |...... 8272 |..... 3,589
MIZUHO SECURITIES USA/FIXED
91911K  AK 8 | BAUSCH HEALTH COMPANIES INC. | C|04/09/2020 | GOLDMAN.... .. 108/17/2020 | INCOME
988498 AM 3 | YUM! BRANDS INC....ooovovviinenes ..103/30/2020 | GOLDMAN. .. . 104/08/2020 | Citigroup (SSB)......ooveviviviiiienne . .
3899900 Total - Bonds - Industrial and Miscellaneous 5,665,604 5657225 | .0 O ). 837990 ... .8379). .01 ....0J. . (8425)]).. . (8.425)...131.219 |..37.193
8399908, Total - Bonds, Q4. 0).....94N) ... 0. .0 (7364]. . (7.364)|...141.167 | . .43.151
9999999, Total - Bonds, Preferred and Common Stoc Q40000 .94 .. .0 ...0]. . (7364)]. .. (7.364) | .. 141,167 | ...43.151




Annual Statement for the year 2020 of the MOTOR'STS LlFE |NSURANCE COM PANY

Sch.D -Pt. 6 -Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2020 of the MOTOR'STS LlFE |NSURANCE COM PANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
.urities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB an

1 2 3 4 5 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code | Administrative Symbol Fair Value Carrying Value Date

General Interrogatories:

1 The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value $.......... 0

2. Average balance for the year: ~ Fair Value $.....2,882,449  Book/Adjusted Carrying Value $.....2,882,449

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

E25



Annual Statement for the year 2020 of the MOTOR'STS LlFE |NSURANCE COM PANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

iecurities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets pag

1

CUSIP identification

2

Description

3

4

NAIC Designation,
NAIC Designation
Modifier and SVO
Code | Administrative Symbol

5

Fair Value

6

Book/Adjusted
Carrying Value

7

Maturity
Date

General Interrogatories:

1 The activity for the year:  Fair Value §......

2. Average balance for the year:

Fair Value $.

Book/Adjusted Carrying Value $......

0

Book/Adjusted Carrying Value $.

NONE

E26



Annual Statement for the year 2020 of the

MOTORISTS LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of | Amount of Interest | Accrued December
Depository Code] Interest | Received During Year | 31 of Current Year Balance *
Open Depositories
Huntington National Bank..............c.ccoveeiiiieniniieieie e Columbus, OH XXX
Huntington National Bank . Columbus, OH... XXX
BNY Mellon.. Pittsburgh, PA. XXX
0199999, Total - Open Depositories. XXX
0399999, Total Cash on Deposit XXX
0599999, Total Cash... XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
fodanuary.....ooovien [ 68,921 [4. April......cocooiiiiiiie 10. October.........c.ccoeuvee
2. Februar 5. May.... 11. November..
3. March. ... 6. June... 9. September. 12. December.. .951.716

E27
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Annual Statement for the year 2020 of the MOTOR|STS LlFE |NSURANCE COM PANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

CUsIP

Description

Code

U.S. Government Bonds - Issuer Obligations

Book/Adjusted Carrying
Value

Amount of Interest Due &
Accrued

Amount Received During
Year

UNITED STATES TREASURY

0199999. U.S. Government Bonds - Issuer Obligations.

0599999,  Total - U.S. GOVEIMMENt BOMGS...........vieiiiiiis ettt s e es e oh e s e o s e c e s s s ce s e s oh o ©aeae s oe e eSS R E s eEed e eSS

Total Bonds

7699999. Subtotals - Issuer Obligations.

8399999, SUDLOLAIS = BONMS. ...ttt ettt LR L e e S4eAeL LR L e e e e ThLLeL e LR

Exempt Money Market Mutual Funds as Identified by the SVO

94975H 29 6| WELLSFARGO:TRSH MM L. .ot et es oaaesesseasinsassesans s s s | e

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.

All Other Money Market Mutual Funds

000000 00 O FIDELITY ...t et s e b s e Shebet e

12/31/2020.............

...3,306,618

316175 10 8| FIDELITY IMM:GOVT | 12/28/202 14,000,648

8699999. Total - All Other Money Market Mutual Funds... 17.307.266

8899999. Total - Cash Equivalents 22,857,224

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

TA 5,549,958 B o 1C e 0 D 0

1F
2 ..
3B
4B o,
BB i 5C s 0




Annual Statement for the year 2020 of the MOTOR'STS LlFE |NSURANCE COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits |
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama...........ccoooveiiiinnn
2. Alaska....
3.
4.
5.
6. Colorado.
7. Connecticut.
8. Delaware.
9. District of Colum
10.
1.
12.
13.
14, llinois..
15, Indiana
16.  lowa...

17.  Kansas..
18.  Kentucky.
19.  Louisiana.

22, Massachusetts.
23. Michigan....

31 New Jersey....
32, New Mexico
33, New York.

34. North Carolina.

40.  Rhode Island..
41, South Carolina...
42. South Dakota.
43.  Tennessee.

44, Texas.
45 Utah...
46.  Vermont.

47.  Virginia... 506,955
48.  Washington.
49.  West Virgini
50.  Wisconsin,
51 Wyoming.
52. American Samoa.

499,984

54.  Puerto Rico.
55.  US Virgin Islands.
56.  Northern Mariana Islands
57.  Canada..

0

58.  Aggregate Alien and Oth . 0. .0
59.  Total...coiiiiiiiiiiiiiiiiis XXX xxx 1,627,208 |............. 2281792 | .o 886,737 |............. 1,037,830
DETAILS OF WRITE-INS

5801.
5802. . .
5803, e e | | | [ [
5898.  Summary of remaining write-ins fol

line 58 from overflow page.......... XXX XXX L 0 [ (U FOTP 0 i 0
5899. Total (Lines 5801 thru 5803+5898)

(Line 58 above). .....oviviivrnene XXX xxx b (U IO (U IO O b, 0

E29
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