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Statement for June 30, 2019 of the FACTORY M UTUAL INS U RAN C E CO M PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

1o BONGS.c.iuiiett sttt | seniiensins 5,000,950,533 | ...oorvrrrnrerrirnineinnennienes | rvereerenens 5,000,950,533 | ............. 4,873,958,080
2. Stocks:

2.0 PIEfEITEA SEOCKS.......ceveicvectie et ettt s sssaesaess | ersessesssssssessesssssesssssssnss | sesissessesssssssssssesssssssasses | sesessessesssssssssssssessesnsad [0 U

2.2 COMMON STOCKS.......vveierrisrtssssesssesssssssss s ssessses s sttt ssssessssssas | sesssssssnnes 9,988,909,861 | ....cvuvvrrrrerreeieeenrireienes | vreeirenens 9,988,909,861 | ............. 8,871,941,461
3. Mortgage loans on real estate:

Bl FIESEIIBNS ...ttt ettt bnnes | sessetesensesessnetesensetessnesens | esseresesnsesesntesenetensnsntens | sressssesesesesensesesnnnsesann 0 [

3.2 Other than firSt IBNS.........cvevieeieice et saess | eessssesssssssesseses s sesssssesnss | sresiesessessessssssssessessnsanses | sresiesessesssssessessssassesnsad [0 U
4. Real estate:

4.1 Properties occupied by the company (less §.......... 0

ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |

4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($.....356,821,542), cash equivalents ($.....557,115,059)

and short-term iNVestments (3.....11,735,734) ... | eeveeesiensiiens 925,672,335 | .ooeeveeeereeeeeeeeeeeeeeniees | e 925,672,335 | ..o 1,118,505,925
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DIBIIVALIVES. ... eeeeeeeeeeeeie ettt s b8 bR sttt nen | £esenb et essentees e bt essenbnbsens | sesestestesestent st es st entnens | feeteesessentant st st st nntand (0 U
8. Other iNVESIEA @SSELS........uuieiieieieiee ittt | eeisneiseees 1,892,418,070 | .oooioeeeseiseieene | e 1,892,418,070 | ............. 1,935,851,394
9. ReCEIVADIES fOr SECUMHIES. ......vurecercireieeieiei ettt ssss e | fessnessessessnes 20,542,715 | oo | e 20,542,715 | oo 1,181,574
10.  Securities lending reinvested collateral @SSEtS..........cvviiiriiiirieieeieeeie e ssesesines | crreseeisiessenns 46,313,709 | oo | e 46,313,709 | oo 44,850,175
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......cccviveenieieieeesieeessesessieniens | cvevinenns 17,874,807,223 | ...ooovveeereevenie (1] I 17,874,807,223 | ........... 16,846,288,609

13. Title plants less §.......... 0 charged off (for Title insurers only)

14. Investment income due and accrued

15.  Premiums and considerations:

15.1  Uncollected premiums and agents' balances in the course of collection...........cceeeves | cerrerrrinne. 1,252,086,370 | ..coovvvrrerrnnes 51,460,747 | ..cooovnne. 1,200,625,623 | ....ccovvrrnnn 647,895,680
15.2 Deferred premiums, agents' balances and installments booked but deferred

and not yet due (including §.......... 0 earned but unbilled PremMIUMS).........ccevrierieines [ | ereesnsrenesesssssseseenssens | esesessssessesesssssssessesnd [0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to

redetermination ($.......... [0) F—

16. Reinsurance:

16.1  Amounts recoverable from FEINSUIETS............cccvcevevereeeieeeeeceeeeerees e sessseessesasssnes | sevssssessenens 142,050,521 | ..o | e 142,050,521 | .....coooucee. 183,019,335

16.2 Funds held by or deposited with reinsured COMPANIES.............ccevrvererereresiereeieieens | eveieereeenns 18,619,836 | ...voveeveeeeieeeereeeeeiees | ceerevereeieiinas 18,619,836 | ....ccvcvvenee 35,639,794

16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccccoeveveeens | ovvvereveeinnns 130,166,160 | ....ocvevercrereecreeeceiirees | creeereeieienes 130,166,160 | ................ 241,118,948
18.2 Nt defeITed 1aX @SSEL........cvuu ittt nns | sbsesbiesbe bbbt | sebensianssens st | sttt (O TN
19.  Guaranty funds receivable or 0N AEPOSIL............ccocuiveiciciiesiecee e | crresesissesies s 163,751 | oo | v 163,751 | oo 167,220
20. Electronic data processing equipment and SOfWarE............ccccueuerieerieiiniieieeieeeie s | everieiesiesns 36,643,649 | .....cccovee. 33,772,165 | oo 2,871,484 | ..o 3,153,590
21, Furniture and equipment, including health care delivery assets ($.......... 0)ecererrerereserenes | e 54,493,847 | ....covvvne. 54,493,847 | oo 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccoouverevirieieieeieesesieesenees | e 158,226,325 | ..coovvvrernnne 29,670,633 | ..coocvevnnnn 128,555,692 | ..covcvvrne 204,252,154
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested asSets...........ccvivieirieieeseeiee s | ereissiesienas 400,740,467 | ...cccoovennee 160,634,746 | ..coccvcvene 240,105,721 | .ooovvreneas 247,422,215
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected

Cell Accounts (LINES 12 throUG 25)........c.ovururirieneereniinrersiseesssisseseessssssssssssessssssssesssssssssns | essnsesees 20,123,671,300 | ...ccvveenee. 330,032,138 | ........... 19,793,639,162 | ........... 18,464,022,450
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27).......cuvereririreeineieessieeseeessesssessessessssssessesssssssssessessssssessssssssssssassansans | sssesesens 20,123,671,300 | ..ovevverenne 330,032,138 | ........... 19,793,639,162 | ........... 18,464,022,450

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
25071, PENSION @SSEL.......ceeeeeeeceee ettt ettt ettt e ettt ettt ettt s ses s st st sesnsnsnsnsnenenenenenenes | eereessessininin 92,242,026 | ....c.ccvveee. 92,242,026 | ..o [0 T
2502. CSV lifE INSUFANCE. ... vvvereerrersereseesseesseseseesseess s ssess s ess st sss st sessssnnes | sosesssesssnns 112,750,219 | oo | cevvneesinenns 112,750,219 | cooovvvveens 109,287,480
2503. Cash ClIEAMNG BCCOUNS...........rrrverrrrreresereseeseseesseessseesseesssessssesssseesssessessssssssssesssssssssess | soseessesesnns 119,412,489 | ..oooovvcecencrnreineeens | cevvneeeineens 119,412,489 | ....occoeuneen. 127,662,474
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccccueeveererersesieiens | cveereeseiennenne 76,335,733 | ..o 68,392,720 | ..cocovereren 7,943,013 | oo 10,472,261
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).........ccweuiermrrerseresnsenessnssensssssessnnes | corensseseenns 400,740,467 | ..cooovvvves 160,634,746 | ......cocoeene. 240,105,721 | oo 247,422,215




Statement for June 30, 2019 of the FACTORY M UTUAL INS U RAN C E CO M PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident year $....715,908,199)..........ovirerrrierenreeessesssssessssssss s sssssssssssssssssssssessssssssssssesssesssnssessesnses | sesessesssienssensens 3,148,051,032 | c.ovvevereres 3,690,194,572
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceuiieieiiiieieeissiese sttt sesssessens | srtessesessessesesessans 112,218,392 | .ooveveveeein 236,321,920
3. LOSS AUJUSIMENT EXPENSES.......couiviieeiecictiieie ittt bttt bbbt s e bbb b b st bae s b stes e snbensens | sebesesessesseseesnaens 194,592,254 | ..ocvvveririirnn 206,218,372
4. Commissions payable, contingent commissions and other SIMIlar ChATGES...........ccuiecieirieieeiscesse e sesisssesas | cerissiesesss st ssesssesessenes | coiessesssssssses s ses st s ssesseses
5. Other expenses (excluding taxes, ICENSES ANA FEES)...........cvuiuiiriiriiriiieiee ettt ss s | avee ...520,505,758 | ..o 477,105,244
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cevuerervreierisinsieiesseie e sssssssesas | creesesssseessessesssens 11,808,550 | ..ooevevrricierninns 19,512,893
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gaing (I0SSES))......ccrurrrrrrrrrrrerrerriererrerneereees | serreiessnesnsieessessesessssssesessesssses | eesessesssssssssessssssessessssssssessessseens
7.2 Net deferred taX HADIIIY...........cocueivriiciieriei bbbttt st | onebseesenessee e nees 358,246,976 | ...ooovrvrrrrcrinnne 231,246,867
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....675,710,796 and including

warranty reserves of §.......... 0 and accrued accident and health experience rating refunds

including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........ccceuiveieierrisieeseseee e | eveeisieiisisinnnns 1,663,661,308 | ......coccvvvvnnenee 1,419,350,044
10, AVANCE PIEMIUM.....euveevecveeeieeverieeeeee et st bs s sse st st s et s s s s e s s bbbt st s s bbb es s ss bt sses s s et s s s bas s s s ssessssssensessetantanes || sresssssessesansessessesersas 417,533 | oo 692,701
11.  Dividends declared and unpaid:

11,1 SHOCKNOIABIS. ..e.vvveereerise ittt sttt R st s st st ssensntns | anssessestesssessessansanssessansnsessentnes | sesestessnssnstensanssess st st nt st nene

11,2 PONCYNOIAEIS........ooveitee ettt bbb a bbb n s s b n b s st ensessesastnsans | sebistessessssssessessessssssessesebensesaes | sbebissessessess et sn s e s s bbb s e nees
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccvuviveirviieereieieeses et ses s ssssssesseses | errereesessessesesisans 490,730,881 | ovevereerrieeiernns 302,608,389
13.  Funds held by company under reinSUrANCe trEAES...........ccceveveveieieiie et ssssssssssessessnsenss | snnensessssensesieseeenssi,009,628 | oiviiveiiiiceiscs 5,727,485
14.  Amounts withheld or retained by company for account of others.... 10,517,459
15.  Remittances and items NOt AlIOCAIEA.............ccveiiiriieiccce sttt n bbb ssessesnsns | stesessssessesssensessessesaes 580,276 | wovvvverrererreieiieris 53,250,531
16.  Provision for reinsurance (including $.....945,000 CEMIFIEA)..........cvveveeereeereeeeeeesreseeesieseee s sssssss s ssssssssesssssnssensees | sonssissssessssssnrsnns 138,188,600 | ...ccvovvevrrrrrirnne 138,188,600
17.  Net adjustments in assets and liabilities due to foreign eXchange rates..........cccceeeicirciie e sesssnnas | cvesisssssseessesseesans 240,555,197 | oovvvrereereine 260,858,391
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affliates...........cccvicieiiisieciseee st | eetesiesa et ssentns | sebiesi sttt baes
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYable fOr SECUMHES. .......cveiviiericiieiiesiseie sttt ettt sttt s bt ss s s st ssessensansenans | esbsessessssssesessansan 80,608,238 | ...oovvvrereerrienine 10,945,544
22.  Payable fOr SECUMEIES IBNAING........c.ccuieeieiceieeci ettt ettt bbb st st es s s bensenas | evaesssssssesasssssessenas 46,313,709 | covoereeeeeeiee 44,850,175
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25, Aggregate WIite-inS fOr [IADIIES. ..........cevvreeieiiesicie ettt sttt n s ssessessen s essentenes | ssssessessessssssassansans 84,688,740
26. Total liabilities excluding protected cell liabilities (LIN€S 1 through 25)...........ceiiririnirrieneieeeiseessieeseese st ssssssseesses | soeeessesesssesnsenees 7,106,747,389
27, ProteCIEd COll IADIIHES. .......evrevveeiseieiecieiieieiseis ettt s st es e n s s s s nsensessnes | ansesssssssassessessessnsesessessnsansensnsses
28.  Total liabilities (LINES 26 GNA 27)........ocieieeireireiseise sttt bbbttt ettt sttt enssenssenssenns | sesiessssssssseseseas 7,106,747,389
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI STOCK. ......eueeeceeieiecieie ittt bbbk sttt sb st e bsnnss | setseesestaseebsee s st es s st et estenbenes | eesesteetessessees e b sttt e
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS fUNAS...........cc.ccuiuieiicieicc et esses s | seevessessesiesssssssssenas 1,250,000 | .ovoveeiererercieiean 1,250,000
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNaSSIGNE fUNAS (SUMPIUS).......cvueveierieieeietietese et see ettt bbb s bbb sesss s st ess s b s ses e sesbnsssaessnsnnaes | svsesissessessesanes 12,685,641,773 | .coovvrvrerne 11,240,016,523
36. Less treasury stock, at cost:

36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee

36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)......

37.  Surplus as regards policyholders (LiINeS 29 0 35, IESS 36)........ccucverirrireirieiieieeeie ettt ssbesaeses | asresissesssseesanes 12,686,891,773 | oo 11,241,266,523
38, Totals (Page 2, LINE 28, COl. 3).....ccuieiiiiieiciiciie ittt ettt | eenieniesinnnias 19,793,639,162 | ..ovvvvrrrrernnes 18,464,022,450
DETAILS OF WRITE-INS
2501. MisCellaneous aCCOUNES PAYADIE...........cveieiirieiieic it ettt sse s nsantensns | sressessssensessessnsnnsans 61,018,426 | oo 91,496,426
2502. SSAP 92 defined benefit plan contra HaDIlity............cc.uevvcieriiicisiees sttt ssesssnses | eriestessessesess s (3,136,000) [ ..vovvrrererieririans (3,136,000)
2503. Deferred CediNg COMMISSIONS...........cvevuiureiieiiciesesiesie st ss sttt bbb bbbt s s st s s ssenssnsannas | sbesssessessssessessnsas 26,806,314 | coovvreerereienine 26,806,314
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE.........cciuiviieeiccreces ettt sesss s ssessssnes | ctesssssisissse s s sesses s seees L0 OO 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)........uuuiuuieriieiieiieie et | onessssssssssseesneas 84,688,740 [ ....cccocovviicninnn. 115,166,740

2901.

2902.

2903.

2998. Summary of remaining write-ins for Line 29 from overflow page

2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)

3201, GUATANEY FUNAS. .. .ovecveceie ettt ettt bbbttt bt s s s s bbb eb st s s s b et s sttt st en st et aes

3202.

3203.

3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LiNE 32 @DOVE)........ueuueuiieuiisiniesiiisiisssissesssis s ssnsssnees | snesnessssssssssssssssessees 1,250,000 [ ..o, 1,250,000

Qo3




Statement for June 30, 2019 of the FACTORY MUTUAL INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (WHiteN §.....1,794,028,837).......ocrvvreererciiesiisssessisss s ssse s ss st ssssns | erssnsanns 1,551,439,261 | ........... 1,355,156,443 2,836,957,324
1.2 Assumed......... (written $.....868,776,866)...... ..736,594,575 ... 144,442 827 .1,517,430,948
1.3 Ceded.. . (written $.....887,186,678)...... ..756,726,276 | .. ....683,924,778 ..1,401,506,065
14 Net......coorenne. (WHHEN §.....1,775,618,825).......oomvvreeiercressisses st ssss s ssss s ssssssssns | evsssssanns 1,531,307,560 | ........... 1,415,674,492 2,952,882,207
DEDUCTIONS:
2. Losses incurred (current accident year $.....975,819,052):
2.1 DIFECL. ... vttt sttt sttt ssenns | sbieniientins 782,242,959 | .............. 883,468,182 | ........... 2,679,482,547
2.2 Assumed. . ..337,713,634 ..277,335,429 | . 855,329,884
2.3 08U, ..ottt ettt nntns | sensessnees 386,035,320 | ...ccooonvnn. 247774983 | ..o 370,950,139
2 NBL oottt | eniiessienes 733,921,273 | oo 913,028,628 | ........... 3,163,862,292
3. Loss adjustment expenses incurred.. ..47,789,266 |... 43,210,706 | . 123,053,610
4. Other underwriting @XPENSES INCUIEM..........cccvuivieiieieicieieie ettt sses s tenaenas | evsessseseas 447,764,531 | .o 470,260,334 | .............. 896,119,142
5. Aggregate write-ins for underwriting dEAUCHIONS.............curirieriririreireseneise e ieessseseeessensenssessesssssssssessens | sosssssssssssssssnsssssssssnsnss0 | onensmsrssnessesssssnessssesensd | eosmessesssssnsssesssssssssenses 0
6. Total underwriting deductions (Lines 2 through 5). ..4,183,035,044
7. NetinCOME OF PrOtECIEA CEIIS........cvuieieeriiicicie ettt s bt ses st ns st entensns | stssssssssnssnssssssnsenssnssnssnnss | sessesssssssssssssnssnssnssenssnsans | coonssssssssonssnsssesessssesnesenes
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....cuuruurimierrieincineireiineineieesetneiessesessesssssssssessssssssssesessenes | ssessssensens 301,832,490 | ..coovvrenee (10,825,176)] .......... (1,230,152,837)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciviireiiicieiecee sttt sss st ssntenas | sbessesissenes 135,235,040 | ..cocoovene 134,041,681 | .............. 288,891,584
10. Net realized capital gains (losses) less capital gains tax of $.....83,180,000..........ccc.ccuueerrrerrrerrreereriesieeseeeeeeseesseesies | coseiissines 312911172 | oo 238,687,276 | ..coocvevvee 604,595,070
11. Net investment gain (I0SS) (LINES 9+ 10)......cuuiuuiiiriireiireiireiiseiiseeisei st sttt esbs bbbttt et st sssness | sisesssssia 448,146,212 | .............. 372,728,957 | .ovveene. 893,486,654
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....340,184).... ....(340,184)( ..
13. Finance and service charges not included iN PrEMIUMS...........cccveieievriereie st sss s ssssesses e ssssessssans | sesssssssessssssesssssesssssnsenes | oon
14. Aggregate write-ins for MISCElANEOUS INCOME. ...t ssssssesssnsssssssessessenssnsss | eresssssassasssnses 2,024,941
15. Total other income (LINES 12 thIOUGN 14).......vu vttt s sae s bt s s b s s seeses | sressssessssnssanes 1,684,757
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15).. .ttt ss sttt ssssssessensnssens | ssessassnssnns 751,663,459
17. Dividends t0 POIICYNOIAETS...........vuureriererieirerine et essss st sssess s sssnsssssessssssessessensssssessanssnssessenssssessessenss | ensssssessassssssesssssanssnssesses | sessssesssssnssessanssnssessensanss | oossssssnssessanssnssessansssssssas
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......cucviiciiiieiiereeeiceeeeseseseteste sttt sses st sssesse s sssssssssesssns | svesiesissenns 751,663,459 | .............. 348,717,956 | ..cocvuee. (342,500,826)
19. Federal and foreign iNCOME taXES INCUITEM............c.evcviieereieieeeeie ettt saessssssens | saesssssssnsnes 85129434 |....conav 18,382,796 | ............. (165,705,412)
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........covvuriuriemrinrinsieeiesisssissessssssssssssssssssssssssssssssssssssssssssssssssssssnssns | eeveesseeseons 666,534,025 | ............. 330,335,160 | ............. (176,795,414)
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. 11,241,266,523 | ......... 12,501,777,004 12,501,777,004
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis ..666,534,025 ....330,335,160 ...(176,795,414)
23. Net transfers (t0) from Protected Cell ACCOUNTS...........ocuiuririerriciecicreiecsie ettt sssses e ssessssssssss | cteesseessssasssessssessssssnssesss | nessesssssnsssnsssssesssssessassnns | stesessessssessnsssnssnssssssnesnnes
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....111,662,000.........ccc...coevreemrrrrerrrrecri | corrrerrins 798,062,585 | ............. (134,420,675)] .......... (1,137,963,340)
25. Change in net unrealized foreign exchange capital gain (loss) L14,412541 | (15,070,370) . (40,458,312)
26. Change in net deferred iNCOME taX.......c.cccviieieiciie et saesssnns | evsesensesnsns (15,337,743) [ ..o 7,270,413 | .o 68,597,801
27. Change in NONAAMIKEA @SSELS........c.vuieriuriereireieeireire ettt ettt sess s ss s sssessentnsns | sesnessessnssnnes 60,947,436 | ........c.. (176,283,394)| ....coovvenve. (22,765,284)
28. Change in provision for reinsurance.. 3,732,047
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in aCCOUNtING PHNCIDIES........c.cvcviiiieiiieicietiete ettt ssssstesaes | oevessessessessssessesssssssessesins | sessessssessessssssessesssssssssses | essesesssesssssesessnsessesnses
32. Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. Dividends 10 SIOCKNOIAETS. ..........cuiuiieiieiciseieieie sttt st s st
36. Change in treasury stock .
37. Aggregate write-ins for gains and I0SSES iN SUIPIUS.........c.cvvevueireieeiieiesseicse st ssessss e sssssssssessesessensns | esssesessanses (78,993,594 ............. 202,311,953 [ .o 45,142,021
38. Change in surplus as regards policyholders (Lines 22 through 37).........ccccueeveucieieiieieeeeese e sesssssesssssens | eevieseens 1,445,625,250 | .............. 214,143,087 | .......... (1,260,510,481)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38).........cc.eeuveuereevereeseireiesseessesiseseseses | evvenens 12,686,891,773 | ......... 12,715,920,091 | ......... 11,241,266,523
DETAILS OF WRITE-INS
0507, ettt h bbbttt tnents | senbent sttt biens | eebeesenss sttt enen [ Hreeeteni ettt
0502. oottt ettt ents | senbes b st ettt esbtens | eebees ettt enes [ Heeertene sttt
0503, oottt
0598. Summary of remaining write-ins for Line 5 from overflow page. .
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401. Miscellaneous (EXPENSE) INCOME........c.cvuuiuurirrreiesiesise e stes et b bbb s bttt s st ssntas | sbessessessnesseses (487.27T4) [ oo [CCRT4) ] I 37,073
1402. Balances recovered (Charged Off) .........cc.cieucieiiiiceeese sttt bs st stens s ssenes | essessissesssensaes 10,535 [ .o (7,297) | o (40,412)
1403. Gain (loss) on foreign exchange.... .2,501,680 ....(5,499,381)
1498. Summary of remaining write-ins for Line 14 from overflow Page..........ccceereeierseerieeeeeeseseeseseesesssesesesessessssnns | eovreriesensesesisssesensnnses0 | evereeienissieseesseniereerend0 | oo 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).............. .2,024941 | .. (13,027,562) | . 5,502,720)
3701. SSAP 102 and SSAP 92 amortization / actuarial (losses) gains.... ..(78,993,594) .. ...202,311,953 |. ...45,142,021
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O (01 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......cvoviuereeisiiiiieiecsiees st sssensesessssenssnanssns | seesenssssssees (78,993,594)( .............. 202,311,953 | 45,142,021
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Statement for June 30, 2019 of the FACTORY M UTUAL INS U RAN C E CO M PANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oieiuriiir ettt ensesns | sessesinenas 1,416,388,701 | ............ 1,324,162,261 | ............ 3,057,423,700
2. Netinvestment income... 149,834,373 ...180,734,289 | ..... ..405,028,790
3. MISCEIIANEOUS INCOME.........ooviieieiiciciesieie ettt ettt bbbt bbbt bt ss st ensesenans | disbessesnsansenas 1,684,757 | .o, (13,185,825) | ...ovecvrrenan (5,834,643)
4. Total (LINES 1 TOUGN 3)...vuviveiirriicicise ettt | enssnssas 1,567,907,831 | ............ 1,491,710,725 | ............ 3,456,617,847
5. Benefit and 10SS related PAYMENLS.........ccciiiieieiiiieie ettt nsentenae | sressesinees 1,355,155,915 | .covvvirnas 895,990,899 | ............ 2,664,062,237
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............ccvvveveercvriveiciiciiiens | cevereiieteeiesieeessssseseiens | cveesessessssssssssessssssesess | sressssssssssssessessssessesessnes
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccoueveiirieieeiseieseseessisseseisssenns | seveesssennes 471,480,275 | ..covvnvee. 550,970,653 | ............ 1,059,385,089
8. Dividends paid t0 POICYNOIAETS. ........cuvieereeiirciieieireis ettt ssessessssntes | netesseesessstessessssnssassessesnns | sesetssnssessessnsnssessesnnsnssens | cosessssesssenssnssessesssassesnnes
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ..57,356,646 ....(12,921,730) (252,699,896)
10. Total (Lines 5 through 9) .1,883,992,836 | ............ 1,434,039,822 | ............ 3,470,747,430
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccvieviiiuiieiieiiceeee et sssebennns | sessesessanns (316,085,005) | ................. 57,670,903 | ....ccvvevene (14,129,583)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS. ..ottt ettt | sesesbineeas 1,238,415,088 | ............ 1,022,221,145 | ............ 2,161,924,826
1202 SHOCKS . .vu et bbbt | sbienbinnies 1,335,144,598 | ....c.cceonue. 627,171,505 | ............ 1,824,295,969
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  Other INVESIEA @SSELS........uiiuiieciicii ettt bbb | crnssnssnees 118,601,030 | ..cooovverennes 88,477,261 | ..coovvenen. 133,321,826
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS............cc.ccvevvieieeeseeeceseeieens | e 125,092 | ..ovvverreirnn. (VA LT) ] (60,384)
12.7  MISCEIIANEOUS PrOCEEAS. ........ucvviveiiiseieciii ittt sttt se st st es s nse s snsensens | dessesssssssensa 69,662,695 | ...ccvvnven. 12,168,054 | ...oooverie 524,045
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucviuieeieiereeee ettt sesss s ssssessessssenes | evessessnes 2,761,948,503 | ............ 1,750,008,309 | ............ 4,120,006,282
13.  Cost of investments acquired (long-term only):
1311 BONAS...o.vvoieeiieieciee ittt ss bbbt | sbsesbinenes 1,364,709,403 | ............ 1,139,983,042 | ............ 2,579,761,742
1312 SHOCKS .ot | seientaneeas 1,178,361,162 | ..coovveneee 583,110,195 | ............ 1,117,186,122
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13.5  Other INVESIEA @SSELS.......uurvurieeerreeiiecireee ettt ettt ettt srensenes | sessesnssessenens 65,025,242 | ..ovvvinn 51,210,716 | .covvvrrenne. 129,047,841
13.6  MiSCEllANEOUS @PPIICALIONS. .......cvueiriviieiieieiiisieie sttt st s tes e nsnsensensens | sessessessssensa 19,361,141 | oo 3,361,557 | oo, 1,394,915
13.7 Total investments acquired (Lines 13.1 to 13.6)... .2,627,456,948 1,777,665,510 ...3,827,390,620
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14).........ccooruiurieieieriieieieeeesie e ssvesesessnns | cevessssennns 134,491,555 | ...coovvrnne (27,657,201) | ...covcee. 292,615,662
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (PPHEA)..........cuueriueriuerirerierisrrieieisiessess bbbt | eebssssssisenes (11,240,140) | ..ocoovvvnnee. (226,296,852) | .......c.c... (190,033,244)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovruneees (11,240,140 | .............. (226,296,852) | .............. (190,033,244)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvevvverens | verrernnenns (192,833,590) | ..vovenvenee (196,283,150) | ...ovvvenenns 88,452,835
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YEAN.......vuuiieeiiriieiiesiesies sttt sttt ss st enstns | sbsesssnsses 1,118,505,925 | ............ 1,030,053,090 | ............ 1,030,053,090
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiiriiieirieiieiieiiecieeise ittt sttt sntnns | sonssnssnnees 925,672,335 | ...ccvvvnvn. 833,769,940 | ............ 1,118,505,925
|Not(-:': Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 etttk Rt f R E e E e EE R R R A eSS A ARt EesE et s st s et enntenntes | snstenstenstenntannt st st enntens | srenssenssenstenntenssenstenntenntss | entiensensens ettt snes
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Statement for June 30, 2019 of the FACTORY M UTUAL INS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices (required NAIC disclosure regardless of whether there is any significant change)

The accompanying financial statements of Factory Mutual Insurance Company ("Company") have been prepared on the basis of accounting practices
prescribed or permitted by the Rhode Island Division of Insurance.

The state of Rhode Island requires insurance companies domiciled in the state of Rhode Island to prepare their statutory financial statements in accordance
with the National Association of Insurance Commissioner' (NAIC) Accounting Practices and Procedures Manual subject to any deviations prescribed or
permitted by the Rhode Island Division of Insurance. The Company has no state prescribed or permitted practices.

SSAP FIS FIS
# Page Line# | Current Year to Date 2018
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 666,534,025 |$ (176,795,414)
(2) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ - I8
(3) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 666,534,025 |$ (176,795,414)
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 12,686,891,773 |$ 11,241,266,523
(6) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ - I8
(7) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ - 8 -
(8) NAICSAP (5-6-7=8) XXX XXX XXX [$ 12,686,891,773 |$ 11,241,266,523
Use of Estimates
No significant changes.

Accounting Policy
(1)  No significant changes.

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method (required NAIC disclosure regardless of
whether there is any significant change)

Non loan-backed bonds with NAIC designations 1 or 2 are stated at amortized cost using the interest method. Non loan-backed bonds with NAIC
designations of 3 through 6 are stated at the lower of amortized value or fair value. See paragraph 6 for loan-backed and structured securities.

@)- ()

No significant changes.

(6) Basis for Loan-Backed Securities and Adjustment Methodology (required NAIC disclosure regardless of whether there is any significant change)
U.S. government agency loan-backed and structured securities are valued at amortized value. Other loan-backed and structured securities are valued at
either amortized value or fair value, depending on many factors including: the type of underlying collateral, whether modeled by NAIC vendor, whether
rated (by either NAIC approved rating organization or NAIC Securities Valuation Office), and relationship of amortized value to par value and amortized
value to fair value.

(7)-(13)

No significant changes.

Going Concern (required NAIC disclosure regardless of whether there is any significant change)

Based upon its evaluation of relevant conditions and events, management has concluded that the Company will continue as going concern.

Note 2 - Accounting Changes and Corrections of Errors

Not applicable.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.
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Statement for June 30, 2019 of the FACTORY M UTUAL INS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments

A

Mortgage Loans, including Mezzanine Real Estate Loans

No significant changes.

Debt Restructuring

No significant changes.

Reverse Mortgages

No significant changes.

Loan-Backed Securities (required NAIC disclosure regardless of whether there is any significant change)

(1)

Description of Sources Used to Determine Prepayment Assumptions

Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, and using an effective yield based on
current prepayment assumptions obtained from Bloomberg, rather than anticipated prepayments at the date of purchase. Prepayment assumptions are
reviewed periodically and updated in response to changes in market interest rates.

Securities with Recognized Other-Than-Temporary Impairment

Not applicable.

Recognized OTTI securities

Not applicable.

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a. The aggregate amount of unrealized losses: 1. Less than 12 Months $ -
2. 12 Months or Longer $ 196,898
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ -
2. 12 Months or Longer $ 20,673,466

Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

All loan-backed and structured securities in an unrealized loss position were reviewed to determine whether other-than-temporary impairments should be
recognized. The Company asserts that it has the intent and ability to hold these securities long enough to allow the cost basis of these securities to be
recovered. These conclusions are supported by a detailed analysis of the underlying credit and cash flows of each security. Unrealized losses are
primarily attributable to credit spread widening and increased liquidity discounts. It is possible that the Company could recognize other-than-temporary
impairments in the future on some of the securities, if future events, information and the passage of time causes it to conclude that declines in value are
other-than temporary.

Dollar Repurchase Agreements and/or Securities Lending Transactions

(1)

(2

(%)

Policies Requiring Collateral
No significant changes.

Collateral Pledged

No significant changes.

Collateral Received

a. Aggregate Amount of Cash Collateral Received
No significant changes.

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged (required NAIC
disclosure regardless of whether there is any significant change) $ 46,313,709

c.  Information About Sources and Uses of Collateral
No significant changes.

Aggregate Value of the Reinvested Collateral

No significant changes.

Collateral Reinvestment

a. Aggregate Amount of Cash Collateral Reinvested

No significant changes.
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statement for June 30, 2019 of e FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments (continued from preceding page)
b. Explanation of Additional Sources of Liquidity for Maturity Date Mismatches
No significant changes.
(6) Detail on Collateral Transactions Not Permitted by Contract or Custom to Sell or Repledge
No significant changes.
(7) Collateral for Securities Lending Transactions that Extend Beyond One Year From the Reporting Date
No significant changes.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any significant
change)

Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any
significant change)

Not applicable.

H. Repurchase Agreements Transactions Accounted for as a Sale (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale (required NAIC disclosure regardless of whether there is any significant
change)

Not applicable.

J. Real Estate
Not applicable.
K. Low-Income Housing Tax Credits (LIHTC)

Not applicable.

L. Restricted Assets
No significant changes.
M. Working Capital Finance Investments (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
N. Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
0. Structured Notes
Not applicable.
P. 5GI* Securities
Not applicable.
Q Short Sales
Not applicable.
R. Prepayment Penalty and Acceleration Fees
No significant changes.
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
Not applicable.
Note 7 - Investment Income
No significant changes.
Note 8 - Derivative Instruments (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
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Statement for June 30, 2019 of the FACTORY M UTUAL INS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 9 — Income Taxes
No significant changes.
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
Not applicable.
Note 11 - Debt
A Debt Including Capital Notes
Not applicable.
B. FHLB (Federal Home Loan Bank) Agreements (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
1)-0)
No significant changes.

(4) Components of Net Periodic Benefit Cost (required NAIC disclosure regardless of whether there is any significant change)

Special or Contractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11

Current Year to Current Year to Current Year to
Date 2018 Date 2018 Date 2018

a.  Service cost $ 31224830 [$§ 72,128,000 |$ 774,386 |$ 1,814,000 |$ - %

b. Interest cost 54,557,179 98,177,000 3,430,876 7,488,000

c.  Expected return on plan
assets (88,178,269) (179,621,000) (4,157,725) (9,728,000

d.  Transition asset or
obligation (57,373) (118,000) 1,749,000

e. _ Gains and losses 11,863,923 40,086,000 1,690,976 2,582,000

f.  Prior service cost or
credit 69,072 139,000 (1,823,122) 4,492,000

g.  Gain or loss recognized
due to a settlement
curtailment - 5,565,000 -

h.  Total net periodic
benefit cost $ 9,479,362 |$ 36,356,000

Rl

(84,609) |$ 8,397,000 |$ - 1§

(5)-(21)
No significant changes.
B. Description of Investment Policies
No significant changes.
C. Fair Value of Plan Assets
No significant changes.
D. Rate of Return Assumptions
No significant changes.
E. Defined Contribution Plans
No significant changes.
F. Multiemployer Plans
Not applicable.
G. Consolidated/Holding Company Plans
No significant changes.
H. Postemployment Benefits and Compensated Absences
No significant changes.
Impact of Medicare Modemization Act on Postretirement Benefits

No significant changes.
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statement for June 30, 2019 ofte. FACTORY MUTUAL INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 13 - Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
No significant changes.
Note 14 - Liabilities, Contingencies and Assessments
No significant changes.
Note 15 - Leases
Not applicable.
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
Not applicable.
Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales
Not applicable.
B. Transfer and Servicing of Financial Assets
(1) Loaned Securities
No significant changes.
(2) Servicing Assets and Servicing Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
(3) Servicing Assets and Liabilities Subsequently Measured at Fair Value
Not applicable.

(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales (required NAIC disclosure regardless of whether
there is any significant change)

Not applicable.
(5) Transfers of Financial Assets Accounted for as Secured Borrowing
Not applicable.
(6) Transfers of Receivables with Recourse
Not applicable.
(7) Repurchase Agreements
Not applicable.
C. Wash Sales (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
Not applicable.
Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable.
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Statement for June 30, 2019 of the FACTORY M UTUAL INS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change)

A

Fair Value Measurements

(1)

Fair Value Measurements at Reporting Date

The Company categorizes its invested assets that are measured at fair value into the three-level fair value hierarchy or designates certain invested
assets as carried at net asset value (NAV). Item 4 provides a discussion of each of these categories.

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds $ - |$ 84,780,685 |$ - |8 - |$ 84,780,685
Common Stocks - Industrial & Miscellaneous $4,787,388,491 |$ - % - |8 - |$ 4,787,388,491
Common Stocks - Mutual Funds $1,066,178,654 |$ $ -9 - |$ 1,066,178,654
Money Market Mutual Funds $ - 1% - 1% - |$ 458275513 |$ 458,275,513
Total $5,853,567,145 |$§ 84,780,685 |$ - |$ 458275513 |$ 6,396,623,343
Liabilities at Fair Value

$ - 1§ $ $ - 1§ -

Total $ - |$ $ $ - 1% -

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

The Company has no assets measured at fair value in the Level 3 category.

Policies when Transfers Between Levels are Recognized

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cause an
instrument to be transferred into or out of Level 3. The Company has no assets measured at fair value in the Level 3 category.

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

The valuation techniques required by the Fair Value Measurements guidance (SSAP 100) are based upon observable and unobservable inputs.
Observable inputs reflect market data obtained from independent sources, while unobservable inputs reflect market assumptions.

These two types of inputs create the following fair value hierarchy:

Level 1

Level 2

Quoted prices for identical instruments in active markets

model-derived valuations whose inputs are observable or whose significant value drivers are observable

Level 3

Significant inputs to the valuation model are unobservable

Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets that are not active; and

The Company elects to use NAV for all money market mutual funds in lieu of fair value as NAV is more readily available. These funds are backed by
high quality, very liquid short-term instruments and the probability is remote that the funds wold be sold for a value other than NAV.

The Company retains independent pricing vendors to assist in valuing invested assets when the prices are not available from the SVO.

When available, the Company uses quoted market prices to determine the fair value of investment securities, and they are included in Level 1.

When quoted market prices are unavailable, the Company uses quotes from independent pricing vendors based on recent trading activity and other
relevant information, including market interest rate curves, referenced credit spreads and estimated prepayment rates, where applicable. These
investments are included in Level 2 and are primarily comprised of fixed income securities which are NAIC rated 3 or below.

In infrequent circumstances, the pricing is not available from the pricing vendor and is based on significant unobservable inputs. In those circumstances,
the investment security is classified in Level 3. There are no Level 3 investments at reporting date.

Fair Value Disclosures

(%)

Not applicable.

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not applicable.

Fair Value Level

The table below reflects the fair value and admitted values of all admitted values of all admitted assets and liabilities that are financial instruments. The fair
values are also categorized into the three-level fair value hierarchy as described in Note 20A.

Aggregate Fair Net Asset Value | Not Practicable

Type of Financial Instrument Value Admitted Assets | (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $5,175,581,558 |$5,000,950,533 |$ - 1$5,000,950,533 |$ - I8 - |$ -
Common Stocks $5,853,567,145 |$5,853,567,145 |$5,853,567,145|$ - I8 - 8 - |$
Cash and Cash Equivalents $ 925,672,336 |$ 925,672,336 |$ 467,396,823 |$ - 18 - |$ 4582275513 |$
Securities Lending Reinvested
Collateral Assets $ 46,313,709 |$ 46,313,709 |$ 46,313,709 |$ - I8 -8 $
Total $12,001,134,748 |$11,826,503,723 |$6,367,277,677|$5,000,950,533 |$ - |$ 458,275,513 |$
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statement for June 30, 2019 of e FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change) (continued from preceding page)
D. Not Practicable to Estimate Fair Value

Not applicable.

E. NAV Practical Expedient Investments

The Company elects to use NAV for all money market mutual funds in lieu of fair value as NAV is more readily available. These funds are backed by high
quality, very liquid short-term instruments and the probability is remote that the funds would be sold for a value other than NAV.

Note 21 — Other ltems

Not applicable.

Note 22 - Events Subsequent

No significant changes.

Note 23 - Reinsurance

No significant changes.

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

A-E. Not applicable.

F. Risk Sharing Provisions of the Affordable Care Act (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses (required NAIC disclosure regardless of whether there is any significant change)

No significant changes.

Note 26 — Intercompany Pooling Arrangements

No significant changes.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

No significant changes.

Note 31 - High Deductibles

Not applicable.

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

Not applicable.

Note 33 - Ashestos/Environmental Reserves

No significant changes.

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 - Multiple Peril Crop Insurance

Not applicable.
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statement for June 30, 2019 of e FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 36 — Financial Guaranty Insurance

A. Financial Guarantee Insurance Contracts

Not applicable.

Schedule of Insured Financial Obligations at the End of the Period (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
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Statement for June 30, 2019 of the FACTORY M UTUAL INS U RAN C E CO M PANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

12
2.1

22
3.1

3.2
3.3

34
35
4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

Yes|[ ]
Yes [

Yes|[ ]

No[X]
] No[]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group?

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a

result of the merger or consolidation.

Yes [X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or

similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?

Rhode Island Division of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance

Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[]

2/31/2017

NIA [X]

1

2/31/2017

1

2/08/2018

Yes|[ ]
Yes| ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

NIA[X]
NIA[X]

No[X]

No[X]

No[X]

Affiliate Name

1

2
Location (City, State)

FRB

0CC

FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards?

QO

(@)
(b)
(c
(d
()

)
)

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

Compliance with applicable governmental laws, rules and regulations;

The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended?

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers?

Qo7

Yes [ X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]



Statement for June 30, 2019 of the FACTORY M UTUAL INS U RAN C E CO M PANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.)

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:
Amount of real estate and mortgages held in short-term investments:
Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

Yes[X] Nol[ ]
0

Yes[ ] No[X]

1,071,019,504

0

Yes[X] Nol[ ]

1
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 3,478,005,825 4,135,342,716
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 1,071,502,414 1,071,019,504
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 4,549,508,239 $ 5,206,362,220
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 46,313,709
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 46,313,709
Total payable for securities lending reported on the liability page: $ 46,313,709
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Securities Services 383 Madison Avenue New York, NY 10179
RBC Investor Services 200 Bay Street, Toronto, Ontario, Canada
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3
Date of
Old Custodian New Custodian Change
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Statement for June 30, 2019 of the FACTORY M UTUAL INSU RAN C E CO M PANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].

1
Name of Firm or Individual

2
Affiliation

Sanjay Chawla SVP, Chief Investment Officer

Daniel Richards VP, Portfolio Mgr Fixed Income

Scott Anthony, VP Sector Portfolio Mgr Fixed Income

Alliance Bernstein L.P.

Standish Mellon Asset Management

GCM Grosvenor LLC

Morgan Stanley & Co. LLC

Goldman Sachs Asset Management, L.P.

Blackrock Financial Management Inc

Pacific Investment Management Company LLC

Tudor Investment Corporation

The Blackstone Group L.P.

Abry Partners I, LLC

Carlyle Investment Management LLC

Fortress Investment Group LLC

Lexington Partners L.P.

Oaktree Capital Management L.P.

Arrowstreet Int Equity ACWI EX US TR FD

Citadel Wellington

Ardian Co

Apollo

Dyal Capital Partners IV LP

Warburg Pincus Global Growth XIlI

Cc|Cc|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|—|—

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
108477 Alliance Bernstein L.P. 0JK55UGWSWNF3X7KLQ85 SEC DS
113972 Standish Mellon Asset Management ME7YUCK4NF1W8VM8SP25 SEC DS
169155 GCM Grosvenor LLC 549300PT67J6DFJJCA91 SEC DS
8209 Morgan Stanley & Co. LLC B6N8SCO6AK49FON7K1X52 SEC DS
107738 Goldman Sachs Asset Management, CF5M58QA35CFPUX70H17 SEC DS
L.P.
107105 Blackrock Financial Management Inc 549300LVXY1VJKE13M84 SEC DS
104559 Pacific Investment Management 549300KGPYQZXGMYYN38 SEC DS
Company LLC
159792 Tudor Investment Corporation DBY7NOU4YOKL2C5BLN13 SEC DS
17917 The Blackstone Group L.P. 5299004LW4QWGZUB8Y96 SEC DS
161154 Abry Partners I, LLC 5493008DUET1UHALQU71 SEC DS
111128 Carlyle Investment Management LLC 549300MVJ5FAYQX68835 SEC DS
129010 Fortress Investment Group LLC VZ3406RQQADQ6BP5Q17K28 SEC DS
147281 Lexington Partners L.P. 549300Q148TIDZJCR212 SEC DS
106793 Oaktree Capital Management L.P. JOAJTOQKFOHWVYTX5K56 SEC DS
111298 Arrowstreet Int'l Equity ACWI EX US SEC DS
TRFD
27376 Citadel Wellington Y5ANBE4TPK79T3GVFF35 SEC DS
121326 Ardian Co 549004QNJOOEMFZ1Q24 SEC DS
143158 Apollo 5493004UBP55J1YLCL14 SEC DS
284175 Dyal Capital Partners IV LP 549300NWQQVOXMYKAQ32 SEC DS
156945 Warburg Pincus Global Growth XIII 5493007VPCEXSWQS1868 SEC DS
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
18.2 If no, list exceptions:
19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer orobligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[ ] No[X]
20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
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Statement for June 30, 2019 of the FACTORY M UTUAL INS U RAN C E CO M PANY

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0

Total XXX XXX 0 0 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] NoJ[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]
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Statement for June 30, 2019 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
10538........... |03-0308160.......... AMERICAN TRIUMVIRATE INSURANCE COMPANY (ATIC). Unauthorized....| ..
..................... 61-1140366.......... | DRISK INSURANCE INC........otuuiiuiniimiisiiesneisneissenssenesese s st ssssssssnsssnsscneas Unauthorized....
All Other Insurers
..................... AA-3191390......... | CASTLE HARBOUR INUSRANCE LIMITED........ccouvcrnevmernernerrerrerrerrenscsensennennernerncsesenees | BMUecciecs | UNQUthOTIZEA.... [ oo [ e,
..................... AA-3770336......... |HEXAGON INSURANCE COMPANY, LTD.......ccovurirnrrrnriinerinnrrsssrnsnirsenenssnisssesssssnsssessssenseess | OY Muevioroe [UNAUNOMZEA. ... [ oo | oo,
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Statement for June 30, 2019 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama........ccocoovnineiniininnns AL|....... L.... 26,499,054 | ......ccoeene. 18,039,627 ....3,002,602 5,113,531 ..6,028,380 | .ovveireinne 3,782,035
2. Alaska 1,352,005 | oo 2,272,703 331,011 478,600 WA34827T | 459,998
3. ANiZONA.... 19,506,242 | .....ccovvenee. 18,387,411 | oo 291,832 | oo 7,108,826 | ......ccccone.. 15,167,278 | c.ovvvvcrne 16,258,640
4. Arkansas 11,183,427 | oo 7,978,256 7,047,622 6,233,764 47,126,115 | oo 25,202,103
5. California.......cccoerernieneirenen CA|.. L. 213,475,194 | .............. 201,059,246 68,689,244 ....59,707,821 ...259,006,992 | .....ovoinnn 48,448,452
6. Colorado........coeurrerrerenrennenes 11,576,743 | oo 9,769,214 | ............... 11,078,612 | .o 17,001,399 | ..o 14,913,300 | ..coovvrnnnee. 28,377,026
7. Connecticut 13,381,008 | ...coovvrenee 10,723,293 ....3,929,264 2,109,979 22,265,841 | .coovvvernne 14,621,949
8. Delaware 1,640,774 | oo 1,120,524 589,693 23,909 524912 | oo 3,328,329
9. District of Columbia................ DC|...... Lo | v 4,700,141 | oo 3,824,129 | .o 10,578,687 | ..ocvverene 30,353,516 | ..oovvverenee 36,859,204 | ................ 66,259,998
10, Florida. ..o 90,826,721 75,073,355 ....124,392,410 ....37,096,182 217,130,539 | oo 157,235,519
11.  Georgia ...50,689,525 | ... 42,953,250 ..28,694,121 28,971,181 ..27,645,900 ....59,993,168
12, Hawali.....coccovvrenrrrnieircenne 6,069,847 | ..ovvvrrrenn 6,623,382 | ..oveieeeeeene 222,208 367,625 | .o 32,065
13. 8,539,713 | v 5,026,084 ....1,903,280 772,362 947,832 | oo
14. ...54,122,147 45,607,049 6,839,157 10,051,835 ..65,486,719 | ... ....69,630,141
15. 28,500,004 22,179,435 ....5,137,759 4,046,494 14,203,110 | covvvvrernn 15,863,697
16. 22,146,076 | ...ccovvnnvnee 16,283,652 | ..covvveenee. 15,290,895 | ..cooovvrrenena 6,328,990 | ....cocovvennee. 20,608,394 | .......ccc.... 13,105,523
17, Kansas........cocovevevneeneninininns 10,898,639 | ...cocvvvvnne. 10,861,629 7,684,668 6,709,656 25478,845 | ....ccocvenne 19,143,026
18, Kentucky......cocoveeveereersiencenens KY | ...o.c. L. 43,049,861 | ...ccovvvnenee 35,702,859 20,660,674 ....4,933,896 20,247,285 | ..o 34,548,078
19, LOUISIANA........cvverererreriririririnas LA|...... Lo | v 54,908,011 | coovvevrenee 39,626,668 | ..................6,668,448 | ................33,326,135 | ........c....... 44,493,719 | (oo 46,115,532
20.  MainB....ocooeeeenierererineineieinae 11,347,945 | ..o 5,291,640 | .oovvrierenn 2,148,785 | i 52,418 | 1,896,901 | .coovrvviirernne 2,788,833
21.  Maryland 12,988,585 | ...cocvvvene 11,383,005 ....6,097,109 2,760,718 31,647,866 | ......coconven 24,440,078
22. Massachusets........c..ccceneenee. MA|...... Lo | v 30,917,783 | oo 27,483,822 | .oovvnn 11,391,647 | oo 5,670,228 | ..ccvvvvrnnes 44,223,924 | ................ 21,457,804
23, Michigan........cccooerervnieininns MI....... L. 23,569,113 | oo 21,185,921 9,422,915 1,667,629 18,980,394 | ................ 29,287,525
24, Minnesota........cccoeererreerneen . MN | e L.... 25,757,262 | ...ccovvvrenee 21,618,398 17,183,662 4,369,793 64,972,494 | ......ccceo.e.. 6,513,759
25, MiSSISSIPPi..ceeerereereenernreneen MS | i I I 18,245,138 | ...ccvvvvnee. 14,988,307 | ...ocvvvvernnee 276,933 | oo 705,385 | .oovovevirne 12,192,011 | oo 5,770,577
26, MiSSOUM.....coureiercrrerreirereenns 19,788,622 | ....cccovvnnee. 16,080,829 ....3,798,220 6,788,413 | .ocvvveinne 13,219,613 | oo 6,940,940
27. Montana........ccccoevvvreveenen. MT | i L. 3,987,402 | ..ooovvvvnne 2,974,089 191,961 128,096 | ..ooovocecrereeereinreneinee | e 4,370,592
28.  Nebraska........cccooeverrvineeen NE | i Lo | v 6,552,643 | ..ccvvvrvrenee 5,269,317 | covverririrniinee (122,341) | coovvrreene 3,528,604 | ......cccooue.. 16,114,919 | (oo 1,431,589
29. Nevada......cooonvvvrereinienens 18,358,836 | ...ccvvvenee. 15,116,510 | oo (25,042) ....14,928,974 4427601 | e 21,511,639
30. New Hampshire...........cc....NH| ... 2,922,418 ...2,867,385 ...110,662 .2,474517 3,389,449 | .o 1,448,299
31, New Jersey.....oveneencenen. 26,755,316 19,535,034 55,324,572 2,353,608 ....296,070,459 33,401,841
32, New Mexico.......ccourevrrnennee 2,439,833 | .o 1,902,345 3,723,175 1,000,909 6,040,781 | cocvriiennee 27,256,555
33.  New York..... ...78,986,071 66,821,744 ..19,954,310 11,021,334 308,945,838 | .... ..346,424,904
34.  North Carolina 51,267,599 47,659,684 23,099,095 ....14,768,566 67,223,671 | ccoovvverenes 20,534,047
35. 7,312,651 | oo 8,949,663 12,065,395 1,129,905 19,023,788 | ..oovererrreenns 5,678,472
36. ..47,164,224 .38,989,594 ..30,715,313 ..5,726,750 93,779,188 | .... ....55,244, 372
37. 15,334,303 13,128,919 | oo 2,636,458 1,743,046 37,354,008 | ..o 9,438,730
38, Oregon......cccooevvereenereeeneinens 16,355,553 | ..ccoovvvvnne 19,924,216 | .o 64,423 | 2,801,792 | oo 19,734,720 | covvovvernee 2,529,856
39.  Pennsylvania 48,606,553 | ......ccoene 45,580,426 ....20,376,652 77,421,701 | oo 68,314,397
40. Rhode Island 3,065,184 | ..oovvernee 2,516,350 2,000,374 4,060,902 | .....covverernn 5,680,503
41.  South Carolina.........coceevevenee. SC| ... Lo | v 29,369,750 | ..ovvvrrnenee 28,277,110 | cvvvveeenn 14,476,493 | ..oooovvienee 5,735,784 | ..o 40,820,572 | coovverrennnd 6,962,302
42.  South Dakota........cccrerrrnrenee SD|....... L. 4733294 | oo 3,676,701 7214794 | oo 1,265,151
43, Tennessee.......ccommeurereeens TN|....... L.... 35,408,861 | ...ccvvvrnenee 29,652,807 | ..ovevrerernnn9,758,658 | .o 63,938,141 17,253,157 | coovvereene. 192,929,070
44, TeXAS...ocirerrirerinrirereinrins TX| e Lo | v 136,712,903 | .............. 126,589,724 | ................82,836,308 | ........ccc..... 93,035,614 | .............. 220,918,011 | covvvrenee 396,828,239
45, Utah..ccee 11,760,699 | ..coovvennee 12,006,052 ......5,936,056 DAB18TT | 6,573,862
46.  Vermont 1,259,600 442,086 102,595,895 | o 2,350,957
47, Virginia.......ocoeveeeneereeeineiieenns VA|...... Lo | v 26,233,351 | coeoveeienee 21,458,700 | ..vvoveerrnnas 4,815,781 | oo 1,481,912 | oo 20,531,096 | ..oovovverennn 11,923,199
48.  Washington........ccccovervriennnns WAI....... L.... 25,115,544 | ......cconvn. 31,016,134 ....6,678,785 8,059,252 9,678,711 | cooeveene. 16,372,368
49.  West Virginia......c..cccorvveneenee. WV |....... Lo | e 3,678,984 | ...ocovvvine 3,262,349 285,868 1,178,471 11,027,809 | ..ovovvieeiiene 658,542
50.  WIiSCONSIN.....c.ccvvererreririnrenes WI|....... I I 27,548,430 | .covvvvnnnne 20,102,036 | ..covvvrrrrrene 3,418,436 | ..covvevnene. 12917,011 | oo 18,597,828 | ....ccoveee. 88,210,021
51, Wyoming.....oooevevmenernenenee WY |l | 4,736,934 | i 3,996,408 | ...oovuiiiiieriineienns [ e | e 5,090,581
52.  American Samoa. .05 .
53, GUAM...cviiirireieeeciee ...96,047
54.  Puerto RiCO.....cocvvvevrecnecneeed PRl | i 10,444,632 | e 11,661,651 ....66,883,144 ...257,537,215 | oo 544,847,689
55.  US Virgin Islands ..138,331 8,626,321 ..2,450,000 1,022,802 ..9,723,289
56.  Northern Mariana Islands......MP | ...l | v, 745 | D087 [ s | et sississinsneses | eessesssssessesssssssssesssssess | sessessssnssssssssesssssessesens
57. Canada.......cccoeuvirirrernnenn. CAN |....... Lo | v 168,179,464 | .............. 138,342,651 | ...ocvoennee 113,387,688 | ...cooovvvnnee 78,948,344 | ............. 278,276,291 | ....vvvuveee 295,340,224
58. Aggregate Other Alien............ OT [ . XXX.oo | covveeene.. 163,836,004 | .............. 142,312,935 | oo 142,330,290 | ..ovvvrennennd 65,678,726 | ...oceovvnev. 186,971,509 | ..oovvcenee 178,977,592
59.  TotalS....ovuvereieirirernirircreins XXX | e 1,794,028,637 . 1,555,419,858 .1,025,630,457 | .............. 772,853,200 .3,063,288,645 | .......... 3,075,833,096
58001. AFG AFGHANISTAN XXX...
58002. DZA ALGERIA.........cccovvevne XXX
58003. ATG ANTIGUA........cccovvrirnne XXX
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | coocvviunen. 163,747,059 | .............. 142,399,011 | oo 142,330,290 | .coovvvvenne 65,678,726 | .............. 186,971,509 | .....cocence. 178,887,431
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... 0,09, O [ 163,836,004 | .............. 142,312,935 | oo 142,330,290 | .ooovvvrennenad 65,678,726 | ...ccovvnne. 186,971,509 | ..ooovovcenee 178,977,592
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 56 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 1
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Organizational Chart

June 30, 2019

Policyholders

Factory Mutual Insurance Company

NAIC 21482 Fed ID 05-0316605 RI
100% OWNERSHIP of all Subs

NAIC 00000 MEX

FM Global de Mexico S.A. de C.V.

Factory Mutual Insurance
Company

Escritorio de Representag¢do No

Brasil LTDA

c FM '“5“[?"?: j FM Insurance FM Approvals LLC FMRE Holdings LLC TSB Loss Control Consultants, Inc. EMIC Holdings, Inc.
ompany Limite Europe S.A. NAIC 00000 RI NAIC 00000 DE NAIC 00000 GA NAIC 00000 RI
NAIC 00000 GBR NAIC 00000 LUX Fed ID 05-0520189 Fed ID 27-1439297 Fed ID 58-2190659 - AlIN ID AA-2730043
AlIN ID AA-1120610 Fed ID 05-6009005
AIIN ID AA-1370041 NAIC 00000 BRA
| ' |
1 1 1 ] ] ] | ] | ]
FM Engineering FM »j\pl:)rovals FM Appl.'ov.als FM Approvals Watch Hill Insurance Corporate FM Global Appalachian FM Global Affiliated FM Risk Engineering
International Limited Europe Limited Assessoria E Company Insurance Services, Servicios, Insurance Company Services LLC Insurance Insurance
Limited NAIC 00000 NAIC 00000 Representacdo NAIC 00000 VT Inc. S.deR.L de C.V. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 GBR GBR IRL LTDA Fed ID 20-2740839 NAIC 00000 RI NAIC 00000 MEX Fed ID 05-0284861 Fed ID 27-0433536 NAIC 10014 RI NAIC 00000 BMU
NAIC 00000 BRA Fed ID 05-0453751 Fed ID 05-0254496 Fed ID 98-0131767
Jo) 1
= | | | | l I 1
FM Engineering Two 95 95 95 95 FSM G!obal FM do Brasil FM Engine'ering New
Egypt LLC Ledgemont LLC Hayden Mezz Owner Hayden LLC Hayden Lender LLC Hayden Mezz c;:::;sa Servicos de Consulting Providence
NAIC 0000 EGY NAIC 00000 DE 1 LLC NAIC 00000 DE NAIC 00000 DE Lender LLC SAS Prevencao de (Shanghai) Co Ltd Mutual
Fed ID 37-1699077 NAIC 00000 DE Fed ID 46-0627887 Fed ID 46-0639741 NAIC 00000 DE NATE 00000 Perdas Ltda. NAIC 00000 Limited
Fed ID 46-0655775 Fed ID 46-0644539 NAIC 00000 CHN NAIC 00000
coL BRA BMU
Hobbs Brook 601 275 175 Johnston 101 FMEC 3460 At 130dl e Hobbs Solar Hobbs Solar Hobsb:'iolar :M
Management Wyman Buildin. Edgewater Legac 265 Winter Preston woo 1LLC 4LLC sia
e Hobbs Brook Edsev‘éater Wyman LLC e B oy e Ridge LLC NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 Holdin
NAIC 00000 Limited H Lc NAIC 00000 DE DE DE DE gs Pte.
NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000
DE GBR DE DE DE DE DE DE DE DE Fed ID 46- Fed ID 30- Fed ID 35- Fed ID 38- Ltd.
Fed ID 04- fed 1D 04 fed 100 Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- Fed ID 46- 1737956 0871090 2566166 4085564 ol\(l)AOL%
3516897 8836334 1439940 2766487 1440057 2775533 1609795
3516901 3516936 SGP
93 Building 404 610 Lincoln Park Ridge Neponset Hobbs Solar Hobbs Solar Green Street 343
LLc Wyman LLC LLC Bldg LLC 285 Central West River 245 81 21LC 3LLC Plaza LLC Winter
NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000 NAIC 00000 Bldg LLC
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE NAIC
DE Fed ID 04- Fed ID 04- Fed ID 04- NAIC 00000 NAIC 00000 NAIC 00000 DE DE dDE Fed ID 38- Fed ID 32- Fed ID 30- 00000 DE
Fed ID 04- 3516903 3516902 3516937 DE RI RI Fed ID 04- Fed ID 27- Fed ID 38- 3982389 0486346 0939299 Fed ID 30-
3516935 Fed ID 27- Fed ID 27- Fed I 27- 3516938 1169682 3942300 0965702
1169682 1595571 1439297




Statement for June 30, 2019 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULEY
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

[4%9)

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
ﬁ?:ﬁbers Name Code Number | RSSD | CIK|International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (YIN) *
0065 | Factory Mutual Insurance Company & its Affiliates.. [21482... |05-0316605.. | .....cccco. |coves | coverrerrierennes Factory Mutual Insurance Company...........cccccevevreurivereennns [ P RE o oiies [ttt ettt es b sssssaes | antesessssessesssensases | sesessensesesess | sbesessessesess s sttt n et b st s et enae e | eres N.ooa. 1.
0065 | Factory Mutual Insurance Company & its Affiliates.. | 10014... | 05-0254496.. | ......ccc. |veee | orrrmrrrrrverenns Affiliated FM Insurance Company...........cc.couvreeenernrennenens Rl [DIS T FMIC Holdings, INC......cevvrrrrerrireieiineirrieienenes Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N 1...
0065 | Factory Mutual Insurance Company & its Affiliates.. [10316... |05-0284861.. | ....cccoo |eover | everveviierrenn Appalachian Insurance Company...........cccoerverrreirerrneennnn. [ P [D1S T FMIC Holdings, INC.......covvreiiierrerciriisieessieinns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N 1.
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | AA-1120610. | ...cocovs | eeere | orermeeneernernens FM Insurance Company Limited..........cocoerrueneenereinincenes GBR........ [DIS T Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... A (R P
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... [98-0131767.. | ....cccccc. | ever | coervirererrercnnns Risk Engineering Insurance Company Limited.................... BMU........ DS..... FMIC Holdings, INC....c.cvvveveiicreeiiesiceieieinas Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... Neveoos e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |AA-1370041. | ..o | eover | eoverrerierenns FM Insurance EUrope S.A.........ccocveeveieneeieseisseessienens LUX......... [D1S T Factory Mutual Insurance Company.................. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... | U P
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |AA-2730043. | ...cccooe | vreee | rrrrmeerrernennes FM Global de Mexico S.A. de C.V......cocvvvvrnrnenernireinnenns MEX........ [DIS T Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... ) (R P
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |20-2740839.. | ..o | vover | coverrervierienns Watch Hill Insurance Company..........ccceeveenmeereerneenenenns VT [D1S TR FMIC Holdings, INC.......cvvvreirieieieisrsieeisrieinns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevvooor | e
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... | 05-0453751.. | ...cccovves | cenne Corporate Insurance Services, INC..........ocurereereereernerneeneen. [ [DXS T FMIC Holdings, INC......ccvurerieneireinieneineieeeeens Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooo e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |....cccccoveerveees | ervervrinns | eon New Providence Mutual Limited Risk Engineering Insurance Company Limited.. | Ownership........ ....100.000 |Factory Mutual Insurance Company.... Nevooors e
Factory Mutual Insurance Company - Escritorio de
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | ...ccccorrrrrcmrinns | cevvmrees [ evene [ ervermerneereernnes Representacéo No Brasil LTDA. BRA......... Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... A (RN P
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... [05-0520189.. | .....ccccc. {ever | corrvirererrerennns FM APProvals LLC.........cccccoveveiiicieeieesieve e Rl Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |....ccccooveveiverees | erverveinns | evves | erverrerieienns FM Engineering International Limited...............ccccoeviirennee GBR........ FM Insurance Company Limited........................ Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooos | oo
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | ....cccorrrremrirns | cermrrees [ereee [ wrvrreeenrirnennns FM Engineering Consulting (Shanghai) Co. Ltd................... CHN........ FM Global Services LLC.........ccoovvvruererenrineinns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... [\ IS I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |....cccoovevvrieres | vrveveinns [evver | eorerrerieiiens FM Approvals LImited...........cccoeevreieieeeeeesieessiennns GBR........ FM Approvals LLC........cccoovverivieereeieeiens Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooor | oo
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | ....cocorreeemrenee | cevrmres [ eeone | errermerneereenens FM Approvals Assessoria E Representacédo LTDA. ............ BRA......... FM Approvals LLC..........cocnrereneeneereirnincineineenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Neooooe | oo
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... [27-1439297.. | ....ccccce. | ever | coervirererrerenns FMRE Holdings LLC......ccoveveiricieeieesiee e DE........... Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... Neveoos e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |58-2190659.. | ....ccccoo. | eover | coverrerrierennes TSB Loss Control Consultants, INC...........cc.cccoevvvererrirennen. GA... Factory Mutual Insurance Company.................. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... | U P
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | 05-6009005.. FMIC Holdings, INC......cvvvvrerieireiiesissiecesissiseseissssssissiseenns [ I Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... ) (R P
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... . |FM Global Servicios, S.de R.L. de C.V. .. IMEX........ . |FMIC Holdings, Inc Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooor | e
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... FM Global Services LLC..........covruririnrerrirnineeneireieeeneenens Rl FMIC Holdings, Inc.... Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooooe | oo
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |........ccceovvneeee. FM do Brasil Servicos de Prevencao de Perdas LTDA........ BRA......... FM Global Services LLC.........c.cccccvvervivererrinennn Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... Nevooo e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |04-3516902.. |.. . 1610 Lincoln LLC.... . .. |FMRE Holdings LLC.. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... [\ TR I
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | 04-3516903.. 404 WYman LLC......oovvrreernesriesseeie s FMRE Holdings LLC........cccovvrrerinrrrireieienrereenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... [\ IS I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |04-3516936.. | .....cccoo |eover | everrerrierrens 275 WYMAN LLC.....oviieicceecene e FMRE Holdings LLC........ccoovverivreereeieieins Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooor | e
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... | 20-8836334.. | ...ccccovee | veere | orernerneernenens 175 WYMAN LLC.....ooieeee ettt seeeseceees FMRE Holdings LLC........cccovnrerinereireininreneenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooooe | oo
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... [04-3516937.. | ....cccccee | ever | coerverererrircnnns Park Ridge Building LLC.........ccccoovveviiiiceieeeee e DE........... DS..... FMRE Holdings LLC.........cccovvveevieericrciees Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |04-3516935.. | ..o | eover | crverrerierenns 93 BUIIING LLC....ooveveee e DE....... DS...cco.e. FMRE Holdings LLC........ccoovveriireirerrieieeiene Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooor | oo
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... [ 20-2775533.. | .o.covceves | eeene | orermeeneernenens 265 WINEr LLC.....ooververeeeeieeeece e eeeeeteseseesennes DE......... [DIS T FMRE Holdings LLC........ccoovrrerernereireincinnereenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... |\ IS I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |27-1169682.. | .....ccoo. | vover | vverrerrirerienns 245 WINEr LLC.....veieeesees e DE........ [D1S T 265 Winter LLC.......ovvveeeereeeeeeseeessines Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooor | e
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |27-1440057.. | ...cococee | veone | orermernerreennens FMEC Legacy LLC FMRE Holdings LLC.........ccovneuineeneireincneineenas Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooo e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |04-3516938.. | ....ccccoe | eroer | cvververisrnnnns Neponset River LLC FMEC Legacy LLC.......cccoovvvererereecerceeiee Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooor | oo
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |27-1439297.. | ..cccccovws | eover | cverrevrerenns West Glocester LLC FMEC Legacy LLC........ccoeeviiereseeieieins Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... [\ IO I
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | 04-3516901.. | ...covcvves | eeeee | wrrrrmerreernernns 601 Edgewater LLC FMRE Holdings LLC........cccovrrrrmernereireinrineereenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooooe | e
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... [27-1595571.. | ..ccccceees | ever | corrverererrirenns 285 Central Avenue, LLC........ccccovveevvceeecesee e Rl...ccon... DS.... FMRE Holdings LLC.......c.cccoveeeriecriccenenes Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Nevooa | e
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Statement for June 30, 2019 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULEY
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD | CIK|International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (YIN) *
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516897.. | .. . | Hobbs Brook Management LLC DS.. . |FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |......cccerirnenee Hobbs Brook Limited [D1S T FMRE Holdings LLC........ccoovveriiieeirreieeiene Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooor | oo
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |45-2766487.. 101 Edgewater LLC.........ovoveeeerrereeneeseseeeesieeseneees DS FMRE Holdings LLC........ccoovrrerierrereireinrinnereenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... |\ TSR I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |27-1169682.. |.. . |401 Edgewater LLC...... .|DS.. . |FMRE Holdings LLC.. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |27-1439940.. Johnston Building LLC...........coovrinerrininenenereeceneneis DS FMRE Holdings LLC.........ccovnrerineereireiecneeneenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooooe | e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |....cccocvevvrreves [revervirees {ever | eervirereriinenns FM Global Services Colombia S.A.S..........cccocevevviviereriinnns COL......... DS..... FM Global Services LLC.........ccccccovveviverereincnnn, Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |37-1699077.. | ..cccoceves | eover | crverrerrierinns Two Ledgemont LLC.........cocveieieiceeee s DE....... DS...cco.e. 95 Hayden Mezz Owner LLC.........cccccoevverrerina Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... [\ TR I
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... [46-0627887.. | ...cccccces | vvene | rrrrmerrrervennns 95 HaYdeN LLC.......ovveereeieirciseeeeseessesese s sseesssenenns FMRE Holdings LLC........cccovrrenrrrrereireirnernneneenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooooe | oo
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... [46-0639741.. | ....ccccce. | cever | corrverererreennns 95 Hayden Lender LLC FMRE Holdings LLC.......c.ccoovvieerieercreienes Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... [46-0655775.. | ...cocooves | vene | orermeeneereennns 95 Hayden Mezz Owner LLC.... FMRE Holdings LLC........cccovnreeeneereireineinneneenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooo e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |46-0644539.. | ... |eveer | crververviierinnnns 95 Hayden Mezz Lender LLC.........ccccovveevecrececeieenns FMRE Holdings LLC.......ccccovvveerieevicrceeenes Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... [46-1609795.. | ..o | eover | crverrerrierrenns 3460 Preston Ridge, LLC.........cccovevieerieeseeeee s FMRE Holdings LLC........cccooevirieeirieieeiene Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooor | oo
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... [46-1737956.. | ...coccoves | vvene | rrrrmerreereenens 1301 AtWOO LLC.....oooeeeeecieeeeeeieeseese s FMRE Holdings LLC........ccovurrerenrereireieiinnereenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... |\ ISR I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |38-3942900.. | .....cccoo | vorer | ererrerirerrenns 81T WYMAN LLC......oooveieieieereee e FMRE Holdings LLC......c.ccovvvvrivierereiriereinns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooos | e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |30-0871090.. | .....cccoo |eooer | coverreeierinnes Hobbs Solar 1 LLC FMRE Holdings LLC........cccooemvirrieirerrireieeiene Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... [\ TOUO I
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... [38-3982389.. | ...cccoes | vveee | wrrrrmrrrrrrviranns Hobbs Solar 2 LLC FMRE Holdings LLC........cccovvrririnrirrireininreneenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Nevooooe | oo
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | 32-0486346.. Hobbs Solar 3LLC........cccceveieirieiesreeseesese s FMRE Holdings LLC........ccoovverinrerereeiereies Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | ....cccccovrrurrenne . |FM Asia Holdings Pte. Ltd . |FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |30-0939299.. Green Street Plaza LLC...........ccccooveeveeicniceeceeeeeinne FMRE Holdings LLC.......c.cccovveeevieeicciene Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | 35-2566166.. Hobbs Solar 4 LLC FMRE Holdings LLC........cccooveviireereieieeiens Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | ....ccccovrrrerrenns . | FM Engineering Egypt LLC... . |FM Engineering International Limted. .... | Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | 30-0965702.. 343 Winter Bldg LLC FMRE Holdings LLC......ccccooverivrerereeieireins Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | ....cccoorerrnecnee | vervmres [ evene [ errermeeneereenenns FM Approvals Europe Limited FM Approvals LLC..........cocnrerreienereieieeineieenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooore | e
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |38-4085564.. |.......c... |.ever | coervivererrirennns Hobbs Solar 5 LLC FMRE Holdings LLC.........cccovvveevieeeicrcieines Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... Nevoos e
Aster Explanation

[1

| Pool Participants: Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian Insurance Company (2%).




Statement for June 30, 2019 of the FACTORY MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
BTttt | feeebeeb et neen 242,233,395 | oo 431,880,604
2. AllIEA TINES ettt ssensins | coesississinsiss 553,563,518 | ..oecvvrivriiriines 56,884,598
3. Farmowners multiple peril.
4. Homeowners multiple peril...
5. Commercial multiple peril
6. MOrtgage QUATANTY.........cccevverieireireieieie et ses
8. Ocean marine
9. Inland marine........ 456,990,328 ..237,689,672
10. Financial QUAraNtY.........cceeueieireiiininieeiesee st sses
11.1. Medical professional liability - OCCUITENCE.........covuriveireiriirieieeese e
11.2. Medical professional liability - claims-made..
12. Earthquake.......cccccvvvierervenieieinnnns
13. Group accident and health...

. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage..........ccceueuevieiriieece e
. AICraft (all PETIIS)......cvevceeieieies e

. International..
- WAITANEY ...
. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business. .
s TOAIS .ot

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

1,748,640

(37,692)] ...

: Sum of remaining write-ins for Line 34 from overflow page. e
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......ccoeererirsrerierierrsisriannas

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current

Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. Ocean marine
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.

. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

Other liability-OCCUIMENCE. .......cvueviierieiciesie et

. International..
L WAITANEY ...ttt
. Reinsurance-nonproportional assumed Property............cccceeeeiieesicreeeieeseseessenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of bUSINESS.............ccccvevieeiiiccice s

o TORAIS. .ottt

Homeowners multiple peril...

Medical professional liability - occurrence....
Medical professional liability - claims made..

Other liability-claims made
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made

19.2 Private passenger auto iability...........cccoveireeieicnieiecsesee s

19.4 Commercial auto liability..........

. Auto physical damage......

182,089,329
431,961,863

...319,023,031

...224,571,145

335,087,017 | .

..508,983,062

289,084,578
660,763,764

110,216

234,683,518
536,827,620

206,367
.475,368,810

..308,333,543

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......ccoeiiiiiiiinniiniisi s




Statement for June 30, 2019 of the FACTORY M UTUAL I N S U RAN C E COM PANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

10

1 2 3 4 5 6 7 8 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2016 + Prior.....c.. | coovreerersrinnans 122,772 | . 584,445 | ..cocoeveenn 707,217 | ooveiiiieeeeeaea22,565 e | eevierseresiienenseenn22,900 | eiiiiiiiiieeeeen 92,914 [ | cevisrieieeneenenne372,338 | i 665,252 |..cooorverrrenn, (7,293)
2. 2017 s [ 932,219 | oo 115,365 | oo 1,047,584 | coooovns 403,759 | oo 623 | oo 404,382 | .oooreans 485,987 | oo T4 | 85,888 | o, 572,589 | ..o, (42,473) | oo (28,140) | ..o (70,613)
3. Subtotals
2017 + Priof ... | cooeveeerrnnnns 1,054,991 | .o 699,810 [ .oovovriiriennes 1,754,801 | covovrean. 426,324 | oo [SyX] — 426,947 | .o 578,901 | oo 714 | e 058,226 | oo 1,237,841
4. 2018.ceeees | e 1,793,779 | oo 347,832 | oo S o O 617,518 | ooveveerreen 1461 | oo IERTL N — 1,133,732 | oo 13,784 | e 241,378 | 1,388,894 |...cooovrernnnan (42,529) | ..o (91,209) | ..o (133,738)
5. Subtotals
2018 + Prior........ | coevrrreerenaas 2,848,770 | oo 1,047,642 | ..o, 3,896,412 | cocevrera 1,043,842 | oo 2,084 | oo 1,045,926 | ..o, 1,712,633 | oo 14498 | ..ooooeeeeeera899,604 | oo 2,626,735
6. 2019, [ 0.0 S P .0 ST P D0, T D XXX rierierens | eevrerissessisnnnes 289,554 | oo 289,554 |...covvennns D0, S 629,984 | ..ooiiiereenn85,924 | i 715,908 |....ccovveee. .0 SN R 0.0 T PR XXX i
7. TotalS....ceevereere | e, 2,848,770 | cvvevreereen 1,047,642 | ..o 3,896,412 | covvevrernn. 1,043,842 | oo 291,638 | .ovvevrrrrnnnns 1,335,480 | ..oovverrrrne. 1,712,633 | oo, 644,482 | ....coevve0eer 985,528 | oo 3,342,643 | .o, (CrIie L) | I— (URIRETC) | — (223,751)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .ooccveveeeeee 11,241,267
| P (3.2)% | 2. coorreiernn (12.5)% | 3. woovererrraes 5.71)%

Col. 13, Line 7

Line 8

Ao (2.0)%




statement for June 30, 2019 ofte. FACTORY MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

> w N

The data for this supplement is not required to be filed.

Bar Code:

RN AU A AR ATR A
* 2148 22 01949000002 =
AR A AR I DR AL R
* 2148 2 2 01 945540000 2 =
AR AU ORI AR ATR AR
* 2148 22 0193650000 2 =
ARE AR RC O REAR YA AR ARE
* 2148 2 2 0195050000 2 =

Q15

Response

NO

NO

NO

NO




Statement for June 30, 2019 of the FACTORY MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, Prepaid EXPENSES......c.cvvueverierereiisetsisie s sss s sssssesss s ssse b st s st s st en s s s b s b s aen 946,400 | ..o 53,946,409
2505. CSV director compensation plan... ]
2506. MiSCEllaNEOUS rECEIVADIE...........cuivieeiiiieirieie ettt 576,200 | .o 2,372,674
2507. INtaNGIDIE @SSEL.........ocveveriieiieiscc e 073,637 | o 12,073,637
2597. Summary of remaining Write-ins for LiNE 25..........ccoviveviiiiriiereesiessseeeessissesesssssesesesssnnens | svevessensenienes 10,389,733 | tovvvrsveirernans 68,392,720
Additional Write-ins for Schedule T:
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
58004. ARG ARGENTINA.................... XXX
58005. LXXX

58006. . XXX... ,531, 148,352 | ..o 137 474 A42 |
58007. XXX e 189,943 | i 121,831 | [ [ s 107,100 |....
58008. XXX

58009. XXX

58010. L XXX...

58011. L XXX...

58012. XXX

58013. XXX

58014. XXX

58015. XXX

58016. XXX

58017. XXX

58018. XXX

58019. L XXX...

58020. XXX

58021. XXX

58022. XX

58023. L XXX...

58024. XXX

58025. XXX

58026. XXX

58027. XXX
58028. XXX ..14,107,000
58029. XXX

58030. XXX . |
58031. XXX . . derr s | ———————
58032. XXX N . .
58033. XXX . cerrr s |
58034. XXX

58035. XXX

58036. L XXX...

58037. XXX

58038. XXX

58039. XXX

58040. HONG KONG XXX

58041. HUNGARY... XXX

58042. XXX

58043. XXX

58044. XXX

58045. XXX

58046. XXX

58047. XXX

58048. XXX

58049. . XXX...

58050. . XXX...

58051. XXX

58052. XXX

58053. . XXX...

58054. . XXX...

58055. XXX

58056. XXX

58057. MARTINIQUE XXX

58058. MEXICO... e [ XXX

58059. XXX

58060. XXX

58061. XXX

58062. L XXX...

58063. L XXX...

58064. XXX

58065. XXX

58066. L XXX...

58067. L XXX...

58068. XXX

58069. PNG PAPUANEW GUINEA.... | .XXX...|..

58070. PRY PARAGUAY...... XXX
58071. PER PERU.......
58072. PHL  PHILIPPIN
58073. POL POLAND.......

58074. PRT PORTUGAL..........
58075. RUS RUSSIA
58076. KNA  SAINT KITTS
58077. LCA  SAINT LUCIA XXX
58078. MAF  SAINT MARTIN DUTCH | ..XXX...]|..

58079. SAU SAUDI ARABIA | XXX
58080. SRB SERBIA ... L XXX...
58081. SGP  SINGAPORE e [ XXX
58082. SVK SLOVAK REPUBLIC XXX
58083. SVN SLOVENIA ... L XXX...
58084. ZAF  SOUTH AFRICA o] XXX
58085. KOR SOUTH KOREA L XXX...




Statement for June 30, 2019 of the FACTORY MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Schedule T:

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date
58086. ESP SPAIN ... XXX
58087. LKA SRILANKA .. XXX
58088. SUR  SURINAM..........cccvvvee.. XXX
58089. SWE SWEDEN . XXX
58090. CHE SWITZERLAND XXX
58091. THA THAILAND ... XXX
58092. TON TONGA ... XXX
58093. TTO TRINIDAD TOBAGO XXX
58094. TUR TURKEY ... XXX
58095. TCA TURKS CAICOS ... XXX
58096. UKR UKRAINE...........cccoovunnne XXX
58097. ARE UNITED ARAB EMIGRATI| ... XXX...
58098. GBR UNITED KINGDOM XXX
58099. URY URUGUAY ... XXX
58100. VEN VENEZUELA.................... XXX
58101. VNM  VIETNAM........cccooevirnne. XXX .
58102. All Other..........coeeverererrrerernnes XXX 960,409
58997. Summary of remaining write-
ins for Line 58 from overflow....... XXX 65,678,726

Q16.1



Statement for June 30, 2019 of the FACTORY M UTUAL INS U RAN C E CO M PANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DeCember 31 Of PHOT YEAT........cciviveiieiiirieie ettt

2. Cost of acquired:

2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

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

© © NGk W

_
o o

Total foreign exchange change in book/adjusted Carrying ValUE. ...t esseseees

Book/adjusted carrying value at end of current period (Lines 142+3+4-5+6-7-8)........ccccevivrerriirrererisieessesesenseeiessns
Deduct total NONAAMItIEA @MOUNTS..........c.cviiieieiicieiicis et ss bbb ns et nansenas

Statement value at end of current period (Line 9 MinUS LINE 10).........ccvviueriiieiiicieiiieiiscieesctessese e sseeres s nneenens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

1. Book value/recorded investment excluding accrued interest, December 31 Of prior Year...........coveeeneeneeneeneeneneereeeneeneens

2. Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccccvieevciieiiescsesecn
Accrual Of dISCOUNL.........c.cvvreeieiiesieeesss st \
Unrealized valuation increase (deCrease).........oovueveuirrerererserseeersreissesnnenns
Total gain (loss) on disposals

©® N o ok

Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment reCognized.............couvveurereerennneneeneseeneens

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12, Total valuation @lIOWANCE..........cceuiceieieteieee ettt bbb bbb st ea s sanaes

13. Subtotal (Line 11 plus Line 12)..
14. Deduct total nonadmitted amounts............c.ceveereereeerenrersineeneennes

©

15. Statement value at end of current period (Ling 13 MiNUS LINE 14).......ciiiiiiiiiiieseiieisississesee sttt snsnes

Deduct amounts reCeivEd 0N AISPOSAIS..............cvurviuiveiieicicieic ettt nae

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YEAT.........ccieiireiricietieeieiee et se st ae bt ss et s snees | sevesssesesssessssesesnaees 1,935,851,394 | ..coovvievceeee, 1,903,317,568

2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition

Deduct consideration for bonds and stocks disposed of.
Deduct amortization of premium

2,573,559,686
17,116,860

...3,986,220,795
................................... 37,853,305

3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation iNCrease (ABCIEASE)..........cuevucvrrieeieeieiereresieseesess e sesssssessesssssssesessssessssssssssssssssessnssssessessssssssssssseses | svesessnssesessesessensssssseneessi 2y 19,980 | tovvivvevierieessie e (16,769,783)
6. Total gain (loss) on disposals ,205,227 | oo 53,577,594
7. Deduct amounts reCeived ON GISPOSAIS.........cccvvcvivieireiiieiei ettt bbb bbb a bbb st et snsesenes | saebessstesssssaes st nnteans 118,601,030 | ocvoveverereeviereicine 133,321,826
8. Deduct amortization of premium aNd AEPrECIALION. ..........cccvueviiiieieiciceie ettt bbb saessees | eebssbessessssssessesse s s besbes e bsses s ssessssants | sebistessessssassssse s sesbes s bbb en s b bnann
9. Total foreign exchange change in bOOK/AdJUSIEA CAIMYING VAIUE..........c.ccveviveieeie ettt bessssseses | eebssesssssssssssssessessssesses s sssesssssessnsnses | siebessessessssosssssesssssssessessesssessesasssnenns
10. Deduct current year's other-than-temporary impairment recognized 16,682,323 | .ovieeieceesee s
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-8+9-10)..........ceevrrerrerrererrerieresieisiesiesiesiens | crevesiesiesessesessssenenns 1,892,418,070 | .oovvvvererereeererans 1,935,851,394
12, Deduct total NONAAMILEEA MOUNES..........c.ciiiieieicicisi ettt bbb s bbb s s s s bsesnes | oebsetsnsesses et sntes et et entesebsetsnsansessnsants | 4ietstessesssssnsassessessntens et et st ensansesnsns
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ccciiuiuiiiiciiiiisiesisisstesesesissssesseessssssssssessssessesssssssones | sressesisssssessessssssssssns 1,892,418,070 | .ovovvericercenas 1,935,851,394
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ....13,745,899,541 14,742,520,189
2. Cost of bonds and StOCKS ACUINEM...........c.ccuivieeieiiiieiteic et st b s baes 2,543,070,565 3,696,947,864
3. Accrual of discount 2,711,884 | oo 3,655,753
4. Unrealized valuation increase (decrease) 907,061,258 | ...ooveveererrrinns (1,383,813,958)
5. Total gain (loss) on disposals 388,486,948 804,946,922
6.
7.
8.

Total foreign exchange change in book/adjusted carrying value...
9. Deduct current year's other-than-temporary impairment recognized....
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
12.  Deduct total nonadmitted amOUNtS.............cccueuerieiceiceeeceese s

13. Statement value at end of current period (Ling 11 MINUS LINE 12).......couiviiiiiiiereieeieriseisieesseeissiess s ssessss s ssssneenes

(7,031,739)| ...

.(3,263,445)
93,143,660
...... 2,123,976

13,745,899,541

....14,989,860,394




Statement for June 30, 2019 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (B)-ereereereeseee ettt ensins | ieesseessenssenssenens 4,327,453,450 | ..ooooriennn 521,795,005 | ...ooovvvnrrerieeiins 612,922,702 | ..oovvereees (2,975,005) | ..ovevrerriiins 4,327,453,450 | ..ooorrrririnnns 4,233,350,748 | ..o | e 4,145,735,221
NAIC 2 (B)- et | eriesissiesessissiaas 376,361,255 | ..ooverreeineieiiens 18,625,413 | .oovvererierieriens 25947 416 | oo (2,885,704) | ..o 376,361,255 | ..ooovenrieiineiines 366,153,548 | ....oouriecirciiciieiiiierienieniens | e 402,760,718
NAIC 3 (@)-1ruvvreereireereiseiseissess s | eriesisseeseesseninas 135,148,384 | ...ooivvririricnenn 41,042,970 | oo 23,403,652 | ..o (1,797,602) [ ..o 135,148,384 | ...ovvovivinn, 150,990,100 | .oouvverrrrrnrrrreenereesnesneseesns | ceveerierieneenecnens 129,800,744
NAIC 4 ()-vuveervereeeriieeiseeeiees sttt sssses st ss s ssessenes | sessssesssssssssssnssns 157,284,777 | oo 81,746,428 | ..o 28,131,685 | oo 385,014 | oo 157,284,777 | oo 211,284,534 | ..ot | s 152,288,918
NAIC 5 (B)- 1.ttt sttt st | eesessesssessess st 49,683,605 | ..o 13,807,329 | ..o 10,915,947 | oo (2,559,348) | ..o 49,683,605 | ... 50,015,639 [ .eovereeeeieeeeeeeeneseneiens | e 41,159,229
NAIC B (B)- .- vverereereireireeiseeiseeisse sttt | enssessssssns s snssenees 1,274,817 | oo 554,056 | .o 2,309,580 | oo 1,372,405 | oo 1,274,817 | oo 891,698 | ..o | e 2,213,250
TOtAl BONGS. ...ttt | eensinnssens s 5,047,206,288 | ....cooovvvnriniinnens 677,571,201 | oo 703,630,982 | ...ooveviiniiniiniies (8,460,240) | ...ovvovveriiniies 5,047,206,288 | ....cccvoorinniies 5,012,686,267 | ....ovviiriiiniissisnisisnisiaaa (O P 4,873,958,080

20IsO

NAIC 2.ttt | 481 R R8s | 1R RS R R R e | R E R R ee | eeeE R ARt | st | Seebs e 0 e nentens | seneriee et
10, NAIC 3ottt ees | £1ee Rk R Rt | et RR R Rk n e | R R bRt R s | et | HeeeR R | Seee bRt 0 et | e s
T1 NAIC 4t | 1Rkt | eeee Rk Rt n e | et R e bRttt | et | et bR | Seeet et 0 et | e s
12, INAIC Bt bbbttt seee | £t tee bR e | H41ee bR LR R R bR ehe | £ebeeeb bbb b bR bbb | Seeb s | ettt | Hreeb e OO OO
13 INAIC Bttt ss st st eee | £eEE Lottt | HE et enEenE e nEeeEeeE R R eeneen e | fhbeeeE et etk et bRk ks | sedbeees ettt bbb | ettt | ettt 0 e | e
14, Total Preferred SOCK...........ccouriuriiiiciciciiicricsesccisisnins | 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0 [ 0
15, Total Bonds and Preferred StOCK..........currrirniisnirensisnsnssenissesessnenns | soeeesensssssessseens 5,047,208,288 | .....ccocooviriniii 677,571,201 | oo 703,630,982 | ..o (R Z) | R 5,047,206,288 | .....cccooorirrerninens 5,012,686,267 | ... O I 4,873,958,080

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 18$....11,531,139; NAIC28§.......... 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S....204,595; NAIC6S.......... 0.




Statement for June 30, 2019 of the FACTORY M UTUAL INS U RAN C E CO M PANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirrirerirernerienes | e 11,735,734 | ....ovvvcrnn 0,3, SN O 11,836,753 | ..oooovverercenrireciis 122,100 | oo 129,241
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAT.........cvovurireierrireiieiseieieiseessese s sssseesssss st ssessssessessssssssss | ssesssssessasssssessasssssessessasssessessasssnsan (0 R 36,023,896
2. Cost of short-term iNVEStMENS ACUITEA. .........ccvcueiiiiieiice ettt b snseaens | ebesssssessssssessssssesssansesans 637,397,600 | ...ovoverercreieieeeeie e 41,004,021
3. ACCTUAL OF QISCOUNL. ...ttt ettt ettt et s s s s e e e s e et et e e et e e e s et eaet et s e st sesesesesessse st st sssnsnensn s s nnsnenenenenensnenens | seesessssssssesssssesssssssnenenenenenenanans 81,859 | e 56,015
4. Unrealized valuation INCrEASE (ECIEASE)........ccvviveuieiieeieieetes ettt sttt s s s sss s st sses et sessesansens | svsesssssssassesessssessesssensessesensaes (B4,366) | .vovvorererrrereeee e 792
5. Total gain (I0SS) ON QISPOSAIS........ccucvuiviieiieiiciiisiieie ettt sttt bbb s bbb s s s bbbt b s tense | snbessesssssssassesses st enses bt en s b s st es 516 | v (13,465)
6. Deduct consideration reCeived ON QISPOSAS..........cvriviiireieiireiriieie st b s b bbb s e sesssssbesenses | ebesssssessssesessssesessssssesans 625,618,195 | ..oovivericeee e 77,039,121
7. Deduct amortization Of PIEMIUM.........c.cuiiieiieie ettt bbbt et b s ssesaes | setessesssssnsesses et sn b st es e b b es s saes 91,680 | oo 32,138
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..vueririeririreiierisiesissieeseesssssses st sssssssssesseses | ressessessassssssessasssessessassssssessessssssessassns | sessesssssssssessasssnssessasssnssessessnssessessnssnes
9. Deduct current year's other-than-temporary impairmeENt FECOGNIZEM. ..........cvuveuiuriieiieiiieiesie ettt beees | estessesssssssesses e sstessessessssessessessssnsassess | sressmtassessesssssnssssessessntantessessbensansessnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)........ccvruerrriernrrrirrinsnsnesnsessnnies | ceeressessssssseessssssssssessenens 1735734 | oo 0
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....rueierireressessessesssssssseessessssesesssssssssessssssssssssssssnssns | sesssssessassssssssssssssssssessaneas 1,735,734 | oo 0

QsI03




statement for June 30, 2019 of e FACTORY MUTUAL INSURANCE COMPANY

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

QsSI04, QSI105, QSI06, QSI07



Statement for June 30, 2019 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

. Total foreign exchange change in book/ adjusted carrying value.....

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

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

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

1
Year To Date
.......................................... 611,664,662
....................................... 2,306,544,202
................................................... 78,133

....................................... 2,359,694,525 | .....cccovcviriniininnn.4,819,675,928
..................................................................................... ———
____________________________________________________________________________________________________________________________________________________ —

QsI08




statement for June 30, 2019 of e FACTORY MUTUAL INSURANCE COMPANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement for June 30, 2019 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
34410@ 10 1 |FMRE HOLDINGS LLC WALTHAM IMA... IINVESTMENT IN AFFILIATE... 01/31/2010....
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. 0 | 172,625 | 0 | i 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
09157D 10 3|FM GLOBAL INVESTMENT PARTNERS, L.P.... .... |PRINCETON.... . | BLACKROCK.... 11/30/2016.... 3 ....7,397,924
380990 22 6|GSPE - GOLDMAN SACHS PRIVATE EQUITY IX.. . |NEW YORK. .| GOLDMAN SACHS... 08/28/2007.... 3 53,314
380990 23 4|GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS XI ... INEW YORK.. .| GOLDMAN SACHS... 08/19/2011.... 3 [ e | e 134,161
380990 85 3|GSPE - GOLDMAN SACHS PRIVATE EQUITY VINTAGE FUND VI. . |NEW YORK.. .| GOLDMAN SACHS... 11/28/2012.... 3 59,193
BBGOOM 92 6|TUDORBVIGLOBAL..................... STAMFORD .| TUDOR INVESTMENT CORP. 10/01/2018.... A | e | e 10,000,000 | ....coovevuvne
BBGOOL LC 2|ARDIAN CO-INVESTMENT FUND V EUROPE . NEW YORK.. .| ARDIAN.... 02/21/2019.... T [ e | e 1,259,152
BBGOOM H2 7 | ARDIAN SECONDARY Vlll.....coiiimiimireiiieeseeinsiseisssesssssesssesssessssssssssessseseseesas NEW YORK.. .| ARDIAN.... 03/31/2019.... 1 3,500
AAS995 1Y 3 |APOLLO HYBRID VALUE FUND NEW YORK......coovvriirirrineireriiines . MORGAN STANLEY......corirmrrriirirrrrirnnienns 09/14/2018.... T | e | s 2,316,215 | ..o
BBGOOL LP 3|ABRY ADVANCED SECURITIES FUND IV LP..... . ..| CAYMAN ISLANDS.. | ABRY ASF IV LP....oovimriiiierieeireeiessesiessesesssesssnens 12/06/2018.... 1 889,322
BBGO0OG CR 0|CARLYLE GLOBAL INFRASTRUCTURE OPPORTUNITIES........c.ccoovvverrrrirnriinens CAYMAN ISLANDS.. .| CGIOF GENERAL PARTNER 12/21/2018.... 1
BBGOOG XL 0[DYAL CAPITAL PARTNERS IV LP........ccciviiiiiiniierieniieissisesieniesesssesssseeniens NEW YORK.......ocoomrvniricrirerirennns . INEUBERGER BERMAN.........oevvirimrirriniinniienireneneeens 03/31/2019.... T s | e 750,000 | oo
BBGOON OS 6|FORTRESS CREDIT OPPORTUNITIES FUND V LP. ... |INEW YORK.. .|FCO FUND VGPLLC.. 11/30/2018.... 1
BBG001 DQ 4|WARBURG PINCUS GLOBAL GROWTH XIlI . [NEW YORK.. .| WARBURG PINCUS.... 02/28/2019.... 1
279992 14 3{MSPE-EDEN 1, LP....ooiviieiiieiieiieeeeeiesisese st sssssssssse st ssssssnsns NEW YORK.......vcvrrrerierirerireenns .| MORGAN STANLEY........cccovtrrrrrmerierirerereenns 09/25/2007.... T [ s |3, 172 | s
482997 82 2 |MSPE-KPS SPECIAL SITUATIONS FUND I, LP..... NEW YORK.. .| MORGAN STANLEY.... 11/13/2007.... 3 1,879
302999 00 8|MSPE-PITANGO VENTURE CAPITAL FUND.......ccciiimiiiniminnisnessensssesssnissnesen s NEW YORK.. .| MORGAN STANLEY.... 08/22/2007.... 1 10,000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ..o eieiiiis ettt (L] S 26,191,968 | .0 | 0 | XXX.......
4499999. Subtotal - Unaffiliated 0 126,191,968 | .o | 0 [ XXX
4599999. Subtotal - Affiliated 0. 172,625 | o0 | 0 [ XXX
4899999, TOMAIS........vvvreveeteie ettt stttk s Rk s bbbt eeeRe | AeEkieeRseeR R e LR R bR s ek e btttk eeLeseeL s e Rkt () [ 26,364,593 | ..ooveiviiccnd (0 0 ... XXX.......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
34410@ 10 1 |FMRE HOLDINGS LLC |WALTHAM ....................... |MA. |INVESTMENT IN AFFILIATE......cccoovnenn. |01/31/2010 |06/30/2019 .......... 841,978 | .o | e | e 0 i 841,978 | ....... 841,978 | ..o | e | o (V] I
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated...........ccccooiiiiiiiiiiiiisisscsssississ s | e 841,978 | ..o {0 [ 0 [ i 0 0 0 0] e 841978 | ........ 841,978 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
MORGAN STANLEY INST. FUND OF HEDGE
617447 55 2|FUNDS W CONSHOHOCKEN...... PA.. | MORGAN STANLEY... 06/28/2004 |06/30/2019 | ......... (172,444) | ... AT2444 | oo | | e | v 172,444 | oo | s | e




Statement for June 30, 2019 of the FACTORY M UTUAL I N S U RAN C E COM PANY

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

SCHEDULE BA - PART 3

1'€030

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19
3 9 10 11 12 13
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Encumbrances Gain (Loss) on|  (Loss) on (Loss) on
CUSIP Identification Name or Description City Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) on Disposal | Consideration Disposal Disposal Disposal
617447 53 7|MORGAN STANLEY IFHF SPV LP.......ccccovvvmirirnirrns W CONSHOHOCKEN . | MORGAN STANLEY.......cccormrimrrinrinninas 09/01/2011 [ 06/30/2019 [ ..oovvvverrirriiinns [ e | cevreeiseesnssinens | veees 0 171143 | s 171,143 | ... 171,143
MORGAN STANLEY PRIVATE MARKETS FUND IV
617449 G2 3|LP W CONSHOHOCKEN . | MORGAN STANLEY.......ocormrermrirarirnennns 01/18/2008 [ 06/30/2019 | ..ovvvrverrererirnns [ cerneereeiseirnnnins | cevreeiseesssninens | veees 0 804,606 | ...cooovvvrerernnnne 804,606 | ........ 804,606
RIVERVIEW STRATEGIC OPPORTUNITIES FUND |
654315 GE 4|LP W CONSHOHOCKEN . | MORGAN STANLEY......ooormrrrerinierninnne 01/17/2014 | 06/17/2019 508,109 | ....... (235,491) | covorvereereeinens | verrerineersseines [ everieeeseeinneins | e (235,491) | cevvvvereriieinens | e 272,618 852,878 | ...coovvrrrrirennns 580,260 | ........ 580,260
G2690# 10 0|ESG PARTNERS (BERMUDA)LP - ESREF................ NEW YORK......ccooorvvrrnncn. .|ESG PARTNERS.......ccccovvvirmrimriiieiinii 11/14/1997 | 06/30/2019 | .............. 1,200 [ v [ e | e (V1 ORI RO 1,200 [ coovveeieniienins | e | e (1,200 [ vvoovvenee (1,200)
GCM GROSVENOR FM GLOBAL INVESTMENT
G3927R 90 9|FUNDLP NEW YORK......coconvrrnnens .| GCM GROSVENOR........coooerireerrriniinnes 11/08/2005 | 05/20/2019 285464 | ...... 409,850 | ...vouvvrrieiies [ e | e | s 409,850 | .ovocererireiiens | e 695,314 | ....1,417,059 | ..coooovirrrrinennne 721,745 | ... 721,745
380990 22 6|GSPE - GOLDMAN SACHS PRIVATE EQUITY IX...... NEW YORK......cocrvvvirnnns .| GOLDMAN SACHS........ccovvrrirrreierinrins 08/28/2007 |05/01/2019 369,889 | ........ 172,881 | o | v | e | e 172,881 | oo | e 542,770 SA2,TT0 [ oo [ e [ e 0
GSPE - GOLDMAN SACHS PRIVATE EQUITY
380990 23 4|PARTNERS XI NEW YORK......coconrirnnens .| GOLDMAN SACHS.........ovvvmrineiiirineinns 08/19/2011 | 04/18/2019 4,885,006 | ....... (28,329) | ..ovvverrrerireirans [ e (28,329) [ ..o | e 4,856,677 A,856,677 | oo | e | e 0
GSPE - GOLDMAN SACHS PRIVATE EQUITY
380990 85 3|VINTAGE FUND VI NEW YORK... .| GOLDMAN SACHS.........oovvmrinriririneinns 11/28/2012 | 04/02/2019 775,162 | ooveecn(78,938) | covoeeiriieireien | ervrerineisneiinns [ e | s (78,938) 1,027,215 330,991 | ........ 330,991
BBG000 LL 2|ARDIAN CO-INVESTMENT FUND V EUROFE........... NEW YORK... . .| ARDIAN 02/21/2019 |05/20/2019 256,241 0 256,241 | oo [ e [ e 0
AAS995 1Y  3[APOLLO HYBRID VALUE FUND.......c.coevomirrrrirerins NEW YORK......oocorvernnns . |MORGAN STANLEY......ccovvrrmirimrrierirens 09/14/2018 | 05/15/2019 219,866 | ...ovveerrn(6,208) | covonvrrrirrireins | e [ e | e (6,206) 213,660 [ ..o [ e | e 0
CARLYLE GLOBAL INFRASTRUCTURE
BBGOOG CR 0|OPPORTUNITIES CAYMAN ISLANDS.......... .| CGIOF GENERAL PARTNER........c.ccoeuvne 12/21/2018 | 05/30/2019 | ...eves0 98,791 | ciiciiis(B1,416) | oo [ | e | vevieees (61,416) [ ..o | 37,378 | 87,375 | e e | e 0
929999 01 0|MSPE-BRAZOS EQUITY FUND Il L.P. ... | DALLAS . | MORGAN STANLEY.... .... | 12/06/2005 |05/07/2019 | .... 0 2,311
200995 21 5|MPSE-CHINA NETWORK SYSTEMS oo INEW YORK.....cooreriiiiannn .| MORGAN STANLEY.... ... | 12/27/2006 | 05/07/2019 |.... 0 168,394 | o | 68,394 | .......... 68,394
291998 54 0|MSPE-EMERGENCE CAPITAL PARTNERS I, LP..... . |MORGAN STANLEY.... ... | 11/21/2007 | 04/01/2019 | ... 0 442,515 442515 | ....... 442,515
429994 52 8|MSPE-H.|.G. CAPITAL PARTNERS IV, LP......cc.cvvvuue ..| MORGAN STANLEY.... . 102/23/2007 | 04/12/2019 | .... 0
482997 82 2|MSPE-KPS SPECIAL SITUATIONS FUND III, LP....... NEW YORK.......occrvverecns . |MORGAN STANLEY. 11/13/2007 | 05/30/2019 27 44
542997 45 7|MSPE-LONE STAR FUND VI, L.P. (2009-01-29)......... | DALLAS . | MORGAN STANLEY.... .... | 01/29/2009 |05/08/2019 | ... 0
578997 89 2|MSPE-MBKPARTNERS, LP......cccouveviviriririnns ... INEW YORK... .|MORGAN STANLEY.... ... | 09/19/2006 |06/30/2019 | ... 0
351990 00 7|MSPE-PAINE & PARTNERS CAPITAL FUND IIl, L.P. [ NEW YORK... . |MORGAN STANLEY.... ... | 06/01/2006 | 06/30/2019 (23)
302999 00 8|MSPE-PITANGO VENTURE CAPITAL FUND............. NEW YORK... . .| MORGAN STANLEY.... . 108/22/2007 | 04/01/2019 | ..o 112,145 | 11t 16,972 [ v | e [ e | e 16,972 [ oo | e 129,117
94999W 92 3| MSPE-WAYZATA OPPORTUNITIES.......cccovvvniniininns WAYZATA. ..o . | MORGAN STANLEY.......coooniriiriririnnninns 02/22/2006 | 05/15/2019 | ....cvovvevrericennns | wovnrrssrinininnsnnns 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. 7,339,469 | ........ 361,771 | v | | o0 | 361,771 | v | s 7,701,240 |...11,171,828 3,470,588 | ... 3,470,588
4499999, SUDOtAL = UNAFAIIBIEA. ...t eh £kt | s 7,339,469 | ........ 361,771 | v |0 [0 | 361,771 | v | s 7,701,240 |...11,171,828 L0 3,470,588 | .....3,470,588
4599999. Subtotal - Affiliated 841,978 0 841,978 841,978 0 0 0
4699999. Totals. 8,181,447 | ....361,771 | .ol |0 |0 | 361,771 .8,543,218 |....12,013,806 | ................... 0 3,470,588 | ..... 3,470,588




Statement for June 30, 2019 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Government
38381R GB 0 | GOVT NATL MTG ASSN.....oomiiiiriiiierniieiesissisise e sssnsessanss | svesesinssnnenes 03/13/2019........ JP MORGAN.......covririiieseesierenies 1,498,594 | ..o 1,500,000 T
912828  5Z 9 |UNITED STATES TREAS .. | 04/08/2019........ GOLDMAN SACHS........ BAAT.571 | oo 5,100,000 1
912828 6B 1 |UNITED STATES TREAS .| 06/14/2019........ VARIOUS 5,647,575 | oo 5,500,000 1
912828 6H 8 |UNITED STATES TREAS 03/29/2019........ CIT GROUP............... 6,026,484 | .....coooireeend 6,000,000
912828 6L 9 |UNITED STATES TREAS .. | 04/1712019........ CITIGROUP........ovvvrenee 984,727 | oo 1,000,000
912828 6T 2 |UNITED STATES TREAS .. | 05/31/2019........ VARIOUS . 11,510,043 | oo 11,300,000
912828  C5 7 |UNITED STATES TREAS .. | 04/09/2019........ BANK OF ..ottt . 34,438,008 ....34,500,000 21,209
912828  XT 2 |US TREASBILLS, .| 06/03/2019........ CITIGROUP.. 7,052,773 ..7,000,000 1,530
0599999, Total - BONAS = U.S. GOVEIMIMENL. ... teereitsteerseittesers s ses e ers e ess stk fee08eEEoEE o0 E R e E e E oL £EE £ Ef£EE £ EE L8 E 48 E R f £ EHEE £ E SRR E bbbttt snbsrires . 72,305,775 ....71,900,000 102,351
Bonds - All Other Government
135087 D5 0 | CANADA GOVT. .. | 05/10/2019. RBC DEXIA . 14,509,460 14,000,000 141,534
135087  G3 2 | CANADA GOVT. .. | 04/01/2019........ TD SECURITIES.......cooiiniericerreeines . 14,555,100 ....15,000,000
135087  J5 4 |CANADA GOVT. .. | 05/10/2019........ VARIOUS . 16,704,248 | ..o 16,200,000
135087  J8 8 | CANADA GOVT. .. | 05/01/2019. DESJARDIN 3,514,000 | oo 3,500,000
13509P  EF 6 | CANADA HOUSING TRUST................. .. | 06/10/2019........ RBC DEXIA.....coooiiiiiiiriiiesiessiesisisss e ssessssessssesssens 5,275,050 | ...ooovviies 5,000,000 71,110
13509P  FA 6 | CANADA HOUSING TRUST................. .. | 06/10/2019........ BMI CAPITAL............. . 15,104,400 | .ovovvvvvrerereeeees 15,000,000 143,445
68323A  CX 0 [ONTARIO PROV....ooiiiiiiieriiieeierisississie sttt .. | 05/30/2019........ CIBC WORLD MKTS 3,094,710 | oo 3,000,000 | .. 214
68323A  EA 8 [ONTARIO PROV ..o ssssssnsssnsnns | ossansssnsnenes 04/09/2019........ RBC DEXIA. ... . 14,776,650 | ..o 15,000,000 | oo 18,863
68333Z AF 4 |ONTARIO PROV. .. | 04/08/2019........ DESJARDIN............ 9,069,930 | ..o 9,000,000 18,715
74814Z EV 1 |PROV OF QUEBEC o .. | 04/08/2019........ BANK OF ..o snisnneenienes 9,302,040 | .o 9,000,000 | .. 27,123
1099999.  Total - BONAS = All OtNEI GOVEIMMENL. .. ... ceuieieietieirssieersstes s st ess s ees e sessess st ees s seeemssernes foeesemEseEseesoEE o8 s o8 £0E £ R e E oL E e EE L E L8 EE £ E R e E 8 E 8 £EEHEE L E LR E £ £E £ EEEf£EE £ E e eEE £ E e E L EE SR E bbb e b hee fbembteensseb et nenb e ens b st snnsnnts | snbsesssnsensenssnssneensene s 105,905,588 | ....coooveirnririnnireines 104,700,000 [ ..o 490,616
Bonds - U.S. States, Territories and P i
207720 ZC 9 | CONNECTICUT ST....ouiiiieriiiiieisriesieeieissieiessssiesssssssessssssesessesssssssesesssssssenes | soesesessessnes 05/21/2019........ RBC CAP......cocvovrvienae 1,186,240 | ..o 1,000,000 | ...ooverevirrinienens 833 | 1FE
20772K  CG 2 [ CONNECTICUT ST sssessssss s ensessssssesssssnssas | osseessessnenes 04/18/2019........ BARCLAYS... 1,108,640 | ..o 1,000,000 | oo 14,111 [1FE.iiiii
20772K  FY 0 [CONNECTICUT ST...oooviiiiiriieinireierissiesessssissssssesssssesssssssesessssenes .. 1 03/29/2019........ BARCLAYS... 804,876 | ..o 665,000 | ...... 1FE
419792 WY 8 [HAWAII ST..ovviicrnrcierinereeeeienes .. | 06/13/2019........ BARCLAYS... 2,484,680 | ..o 2,055,000 | coooerreririeniereee e 47,379 | 1FE e
46257T  ET 2 [IOWA ST SPLOBLIG........ciiiiiiiiieiiinicieiisssssisississssssesssssesssssssessssssssesssssssssensns | osssssansnenes 05/22/2019........ CITIGROUP........oovvvenee 1,892,715 | oo 1,500,000 |...... 1FE
57582R MY 9 | MASSACHUSETTS STATE... .. | 04/09/2019........ GOLDMAN SACHS.. 2,295,660 | ...ooovveieieeieicere s 2,000,000 | .. 2,222 |1FE
60412A  LC 5 |[MINNESOTAST. .. | 05/15/2019........ JP MORGAN 2,828,672 | ..o 2,240,000 | .. TFE s
70914P €2 6 [PENNSYLVANIA ST.....oiiiiiiiiiiiriiritiiesisesiesisesesssssssssesssessesesssssssssessesssesssnes | soesssessenes 04/25/2019........ BANK AMERICA MERRILL 809,916 | ..o 670,000 [ ..o 3,815 [1FE ..o
880541 WZ 6 | TENNESSEE ST.... .. | 05/09/2019........ MORGAN STANLEY.... 2,326,663 | ... 1,935,000 26,338 | 1FE
93974D Y6 9 |WASHINGTON ST. .. | 06/19/2019........ NATL FINANCIAL SERV.. 1,372,041 | oo 1,100,000 | .. 21,389 | 1FE. .o
1799999. Total - Bonds - U.S. States, Territories & Possessions....... OO PO PO P RO . 17,110,103 | oo 14,165,000 [ ..coocovvcrninnes 130,087 PSS S
Bonds - U.S. Political Subdivisions of States
041431 TM 9 | ARLINGTON CNTY VA ... siesiesessssssssessessessssessssssssssenses. | avesessssssenns 06/05/2019........ MORGAN STANLEY.......ccoomivririririrrinerinerierienes 3,834,113 | e 2,940,000 |...... 1FE
602366 ZN 9 |MILWAUKEE WI................. .. | 06/20/2019........ WELLS FARGO 2,301,950 | .o 1,930,000 1FE...
938234 SR 3 | WASHINGTON CNTY OR. . 05/23/2019........ MORGAN STANLEY.... 5,295,492 ..4,460,000 1FE...
2499999. Total - Bonds - U.S. Political Subdivisions of States. PO OO OO OO OO PRSPPI . 11,431,655 | oo 9,330,000
Bonds - U.S. Special Revenue and Special A
01026C  AC 5 |ALABAMA ECONOMIC SET.. .. | 04/04/2019. MORGAN STANLEY. 1,006,490 ..1,000,000
014393  XE 7 |ALDINE TX INDEP SCH DIST... .. | 05/09/2019........ JEFFERIES & CO.... 2,532,935 | ..o 2,070,000
01757L  DW 3 | ALLEN CNTY OHIO HOSP. .. | 04/16/2019........ MORGAN STANLEY.... 5,000,000 | ..oovverrreriieiieeeees 5,000,000
040484 PN 1 |ARIZONA BRD OF RGTS UNIV ARIZONA SYS REV.. .. | 04/18/2019. MORGAN STANLEY.... 2,625,985 | ... 2,320,000
051595 BG 0 |AURORA COLO WTR REV .| 05/14/2019........ BARCLAYS... 5,391,129 | oo 4,455,000
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100853  TZ 3 |BOSTON MASS......cooiiiririiiririierssiseiesisisesesb st ssesssins | essasssssssenes 05/16/2019........ BARCLAYS..... 2,397,629 | ..ooiiiieea 2,180,000 | ..o 19,136
130630  LE 6 [ CALIFORNIA ST ..o ssssssesssssenens. | coesssssnenenes 04/25/2019........ PERSHING DLJ......viiiiiiieseee e 2,468,127 | ..o 1,945,000 | oo 11,346
167593 WM 0 |CHICAGO ILL O HARE I............. .. | 04/10/2019........ CIT GROUP............... 2,810,186 | ..o 2,390,000 ...35,203
167727 ZM 1 |CHICAGO ILL WST TRANS REV. .. | 05/09/2019........ BARCLAYS..... . 11,765,200 | ..o 10,000,000 | .. .183,333
20774Y  QQ 3 [ CONNECTICUT ST HEALT ..ottt rissiseeesisissesessenssssssessssisensens. | eeseeesenenenes 05/29/2019........ BARCLAYS..... 2,613,542 | .o 2,240,000 | cooocerriieenere e 47,289
235036 D4 9 |DALLAS FORT WORTH TE.. .. | 06/04/2019........ BARCLAYS..... 2,426,651 | ...coiiiiee 2,255,000
235036 K7 4 |DALLAS FORT WORTH TE.. .. | 06/05/2019........ HILLTOP SECURITIES........cooiiiieinisieieeieieeeisissiesenisines 3,267,870 | oo 3,000,000
235241 TG 1 |DALLASTX AREA RAPID TRNSIT SALES TAX REV .. | 04/02/2019........ BANK AMERICA MERRILL 3,595,102 | oo 2,890,000
246343  HZ 3 |DELAWARERIV JT TOLL .. | 06/06/2019. MORGAN STANLEY. 800,835 .725,000 15,608
249182  KY 1 |DENVERCITY & CNTY CO ARPT REVENUE .. | 05/13/2019........ JP MORGAN . 1,526,619 ..1,285,000 28,913
254845 QA 1 |DISTRICT COLUMBIAWT......... .. | 05/14/2019........ WELLS FARGO 3,050,016 | .ooovveiiis 2,565,000 16,031
258885 N4 0 |DOUGLAS CNTY COLO SC..... .. | 05/09/2019. MESIROW.... . 3,561,013 ....2,885,000 36,864
29270C U5 2 |ENERGY NORTHWEST WAS, .. | 04/04/2019........ NATL FINANCIAL SERV.....c.cccorivrniireriniins 3,593,597 | ..o 2,925,000 | .. 37,781
303823 MY 1 |FAIRFAX CNTY VA INDL.. .. | 06/05/2019........ BARCLAYS..... 4,077,180 +.3,600,000 | ..o 11,000
3136B4 ZA 9 |FEDERAL NATLMTG .. | 04/26/2019. 799,625 .800,000
3137FL YR 9 |FEDERAL NATL MTG.... .. | 05/21/2019 . 1,000,000 ..1,000,000
3140HL  3C 8 |FEDERAL NATL MTG.... .. 1 03/01/2019........ VARIOUS (1,946) | oo (1,854) ] ........
3140HP  4H 7 |FEDERAL NATL MTG.... .1 03/01/2019........ VARIOUS (44,795) (42,671) | ........
3140JJ PT 0 |FEDERAL NATL MTG 03/28/2019........ CITIGROUP........ccoovvunee . 14,571,281 | oo 13,954,242 | oo 15,699
3140JP  EF 8 |FEDERAL NATL MTG.... .. | 04/29/2019........ FNMA .ot 8,995,482 | ... 8,523,998 | .o 14,207
3140Q9 5P 4 |FEDERAL NATL MTG.... .| 03/01/2019........ VARIOUS (13,411) (12,775) | ........
31418C  4M 3 | FEDERAL NATL MTG.....oiiiiiicieiieieeistieriesisceesissisesesie s ssssssssensensenins. | avesesssssnsene 03/01/2019........ VARIOUS (2,T41) | e (2,611)] ..cov..
362848  TX 1 | GAINESVILLE FLA UTIL. ..o .. | 05/24/2019........ JANNEY MONTGOME 2,769,752 18,208
373384 6K 7 |GEORGIAST.....ccoovvrirvrcanee .. | 04/04/2019........ BARCLAYS..... 3,068,850 | ..o 2,505,000 | .. 33,748
387460  PF 9 | GRANITE SCH DIST UTA. ..ottt sssssessssssssessens | sonsesessnssnes 04/16/2019........ PERSHING DLJ.....oviriiiiiciiciccieeieesiese e 1,614,281 | oo 1,320,000 | ......... 25117
39081H BZ 4 | GREAT LAKES MI AUTH SEWAGE DISPOSAL SYS e .. | 04/30/2019........ CITIGROUP........ovvrenee 3,987,197 | o 3,175,000 92,163
39081  BU 1 |GREAT LAKES MI WTR AUTH............ .. | 06/20/2019........ PERSHING DLJ.....oviieiiiieeeieie e 1,473,638 | oo 1,175,000 42,104
402207  AD 6 | GULF COAST TXINDL DEV AUTH.....ccoviiiiiiieirieissieiessssissssssssissssssssssssesssssssens | osssesassenes 05/02/2019........ JP MORGAN.......oovtiririnernieiseeesiseiensniees 8,000,000 | ...coovrivirreieieiniereiiaas 8,000,000
414005 XF 0 [HARRIS CNTY TEX. .. | 06/03/2019........ PERSHING DLJ......viiiieiieiseieie e 1,949,276 | ..o 1,655,000
41422E EN 9 |HARRIS CNTY TEX MET............. .| 06/05/2019........ BARCLAYS..... 2,301,740 | oo 2,000,000
41981C NE 6 |HAWAII ST HIGHWAY REVENUE 04/24/2019........ BARCLAYS..... 1,612,265 | ..o 1,485,000 | ..oooovoriierreres 18,810 [1FE ..o
425538  CU 7 [HENNEPIN CNTY MN SALES TAX REV.. .. | 06/20/2019........ BARCLAYS..... BTT,765 | oo 500,000 347 |1FE
45470R  CW 4 |INDIANA ST FIN AUTH REVENUE .| 04/11/2019........ BANK AMERICA MERRILL 2,884,384 | ..o 2,300,000 | .. 41,847 | 1FE i
45470Y  EX 5 |INDIANA FIN AUTH HEA. 06/19/2019........ CITIGROUP........ccoovvenee 1,837,093 | oo 1,795,000 | ........ 1FE
45506D W9 2 |INDIANA ST FIN AUTH .. | 06/12/2019........ BANK OF ..ot 1,486,764 | ..o 1,200,000 23,000 |1FE
45506D X2 6 |INDIANA ST FIN AUTH REVENUE .. | 05/22/2019........ BANK AMERICA MERRILL 2,922,770 | oo 2,385,000 39,418 | 1FE
472628 QW 9 |JEFFERSON CNTY......cccccenee. .. | 04/02/2019........ KEYBANC...... 3,575,610 3,000,000
486063 XZ 8 |KATY TXINDEP SCHDIST... .. | 06/18/2019. USB SECURITIES, 990,544 . .800,000
49151F YT 1 |KENTUCKY ST PROPERTY & BLDGS COMMISSION .. | 06/05/2019........ GOLDMAN SACHS.. 3,076,328 | ... 2,735,000
495098 YV 1 [KING CNTY WASH SCH D .. | 04/15/2019........ WELLS FARGO 2,140,957 | .o 1,770,000
514014 MS 5 |LANCASTER CNTY NE SCH DIST #1 .. | 05/10/2019. JP MORGAN.... . 1,239,578 ..1,105,000
517845 FV 0 |LAS VEGAS VLY NVWTRDIST.......ccevvuee .. | 03/25/2019........ PERSHING DLJ.....oviiiiriiieirici et 573,054 . 505,000
52385L DL 0O |LEE MEMORIAL HLTH SYS FL HOSP REVENUE .. | 04/03/2019........ BANK AMERICA MERRILL 1,838,435 | ..o 1,575,000
542424  VE 3 |LONG BEACH CA HARBOR REVENUE .| 04/02/2019........ CIT GROUP.. 2,776,726 | ..o 2,390,000
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544445 HU 6 |LOS ANGELES CA EPT OF ARPTS ARPT REV.......cccovmiirirniiniininiisseesinensssesennns | cveeesinsnnes 05/30/2019........ RAYMOND JAMES...........ooominiiiiiieinninersissienes 1,136,616 | oo 1,035,000
55844P UG 1 | MADISON WIAREA TECH CLG.......cccoiiieiiiiiiiniiieiieiseiereiissiesiesissesessesssesensens | oevnessnenenes 03/25/2019........ USB SECURITIES.......cootiiireirieiernreriesiesiesisies 1,203,446 | ..o 1,125,000
55844P UK 2 [ MADISON WIAREA TECH CLG... ..ot .| 05/07/2019........ BAIRD, ROBERT W.....couuiiuiiiiiniimiiieiisiesisieissiese it nsen 1,445,983 .1,345,000
56042T BQ 0 |MAINE ST FIN AUTH LOAN REVENUE .| 05/08/2019........ BANK AMERICA MERRILL 1,468,094 | . .1,235,000
57582N 4G 7 |MASSACHUSESTTS ST MUNICIPAL .| 05/02/2019........ JP MORGAN... 4,000,000 | oo 4,000,000
57582R MU 7 | MASSACHUSETTS ST.....ciiriieiiieiinrinsissieiesssssessessssesessssssssssesssssssssesssssssssenens .| 05/06/2019........ CITIGROUP.... 2,646,179 | .o 2,240,000
575896  TF 2 |MASSACHUSETTS ST POR......coiiiiiiiiiiiieiieissieeesissiessesisesesissssssssesssssnesenes | soesesessessnes 04/29/2019........ BARCLAYS..... 1,045,038 | ..o 860,000
591745 T2 0 |MET ATLANTA GA RAPID TRANSIT AUTH............. .| 05/10/2019........ MERRILL LYNCH 3,320,383 | ...ooiicia 3,050,000
59261A PM 3 | METROPOLITAN TRANSN .| 06/20/2019........ MORGAN STANLEY... 145,710 | oo 1,000,000
59261A  PZ 4 | METROPOLITAN TRANSN .| 05/10/2019........ NATL FINANCIAL SERV.....c.covorirerrrieriniins 2,312,853 | .o 1,870,000
59334K  JA 7 | MIAMI-DADE CNTY FLA .1 05/13/2019........ RBC CAP....ccovvvrirrenne 2,247,608 | ..o 2,065,000
59656N  F9 8 |MIDDLESEX CNTY NJ .| 05/30/2019 NATL FINANCIAL SERV. 379,414
59656N  G3 0 |MIDDLESEX CNTY NJ .| 05/30/2019........ | NATL FINANCIAL SERV. 947,295
60635H X6 1 |MISSOURI ST HEALTH &.......... .| 04/15/2019........ CIT GROUP............ 2,778,088
631657  NX 9 [NASSAUCNTYNY. .| 05/28/2019........ BARCLAYS..... 1,576,573 | oo 1,395,000
646136 FJ 5 |NEW JERSEY ST TRANSPORTATION TRUST FUND .| 05/20/2019........ MORGAN STANLEY.......ccovrvieririrrierinerirerienes 2,487,818 | .o 2,360,000
64972F  6X 9 |[NEWYORKNY CITY MU .| 04/26/2019 USBCORP........oorerrirciirieeieiceeeisereeseneenes 6,000,000 | ..o 6,000,000
64972G AW 4 [NEW YORKN Y CITY MU .| 05/16/2019........ | GOLDMAN SACHS. . 2,000,000 .2,000,000
64972G MK 7 [NEWYORKNY CITY MU . | 04/25/2019 JEFFERIES & CO....ccovviiiiecscceis 1,500,000 1,500,000
649907 XV 9 |NEW YORK ST DORM AUT.......cccrvvrrirnnee .| 04/10/2019........ WELLS FARGO 2,080,390 | ..o 2,010,000
64990A MZ 5 |[NEW YORK ST DORM AUTH SALES TAX REVENUE...........ccccniriirinnirerierinieinnis .| 04/22/2019........ MORGAN STANLEY.......ccoomrvririrrerrinerinnrierienes 2,321,934 | oo 1,985,000
650035 8D 3 |NEW YORK ST URBAN DEV CORP REVENUE .| 03/28/2019........ CIT GROUP............... 2,852,139 | .o 2,410,000
655867 YK 9 |NORFOLK VA .| 05/28/2019........ | BARCLAYS..... 1,971,067 .1,640,000
658290 DG 6 |NORTH CAROLINA ST LTD OBLIG .| 06/14/2019 BANK AMERICA MERRILL 1,790,835
67760H JQ 5 |OHIO ST TPK COMMN TP.... .| 06/11/2019........ CITIGROUP.... 1,008,684
67766W WX 6 |OHIO ST WTR DEV AUTH.... .1 05/13/2019........ JP MORGAN... 1,821,983 .
744434  ED 9 |PUBLIC PWR GENERATION AGY NE REVENUE .| 03/26/2019........ JANNEY MONTGOME 2,722,236 | ..o 2,360,000
759911 TL 4 |REGL TRANPRTN AUTH IL .| 05/28/2019........ MORGAN STANLEY......ccvvivrimrieiieieieriseierinines 864,151 | oo 720,000
791697 DX 0 | SAINT LOUIS MO SPL ADMIN BRD OF THE TRAN......cccetirirriiernnieierisnesneenes | v 05/31/2019........ BARCLAYS..... 2,192,355 | ..o 2,060,000
797355 5V 2 | SAN DIEGO CA UNIF SCH DIST......oomiiiiiiiieiieiseieieissiesesisseesisssssssienie s .| 03/26/2019........ WELLS FARGO 2,604,571 | .o 2,220,000
801315  KH 4 | SANTA BARARA CA UNIF SCH DIST.. .| 05/20/2019........ VARIOUS 3,850,767 | oo 3,190,000
821686 W8 1 |SHELBY CNTY TN .| 06/20/2019........ WELLS FARGO 1,315,358 | oo 1,100,000
833085 3P 6 | SNOHOMISH CNTY WASH .| 05/01/2019........ CITIGROUP................... 2,683,202 | oo 2,575,000
882669 BF 0 | TEXAS ST PUBLIC FIN AUTH LEASE REVENUE............oooviiiinieerseneensersein | v 06/06/2019........ MORGAN STANLEY......coovieririrernrirererineirerirennes 2,835,698 | ... 2,250,000
882724 MC 8 |TEXAS ST...coovivirvrveireririiens .| 05/16/2019........ WELLS FARGO 3,000,000 | ..o 3,000,000
89453P  G7 8 [ TRAVIS CNTY TEX ...iiiiiiiiiieiirieiiesietesisisssiesssssssess s ssessessssssssssens .| 04/15/2019........ CIT GROUP............ 2,424,936 | ..o 1,985,000
89453P  G8 6 [ TRAVIS CNTY TEX. ..ttt .| 04/15/2019........ CIT GROUP............... 2,707,342 | oo 2,180,000
89602R  ED 3 |TRIBOROUGH BRDG & TU.......ccccovveee .| 05/24/2019........ GOLDMAN SACHS.......... 2,000,000 | ..oooviiireiieae 2,000,000
915138  NZ 0 |UNIVERSITY OF TOLDEO.... .| 05/23/2019 WELLS FARGO 913,799 | v 715,000
91523N LB 0 |UNIVERSITY WASH UNIV. .| 06/11/2019........ | WELLS FARGO 2,792,175 .......2,500,000
917393  AQ 3 |UTAH CNTY UTAH HOSP .| 06/05/2019........ BARCLAYS..... 2,331,220 | oo 2,185,000
917567 AS 8 |UTAH TRAN AUTH SALES .| 05/14/2019........ RBC CAP......cocvvrrrene 2,070,183 | ..o 1,750,000
930863 6W 0 |WAKECNTYNC .| 04/16/2019........ PERSHING DLJ.....oovrririniiieinsieiesisiss s ssseiensssenes 2,479,239 | .o 2,100,000
977100 FR 2 |WISCONSIN ST GEN FD . | 04/02/2019........ WELLS FARGO 2,704,217
97712D WA 0 |WISCONSIN ST HLTH & EDUCTNL FAC AUT REV. .| 04/18/2019 CIT GROUP.... 3,182,452
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3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... vuutuuirsirtrsstesieierssssstearistes | eeressassaseesssessesaee s ees 8 eE8 4848108488888 1848818108488 E 4884881481408 4EE 4810841 4E £ E 088 E 8oL E 4080808 E 10 b E L bbbt e | eEbebeEsee bt en bbb n ettt ents | bnbssntssssensanesenssnsnnss o 241,672,619 | oo 215,043,329 | .o 1,929,291 |............ XXX.ooovvirnn

Bonds - Industrial and Mi:

00081T  AJ 7 |ACCO BRANDS CORP............. .| 06/20/2019........ JP MORGAN.......ovimiiiitieritieeseieeiseienisies 451,675

00213M  AK' 0 | APX GROUP INC......ccoiviuiimiiiiriieirissiseiisssiess st sssssssseseseens .| 06/20/2019........ BARCLAYS..... 242,500

00404A  AJ 8 |ACADIA HEALTH CO INC .| 06/05/2019........ BANK AMERICA MERRILL 1,041,790

00404A AM 1 |ACADIA HEALTHCARE CO INC.... .| 06/20/2019........ BANK AMERICA MERRILL 423,731

00489L  AA 1 | ACRISURE LLC / FIN INC.....cvuvuiiririniiiieeisirsiseierssissiesissisesesssssessssesssssssesisnies | soeresessessnes 04/17/2019........ BANK OF ...t 179,750

00489L  AC 7 |ACRISURE LLC/ACRIS... .| 04/12/2019........ BANK OF 181,125

00507V AH 2 |ACTIVISION BLIZZARD . | 04/09/2019........ JP MORGAN... 592,848

00688 AA 5 |ADIENT USLLC .| 06/20/2019........ VARIOUS 826,700

013093 AD 1 |ALBERTSONS COS LLC/S.... .| 06/20/2019........ DEUTSCHE BANK 660,563

013104  AF 1 |ALBERTSONSINC................ . | 04/25/2019 MORGAN STANLEY .....coooviiviiririrereisrireresineenes 375,500

013822 AC 5 |ALCOA NEDERLAND HOLDING .| 06/20/2019........ | BANK AMERICA MERRILL 193,325

019736 AD 9 |ALLISON TRANSMISSION .| 06/04/2019........ CS FIRST ..ottt sseenienes 105,525

019736  AF 4 | ALLISON TRANSMISSION........ccccvvvrenece .| 06/20/2019........ BANK AMERICA MERRILL 310,488

02154E  AD 1 |ALTICE FINANCING S.A .| 05/13/2019........ JP MORGAN......coomierinerienisisssissriesirenes 1,543,875

02156D  AA 7 |ALTICE SA....coovivvierers .| 05/03/2019........ CITIGROUP........cocovvunee. 750,000

024747  AE 7 | AMERICAN BLDRS & CON . | 06/20/2019........ | BANK AMERICA MERRILL 630,000

030981  AK 0 |AMERIGAS PARTNERS L .| 06/20/2019 BANK AMERICA MERRILL 526,250

032177 AH 0 |AMSTED INDS INC .| 06/20/2019........ FIRST UNION 361,388

03755L  AC 8 |APERGY CORP................ .| 06/20/2019........ FIRST UNION 273,375

03959K  AA 8 | ARCHROCK PARTNERS L.......coiiiiieiiiieriiintieeisiesisseesesis e neesssseseseees .| 06/20/2019 BANK AMERICA MERRILL 362,250

04021L  AA 8 | ARGOS MERGER SUB INC.. .| 06/12/2019........| VARIOUS 866,250

04364V AG 8 |ASCENT RES - UTICAL .| 06/20/2019 MORGAN STANLEY .....cooovvivimirieeirereisnireieninnenes 327,250

05367A  AD 5 [AVIATION CAP GROUP C......coouirririieiiierieiesecssi sttt . | 04/09/2019........ PERSHING DLJ......ooiiiiiiicieie e 640,728

053773 BB 2 |AVIS BUDGET CAR RENT....... .| 06/20/2019........ GOLDMAN SACHS.......... 335,600 .

05545M  AA 0 [BBAUSHLDGSINC.......... .| 06/20/2019........ BARCLAYS..... 366,625 | ..o 350,000

055604  AA 0 | BMC EAST LLC....coiiiiiiiiicieisise st .| 06/20/2019........ FIRST UNION......ccviiiiriniierineensieinienns 71,400 70,000

05605H  AA 8 | BWX TECHNOLOGIES INC........coevmiiiirriiirieiersiseriesisniesessisssseie s sisssenns | sveevissinnenes 06/20/2019........ FIRST UNION......covviiiinrieieseerersinies 363,563 | ..o 350,000

05988L  AA 6 |BANFF MERGER SUBINC........... . | 04/08/2019........ CS FIRST ...t 197,310

085770  AB 1 |BERRY GLOBAL ESCROW CORP .| 06/20/2019........ VARIOUS 1,014,744

08580B  AA 4 |BERRY PETE COLLC .| 06/20/2019........ VARIOUS 757,975

097751  BM 2 |BOMBARDIER INC .| 06/04/2019........ CITIGROUP........cvvvrnec. 367,733

099500  AA 8 | BOOZ ALLEN & HAMILTO.......ouriiiieriieierinrieeiesieesssiesesssssessesssseessesssesenssensnnsns | soesesessssnes 06/20/2019........ BANK AMERICA MERRILL 306,750

103304 BM 2 |BOYD GAMING CORP .| 06/20/2019........ JP MORGAN 636,650

11284D  AA 3 |BROOKFIELD PPTY REIT. .| 06/20/2019........ MORGAN STANLEY 826,600 .

118230 AR 2 |BUCKEYE PARTNERS L P .| 06/13/2019........ STATE STREET REPO 39,009 45,000

12008R  AM 9 |BUILDERS FIRSTSOURCE.........c.ccccrvuunecn. .| 06/20/2019........ VARIOUS 1,226,586 | .....ooovvecviiiirccicni 1,200,000

1248EP  BX 0 |[CCOHLDGSLLC/CCO......cccevenn. .| 06/05/2019........ VARIOUS 2,425,656 | ..o 2,425,000

12555D  AB 1 |CIM TRUST . | 04/05/2019........ | BANK AMERICA MERRILL 499,004

126307 AH 0 |CSC HLDGS INC .| 06/04/2019 BARCLAYS..... 744,188 .

12653C AC 2 |CNXRESOURCES CORPOR.......... .| 05/30/2019........ STATE STREET REPO 45313 50,000

13123X AT 9 | CALLON PETE CO DEL. .| 06/20/2019........ BANK AMERICA MERRILL 501,188 | ..o 495,000 | ...

131347 CF 1 | CALPINE CORP SR NT....cooiiiiiiiiriiinieerinsiseiesise s ssssisessesisinns | eesesssessnenes 06/04/2019........ USB SECURITIES.......coeiiieiriieieeireississiesiseseeieneenes 589,680 | ..o 600,000 | ..ooourirrreririeree e 4,888 |4FE.......coooviriine
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14161T  AA 0 | CARDTRONICS INCIUSA.......oooiririiireriniitiesissisesssie st sssssssss | esssessssnenes 06/20/2019........ FIRST UNION......coiviiiiiniierineersisesenines 547,725
144577 AH 6 | CARRIZO OIL & GAS IN.......viiiiiiiieeiiicsiee st ssesesssnnsns | eesnesenesenes 06/20/2019........ BARCLAYS..... 436,500
150190 AB 2 |CEDARFAIRLP/CAN .| 06/20/2019........ BANK AMERICA MERRILL 622,500
150190 AC 0 |CEDARFAIRLP/CAN .| 06/18/2019........ JP MORGAN......coouriiieiierienirississriesienes 250,000
153527 AM 8 | CENTRAL GARDEN & PET......... .| 06/20/2019........ BANK AMERICA MERRILL 294,000
156700  AM 8 | CENTURYLINK INC.....cooiiiiiriiiiniieie et ensnes .| 06/20/2019........ BANK AMERICA MERRILL 113,400
156700 AR 7 | CENTURYLINK INC.......ciiiiiiieiieiiie st ssssssessnns | evsenesenenenes 06/04/2019........ PERSHING DLJ.....oviiiiiieiseicierseeesseee s 261,215
1591IN  AA 3 | CHANGE HEALTHCARE HL .| 06/20/2019........ BARCLAYS..... 398,950
163851 AE 8 | CHEMOURS CO. .| 06/20/2019........ CS FIRST ...t 427,200
16412X AG 0 |CHENIERE CORPUS CHRI .| 06/20/2019........ BANK AMERICA MERRILL 206,863
171484  AG 3 |CHURCHILL DOWNS INC .| 06/20/2019........ JP MORGAN.......ottiriitineisieiseie e eninines 310,119
17302X AJ 5 |CITGO PETE CORP. .| 06/20/2019 JEFFERIES & CO 856,375
184496 AN 7 | CLEAN HARBORS INC..... .| 06/18/2019........ | JP MORGAN... 150,000
18451Q AM 0 | CLEAR CHANNEL WW HLD .| 06/20/2019........ GOLDMAN SACHS. 307,875
18539U  AA 3 | CLEARWAY ENERGY OPER .| 06/20/2019........ JP MORGAN... 710,638
185899  AC 5 |CLEVELAND CLIFFSINC .| 05/23/2019........ RBC CAP 383,500
203372 AM 9 | COMMSCOPE INC .| 06/20/2019 VARIOUS 373,000
20337Y  AA 5 |COMMSCOPE HLDG CO IN.. .| 06/20/2019........| CS FIRST 141,750
20338Q AD 5 |COMMSCOPE FINLLC........... .| 06/20/2019 VARIOUS 1,367,693
20341W  AA 3 |COMM S&L/CSL CAPIT. .| 04/23/2019........ VARIOUS 361,875
20341W  AD 7 |COMM S&L / CSL CAPIT. .| 04/16/2019........ DEUTSCHE BANK 183,056 .
210371 AL 4 | CONSTELLATION ENERGY . | 04/09/2019 MORGAN STANLEY... 620,004 | ..o 600,000
228701  AF 5 | CROWNROCK LP/CROWNROCK FIN.. .| 06/20/2019........ | MORGAN STANLEY... 73,500 75,000
23110A  AA 4 |CUMULUS MEDIA NEW HL .| 06/13/2019 VARIOUS T3, T44 | oo 750,000
23371D  AD 6 |DAEFDG LLC.....ccocrivviriiririrciinns .| 06/20/2019........ JP MORGAN... 307,538
237266  AH 4 |DARLING INGREDIENTS .| 06/20/2019........ JP MORGAN... 417,000
23918K  AQ 1 |DAVITA HELTHCARE PARTNER .| 06/20/2019........ BANK AMERICA MERRILL 667,552
24023K  AE 8 |DBS GROUP .| 04/15/2019........ BARCLAYS US FUN......otiiiiieriicissisisss et sssnsenes 599,676
25272K  AD 5 [ DIAMOND 1 FIN CORPID......ccvuuiviiiiiiieieiistiesissiseses s 04/09/2019........ STATE STREET REPO 615,354 | oo 800,000 | 8,545 | 2FE
25272K AU 7 | DIAMOND 1 FIN CORP/DIAMOND .....ccovuuiimiiririeiiiirerinsieisesiessesissiessssssssesssenessss .| 06/20/2019........ BANK AMERICA MERRILL 275,400
25470X AJ 4 [DISHDBSCORP .. .| 06/05/2019........ DEUTSCHE BANK 1,144,250 .
25787G  AC 4 | DONNELLEY FINL SOLUT.... .| 05/15/2019........ MIZUHO.....coevriiiineireseicssiseessesene e 206,000 100:200,000 | oo 1,364 |4FE.....cooiiin
26252T AA 4 |DT AUTO OWNER TRUST.... .| 05/07/2019........ DEUTSCHE BANK 1,199,933 .1,200,000 |........ 1FE
26907Y  AA 2 |ESHHOSPITALITY INC 06/20/2019........ CS FIRST ...t sseenees 933,038 | ..o 895,000 [ ..eveuverrreririeriereeenernenend 6,918 [3FE....cccovivrrerinn
26959X  AC 7 |EAGLE HOLDING CO. Il......... .| 05/07/2019........ JP MORGAN......cotmviiitiiriieisee s 346,500
28470R  AF 9 |ELDORADO RESORTS INC............ .| 06/20/2019........ BANK AMERICA MERRILL 729,750 .
29272W  AA 7 |ENERGIZER HLDGS INC.... .| 06/20/2019........ JP MORGAN.......cvtmviierieriiieierieresiseierieiees 97,974 95,000
29365D AA 7 |ENTERCOM MEDIA CORP. .| 06/04/2019........ VARIOUS 1,169,170 | oo 1,150,000
30227M  AA 3 |EXTRACTION OIL & GAS INC................ .| 06/20/2019 CS FIRST ..ot sseenenes 218,125
31740L  AA 1 |FINANCIAL & RISK US.. . | 06/05/2019........ | BANK AMERICA MERRILL 101,780
31740L  AC 7 |FINANCIAL & RISK US...... .| 04/1712019........ JP MORGAN......ootiiriniisisisne s 51,375
336130 AB 5 |FIRST QUALITY FIN CO....... .| 06/20/2019........ BANK AMERICA MERRILL 507,500
33767D  AA 3 | FIRSTCASH INC....vviiiiiiiieieiiseece e .| 06/20/2019........ JEFFERIES & CO....ovvviiececiseeninis 354,488 ....345,000
34528Q GS 7 |FORD CREDITFLOORPLAN . | 04/02/2019........ BARCLAYS..... 999,856 | ...ouvvrririreririenereiis 1,000,000 1FE
35906A AW 8 |FRONTIER COMMUNICATIONS ... .| 06/04/2019 CITIGROUP.... 726,250 1,000,000 23,625 | 5FE
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35906A BC 1 |FRONTIER COMMUNICATIONS oo | osvessssssnenes 06/20/2019........ VARIOUS 555,915
36166T AA 8 |GCILLC 06/03/2019........ SUNTRUST ....ovviririeieiteeieeesie e 450,000
366651 AB 3 | GARTNER INC .| 06/20/2019........ BANK AMERICA MERRILL 361,375
38016L  AA 3 |GODADDY OPER COLLC .| 05/30/2019........ JP MORGAN......coouriiieiierienirississriesienes 390,000
38141G WD 2 | GOLDMAN SACHS GROUP. . | 04/09/2019........ RBC CAP 403,105
39807U AB 2 | GREYSTAR REAL ESTATE . e .| 06/20/2019........ JP MORGAN... 667,875
398545  AA 1 | GRINDING MED/MC GRINDING........cceviiririniiiieriirsisiseiseiseiesississeesssssenesesssenns | coesesessessnes 06/20/2019........ JP MORGAN......coiiirierieieisee e 569,713
40010P  AA 6 | GRUBHUB HLDGS INC .| 06/06/2019........ JP MORGAN.......otimiiiitiiritieeseievescenisies 350,000
40060Q AA 3 |GTCR AP FINANCE INC... .| 05/06/2019........ VARIOUS 350,063
402635 AE 6 | GULFPORT ENERGY CORP. .| 06/20/2019........ BARCLAYS..... 77,850
402635 AH 9 | GULFPORT ENERGY CORP. .| 05/07/2019........ JEFFERIES & CO...vvviieieessiseieninis 44,375
404030 AH 1 |H&E EQUIPMENT SERVICES INC .| 06/20/2019 CS FIRST. 160,231
404121 AH 8 [HCAINC .| 06/20/2019........ | JP MORGAN 158,413
404121 AJ 4 |HCAINC .| 06/20/2019........ JP MORGAN... 550,650
415864 AM 9 [HARSCO CORP......cccovvmrvrirnrirereririinas .| 06/12/2019........ BANC OF AMERICA 150,000
421924 BK 6 |HEALTHSOUTH CORP. .| 06/20/2019........ BANK AMERICA MERRILL 562,375
428102 AA 5 |HESS INFRASTRUCTURE .| 06/20/2019 BANK AMERICA MERRILL 622,500
432833  AE 1 |HILTON DOMESSTIC OPERATING.. .| 06/10/2019........ | BANK AMERICA MERRILL 500,000
44332P  AD 3 |HUBINTLLTD...ocovvvivireiniieriins .| 06/20/2019 VARIOUS 1,205,000
445587  AC 2 |HUNT COS INC .| 06/20/2019........ JEFFERIES & CO....ovvvviiereeerscieriis 561,000
449253  AB 9 [IAASPINCO INC .| 06/20/2019........ VARIOUS 718,000
44988M  AA 3 [IRBHLDG CORP.......cccocumrrnee .| 06/11/2019 VARIOUS 710,575
45031U CC 3 |ISTARINC . | 06/04/2019........ | BANK AMERICA MERRILL 303,603
457030 AJ 3 |INGLES MKTSINC .| 06/20/2019 JEFFERIES & CO....covvvieececes 507,375
45824T AR 6 |INTELSAT JACKSON HLD.... .| 06/20/2019........ MORGAN STANLEY......cooovvirimircririeierineierieiees 574,750
458247  AY 1 |INTELSAT JACKSON HLD.... .| 04/08/2019........ BANK AMERICA MERRILL 406,574
458247  BA 2 |INTELSAT JACKSON HLD . | 04/08/2019........ BANK AMERICA MERRILL 653,874
45827A  AD 5 |INTELSAT CONNECT FIN R . | 04/08/2019........ CS FIRST ..ottt nses 371,000
46284P AP 9 [IRON MTN INC DEL.......iviiiiiieiireiriieieisrieiesisiesssssssssse s sssssesssesssssnssenes. | sveesissinnenes 06/20/2019........ CITIGROUP........ccoovuunee 508,750
465740  AA B [ITRON INC.....cooiiiiiiiieicet e .| 06/20/2019........ FIRST UNION......cciviiiiiieiieineersiceenines 303,113
46590X  AA 4 |UBSUSALUXS A/ B .| 06/20/2019........ BARCLAYS..... 268,275
466112 AP 4 |JBSUSALLC/JBSUS .| 06/20/2019........ FIRST UNION......ccvviiiirriererinrierineiceenienes 259,063 .
46647P  AD 8 | JP MORGAN CHASE BANK.. . | 04/09/2019........ PERSHING DLJ.....oviriiiiieiiee s enssnees 402,289 1FE....
47010D  AA 8 | JAGUAR HLDG CO ..ottt ssssssesesssessssssnene | sonsesessesnnes 06/20/2019........ CITIGROUP........ccoovvenee 624,000
482387  AA 7 [KAR AUCTION SVCS INC.....ooiiiriiirisiiceieiistieeieseessi e nsees .| 06/20/2019........ JP MORGAN... 613,500
489399 AG 0 |[KENNEDY-WILSON INC........... .| 06/20/2019........ FIRST UNION. . 1,024,850
50168A  AA 8 |LABL ESCROW ISSUER .| 06/18/2019........ BANK AMERICA MERRILL 800,000
50168A AB 6 |LABL ESCROW ISSUER .| 06/18/2019........ BANK AMERICA MERRILL 350,000 ....350,000 |........ 4FE
501797 AN 4 |LBRNADS INC .| 05/29/2019 VARIOUS 986,656 | ..o 1,100,000 | oo 12,782 [3FE....oioivierei
501797 AR 5 |LBRANDSINC . | 06/05/2019........ | CITIGROUP.... 540,573
527298  BK 8 |LEVEL 3 FING INC .| 06/05/2019........ WELLS FARGO 1,579,528
552704 AD 0 |MEG ENERGY CORP . | 04/09/2019........ BARCLAYS..... 348,688
552953  BY 6 |MGM RESORTS INTL .| 06/20/2019........ CITIGROUP........covvvrenee 637,450
553283  AB 8 |MPH ACQUISITION HOLDINGS  .....cooviiiniieriiiiernrineiesiseissssssessesssessesssseessesense | soseesessnsnnes 06/20/2019........ CS FIRST ...t ssenees 407,000
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553420  AG 9 |MPT OPER PARTNERESP / FINL .....cviiiiiiiiiieirissiesiisssiesessseienssisssenssnns | sesersessnsene 06/20/2019........ BANK AMERICA MERRILL 18,725 | oo 305,000 [ ..o 6,361 |3FE......ccovvicriiine
55342U  AH 7 | MPT OPERATING PARTNE.........cciiiiiiiiniieieiseiesiesisiessessssesiesssssseessssssesensens | sveerissinnenes 06/05/2019........ PERSHING DLJ......viiiiiiieseee e 2,040,345 | ..o 2,050,000 | cooocerveirireniere e 14,806 [3FE......ccccovvvvernnnn
576485 AE 6 |MATADOR RES CO. .| 06/20/2019........ FIRST UNION 345,100
577081  AY 8 |MATTELINC......cccccoovvviriiniiirciinis .| 06/14/2019........ JEFFERIES & CO... 47,000
577081 BA 9 |MATTEL INC .| 06/19/2019........ JEFFERIES & CO....covvvveirereeeccenieis 434,250
577088  AA 5 |MATTERHORN MERGER .... . .| 04/24/2019........ BARCLAYS..... 315,875 . , .
58502B AA 4 [MEDNAXINC ... 06/20/2019........ BARCLAYS..... 148,263 | ..o 145,000 | oo 486 | 3FE
58502B AC 0 | MEDNAXINC .| 06/20/2019........ VARIOUS 1,236,088 11,195,000 | ......... 32,900 | 3FE
588056 AX 9 |MERCERINTLINC .| 06/20/2019........ BARCLAYS..... 475,038 845,000 | o 17,959 [3FE.....oiovieri
589433 AB 7 |MEREDITH CORP .| 06/04/2019........ PERSHING DLJ.....ocviiiiriierieee et seseeenisnees 362,362
60740F AM 7 | MOBILE MINI INC .| 05/14/2019........ BANK AMERICA MERRILL 51,500
61744Y  AJ 7 |MORGAN STANLEY. . | 04/09/2019 T D SECURITIES.... 402,686
624758 AE 8 |MUELLER WTR PRODS IN .| 06/20/2019........ | FIRST UNION. 360,525
62886E  AS 7 [NCRCORP NEW......ccooomevirrirriinirinns .| 06/20/2019........ CITIGROUP 980,438
629137  AJ 1 [NGL ENERGY PARTNERS... . | 04/05/2019........ VARIOUS 362,250
62913T AN 2 |NGL ENERGY PARTNERS... .| 04/04/2019........ RBC CAP......cccovvernene 525,000
629377 CA 8 |NRG ENERGY INC.... .| 06/04/2019 USB SECURITIES........ooeiireieeireiersriresenisseesienes 298,719
629377 CH 3 |NRGENERGY INC.... . | 06/20/2019........| VARIOUS 217,025
62957H  AC 9 |NABORS INDS INC NEW.. .| 04/15/2019 MORGAN STANLEY ..ot 289,875
65343H AA 9 |NEXSTAR ESCROW INC .| 06/19/2019........ BANK AMERICA MERRILL 350,000
65409Q BB 7 |NIELSEN FIN LLC/ NIELSEN .| 06/04/2019........ CS FIRST ..ot nienes 174,178
654740  AX 7 |NISSAN MTR ACCEP COR........ . | 04/09/2019 RBC CAP......cocvvrrrene 335,420
65504L  AQ 0 |NOBLE HOLDINGS INTL LTD . | 04/22/2019........| VARIOUS 529,406
665531  AE 9 |[NORTHERN OIL & GAS | .| 06/20/2019 DEUTSCHE BANK 260,938
67054L  AC 1 |NUMERICABLE GROUP SA........ .| 05/16/2019........ MIZUHO ...t 256,250
674215 AG 3 |OASIS PETROLEUM INC .| 06/20/2019........ BARCLAYS..... 100,000 ,
680665 AJ 5 |OLIN CORP.............c...... .| 06/20/2019........ CITIGROUP........covvrenee 413,000 | oo 400,000 | v 5,638 [3FE.....cccovimrrernnin
68245X  AE 9 [ 1011778 B.C. UNLIMIT ..ottt sssesssnaes .| 06/20/2019........ VARIOUS 3,813,844 | oo 3,820,000 | ......... 35,794 | 4FE
68268N  AJ 2 | ONEOK PARTNERS LP........cciiiiiieiniiiisiiriseieisissie e sssssnese | aveesnsinnenes 04/09/2019........ MORGAN STANLEY .....c.oviiririinieiersrieriernes 403,432 | oo 400,000 | ..o 375 | 2FE
68555P  AA 8 | ORBCOMM INC .| 05/03/2019........ CS FIRST ...t 104,125
69007T AB 0 [OUTFRONT MEDIA CAP /. .| 06/12/2019........ DEUTSCHE BANK 370,000
69327R  AG 6 |PDC ENERGY INC .| 06/20/2019........ MORGAN STANLEY .....coooviiririreririrererneierineiees 450,000
693522 AH 7 |PQCORP. .| 06/20/2019........ BANK AMERICA MERRILL 116,438
69888X  AA 7 | PAR PHARMACEUTICAL L....oouiiriiiiriiniirerseiseie st niesssessesissssessesssssnnes. | venesesenenenes 06/04/2019........ BNP PARIBAS.............. 418,753
701094 AN 4 |PARKER HANNIFIN CORP............. .| 06/05/2019........ BARCLAYS..... 498,435
71376L  AB 6 | PERFORMANCE FOOD GROUP...... .| 06/20/2019........ BARCLAYS..... 323,663
72147K AC 2 |PILGRIMS PRIDE CORP... .| 06/20/2019........ GOLDMAN SACHS.......... 309,750
72650R  AY 8 | PLAINS ALL AMERN PIP... . | 04/09/2019........ BARCLAYS..... 616,758
727493  AB 4 |PLANTRONICS INC .| 06/20/2019 FIRST UNION.....cccvviiieirieierseerierceeeines 804,000
72766Q AD 7 |PLATFORM SPECIALTY .. .| 06/20/2019........| CS FIRST 514,800
740212 AK 1 |PRECISION DRILLING CORP..... .| 06/20/2019........ BANK AMERICA MERRILL 210,125
74112B AK 1 |PRESTIGEBRANDSINC .o .| 06/20/2019........ BANK AMERICA MERRILL 621,775
74166M  AB 2 | PRIME SEC SVCS BORRO ..ot ssssssesssssssssssssssnssns .| 06/20/2019........ CS FIRST ..ottt sses 740,950
74759B  AD 5 |QUALITYTECHLP/QTS.....cccoovvunee .| 06/20/2019........ BANK AMERICA MERRILL 299,250
74840L  AA 0 |QUICKEN LNS INC .| 06/20/2019 BANK AMERICA MERRILL 254,800
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75524D AP 5 | RBS GLOBAL INC.....oooiiriiiicieiiicissieisei et ssssssssensnns | aesessessssenes 06/20/2019........ FIRST UNION......coiviiiiiniierineersisesenines 314,650 | oo 310,000 | oo 378 |4FE
75606D  AG 6 | REALOGY GRP LLC/REAL.......ocoiiiriiiireiiirieeieseisie s essesssssssssssesssnins | sveesissinnenes 06/04/2019........ CITIGROUP........coovvunee 955,300 | oo 1,000,000 | oo 17,448 [4FE......cccoovviir
76119L  AA 9 |RESIDEO FDG INC .| 06/20/2019........ BARCLAYS..... 151,888 3FE....
761735 AV 1 |REYNOLDS GRP ISS/IREYNOLD ...ttt .| 06/20/2019........ VARIOUS 569,163 5FE....
767754  CH 5 |RITE AID CORP........ooiiiiieiticee ittt .| 05/06/2019........ VARIOUS 708,313 5FE....
777147 AB 7 |ROSE ROCK MIDSTR/ROS..... .1 05/10/2019........ BARCLAYS..... 142,875 4FE....
78454L  AH 3 | SMENERGY CO....covvriiiiiiiiiieeseicseieie e ssssssesssssenesas | soesesessssanes 06/20/2019........ MORGAN STANLEY ..ot 121,550 AFE,
78466C  AC 0 | SS&C TECHNOLOGIES IN .| 06/20/2019........ JP MORGAN 293,300 4FE....
78470V AC 2 |SRC ENERGY INC .| 06/20/2019........ MORGAN STANLEY. 323,750 4FE....
78573N  AA 0 | SABRE GLBL INC.....cooiiieiriieiieiseice st .| 06/20/2019........ CITIGROUP........ccovvvunee 413,000 BFE e
810186 AP 1 |SCOTTS MIRACLE GROC..... .| 06/20/2019........ BANK AMERICA MERRILL 506,250 4FE
82967N  BA 5 | SIRIUS XM RADIO INC .| 06/20/2019 GOLDMAN SACHS. 50,875 3FE
82967N  BC 1 |SIRIUS XM RADIO INC. .| 06/05/2019........ | JP MORGAN 350,000 3FE
82967N  BE 7 |SIRIUS XM RADIO INC .| 06/18/2019........ JP MORGAN... 100,000 . 3FE
83001A AC 6 |SIXFLAGS ENTMT CORP .| 06/20/2019........ FIRST UNION 618,800 | ..o 595,000 [ ..evvrererreririrererineeerieieeenend 6,272 |3FE.....ccooivircrn
83405T AA 1 |SOFI CONSUMER LOAN PROGRAM .| 05/21/2019........ MORGAN STANLEY... 999,921 | oo 1,000,000 |........ 1FE
835898 AG 2 |SOTHEBYS.......cccoovimivrivrinn. .| 06/20/2019 BARCLAYS..... 252,963 3FE.
845467 AL 3 | SOUTHWESTERN ENERGY. .| 06/20/2019........ | DEUTSCHE BANK 235,000 3FE.
85172F AN 9 | SPRINGLEAF FINANCE CORP.... .| 06/04/2019 JP MORGAN......ooiiiriiinssee s 634,500 3FE....
85172F  AQ 2 | SPRINGLEAF FINANCE C........ .| 06/20/2019........ VARIOUS 587,788 3FE
852061 AS 9 |SPRINT NEXTEL CORP ..o .| 06/17/2019........ VARIOUS 934,750 AFE .
853496 AB 3 | STANDARD INDS INC .| 06/20/2019 FIRST UNION 614,338 3FE...
855030 AN 2 | STAPLESINC .| 05/29/2019........ | JEFFERIES & CO 537,000 4FE
855030 AP 7 |STAPLESINC. .| 06/20/2019 BANK AMERICA MERRILL 349,125 4FE....
858912  AF 5 |STERICYCLE INC................. .| 06/07/2019........ BANK OF 450,000 3FE.
86024T AA 5 |STEVENS HLDG CO INC .| 06/20/2019........ FIRST UNION . 366,563 AFE...oiiiiiicie
864486  AH 8 | SUBURBAN PROPANE PAR........ccooiviinririrnrincirecrceisnienes .| 06/06/2019........ JP MORGAN......coorririerieieieeierssiseeesieiees 334,473 4FE,
864486  AJ 4 | SUBURBAN PROPANE PAR. e ———— .| 06/20/2019........ BANK AMERICA MERRILL 651,450 AFE...oiiiiiii
864486  AK 1 | SUBURBAN PROPANE PAR........coooiiiiiiiniiniieistiesissrsesesie s sissssssessssssssenes. | soesesessessnes 06/11/2019........ BARCLAYS..... 195,000 AFE,
86614R  AG 2 | SUMMIT MATERIALS LLC .| 06/20/2019........ CS FIRST. 547,706
86723C  AF 5 | SUNCOKE ENERGY INC .| 06/20/2019........ JEFFERIES & CO 581,613 .
86765L AL 1 |SUNOCO LP/SUNOCO FIN .| 06/04/2019........ BANK AMERICA MERRILL 413,075 3FE....
87261Q AB 9 | TMS INTL CORP. .| 06/20/2019........ MORGAN STANLEY......ccovtiirimireiirieierineirerinsiees 294,000 5FE.... .
87422V AA 6 | TALEN ENERGY SUPPLY LLC......oviiiiiieisrirersineiesiseisesesiensssssesessessssesessssssenes | oeneeessnenenes 05/06/2019........ CS FIRST ...t sseenees 352,000 AFE...iiieie
87422V AF 5 | TALEN ENERGY SUPPLY......ooviiiiiirimiintiisineieistiesssissis st .| 05/08/2019........ VARIOUS 754,688 3FE.
87612B BG 6 | TARGA RES PARTNERS /.. .| 06/17/2019........ BANK AMERICA MERRILL 343,765 3FE e
88033G CX 6 |TENET HEALTHCARE COR.. .| 06/20/2019........ BANK AMERICA MERRILL 344,500 4FE....
880345 AB 9 | TENNANT CO .| 06/20/2019........ FIRST UNION......coiviiiiiiierseiersicinienes 358,800 4FE.... .
880349 AR 6 | TENNECO INC.....ooiiiiiciiieiisrees st .| 05/07/2019 CITIGROUP.... 328,500 BFE e
89177H  AA 0 | TOWD POINT MORTGAGE TRUST......... . | 04/09/2019........| CIT GROUP.... 1,002,036 1FE
893647  AZ 0 | TRANSDIGM INC ..o ssssnens | ooe .| 06/04/2019........ VARIOUS 1,179,300
893647  BE 6 | TRANSDIGM INC.....cooiuuiiiiiiiiiiieisicie st enssssssssesiensssenins | 1on .| 06/20/2019........ BANK AMERICA MERRILL 531,250
893830 BE 8 | TRANSOCEAN INC.......ccvvvrvrrrinee . | 04/30/2019........ BARCLAYS..... 402,656
89385A  AA 3 | TRANSOCEAN SENTRY LT.....iiiiiiinrieriniicimieireresissiesiesissesessssssssseseessesssseessssinsens | oesesesesenenes 05/22/2019........ VARIOUS 49,785
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89469A AC 8 |TREEHOUSE FOODS INC oot sssensenenns | osseessansnenes 06/20/2019........ JP MORGAN. ...ttt 523,750 | wecvvirieieieeneces 500,000 | oo 10,750 [4FE.......coovvviriinne

90290M  AB 7 [USFOODSINC e nsssnssessenens | soesesessennnes 06/20/2019........ JEFFERIES & CO....covvvieeceeces 518,750

911365 BE 3 |UNITED RENTALS NORTH AMERICA. .| 06/20/2019........ VARIOUS 950,088

91740P  AC 2 |USA COMPRESSION PART .| 06/20/2019........ JP MORGAN......coouriiieiierienirississriesienes 253,800

91911K AN 2 | VALEANT PHARMACEUTICALS .| 06/06/2019........ MORGAN STANLEY .....ccooovieririrerinirererineierineiens 312,244

91911X AV 6 | VALEANT PHARMACEUTICALS .| 06/20/2019........ VARIOUS 665,940

92552V AL 4 [VIASAT INC ..ottt sisssenens | eesensssnenenes 06/20/2019........ GOLDMAN SACHS.......... 468,000

92840V AF 9 |VISTRA OPERATIONS CO.....ccoovvrrrvvrrriren .| 06/20/2019........ VARIOUS 201,981

92856  AB B |VIZIENT INC......ooiiiiiiiieiieieeie et .| 04/1712019........ JP MORGAN.......coiiirierieieisee s 190,000

93369K  AA 3 | WAND MERGER CORP .| 06/04/2019........ BANK AMERICA MERRILL 299,433

950000  2F 9 |WELLS FARGO & COMPANY... .| 06/10/2019........ WELLS FARGO 500,000

96926 AC 1 |WILLIAM CARTER CO .| 06/20/2019 BANK AMERICA MERRILL 380,700

96950G  AA 0 | WILLIAMS SCOTSMAN IN .| 05/21/2019........ |BANK OF.... 260,625

969506  AB 8 | WILLIAMS SCOTSMAN IN.... .| 05/09/2019........ DEUTSCHE BANK 50,125

984245 AM 2 | YPF SOCIEDAD ANONIMA .| 04/25/2019........ BANK AMERICA MERRILL 1,080,750

BL2618 39 7 |ARBY'SRESTAURANT .. .| 03/29/2019........ GOLDMAN SACHS.......... 417,041

U8002W  AG 2 |REYNOLDS GRP ISS/REYNOLD .| 06/20/2019 JEFFERIES & CO....covvvieereeicees 682,456

05570X  BG 0 |BMW CANADA AUTO TRUST... .| 06/11/2019........ | RBC DEXIA 4,400,000

060505 FM 1 | BANK AMERICA .| 05/01/2019 TD SECURITIES.......coooviiiniriieiiniseeisiei 11,096,030 | .ovovvvvverieriniiiiennnnnnn 11,000,000 [ oo 7,089 | TFE e

07317Q  AG 0 |BAYTEX ENERGY CORP........ .| 06/20/2019........ CS FIRST ...t 327,750

07813Z CB 8 |BELL CANADA .| 05/10/2019........ CIBC WORLD MKTS 4,992,100

097751 BJ 9 |BOMBARDIER INC. .| 05/28/2019 BANK AMERICA MERRILL 344,750

097751 BT 7 |BOMBARDIER INC . | 04/25/2019........ | VARIOUS 692,246

12614A DB 3 | CNH CAPITAL CANADA RECEIVABLE .| 06/18/2019 RBC DEXIA. ...t 2,667,000

146900 AQ 8 |CASCADESINC........cccoovvenee .| 06/20/2019........ BARCLAYS..... 806,925

29359N  AA 3 | ENSIGN DRILLING INC. . | 04/08/2019........ VARIOUS 649,938 ...650,000

31430W  AA 2 | FED DES CAISSES . | 04/09/2019........ TD SECURITIES.......cooieiinrernieierirererineins 2,989,230 | ..o 3,000,000

36168Q AC 8 | GFL ENVIRONMENTAL INC................ .| 06/20/2019........ BARCLAYS..... 95,713 95,000

36168Q AD 6 |GFL ENVIRONMENTAL IN............... 06/20/2019........ CS FIRST ...t 99,000 | cvoovveieeee s 100,000

36168Q AE 4 |GFL ENVIRONMENTAL IN.......cco.c.. .| 04/17/2019........ VARIOUS 536,050 | ..overereririierieeeieris 535,000

36252M BG4 | GMF CANADA LEASING TRUST. .| 06/18/2019........ BMO CAPITAL....courieieerieniierienisssissesissrienienes 3,022,000 | ..o 3,022,000

380355  AB 3 | GOEASY LTD...ccovviuvririrerierirereiineinns .| 06/20/2019........ JEFFERIES & CO....covvuvviiereirererceeieis 628,439 ....595,000

438121 AN 5 [HONDA CANADA FIN......coiiiiiiimiireiiiieirssieississie st sssessssenes . | 04/09/2019........ RBC DEXIA. ..ottt 9,993,350 10,000,000

47788Z  AC 5 | JOHN DEERE FINANCIAL........cviiiriieiiicienieieiissirerississeesssersesssee s sssssssesenes | oenssesenenenes 04/08/2019........ RBC DEXIA......ooiiiiiieieeseiee s 5,971,500 | ..o 6,000,000

539481 AL 5 |LOBLAW COSLTD . | 04/09/2019........ DESJARDIN.... 1,311,788 | oo 1,250,000 | ...

68245X  AC 3 [1011778 B.C. UNLIMIT .| 03/21/2019........ JP MORGAN... (502,988) (510,000) | ...

683715 AB 2 |OPEN TEXT CORP .| 06/20/2019........ BARCLAYS..... 536,250 | ..overereririieneeeeeris 500,000

775109  BA 8 |ROGERS COMMUNICATIONS.. . | 04/08/2019........ BANK OF ...t 3,164,850 | ..o 3,000,000

82028K AT 8 | SHAW COMMUNICATIONS.........coueiirrirrirerisriresiseisesesise s nenes .| 04/08/2019 T D SECURITIES.... 3,181,830 | .o 3,000,000

891145  T7 9 | TORONTO DOMINION BK ONT .| 04/08/2019........| T D SECURITIES.... 3,128,100 .3,000,000

91831A  AC 5 |VRXESCROW CORP............ .| 06/20/2019........ VARIOUS 2,124,888 | ..o 2,090,000

00772B  AF 8 | AERCAP IRELAND CAPIT......cooiiriiiiiieiniieiienireee st D.. 04/09/2019........ BARCLAYS..... 613,854 | ..o 600,000

03969A AL 4 |ARDAGH PACKAGING.......... D.... 06/05/2019........ JEFFERIES & CO....ovvviiececiseeninis 2,010,000 | .oooooeiieieieeeae 2,000,000

06738E  BF 1 |BARCLAYSPLC D... 05/14/2019........ MITSUBISHI.........cooouc.. 400,256 44 | 2FE

225433  AK 7 |CREDIT SUISSE GRP FD D... 04/09/2019. MORGAN STANLEY... 401,036
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28228P  AA 9 [EG GLOBAL FIN PLC......coosiiiiiiririsriesissiiesiesiniisniis Do 05/02/2019........ BARCLAYS... 928,000 4FE
29273D  AA 8 | ENDO DESIGNATED ACT ..ot sisssssesesssssssessesesssssesessees [ DI 06/20/2019........ BANK AMERICA MERRILL 483,750 AFE. ..o
46115H AW 7 |INTESASANPAOLO SP et D... 06/04/2019........ BANK AMERICA MERRILL 382,940 3FE....
53944Y AC 7 |LLOYDS BKG GROUP PLC.... D... 04/09/2019........ DEUTSCHE BANK 596,628 1FE.... .
67052N  AA 3 | NUFARM AUSTRALIA LIM D... 06/20/2019........ CITIGROUP.... 568,225 AFE. ..o
714264  AA 6 |PERNOD RICARD S A.....cooiiiiiiiiiiiiieiisieissis st sssensssenes D.... 04/09/2019........ AMHERST. 631,398 2FE
80281L  AD 7 | SANTANDER UK PLC.......oviiiiiciiciseie et DI 04/09/2019........ GOLDMAN SACHS........ 400,168 2FE.
89705P  AA 3 | TRONOX FINANCE PLC.......... D... 05/29/2019........ CITIGROUP........cevveenee 380,000 AFE ..o
904678  AQ 2 |UNICREDIT SPA.......oiiiiiieitne e D... 03/26/2019........ BANK AMERICA MERRILL 625,000 3FE.
92769X AL 9 [VIRGIN MEDIA SECD .....cooviiiiieiiireriniieeiesiseiesisie s sesessssenes D... 06/20/2019........ GOLDMAN SACHS........ 506,138 3FE....
98954N  AA 7 |ZIGGO SECDFINBV........ D.... 06/20/2019........ GOLDMAN SACHS........ 501,188
LW8907 54 2 |NTT FINANCE CORP. | DI 04/09/2019........ MABON NUGENT...... 586,626 600,000 2,533
3899999. Total - Bonds - Industrial and Miscellaneous. ....190,367,419 .189,174,929 ..1,611,380
Bonds - SVO Identified Funds
464288 51 3 |ISHARES IBOXX HIGH YIELD CORP......c.cocstuniirirnniriinnes . | ................ | 04/02/2019........ BANK AMERICA MERRILL. .....ctitiieiisiisinisieseissnisceensssisensnssenssnssssenssnesenssnsssess | eosssssssssesssnsensssssessses 174,000.000 [ oo 14,978,308 | XXX..oivoiereerinirsrinnisersnissesenssnisens | renes 4
8199999. Total - BONAS = SVO IAENEIEA FUNGS.........uiueiieiresiiesitisstiiessissese e etk fesee btk 88 E LRttt baniina . 14,978,308 0] 0 XXX
Bonds - Bank Loans
BL2397 98 4 |STERIGENICS INTL INC . .| 03/29/2019........ | GOLDMAN SACHS........ 490,000
BL2414 59 9 |MOHEGAN TRIBAL GAMING AUTHORITY .1 03/29/2019 GOLDMAN SACHS........ 395,861
BL2636 86 0 |CHARTER NEXUSINC .1 03/29/2019........ GOLDMAN SACHS........ 607,828
BL2642 70 2 |SABRE GLBL INC .| 03/29/2019........ GOLDMAN SACHS........ 420,747
BL2697 52 4 |ION TRADING FINANCE LTD .| 04/23/2019 GOLDMAN SACHS........ 540,375
BL2704 56 9 | VERTAFORE INC . . 03/29/2019........ | GOLDMAN SACHS........ 268,463
8299999.  Total - BONAS = BANK LOBNS.........uruuurieieisierisieis sttt st 08 08 £00_fo8 0 E 8008080088808 E 0880808080048 E 8084084008400 E 80808080 b 08ttt fanniea 2,123,274
8399997. Total - Bonds - Part 3....... ....656,494,641 .
8399999.  Total - BONGS.......cviiiiiiiiiiiiiieieiisiinei e .607,102,540
Common Stocks - Industrial and Mi
000361 10 5 [AAR CORP......oouiiiii bbbt ensns | esbsssnsnenes 04/15/2019........ VARIOUS ..ottt essesssssens | vessessnsens 2,810.000 95,144 XX | |
011659 10 9 | ALASKA AIR GROUP INC.......cvuiiiiiiiiieiiiciseieieiissiesssssisessesssssssesssssssesensensanes | eesenessnenenes 05/17/2019........ COWEN & CO....cooieiiieieieisieissisesiessssssie s sissssssenssnnes | vevesinsenes 1,450.000 90,915 XXX | |
03064D 10 8 |AMERICOLD RLTY TR .| 06/20/2019........ VARIOUS s 17,230.000 | coocverveereriieeeieeeieeens 572,063 XX | |
045487 10 5 |ASSOCIATED BANC CORP. .| 05/06/2019........ VARIOUS.......ovimriiiiinineiesiese it ssesssensens | evssesesssenns 4,050.000 92,938 XX | L
049164 20 5 |ATLAS AIR WORLDWIDE HLDGS.... .| 06/19/2019........ J CBRADFORD.......coeviiitiriereitierisisiesier s enssnisessenins | revsesinsens 1,377.000 57,214 XXX | L
101137 10 7 |BOSTON SCIENTIFIC CORP......ovtriviritireriiieissierssisienssi e nses .| 05/06/2019........ EVERCORE........coiiiiiiiiiiciistisssis sttt ensesssssenssssnsss | ossssssssesssssessesssssses s 327,000.000 | .eeorrvrerrrireriiieenies 12,191,606 XXX | |
125523 10 0 [CIGNA CORP......couiiieieiete it | eesenesenesenes 05/22/12019........ EVERCORE........coiieiceieee e s 78,000.000 | ..oovvrvrrieirenierrnieienne 11,989,427 XXX | 1
131193 10 4 | CALLAWAY GOLF CO .| 06/20/2019........ VARIOUS s 27,271.000 XX | |
144285 10 3 | CARPENTER TECHNOLOGY .| 05/10/2019........ VARIOUS O 13,476.000 XXX | |
171798 10 1 | CIMAREX ENERGY CO....ccoouiiiiiiiriiieiriie it .| 04/12/2019........ COWEN & CO....covirvrriiierineieeesiseieiissiesissiseeenienees 1,410.000 XX | L
204166 10 2 | COMMVAULT SYSTEMS........cccovvvvrirrrirnns .| 06/13/2019........ VARIOUS 4,840.000 XXX |
220521 10 4 [CORTEVAINC. ...ttt .| 06/05/2019 SPINOFF ..ottt siens | ereseriesies e ees 347,746.660 XXX | L
222795 10 6 |COUSINS PPTYSINC... . | 04/29/2019........| VARIOUS s 24,667.000 XXX | |
222795 50 2 |COUSINS PPTYSINC... .| 06/17/2019........ SPINOFF......cooiiiieiieiniseseis R 21,425.000 XX | L
235825 20 5 | DANAHOLDINGS CORP.......cviiiiirriiiceiniieienieie st esnenes .| 06/19/2019........ VARIOUS s 13,995.000 | ... 250,052 XX | |
260557 10 3 [DOW INC..ooiieiieieieeris s enssses . | 04/04/2019........ SPINOFF ...ttt niens | avtsessesses s ens e sesns s 347,746.660 | .. .17,807,418 XXX | |
26614N 10 2 | DUPONT DE NEMOURS INC.......ooiiiririiiiiriiiiniinsirerssiseiesiesieesesssisssssssessssssssens | aeesessessnsenes 06/03/2019........ SPINOFF ..ottt siens | eriseriesies e neens s 347,746.660 | ..o 25,772,201 XXX | 1
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27616P 10 3 [EASTERLY GOVERNMEN.......coiimiiiiiiiiieiineiesiesiciesisisisesse s ensessssssesssssseses | ossessssssnenes 06/20/2019........ VARIOUS ..ottt ssssessesssiens | vevsessnsins 6,830.000 126,952 XXX | |
29275Y 10 2 [ENERSYS ... | eenenesenienes 06/07/2019........ VARIOUS ..ot sssssessessssiens | veviesinnenes 7,797.000 526,742 XXX | 1
35137L 10 5 |FOX CORP CLASS A .. | 04/29/2019........ COWEN. ...ttt | erbseriesb et 500,000.000 | ..eonvvrrrrireriiieeerieins 19,198,980 XXX | |
488401 10 0 | KEMPER CORPORATION. .| 06/05/2019........ CS FIRST ...t ssssseenins | oevissinnines 1,291.000 107,153 XX | L
489170 10 0 |[KENNAMETALINC........... 06/14/2019........ VARIOUS......cooiiirii et ssseninns | eebeessssesessssiestessesseseenene 19,405.000 | ..ovoovercereririreenrereeieeens 729,494 XXX | 1
501242 10 1 |KULICKE & SOFFA INDS.. .. | 06/05/2019........ VARIOUS ..ottt ss s essesssssens. | vevessnsens 6,750.000 141,926 XXX | |
548661 10 7 |LOWES COS INC .. | 05/22/2019........ COWEN. ..ot R 57,000.000 | .oovorreiiieririees 5,662,562 XX | |
575385 10 9 | MASONITE CORP .. | 06/20/2019........ VARIOUS ..ottt sissiens | rersesinsins 1,852.000 94,887 XXX | L
61179L 10 0 | MONTAGE RESOURCES CORP.. .. | 04/18/2019. EXCHANGE........couiiiiieicicirscee sttt essensenane | eeeesssssssessssssssansesennnne 13,270.000 213,631 XXX | |
81369Y 88 6 |SELECT SECTOR SPDR .. | 06/06/2019........ COWEN & CO.ooeevcecte et sesses e sse s ssssss s sesanssnssassasnanns | svessesssssssssssssssssesanes 2,600,000.000 ..156,970,580 XXX | L
830566 10 5 |SKECHERS U SAINC, .. | 05/01/2019........ GOLDMAN SACHS........ 1,730.000 54,743 XXX | |
835898 10 7 |SOTHEBY'S .. | 06/12/2019. VARIOUS 3,947.000 142,348 XXX | |
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS .. | 04/03/2019........ P MORGAN. ...ttt | oebeessseeessns st 33,000.000 | .oooverreiieireriiceienis 2,900,862 XXX | |
87161C 50 1 |SYNOVUS FINL CORP .. | 05/15/2019........ COWEN & €Ottt sessesesssssnies. | cvsseseseseons 2,660.000 91,228 XX | L
87305R 10 9 |TTM TECHNOLOGIES INC .. | 06/18/2019. VARIOUS......oooeietei ettt sttt sssessesnsnnses | oebassessesssssnenssnssessessssssaas 43,327.000 XXX | L
880779 10 3 |TEREX CORP .. | 06/20/2019........ VARIOUS.......ocvimriiinieiesiseeisise et ssessseniens | evssesessseons 6,040.000 179,125 XX | L
904214 10 3 |UMPQUA HLDGS CORP .. | 04/16/2019........ VARIOUS 5,400.000 96,268 XXX | L
912008 10 9 |US FOODS HOLDING CORP, .| 04/12/2019........ JP MORGAN......ottriricirieieriseessi e 2,670.000 95,279 XXX | |
91324P 10 2 [UNITEDHEALTH GROUP INC.......ccoviiiiiiiiiiiinisiieisiseeisssissisinesssisesssisssesins | esvnissnienes 04/18/2019........ COWEN.......oviiiiii s O 27,000.000 | .ooovvoriiieinian 6,012,749 XX | L
92532F 10 0 |VERTEX PHARMACEUTICALS INC .. | 05/03/2019........ EVERCORE........coiiiieinriciicesiseie e s 72,000.000 | ..ooovorvrericierirereriinene 12,475,793 XXX | |
947890 10 9 |WEBSTER FINANCIAL CORP .| 06/07/2019........ VARIOUS.......cvimririiiniineiiesiese it ssessseniens | cvisesesnseons 1,950.000 92,664 XX | L
22163N 10 6 |COTT CORP. 04/12/12019........ VARIOUS.....cooiiiireriiiriesie et ensessssiens | rensesincines 6,410.000 95,159 XX | 1
226718 10 4 |CRITEOS.A 06/10/2019........ VARIOUS 8,720.000 164,450 XX | u
G1890L 10 7 |CAPRIHOLDINGS LTD 04/12/12019........ COWEN & CO.....ooveriieiieisieisessensseeesienenes 1,970.000 95,266 XXX | 1
N59465 10 9 [MYLAN NV, 05/06/2019........ EVERCORE. ...ttt enssnnnnss | fosssssssssessssssensasssess e 216,000.000 | ..o 6,063,074 XX e u
9099999. Total - CommOoN StOCkS - INAUSEAl @MU IMISCEIBNEOUS...............oveveiiriieieiiieiicieie ittt eiiits evtetsisteseesstestess e s e seesses e sessessesssssesessesse s st essessesseesssses et st ensesses e s sesessessesessessesse e et essessebssessesses et essessebsssensesssssnsans | ebsesssssssessessssssessesssssssessessesnsensesssssns | tevsesssssssssessessessssnsesses 294,959,972 XXX | 0 .0
Common Stocks - Parent, iaries and Affiliates
30277@ 10 1 | FMIC HOLDINGS, INC......coviiiiririieisiisiresissisisesis s ssssisssesssssssssssssensns | sesessessasens 05/29/2019........ CAPITAL CONTRIBUTION......ccrvvrrvrirrirenns 93,980 XXX | K
87282@ 10 4 |TSBLOSS CONTROL CONSULTANTS, INC............. .. | 05/29/2019........ CAPITAL CONTRIBUTION 411,167 XXX | K
L3953# 10 4 |FMINSURANCE EUROPE S.A . 05/21/2019........ TRANSACTION WITH AFFILIATE.. 227,000,000.000 | ..o 279,700,000 XX K
9199999. Total - Common Stocks - Parent, SUDSIAIANES BT AFIIBEES. ... vt iiitis | cetitis s se e es k880 E 0Lk eeeb e bbbtttk ettt | ebtsbenissens st ies 280,205,147 XXX e 0 D33, S
Common Stocks - Mutual Funds
464288 25 7 [ISHARES MSCIACW EQUITY ....ovviiiririiiiiririsisinsierssieiesssisesessssssssssesssssssssens. | osvssssssnenes 06/04/2019........ COWEN. ..ottt | erbseriesses et nsns s 700,000.000 | .eovonverrrireriiirerenies 49,715,995 XXX | |
78464A 78 9 | SPDR S&P INSURANCE ETF.......coiiiiiiiiiiiniiieiissirersnisseenssnrsssenesenssnsssesenssssssesenes | onsssesnesenes 05/03/2019........ VARIOUS.... .ot ensenssners | sonesensenssnsensensssesenens 2,058,000.000 | ...ovoviirininireiniinnd 67,404,221 XXX e |
9299999. Total - Common Stocks - Mutual Funds .117,120,216 XXX 0
9799997. Total - Common Stocks - Part 3........cccooveniiniinnnes ..692,285,335 XXX 0
9799999. Total - Common Stocks........................... ..692,285,335 XXX 0
9899999. Total - Preferred and Common Stocks ..692,285,335 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks.... ...1,348,779,976 XXX 4,324,705

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....2.
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Bonds - U.S. Government
36179N  LF 3 [GOVT NATL MTGE ASSN .. 1 06/01/2019. | MORTGAGE PAYDOWN.......cccovres | verrrermrrrerisirseireninns | crrveinns 133,426 | .......... 133,426 | ... 142,036 | .00 132,928 | i | s 498 498 | v | e 133426 [ | [0 [ 2,641 | 08/20/2043.
36179Q 6P 1 |GOVT NATL MTGE ASSN ... | .| 06/01/2019. | MORTGAGE PAYDOWN R 227,083 227,083 03/20/2045.
36179Q RZ 6 |GOVT NATL MTGE ASSN ... || 06/01/2019. | MORTGAGE PAYDOWN R 237,436 237,436 10/20/2044.
36179Q YR 6 |GOVT NATL MTGE ASSN.. .| 06/01/2019. | MORTGAGE PAYDOWN R 394,752 394,752 01/20/2045.
36181G DG 1 |GOVT NATL MTGE ASSN ..| 06/01/2019. | MORTGAGE PAYDOWN e 521,158 521,158 06/20/2043.
36186N WN 5 | GOVT NATL MTGE ASSN .| 06/15/2019. | MORTGAGE PAYDOWN R 33,464 33,464 08/15/2045.
36200Q 2T 0 |GOVT NATL MTGE ASSN ... | .| 06/01/2019. | MORTGAGE PAYDOWN R 4,692 | .o 4,692 02/15/2032.
36200Q JJ 4 |GOVT NATL MTGE ASSN ... |.. | 06/01/2019. | MORTGAGE PAYDOWN e 1,731 A4,731 03/15/2032.
36201M 2F 8 | GOVT NATL MTGE ASSN.. ..| 06/01/2019. | MORTGAGE PAYDOWN R 7,121 7121 05/15/2032.
36202C 6Y 4 |GOVT NATL MTGE ASSN ..| 06/01/2019. | MORTGAGE PAYDOWN R 4,501 | .. 4,501 12/20/2028.
36204) NZ 5 |GOVT NATL MTGE ASSN .| 06/15/2019. | MORTGAGE PAYDOWN R 3,969 | .o 3,969 02/15/2024.
362090 H9 8 |GOVT NATL MTGE ASSN ..| 06/01/2019. | MORTGAGE PAYDOWN e 242 242 02/15/2029.
38381R  G6 0 [GOVT NATL MTGE ASSN.. .. 1 06/20/2019. | MORTGAGE PAYDOWN.......cvvovirs | verrmerrernriernineires | vvereriees 79,379 | oo 79,379 | oo 79,305 79,379 03/20/2049.
912828 4A 5 |UNITED STATES TREAS... ... |.. | 05/03/2019. | BARCLAYS reveeeressnenienes | e 5,048,820 | ....... 5,000,000 | ......4,999,813 | ..cc0cee04,999,869 | ..o | v 10 [ | v 10 i | e 4,999,879 02/28/2023.
912828 4V 9 |UNITED STATES TREAS.........ccooonvvunrnnne .. | 04/05/2019. | MORGAN STANLEY. [EOTUSTURRTRORPIRUPIO PP 36,112,891 | ..... 35,000,000 | .....34,582,617 | ........34,591,839 | ...ccoovvmrcmmns | cerene10,212 | i | 10,212 [ i | e 34,602,051 08/15/2028.
912828 5F 3 |UNITED STATES TREAS... .| 04/08/2019. | BARCLAYS v | o 41,546,133 | ..... 41,000,000 | .....41,078,633 | ........41,080,199 | ..cceovvvuiveiree | orreeenl TATA) | o | e (TATA) i | i 41,073,025 10/15/2021.
912828 5S 5 |UNITED STATES TREAS... .| 03/29/2019. | DOMINION SECURI reverneeeennerenienes | e 6,018,281 | ....... 6,000,000 | ...... 5,996,484 | .....ovviviriirineins v | e 370 [ | e 376 [ | e 5,996,860 12/31/2020.
912828 5X 4 |UNITED STATES TREAS... .. 1 06/03/2019. | GOLDMAN SACHS.......ccrvmrvrirens | errvrererrnniesinsineninns | coreens 7,066,445 | ....... 7,000,000 | ....... 7,005,195 | ..ooovvvvvvveriininnins | ernrivnninninens | evvveenneeen(T93) [ | eevrrieeneees(793) [ | v 7,004,403 01/31/2021.
912828 5Z 9 |UNITED STATES TREAS... ... | .. | 04/08/2019. | GOLDMAN SACHS reveeerennsrenienes | e 5,147,469 | ....... 5,100,000 | ...... 5,136,226 5,136,078 01/31/2024.
912828 6B 1 |UNITED STATES TREAS.......cccoovivrviniinns .| 06/14/2019. | VARIOUS JUOTTTRRII OV 4,638,750 | ....... 4,500,000 | ....... AB14,566 | ..o | e | evveerieenenne(T0) | o | e (T0) i | e 4,614,496 02/15/2029.
912828 QN 3 |UNITED STATES TREAS... .. | 05/31/2019. | WELLS FARGO reverenessrenenes | e 6,330,539 | ....... 6,200,000 | ....... 6,466,406 8,291,405 | oo | eeeeenn(15,871) [ [ e (15,871) | s | v 6,275,534 . 05/15/2021.
912828 RC 6 |UNITED STATES TREAS... ... |.. | 05/31/2019. | WELLS FARGO JETRTRTRI P 5,015,625 | ...... 5,000,000 | ....... 4,950,391 | ..........4,982,513 P RN [ 4,985,251 |... o 30,374 | ..., 30,374 | ... 84,824 | 08/15/2021.
0599999. Total - Bonds - U.S. GOVEMMENL........uiviiriierisiisieisnsssisssssiienns avessssesssssssssssssssseessassases ....118,573,907 |...116,448,954 |...116,535,484 | ......... 93,514,563 | ..o [ oieienn(9,756) | e (V) I [CHET)) — 0] . 116,336,531 [.oovvrirrns 0...2,237,376 |.... 2,237,376 | ..1,672,960 XXX
Bonds - All Other Government
135087 D5 0 |CANADA GOVT. .1 06/10/2019. | RBC DEXIA.........ccoomriininniicirens [ e | 53,324,089 | ..... 51,300,000 | .....52,500,054 10,173,666 | .....ccooovvvvris | v (10,793) [ e | v (10,793) 52,493,942 | ...oovoviiriinns [ i 830,147 | ...... 830,147 06/01/2025.
135087 G3 2 |CANADA GOVT.. .| 04/09/2019. | RBC DEXIA......c.vverreirimirierirenes [ e | e 14,532,600 | ..... 15,000,000 | .....14,555,100 3,283 3,283 . 14,558,383 wernr(25,783) | ........(25,783) | .. 03/01/2022.
135087 J4 7 |CANADA GOVT. .| 05/10/2019. | RBC DEXIA.. JOOTR I 22,110,180 | ..... 22,000,000 | .....21,991,200 21,991,501 | .o | s 1,804 | oo | v 1,804 | | e 21,993,305 |... OO A 116,875 | ....... 116,875 11/01/2020.
135087 J5 4 |CANADA GOVT. .1 06/10/2019. | RBC DEXIA.........ocvoriiriiniircirenes [ e | 26,835,780 | ... 26,000,000 | .....26,672,462 | ....cccovrvrrrvrvireiinns | v | s (10,378) 26,662,084 |....coovvivirns [ i 173,69 | ....... 173,696 03/01/2024.
135087 J8 8 |CANADA GOVT. .| 05/07/2019. | CIBC WORLD MKTS..... . 3,509,695 3,500,000 | ...... 3,514,000 (114) 3,513,886 | ..cooovrvrcrirines | cerreens 4,191) | e (4,191) 05/01/2021.
13509P CA 9 | CANADA HOUSING TRUST... ..| 05/10/2019. | BANK OF.............. revrereeneesnenens | o 1,016,460 | ....... 1,000,000 1,056,360 | ...........1,026,692 | ....cccooorvicunns | verirnnens (8,053) [ covcveereererns | ererereenn(8,053) | oo | s 1,018,639 | .ovvvvvririnne . 03/15/2020.
13509P DB 6 |CANADA HOUSING TRUST... .| 05/10/2019. | AMHERST. . v 5,117,650 | ... 5,000,000 5,181,850 ..(14,300) 5,114,511 . 03/15/2022.
13509P  FC 2 | CANADA HOUSING TRUST... v |- [ 06/19/2019. [RBC DEXIA. ....covoiiinninniiinniseinnns | eovinnissniisnsississnis | eeeees 1,988,920 | ....... 2,000,000 1,955,200 | ...........1,957,878 |.. [ 9,998 | | 0,998 [ | e 1,967,876 | ..ooooseiinrinns 21,044 12/15/2020.
1099999. Total - Bonds - All Other GOVEMNMENL.........ciiririiirisirisrsriniins eoesensssssssessssssssesesssssseses ....128,435,374 |....125,800,000 |....127,426,226 | ......... 40,278,548 | ...oooovvinnnnn 0] s (28,553) | covovvereienn0 | cirenn(28,553) | o0 | e 127,322,626 | ...ooorirrns 0]...1,112,748 |..... 1,112,748 XXX
Bonds - U.S. States, Territories and Pc ions
13063A 4L 5 |CALIFORNIAST .| 05/15/2019. | VARIOUS RO OV 3,501,850 | ....... 3,500,000 3,581,025 | ........... . v | s (2,904) | ..o | erreeenn(2,904) | o | e 3,516,335 | oo | v (14,485) | ....... (14,485) | ..... 116,875 | 04/01/2021.
13063C 5Y 2 |CALIFORNIA ST. .. | 05/09/2019. | FIDELITY CAP . 003,682,200 | ... 3,000,000 .3,543,780 . .(17,428)] .. 3,443,561 1err238,639 ..238,639 | ..... 117,500 | 08/01/2027.
341150 B9 0 |FLORIDA ST .| 04/17/2019. | MESIROW. JEOTTTRTRI OV 6,209,636 | ....... 5,970,000 6,958,990 | ...c.o..c. . OO (36,643) | ..ocvvverenririne | eererenn(36,643) | oo | e 6,114,238 | ..ooovevvrrrcins | v 95,398 | ......... 95,398 | ..... 241,288 | 07/01/2020.
419792 XN 1 |HAWAII ST .. | 04/03/2019. | BANK AMERICA MERRILL i e | 2,427,984 | ... 1,950,000 2,382,081 | ..o | e | e (5,432) 2,376,649 | ..ovvvviicns | e 51,335 | oot 51,335 | ....... 11,917 | 01/01/2028.
46257T ET 2 |IOWA ST SPL OBLIG.. oo |+ [05/29/2019. | PERSHING DLJ......ocvorieririrrinens [ ervverierieeiseeneens | s 1,908,360 | ....... 1,500,000 | ....... 1,892,715 (1 OO I 1,892,715 [ .ovveeviviiens | s 15,645 | ..oooue. 15,645 | .o 06/01/2031.
57582R MY 9 |MASSACHUSETTS STATE.......cccocrviunn .. | 04/11/2019. | GOLDMAN SACHS........ccocovirvrnne . 2,299,700 | ....... 2,000,000 2,295,660 (95) 2,295,565 | ...ooocvviriies | s 4,135 | oo 4135 | .. 3,889 | 04/01/2047.
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60412A LC 5 |MINNESOTA ST....oovvmirerirreererisrrneriens .. | 06/04/2019. | BANK AMERICA MERRILL......ccccee [ vorerrrmrernenriniinirines | e 2,834,966 | ....... 2,240,000 | ....... 2,828,672 | oo | vveineeinninenen | e (3,651) [ covvereernvriene [ eererrnen(3,851) | oo | e 2,825,021 | oovvverrenins | e 9,945 | ........... 9,945 | ....... 20,222 | 10/01/2027.
70914P C2 6 |PENNSYLVANIAST.... . 1 05/14/2019. | NATL FINANCIAL SERV.......oevovves [ wovrrvriririrerisnserens | v 816,703 | .......... 670,000 | .......... 809,916 (980) | evevevevrrirree | verierireenn(980) [ o | e 808,936 | ...ovvvrrrrnene 09/15/2026.
880541 WZ 6 | TENNESSEE ST . | 05/14/2019. | BARCLAYS 2,338,699 | ....... 1,935,000 | ....... 2,326,663 (416) | vevereerverevenn | vererererne (A18) [ o | e 2,326,247 , 08/01/2033.
93974D 2H 0 |WASHINGTON ST . [ 04/11/2019. [ JEFFERIES & CO......cooocvvvciicnnins | e [ v 9,743,600 | ....... 7,950,000 | ....... 9,451,676 9,368,916 | ....cvvvrrvciies | e (31,244) B [ 9,337,672 B 405928 | ....... 405,928 | ..... 280,458 | 02/01/2030.
93974D Y5 1 |WASHINGTON ST...... ... |.. | 04/01/2019. | JP MORGAN 2,021,451 | 1,625,000 | .......1,979,445 (5,847) | .. . ..1,973,598 47,853 47,853 | ....... 13,993 | 08/01/2027.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. .. ...iiiiis oreuirrsieesiasssseesssrsssssssssssesssessssssssssssssssensssssssssssssssssnsenens | soeee 37,785,149 | ... 32,340,000 | .....38,050,623 22,500,026 | ...cooooieenn0 | (104,640) | ..oovvovvern0 | e (104,640) [ o0 | i 36,910,537 | ..o | 874613 | ... 874,613 | ..... 840,037 XXX
Bonds - U.S. Political Subdivisions of States
25476F MV 7 |DISTRICT OF COLUMBIA  ....cccccoooneee . [ 04/12/2019. [ BARCLAYS......coovrverierirmerineenens | vevereeersenissesneninenes | avve 2,840,918 | ....... 2,510,000 | ....... 2,966,293 | ........c.. 2,834,709 | .coovrvrrreres | e (20,614) | oo | rererenn(20,614) | oo | e 2,814,095 | ...ccoovvirirnne | 026,823 | .........26,823 | ....... 47,063 | 06/01/2023.
34153P ST 6 |FLORIDA ST BRD ED . [06/01/2019. [ MATURITY ..oocevirrininnineiieniens | cevierisniiesnineinenes | v 6,000,000 | ....... 6,000,000 6,810,485 ...6,042,834 (42,834) 6,000,000 | ..oovveerinrins [ e | e [ 150,000 | 06/01/2019.
613340 2H 0 |MONTGOMERY CNTY MD. .| 04/10/2019. | MORGAN STANLEY. 2,532,775 2,335,000 2,788,247 2,508,912 .(16,711)] .. . 2,492,201 | oo | e 40,674 | ... 40,574 | ... 52,213 | 11/01/2021.
64966K U5 0 |NEWYORKNY....oooomurnnns . 1 04/10/2019. | BANK AMERICA MERRILL.......ooe. | voovvoviirivnieireninis | eviaas 5,221,800 | ....... 5,000,000 5,849,700 | ...........5,205,469 (35,905) N 5,169,564 | ..cooooiviiiinns | 2000n52,236 | .........52,236 | ..... 174,306 | 08/01/2020.
2499999. Total - Bonds - U.S. Political Subdivisions of StAteS. ..o i seneenessssssniennns | eveee 16,595,493 | ..... 15,845,000 | ....18,414,725 | ........ 16,591,924 | .cooovvnirenad 0. (116,064) | ...ocooooeeen0 | 1o (116,064) [ o0 | s 16,475,860 | ...............0 |......119,633 | ......119,633 | ..... 423,582 XXX
Bonds - U.S. Special Revenue and Special A t
014393 XE 7 |ALDINE TX INDEP SCH DIST. v |1 05/16/2019. | USB SECURITIES.........ocoovvvrriveis | vorinriiesiisniveiienes | v 2,542,271 | ....... 2,070,000 2,532,935 | ..o e | e (1,281) [ | e (1,281) [ | e 2,531,654 | ..o | 110,616 | ... 10,616 | ... 27,313 | 02/15/2029.
01757L DW 3 |ALLEN CNTY OHIO HOSP. wee [ [ 06/03/2019. [ MS.....ooierierierineeissinsiiesienen | veverseesssisssnenienes | eevene 5,000,000 | ....... 5,000,000 | ...... 5,000,000 | .voorvrrereriririrenin | e | ceveeenrneneninne | e | e [ | e 5,000,000 | ..oovrererrrrenes | verrerrnerreninne | e | i 9,998 | 06/01/2034.
ARIZONA BRD OF RGTS UNIV ARIZON.
040484 PN 1 |SYSREV . [ 04/29/2019. [ PERSHING DLJ.....covviirrririreririne | verireeirsneisninernenes | v 2,644,220 | ....... 2,320,000 .2,625,985 2,624,991 | v | 019,229 ] 019,229 | L 38,667 | 06/01/2027.
047849 GX 6 |ATLANTA GA TAX ALLOCATIONS........... .. | 04/24/2019. | BANK AMERICA MERRILL 533,794 525,000 | .......... 557,261 | .oovererernn540,339 | oo [ eeeeeenn(5,320) | o | eerieerenne(5,320) [ o | 835,019 [ | veeenn(1,226) | onvenn(1,226) | e 10,573 | 12/01/2019.
ATLANTA GA WTR & WSTWTR
047870 QT 0 |REVENUE .| 04/01/2019. | NATL FINANCIAL SERV.......cccovvvees | correrermrerneernneinenes | ceerveeens 711,236 | .......... 610,000 | .......... 696,730 | ...vvrrrrrerrririnernens | eerveriinnrnennes | evrrineenene(526) | v | evrinenrend(526) | e | e 696,204 |.....cccovvvrvenr | 000 15,082 | ... 15,032 | oo 12,878 | 11/01/2047.
051595 BG 0 |AURORA COLO WTRREV. . [05/21/2019. [ BARCLAYS........orvveereeriieerieeiienns | eeveveeisesessieessiseses | evvees 5,387,743 | ...... 4,455,000 | ....... 5,391,129 | oo [ rnernnniinnneennn | e B371) [ | v (1,371) [ | e 5,389,759 | ..covvvvrinvenne | ceeernnn(2,015) | cireennn(2,015) | . 69,300 | 08/01/2030.
100853 TZ 3 |BOSTON MASS .1 05/21/2019. [ PERSHING DLJ......covverrrririrerirnne | verirerirnneisninernenes | v 2,397,477 | ....... 2,180,000 2,397,629 | ..ooovvvrrrcririnnins e | evvvenereeen{(127) [ | e (127) [ | e 2,397,503 | .oovviverrerrne | cveriieeenen(26) | o (26) | e 19,862 | 03/01/2031.
13062P HK 1 |CALIFORNIA ST . [ 04/12/2019. [RBC CAP......ovvireireieiierinrirnenns | cevieriesisesssssisenes | ceesnenens 361,146 | .......... 300,000 | .......... 359,232 | .. | weenerieniienins | eeeeeenn(2,629) | o | e 2,629) e | 00 356,603 [ i | 4,543 | 4,543 | L 11,688 | 02/01/2025.
167593 GC 0 |CHICAGO ILL O HARE I. .| 04/12/2019. | NATL FINANCIAL SERV.. 1,682,845 | L. 1,500,000 | .......1,760,055 .(13,328) .. . 21,579,330 | i | 3,515 | 3,515 | 59,375 | 01/01/2021.
167593 WM 0 [CHICAGO ILL OHARE | . | 05/08/2019. [ JANNEY MONTGOME.........cccovvve | corererrrenrisireniinnns | evve 2,842,140 | ....... 2,390,000 | ....... 2,810,186 | .ovouvvrrererreeirieins | rveerreninsinenns | cereninnd (1,485) B [ 2,808,700 |..ccoovvrivreens | w0rrrnn33,440 | .........33,440 | ....... 44,962 |01/01/2035.
CITIZENS PROPERTY INSURANCE
176553 HB 4 |CORPFL . [ 04/10/2019. | BAIRD, ROBERT W.....cccovvviiriiens | verererernrvinnrverirenes | cvvis 1,164,890 | ....... 1,000,000 | ....... 1,146,410 | ..........1,099,328 | ...ccoovvrrvirnnns | verireens (3,928) [ oo [ rrerereenn(3,928) | oo | e 1,095,400 | ...coovvrvvirinns | o 69,490 | ......... 69,490 | ....... 18,194 | 06/01/2025.
179093 KJ 7 |CLACKAMAS CNTY OR SCH DIST . 103/28/2019. [ JP MORGAN........cooerirrererenrinerins | cevereeirseeisseineninenes | aeve 2,535,846 | ....... 2,135,000 | ....... 2,492,698 | ...ouiverieiienineis | e | e (1,581) 24917 | e | e 44729 | ... 44729 | ....... 30,542 | 06/15/2040.
19668Q KB 0 |COLORADO ST BLDG EXC . | 04/03/2019. | USB SECURITIES 336,518 280,000 | .......... 327,760 co | e 324,560 | | 11,958 | ......... 11,958 | ... 7,661 | 03/15/2026.
20774Y 3C 9 |CONNECTICUT ST HEALT. . [ 04/11/2019. [ JP MORGAN........coorererrirrririreris | vevereeerseeisernenienes | eeve 4,120,934 | ...... 3,285,000 | ....... 4,084,306 B [ 4,082,694 |... 38,240 38,240 | ....... 47,450 |07/01/2040.
20774Y QQ 3 |CONNECTICUT ST HEALT. ... .. | 06/19/2019. | BARCLAYS 617,104 | ....... 2,240,000 2,611,148 |... ..5,956 .5,956 | ....... 52,889 | 07/01/2026.
DALLASTX AREA RAPID TRNSIT SALES
235241 TC 0 |TAXREV . | 04/16/2019. | BANK AMERICA MERRILL.......ccc. | covereirnrineinerinenes | e 2,746,526 | ....... 2,160,000 | ....... 2,710,109 | covouveerineiienireins e | e (1,154 [ o [ s (1,154) | oo | e 2,708,954 | ..ovvvrrvrrneins | v 37,572 | oo 37,572 | ......... 2,700 | 12/01/2029.
DALLASTX AREA RAPID TRNSIT SALES
235241 TG 1 |TAXREV . 104/11/2019. | BANK AMERICA MERRILL.......covv | voevvvireriveieireniieins | overes 3,600,478 | ....... 2,890,000 | ....... 3,595,102 (657) ({157 IS I 3,594,445 | ... 12/01/2033.
25476F XH 6 |DISTRICT COLUMBIA........ccovvriierriiriinns .. | 04/03/2019. | GOLDMAN SACHS.......ccovvivrrrrens | wrvreirerineresinsineninns | e 1,407,060 | ....... 1,125,000 | ....... 1,383,851 ) [T IOV 1,382,317 10/15/2030.
254845 QA 1 |DISTRICT COLUMBIA WT . [ 06/19/2019. | GOLDMAN SACHS........oovvrerirnins | ceveriresriessienisnnes | evves 3,051,888 | ....... 2,565,000 | ....... 3,050,016 ) N IR 3,049,228 | .....ccooovvrineen 10/01/2049.
258885 N4 0 |DOUGLAS CNTY COLO SC . | 05/14/2019. | JP MORGAN 3,573,274 | ... 2,885,000 .3,561,013 ) . 3,559,394 12/15/2026.
29270C U5 2 |ENERGY NORTHWEST WAS. . 104/12/2019. | USB SECURITIES.........ovvevvmrres [ ovreeereeresieeieis | eviees 3,586,869 | ....... 2,925,000 )| EEEESRON IS 3,591,433 | .o 07/01/2028.
3128K1  B7 5 |FHLMCPC GOLD COM.. .| 06/01/2019. | MORTGAGE PAYDOWN 3,439 3,439 3,439 12/01/2030.
3128K2 UM 2 |FHLMC PC GOLD COM.. .. |.. | 06/01/2019. | MORTGAGE PAYDOWN 2,179 2,179 2,179 01/01/2031.
3128K4 YG 4 |FHLMCPC GOLD COM.....ovvrrrrrnnee ..| 06/01/2019. | MORTGAGE PAYDOWN 753 753 753 04/01/2036.
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3128K7 4Z 8 |FHLMCPC GOLD COM.....covvrrrrinnee ..| 06/01/2019. | MORTGAGE PAYDOWN 3,787 | e 3,787 | e 3,951 | oo 3,793 (6) 3,787 09/01/2033.

3128K9 F2 5 |FHLMCPC GOLD COM......ovvvrrranns ..| 06/01/2019. | MORTGAGE PAYDOWN 2,214 2 2,214 02/01/2036.

3128KD 5D 3 |FHLMC ..| 06/01/2019. | MORTGAGE PAYDOWN 545 0 545 08/01/2036.

3128KF  J3 5 |FHLMC ..| 06/01/2019. | MORTGAGE PAYDOWN 1,735 0 1,735 10/01/2036.

3128KF L2 4 |FHLMC .| 06/01/2019. | MORTGAGE PAYDOWN 679 0 679 10/01/2036.

3128KM UW 3 |FHLMC PC ..| 06/01/2019. | MORTGAGE PAYDOWN 1,644 0 1,644 03/01/2037.

3128KQ HL 3 |FHLMCPC. ..| 06/01/2019. | MORTGAGE PAYDOWN 3,622 2 2 3,622 05/01/2037.

3128LX FW 5 |FHLMC ..| 06/01/2019. | MORTGAGE PAYDOWN 58,552 . 211 211 58,552 12/01/2035.

3128M7 5T 9 |FHLMC PC .. 1 06/01/2019. | MORTGAGE PAYDOWN.......cvvovirs | verrerrernriernineires | vvereriens 41,263 | oo 41,263 | oo 43,262 | oo 41,344 (81) (81) 41,263 08/01/2040.

3128M7 EK 8 |FHLMCPC ..| 06/01/2019. | MORTGAGE PAYDOWN 26,707 26,707 26,210 26,686 22 .26,707 02/01/2039.

3128M8 NC 4 |FHLMC PC ..| 06/01/2019. | MORTGAGE PAYDOWN 22,475 22,475 24,708 (103) 22,475 11/01/2039.

3128MJ 2M 1 |FHLMC ..| 06/01/2019. | MORTGAGE PAYDOWN 291,143 291,143 | .......... 286,549 335 335 [ e | e 291,143 09/01/2047.

3128MJ 4A 5 |FGLMC. ..| 06/01/2019. | MORTGAGE PAYDOWN 59,818 59,818 59,807 0 59,818 06/01/2048.

3128MJ B8 2 |FHLMCPC ..| 06/01/2019. | MORTGAGE PAYDOWN 21,460 21,460 21,440 0 .21,460 06/01/2035.

3128MJ E8 9 |FHLMC .| 06/01/2019. | MORTGAGE PAYDOWN 8,147 | v 8,147 | oo 8,381 (22 (22) 8,147 10/01/2036.

3128MJ QG 8 |FHLMC ..106/01/2019. | MORTGAGE PAYDOWN.......cocovive | verrmrrrernrirernnineires | v 45,546 (79) 45,546 07/01/2041.

3128MM EC 3 |FHLMC ..| 06/01/2019. | MORTGAGE PAYDOWN 2,692 (1) 2,692 07/01/2021.

3128P8 DF 5 |FEDERALNATLMG....cccomimmrrriernirirniinns .. | 06/01/2019. | MORTGAGE PAYDOWN........cocovuvr [ worrererinrinerienies | eevernnes 312,303 (P222) | IS RN 312,303 10/01/2036.

3128P8 E2 3 |FEDERAL NATLMG......cccomvvirrvrriirerrnrinns .. | 06/01/2019. | MORTGAGE PAYDOWN 261,334 | ........261,334 | .......278,504 | o000 262,761 | oo | ereeeend(1A27) | s | v (1,427) | oo | s 261,334 08/01/2037.

3128PC DJ 8 |FHLMCPC .| 06/01/2019. | MORTGAGE PAYDOWN.......cccovvvr [ woreriremerrenreinnines | werererenns 11,376 (19) 11,376 01/01/2021.

3128PC MS 8 |FHLMC PC GOLD 15 ..| 06/01/2019. | MORTGAGE PAYDOWN 2,133 | 2133 | e 2167 | 2136 [ | e (3) 2,133 02/01/2021.

3128PC TV 4 |FHLMC PC GOLD 15 .1 06/01/2019. | MORTGAGE PAYDOWN.......cocouvve [ wrerirererrernricnnines | e 12,791 (18) 12,791 03/01/2021.

3128PC TW 2 |FHLMC PC GOLD 15 ..| 06/01/2019. | MORTGAGE PAYDOWN 9,492 (13) 9,492 03/01/2021.

3128PH N9 8 |FHLMCPC GOLD 15 .. 1 06/01/2019. | MORTGAGE PAYDOWN.......covovive | verrvrrrernrirernnsneires | overerines 10,039 (16) .10,039 01/01/2021.

3128PH PL 9 |FHLMCPC GOLD 15 ..| 06/01/2019. | MORTGAGE PAYDOWN 31,362 (41) .31,362 01/01/2021.

3128PY DL 5 |FHLMCPC GOLD 15.. ..106/01/2019. | MORTGAGE PAYDOWN.......cccovves | vovrererirerrineireriens | v 156,531 (3671) | v | e 156,531 02/01/2027.

31292G 5W 2 |FHLMC GOLD PC... .| 06/01/2019. | MORTGAGE PAYDOWN 600 0 600 09/01/2029.

31292H AK 0 |FHLMC GOLD PC... ..| 06/01/2019. | MORTGAGE PAYDOWN 99 0 99 01/01/2030.

31292H QN 7 |FHLMCPC GOLD CAS... ..| 06/01/2019. | MORTGAGE PAYDOWN 4,694 5 4,694 05/01/2032.

31292K ZP 5 |FHLMCPC GOLD CAS... .. | 06/01/2019. | MORTGAGE PAYDOWN........cocovuve [ worrerrrinermrerirenies | eevevens 173,072 173,072 (297) | cevvveenerrnernes | v 173,072 03/01/2040.

312930 5P 1 |FHLMC .| 06/01/2019. | MORTGAGE PAYDOWN 23,794 23,794 (1) 23,794 03/01/2039.

312939 PM 7 |FHLMC GOLD PC... .| 06/01/2019. | MORTGAGE PAYDOWN........cocovvve [ worrerrrimninnrienies | v 166,657 | .......... 166,657 (221) 03/01/2040.

312940 4Q 9 |FHLMCPC GOLD COM.. ..| 06/01/2019. | MORTGAGE PAYDOWN 24,733 24,733 (209) 24,733 06/01/2040.

312940 PZ 6 |FHLMCPC GOLD COM.. ..| 06/01/2019. | MORTGAGE PAYDOWN 99,080 (38) .99,080 05/01/2040.

312941 NL 7 |FHLMCPC GOLD COM.. .. | 06/01/2019. | MORTGAGE PAYDOWN.......cccovvve [ vorererrereemrnnenirinas (268) 149,900 07/01/2040.

312944 PJ 4 |FHLMC .. 1 06/01/2019. | MORTGAGE PAYDOWN.......cocovrs | corrrererinririrerininns 447 73,829 12/01/2040.

31294B 6P 5 |FHLMC GOLD PC... .| 06/01/2019. | MORTGAGE PAYDOWN 0 271 01/01/2030.

31294F PT 7 |FHLMC GOLD PC... ..| 06/01/2019. | MORTGAGE PAYDOWN 0 19 05/01/2030.

31294F T5 5 |FHLMC GOLD PC ..| 06/01/2019. | MORTGAGE PAYDOWN 0 1 05/01/2030.

31296M 3Z 0 |FHLMCPC GOLD COM.. ..| 06/01/2019. | MORTGAGE PAYDOWN .8, 1 8,419 09/01/2033.

31296S M3 7 |FHLMC FHLMC.....c.cvvvvienne .1 06/01/2019. | MORTGAGE PAYDOWN 57,998 | oo 57,998 | oo 59,239 | oo 58,022 | ..o (24) (24) 57,998 01/01/2034.
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31296S M5 2 |FHLMC FHLMC....cc.ovvvrnee .| 06/01/2019. | MORTGAGE PAYDOWN 4,599 | o599 | i A TTE | s 4,802 | .o [ s (3) () 4,599 01/01/2034.

31297M AQ 1 |FHLMCPC GOLD COM.. ..| 06/01/2019. | MORTGAGE PAYDOWN 4,688 | ..coceeend,888 | i 4725 | 4,688 | .o | e (1) (1) 4,688 03/01/2035.

31297M XV 5 |FHLMC PC GOLD COM.. ..| 06/01/2019. | MORTGAGE PAYDOWN 3,750 6 3,750 04/01/2030.

31297 ME 8 |FHLMCPC GOLD COM.. ..| 06/01/2019. | MORTGAGE PAYDOWN 512 0 512 10/01/2034.

31297T WF 6 |FHLMCPC GOLD COM.. .| 06/01/2019. | MORTGAGE PAYDOWN 9,384 14 9,384 09/01/2035.

312970 SF 8 |FHLMCPC GOLD COM.. ..| 06/01/2019. | MORTGAGE PAYDOWN 2,126 3 2,126 10/01/2030.

31297V Y8 5 |FHLMCPC GOLD COM.. ..| 06/01/2019. | MORTGAGE PAYDOWN 3,924 . 2 3,924 11/01/2035.

31298N  FU 4 |FHLMCPC GOLD CAS... ..| 06/01/2019. | MORTGAGE PAYDOWN 1,105 | .. A105 | 935 | 918 | [ s 187 187 1,105 05/01/2031.

31306X 2A 0 |FHLMC ..106/01/2019. | MORTGAGE PAYDOWN.......cccovres | vrrrererirersirneireninns | cvvverns 448415 | .......... 448,415 | .. 467,759 | i 849,961 | o | e (1,540) [ s | e (1,546) | o 10/01/2027.

31307M  2H 8 |FHLMC ..| 06/01/2019. | MORTGAGE PAYDOWN 216,421 216,421 05/01/2030.

31307P Q5 1 |FHLMC ..106/01/2019. | MORTGAGE PAYDOWN.......cccovves | verrermrirernnineirerens | crvverns 377,291 | .......... 377,291 11/01/2030.

31307Q° RE 9 |FHLMC .| 06/01/2019. | MORTGAGE PAYDOWN.......cocovvve [ worrerrrinrinnrienies | v 619,169 | ......... 619,169 | .........0649,740 | .............621,091 | oo | eeeenenn(1,922) | s [ ieieennn(1,922) | e 05/01/2031.

31307R 6V 2 |FEDERAL NATL MTG.....c.ccoormmerirerirncernens ..| 06/01/2019. | MORTGAGE PAYDOWN 272,774 272,774 10/01/2031.

313070 EL 8 |FREDDIE MAC GOLD ..106/01/2019. | MORTGAGE PAYDOWN.......cccovres | vrvrrererirernirnnireninns | crvverns 497,428 | .......... 497,428 | ........512,195 | ..oeend98431 | i | e (1,003) [ | e (1,003) | 07/01/2032.

31307V 5J 1 |FEDERAL NATLMTG ...| .. 06/01/2019. | MORTGAGE PAYDOWN vt | e 791,234 | .......... 791,234 05/01/2033.

31307V YN 0 |FEDERALNATLMTG....cocoomiimmiinriirerinnns .| 06/01/2019. | MORTGAGE PAYDOWN........ccocovver [ corrirerineineiierines | covneins 186,076 | .......... 186,076 04/01/2033.

31307W  3E 2 |FHLMC ..| 06/01/2019. | MORTGAGE PAYDOWN 205,485 205,485 11/01/2033.

3132GG A2 1 |FHLMCPC GOLD PC.....ccoovvvvrerrrens .. | 06/01/2019. | MORTGAGE PAYDOWN........cocovuvr [ woreemerinninnerienies | eovernn 101,370 | covvvenee 101,370 | oo 105,187 | oo 101,592 | i | evrrerenn(222) | | oveereeeennen(222) [ s 08/01/2041.

3132GS BF 5 |FHLMCPC GOLD PC....coovvvvrrrrrinns .. 1 06/01/2019. | MORTGAGE PAYDOWN.......cccovres | vrrrrermrrrerisirnrireninns | crrveins 466,284 | .......... 466,284 03/01/2042.

31326V L6 7 |FHLMC ..| 06/01/2019. | MORTGAGE PAYDOWN 205,937 205,937 08/01/2042.

3132HP KK 9 |FHLMC .. | 06/01/2019. | MORTGAGE PAYDOWN 11/01/2042.

3132HP NB 6 |FHLMC .| 06/01/2019. | MORTGAGE PAYDOWN 11/01/2042.

3132HQ EG 3 |FHLMC .. 1 06/01/2019. | MORTGAGE PAYDOWN.......cccoovee | vorevermrreronincrerinns | 01,088,195 | .......1,088,195 | .......1,139,204 | ...........1,090,085 | ....cccovirvvcmer | wovrrenea(1,890) [ oo | vevreeenn(1,890) | oo . 12/01/2042.

313206 E6 7 |FHLMC ..| 06/01/2019. | MORTGAGE PAYDOWN (194) | oo | v 494,082 02/01/2043.

3132J7 K6 8 |FHLMCPC GOLD PC.....ccoovvrvrrrrrnens ..| 06/01/2019. | MORTGAGE PAYDOWN (22 46,691 03/01/2043.

3132)9 G7 7 |FHLMC PC GOLD PC ..| 06/01/2019. | MORTGAGE PAYDOWN (559) | vvverererieies | e 364,276 05/01/2043.

3132J9 TD 0 |[FHLMCPC GOLD PC .| 06/01/2019. | MORTGAGE PAYDOWN. (17 49,095 05/01/2043.

3132QR QE 3 |FHLMC .. | 06/01/2019. | MORTGAGE PAYDOWN (29 49,954 07/01/2045.

3132QU RS 4 |FHLMC ..| 06/01/2019. | MORTGAGE PAYDOWN 12/01/2045.

3132QU UZ 4 |FHLMC .. | 06/01/2019. | MORTGAGE PAYDOWN 337,261 337,261 12/01/2045.

3132WD MZ 4 |FEDERAL NATLMTG .. | 06/01/2019. | MORTGAGE PAYDOWN 541,625 | ......... 541,625 05/01/2046.

3132WK KE 7 |FEDERAL NATL MTG. ..| 06/01/2019. | MORTGAGE PAYDOWN. ..823,286 | . 823,286 01/01/2047.

3132XS ED 8 |FEDERAL NATLMTG ..| 06/01/2019. | MORTGAGE PAYDOWN 352,411 | ... 352,411 08/01/2047.

3132XS KG 4 |FEDERAL NATL MTG ..| 06/01/2019. | MORTGAGE PAYDOWN 201,057 201,057 08/01/2047.

3132XT MS 4 |FEDERAL NATL MTG .. | 06/01/2019. | MORTGAGE PAYDOWN........ccoveve [ worremerinernnerienies | eervernnes 314,763 | .......... 314,763 10/01/2047.

3132XU NA 9 |FEDERAL NATL MTG .| 06/01/2019. | MORTGAGE PAYDOWN 329,053 329,053 11/01/2047.

3132XW  BJ 9 |FEDERAL NATL MTG. .| 06/01/2019. | MORTGAGE PAYDOWN 113,947 | oo 113,947 01/01/2048.

3132XX GL 7 |FEDERAL NATLMTG ..| 06/01/2019. | MORTGAGE PAYDOWN 147,657 | .oovvenee 147,657 03/01/2048.

3132XY G8 4 |FEDERAL NATLMTG ..| 06/01/2019. | MORTGAGE PAYDOWN 55,812 55,812 04/01/2048.

3132Y0 4E 7 |FEDERAL NATLMTG .| 06/01/2019. | MORTGAGE PAYDOWN 87,976 | .ovvvrnees 87,976 07/01/2048.
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3136B3 UT 5 |FEDERALNATLMTG....coccomirivrirerierinens .. | 05/25/2019. | MORTGAGE PAYDOWN 239,292 239,292 Y (0 N IS 239,292 01/25/2049.

31371H X9 4 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 8,492 518 8,492 10/01/2029.

31371 BD 5 |FEDERAL NATL MTG. .| 05/01/2019. | MORTGAGE PAYDOWN 2,376 2 2,376 02/01/2030.

31371L  T9 0 |FEDERAL NATLMTG ..| 05/01/2019. | MORTGAGE PAYDOWN 2,912 (6) 2,912 08/01/2019.

3137IN MC 6 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN (28) 17,229 10/01/2022.

31379R  WW 4 |FEDERAL NATL MTG. .| 05/01/2019. | MORTGAGE PAYDOWN 0 377 06/01/2028.

3137BR N7 6 |FEDERAL NATL MTG .. | 06/15/2019. | MORTGAGE PAYDOWN 12 22,164 08/15/2046.

31383T JH 2 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 1 1,293 09/01/2029.

31385W X8 7 |FNMAPASS-THRU LNG30Y.. v | . [ 05/01/2019. | MORTGAGE PAYDOWN (68) .28,601 09/01/2032.

31389F S4 5 |FNMAPASS-THRU LNG30Y.....ccoo. .| 05/01/2019. | MORTGAGE PAYDOWN 0 2,162 02/01/2032.

3138A7 4J 4 |FNMAPASS-THRU LNG30Y.. .| 05/01/2019. | MORTGAGE PAYDOWN. ) (CY65) ) ISR N 155,548 03/01/2041.

3138AB  Z3 6 |FNMAPASS-THRU LNG30Y.. .| 05/01/2019. | MORTGAGE PAYDOWN. ) (144) 72,224 04/01/2041.

3138AH 7B 6 |FNMA PASS-THRU LNG30Y...cccoourennee .| 05/01/2019. | MORTGAGE PAYDOWN ) 4) 5,890 07/01/2041.

3138AS PL 0 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN ) (80) .31,628 09/01/2041.

3138E0 AE 9 |FEDERAL NATLMTG <. | . | 05/01/2019. | MORTGAGE PAYDOWN ) (12) .13,859 01/01/2042.

3138E2 VY 8 |FEDERALNATLMTG....cocoomiiiiineiiciinnns .| 05/01/2019. | MORTGAGE PAYDOWN ) (126) 45,057 12/01/2041.

3138E5 CL 0 |FNMAPASS-THRU INT15Y... .. 1 05/01/2019. | MORTGAGE PAYDOWN.......cccovres | verrrermnrvnrsisrreninns | crrveinns 102,137 102,137 ) (246) ...102,137 01/01/2027.

3138ED WV 9 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 631,787 631,787 | ....... ) (979) . ....631,787 05/01/2042.

3138EN LD 9 |FEDERALNATLMTG . . 1 05/01/2019. | MORTGAGE PAYDOWN 240,362 240,362 | .......... 259,891 | oo 240,943 | .o, (580) (580) | vvverrrrreires | vrereernianes 240,362 09/01/2044.

3138EP 2D 5 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 27,7172 27,7172 29,158 ..27,837 (65) (65) 21,772 07/01/2045.

3138LS KA 7 |FEDERAL NATL MTG . 105/01/2019. | MORTGAGE PAYDOWN........cocooes | corrvrirrirerniineirens | v 195,993 | ........c. 195,993 | ......... 207,538 | ... 196,628 (635) ((GK15) ) [N IS 195,993 05/01/2042.

3138LT Q6 8 |FEDERALNATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 210,911 210911 | .......... 223,697 | .o 211,387 | v, (477) (A77) | o | v 210,911 06/01/2027.

3138M7 YZ 2 |FEDERAL NATLMTG .. | 05/01/2019. | MORTGAGE PAYDOWN........cocovevr [ worremrrinrinnerienies | eevernnes 518,796 | .......... 518,796 | .......... 554,058 | .....cccounn 519,545 (750) (U4510) ) I R 518,796 12/01/2042.

3138NX 5Z 6 |FNMA PASS-THRU LNG30Y.. .| 05/01/2019. | MORTGAGE PAYDOWN 59,533 59,533 62,696 | ...... 59,032 501 501 59,533 02/01/2043.

3138WE MM 8 |FEDERALNATLMTG . .| 05/01/2019. | MORTGAGE PAYDOWN.......cocovee | cormerirmrerneeineinenes | ceereeens 116,255 | .......... 116,255 | ......oce 120,578 | covvervvienne 116,504 | ..oovvvorriirnnee (249) (PZ1) IO RN 116,255 05/01/2030.

3138WK KB 0 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN 226,669 226,669 241 | e | e 226,669 03/01/2037.

3138WQ Q5 4 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 10 40,840 05/01/2043.

3138WV S7 7 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN. )| R (1,090) | cvvooverrireiin ....319,054 06/01/2028.

3138XP QX 4 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN. ) (111) ....143,396 02/01/2044.

3138XP  VH 3 |FNMAPASS-THRU INT15Y... .| 05/01/2019. | MORTGAGE PAYDOWN ) (66) .30,817 05/01/2029.

3138Y4 SJ 9 |FNMA PASSTHRU AX3220.... .| 05/01/2019. | MORTGAGE PAYDOWN 235,976 ) TR IO (1,272) | oo | e 235,976 10/01/2029.

3138Y6  F3 3 |FNMA PASSTHRU AX4685 .| 05/01/2019. | MORTGAGE PAYDOWN 4,711 ) (2 4,71 11/01/2044.

3138YE JM 0 |FEDERAL NATLMTG . .. | 05/01/2019. | MORTGAGE PAYDOWN.......ccocomevr [ worrererinrinnrienies | eevneinn 103,356 | ... ) (LC1S) [T ISV 103,356 06/01/2030.

3138YJ Z3 3 |FNMA PASSTHRU AY5261.... .. 1 05/01/2019. | MORTGAGE PAYDOWN.......cccovres | verrrermnrverinirnsireninns | crrveinns 163,113 | ..ooooeo. 163,113 ) (950) ....163,113 04/01/2045.

3138YJ ZJ 8 |FNMA PASSTHRU AY5244 .| 05/01/2019. | MORTGAGE PAYDOWN 235,586 235,586 ) (592) ....235,586 03/01/2045.

3138YJ ZX 7 |FNMA PASSTHRU AY5257.... .| 05/01/2019. | MORTGAGE PAYDOWN 20,873 20,873 ) (27) 20,873 04/01/2045.

3138YK WE 9 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN.......cccovvvr [ worerrrererremrrinnines | worererenns 44,330 ..44,330 ..45,895 (94) (94) 44,330 05/01/2045.

3138YU UG 4 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 36,758 ..36,758 ..39,062 (69) (69) .36,758 07/01/2045.

3138YU UU 3 |FEDERAL NATL MTG .. 1 05/01/2019. | MORTGAGE PAYDOWN.......cccovves | vrrrrermrrverinineireninns | crrveinns 179,273 179,380 (107) (L1014 TS I 179,273 10/01/2045.

3138YW LC 9 |FEDERAL NATLMTG .. | 05/01/2019. | MORTGAGE PAYDOWN........cccouver [ womrrmerereererinnines | werererenns 18,488 ..18,697 (210) (210) .18,488 07/01/2045.

31390F 4E 6 |FNMAPASS-THRU LNG30Y.. .| 05/01/2019. | MORTGAGE PAYDOWN 2,844 ....2,848 ) 4) 2,844 | oo | e 05/01/2032.
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31390G CE 5 |FNMAPASS-THRU LNG30Y...cccomurennee .| 05/01/2019. | MORTGAGE PAYDOWN 1,267 | oo 1,267 | oo 1,310 | o 1,269 | oo [ s (2) 2 1,267 05/01/2032.

31390 3P 4 |FNMAPASS-THRU LNG30Y .| 05/01/2019. | MORTGAGE PAYDOWN 1,005 | oo 1,005 (1) 1,005 07/01/2032.

31391Q JP 0 |FNMAPASS-THRU LNG30Y. .| 05/01/2019. | MORTGAGE PAYDOWN 20,850 20,850 (22) .20,850 11/01/2032.

31396W 3U 8 |FEDERAL NATL MG .. | 05/25/2019. | MORTGAGE PAYDOWN.......ccoccovve [ o | i 193,509 | .......... 193,509 42 | e [ i 193,509 08/25/2037.

31398Q HB 6 |FHLMC .. | 05/25/2019. | MORTGAGE PAYDOWN 35,229 35,229 0 .35,229 03/25/2020.

31402E R7 5 |FNMAPASS-THRU LNG30Y.. .| 05/01/2019. | MORTGAGE PAYDOWN 3,463 (1) 3,463 08/01/2033.

31402G R4 7 |FNMAPASS-THRU LNG30Y. .| 05/01/2019. | MORTGAGE PAYDOWN 7,481 (6) 7,481 07/01/2033.

31402L QU 9 |FNMAPASS-THRU LNG30Y. .| 05/01/2019. | MORTGAGE PAYDOWN 6,589 ©)] 6,589 08/01/2033.

31403F PK 4 |FEDERAL NATL MG FNMA .| 05/01/2019. | MORTGAGE PAYDOWN 80,365 (187) .80,365 10/01/2033.

31403) W6 9 |FEDERAL NATL MG FNMA.. .| 05/01/2019. | MORTGAGE PAYDOWN 7,825 (42) 7,825 12/01/2033.

31403N  GB 7 |FEDERAL NATL MG FNMA. .| 05/01/2019. | MORTGAGE PAYDOWN 1,472 (1) 1,472 11/01/2033.

31404M L4 8 |FEDERAL NATL MG FNMA.. .| 05/01/2019. | MORTGAGE PAYDOWN 85,609 (47) .85,609 03/01/2034.

31404P LS 8 |FNMAPASS-THRU INT15Y .. | 03/31/2019. | MORTGAGE PAYDOWN.......cocouuwr [ worerrrerereerrninnines | worerereens 16,604 166 .16,604 04/01/2019.

31404W TV 8 [FNMAPASS-THRU INT15Y.... .| 05/01/2019. | MORTGAGE PAYDOWN 100 12,238 05/01/2019.

31405R AM 8 |FNMAPASS-THRU LNG30Y.. ... | .| 05/01/2019. | MORTGAGE PAYDOWN (53) 43,373 10/01/2034.

31405R AN 6 |FNMAPASS-THRU LNG30Y.....ccccouuwnne .| 05/01/2019. | MORTGAGE PAYDOWN (1) 4,809 10/01/2034.

31405R G3 4 |FEDERAL NATL MTG .. | 05/01/2019. | MORTGAGE PAYDOWN 0 850 09/01/2034.

31406B F2 1 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 0 1,782 01/01/2035.

31406C TB 4 |FNMAPASS-THRU LNG30Y .| 05/01/2019. | MORTGAGE PAYDOWN 6,955 2 6,955 12/01/2034.

31406E ML 5 |FNMAPASS-THRU LNG30Y. v | .- 1 05/01/2019. | MORTGAGE PAYDOWN........cooneve [ woreererinrinnerienins | e 125,499 (514) | covvverervernns | v 125,499 01/01/2035.

31406E 25 6 |FNMAPASS-THRU LNG30Y..coovuninne .. | 05/01/2019. | MORTGAGE PAYDOWN 2,267 1 2,267 03/01/2035.

31406K LR 9 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 6,977 . 2 6,977 01/01/2035.

31406L JC 3 |FED NATL MTG ASSN #813059. .| 05/01/2019. | MORTGAGE PAYDOWN 4,665 | .. 4,665 25 4,665 03/01/2035.

31406M LG 9 |FNMAPASS-THRU LNG30Y. .| 05/01/2019. | MORTGAGE PAYDOWN 8,573 | v 8,573 (1) 8,573 01/01/2035.

31407B HM 4 |FNMA PASS-THRU LNG30Y. .| 05/01/2019. | MORTGAGE PAYDOWN 95,156 95,156 47 .95,156 06/01/2035.

31407E  VE 0 |FNMAPASS-THRU INT15Y.... .. 1 05/01/2019. | MORTGAGE PAYDOWN.......cocovive | verrrrrrernrirernineires | v 48,380 | ............ 48,380 (59) 48,380 07/01/2020.

31407F DK 3 |FNMAPASS-THRU INT15Y .| 05/01/2019. | MORTGAGE PAYDOWN 22,490 22,490 147 22,490 10/01/2020.

31407L MV 6 |FNMA PASS-THRU LNG30Y.. .| 05/01/2019. | MORTGAGE PAYDOWN 63,213 | oo 63,213 13 63,213 06/01/2035.

31407S A2 8 |FNMAPASS-THRU LNG30Y.. .| 05/01/2019. | MORTGAGE PAYDOWN 160 17,460 08/01/2035.

31408H KX 2 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN 23 41,325 02/01/2036.

31409F E6 1 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 1 4,028 03/01/2036.

31409T RE 0 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 3 5,713 04/01/2036.

31409X 5A 3 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN............... (12) .76,580 05/01/2036.

3140E5 3K 8 |FEDERAL NATLMTG .. | 05/01/2019. | MORTGAGE PAYDOWN (130) 47,443 10/01/2045.

3140E8 V6 2 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN (851) 11/01/2045.

3140EB MN 8 |FEDERAL NATL MTG .. 1 05/01/2019. | MORTGAGE PAYDOWN.......cccovres | vrvrrererrrernirniireninns | crrverns 436,428 (318) 04/01/2046.

3140EU TK 5 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 392,604 (179) 01/01/2046.

3140EW 7A 7 |FEDERAL NATLMTG .. | 05/01/2019. | MORTGAGE PAYDOWN.......ccoconver [ worrererimrinnrienies | eernein 185,142 (118) 03/01/2046.

3140EY XJ 5 |FEDERAL NATLMTG .. 1 05/01/2019. | MORTGAGE PAYDOWN.......cocovves | verrrrrermriersirneires | overenines 49,133 . (186) , 04/01/2031.

3140F0 BP 8 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 7,009 ..7,571 (57 (57) 7,009 07/01/2046.

3140F0 JZ 8 |FEDERALNATLMTG .| o 05/01/2019. | MORTGAGE PAYDOWN........cvvvee | orerernrinieerineiesins | ereeenns 423,372 | ........423,372 | ......... 405,511 | covveeeennd22,191 | s | e 1182 | i | e 1182 | e | e 423,372 10/25/2031.
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3140F3 6F 0 |FEDERALNATLMTG . .| 05/01/2019. | MORTGAGE PAYDOWN 264,491 264,491 | .......... 270,752 | oo 264,658 | .....covvverins (167) (L1740 I 264,491 06/01/2046.

3140F5 NN 9 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN 258,433 258,433 83 07/01/2046.

3140F8 JK 4 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 298,889 298,889 (251) 10/01/2046.

3140FA  5J 7 |FEDERAL NATLMTG ..| 05/01/2019. | MORTGAGE PAYDOWN 23,099 23,099 (87) .23,099 06/01/2047.

3140FB  EK 2 |FEDERAL NATL MTG .. | 05/01/2019. | MORTGAGE PAYDOWN.......cooveve [ worrerrrinrrnerireries | v 168,078 | .......... 168,078 (303) .168,078 08/01/2046.

3140FK BZ 2 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN 215,037 215,037 (59) 11/01/2031.

3140FK JB 7 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN 36,522 36,522 11 10/01/2046.

3140FL N5 3 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 24,560 24,560 3 11/01/2046.

3140FM BD 7 |FEDERAL NATL MTG .. 1 05/01/2019. | MORTGAGE PAYDOWN.......cccovves | vrvrrermrrrernirnnirennns | cvvvernns 351,571 | oo 351,571 604 11/25/2036.

3140FM R9 9 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 240,439 240,439 80 01/01/2047.

3140FP 2K 4 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN.......ccouver [ wormrrerirneernmrinneines | woreeernnnn 6,578 | i 46,578 66 01/01/2047.

3140FS C4 3 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN ...45,108 (113) 04/01/2047.

3140FS CJ 0 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN JOOO I 160,636 | .......... 169,063 | ... 162,248 | oo | e 1812) | e | s (1,612) | oo 02/01/2047.

3140FS CU 5 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN 20,086 20,086 (30) .20,086 03/01/2047.

3140FS DB 6 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 270,659 270,659 (C7£:) ) [ R 270,659 05/01/2047.

3140FS MH 3 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN 37,953 | oo 37,953 (287) .37,953 08/01/2047.

3140GR XK 5 |FEDERAL NATL MTG .. 1 05/01/2019. | MORTGAGE PAYDOWN.......cccovres | vrrrrermrrrerisirssirerinns | crrverns 454,367 | .......... 454,367 (994) 07/01/2032.

3140GW P5 6 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN v | s 147,662 | .......... 147,662 (41) 09/01/2047.

3140H5 T3 5 |FEDERAL NATLMTG .. 1 05/01/2019. | MORTGAGE PAYDOWN.......cocovvre | verrmerrermrrnernnineires | overerines 18,396 | ..ococvveeee 18,396 (51) .18,396 06/01/2048.

3140H5 TW 1 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN 551,626 551,626 ((K15) O RN 551,626 06/01/2048.

3140H5 UF 6 |FEDERAL NATLMTG .. 1 05/01/2019. | MORTGAGE PAYDOWN.......cccovves | vorrrermrirernerneireniens | cvvverns 333,922 | .......... 333,922 | ... 353,410 | oo 338,662 | oo | e (4,740) | s [ (G Z0) RN IS 333,922 07/01/2048.

3140HB LY 2 |FEDERALNATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 297,892 297,892 (393) 03/01/2048.

3140HB MQ 8 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN 200,576 200,576 (145) 04/01/2048.

3140HD HV 9 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN (254) | oo | i 424,232 05/01/2048.

3140HD J7 0 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN ..40,961 (13) 140,961 10/01/2048.

3140HE HR 6 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN......cccccecee [ eormrimmiicniicnniicnns | e 340,347 | e 340,347 ) 03/01/2048.

3140HE HZ 8 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN. 421,217 ) 04/01/2048.

3140HE Q9 6 |FEDERAL NATLMTG .. | 05/01/2019. | MORTGAGE PAYDOWN 498) | .... . . 06/01/2048.

3140HK ZB 7 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN (C[0) OO IR 386,632 07/01/2048.

3140HL 3C 8 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN ..13,203 (19) .13,203 06/01/2048.

3140HL BA 3 |FEDERAL NATLMTG .. 1 05/01/2019. | MORTGAGE PAYDOWN.......cccovves | vrvrvererirerninsireninns | crrvernns 369,054 | .......... 369,054 | ..........383,586 | .............370,580 | .oovvrvirivirnin | erreerenn(1,526) | oo [ v (1,526) | oo | e 369,054 06/01/2048.

3140HN 5C 2 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 29,153 29,153 (249) .29,153 08/01/2048.

3140HP 4H 7 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 1,181 (1) 1,181 09/01/2048.

3140JG WF 8 |FEDERAL NATLMTG .. 1 05/01/2019. | MORTGAGE PAYDOWN.......cccovves | verrrermrrverisirneireninns | crrveinnd 634,561 ) 09/01/2048.

3140J) NW 5 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN 854,098 )| e 12/01/2048.

3140J) P8 6 |FEDERAL NATLMTG .. 1 05/01/2019. [ MORTGAGE PAYDOWN.......cocovirs | verrerrernrirernnneires | vvereriees 44,396 ) 02/01/2049.

3140J) PT 0 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN 23,745 (4) .23,745 01/01/2049.

3140JL 4M 3 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 65,502 (41) 65,502 12/01/2048.

3140Q7 AB 3 |FEDERAL NATLMTG .. 1 05/01/2019. | MORTGAGE PAYDOWN.......cccovres | vrrrrermrrrerinirneireninns | crrveins 445,546 (V)] [N 445,546 07/01/2037.

3140Q7 E9 4 |FEDERAL NATLMTG ...| .| 05/01/2019. | MORTGAGE PAYDOWN 80,066 ...80,066 (73) .80,066 08/01/2037.

3140Q7 PD 3 |FEDERALNATLMTG . .. 1 05/01/2019. | MORTGAGE PAYDOWN.......cccovves | corrermrierneneirerinns | v 183,177 | ..oeee. 183,177 (109) | oo | e 183,177 09/01/2032.
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314008 KB 0 |FEDERALNATLMTG .| - 05/01/2019. | MORTGAGE PAYDOWN........cvvvee | erereremmieirerinerenins | erierenns 311,018 | .......... 311,018 | .......... 303,971 | oo 310,777 2214 OO IO 311,018 02/01/2048.

3140Q9 5P 4 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 36,947 36,947 38,765 (72) .36,947 08/01/2048.

31410E 2N 7 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 374 374 0 374 07/01/2036.

31410G PQ 0 |FEDERAL NATLMTG ..| 05/01/2019. | MORTGAGE PAYDOWN 9,009 .9,009 (41) 9,009 11/01/2037.

314108 4X 2 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 1,217 1,217 0 1,217 09/01/2036.

314100 GK 2 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN 4,543 2 4,543 03/01/2037.

31410W 3E 6 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 6,379 (24) 6,379 09/01/2022.

31411A  JG 1 |FEDERAL NATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN 4773 (1) 4,773 11/01/2036.

31411H P79 [FNMAPASS-THRU LNG30Y. .| 05/01/2019. | MORTGAGE PAYDOWN 94,469 (16) .94,469 01/01/2037.

3141IN  XZ 5 |FNMAPASS-THRU LNG30Y.. .| 05/01/2019. | MORTGAGE PAYDOWN 3,654 1 3,654 03/01/2037.

31411W AU 1 |FNMA PASS-THRU LNG30Y .| 05/01/2019. | MORTGAGE PAYDOWN 1,550 0 1,550 04/01/2037.

31411W FH 5 |FNMAPASS-THRU INT15Y.... .. | 05/01/2019. | MORTGAGE PAYDOWN.......cccovvve [ wormrirererrenrinninns | e 16,607 0 .16,607 05/01/2022.

31412L D2 3 |FNMA PASS-THRU LNG30Y.. .| 05/01/2019. | MORTGAGE PAYDOWN 6,808 6 6,808 03/01/2037.

314128 4L 6 |FNMAPASS-THRU LNG30Y. .. 1 05/01/2019. | MORTGAGE PAYDOWN.......cocovivs | verrrerrernrirernineires | vvereriees 11,320 2 11,320 04/01/2038.

314128 5T 8 |FNMAPASS-THRU LNG30Y. .| 05/01/2019. | MORTGAGE PAYDOWN 1,954 0 1,954 05/01/2038.

314140 5K 0 |FNMAPASS-THRU LNG30Y....ccccoomuunne .| 05/01/2019. | MORTGAGE PAYDOWN 37,627 | oo 37,627 | 37,856 | i 37,637 [ i | e (4) 37,627 05/01/2038.

31416R QR 7 |FNMAPASS-THRU LNG30Y.. .| 05/01/2019. | MORTGAGE PAYDOWN 89,543 0 .89,543 06/01/2039.

31416X LY 4 |FNMAPASS-THRU INT15Y.... .| 05/01/2019. | MORTGAGE PAYDOWN (L1573 ) T SN 106,312 01/01/2026.

31416X NA 4 |FNMA PASS-THRU LNG30Y .| 05/01/2019. | MORTGAGE PAYDOWN (52) 45,638 02/01/2041.

31418A SC 3 |FNMAPASS-THRU SF30LTV. .| 05/01/2019. | MORTGAGE PAYDOWN (V57 [T RO 298,566 04/01/2043.

31418B S8 0 |FEDERALNATLMTG .| 05/01/2019. | MORTGAGE PAYDOWN (125) 140,006 07/01/2045.

31418C 4M 3 |FNMA PASSTHRU MA3527 .| 05/01/2019. | MORTGAGE PAYDOWN ...13,551 (28) A3,551 | i | e 11/25/2048.

31418C M4 3 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN .155,193 126 | oo | v 155,193 | oo | e 07/01/2037.

31418P UE 3 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN.......cccovw [ vorerirmrimrinmnicnnines | v 19,621 | i 19,521 (22) 19,521 | i | e 03/01/2040.

314180 4W 1 |FNMA PASSTHRU AD7136, .| 05/01/2019. | MORTGAGE PAYDOWN 56,800 (247) 56,800 | vvvieriiinn | e 07/01/2040.

31419A DS 3 |FNMAPASS-THRU LNG30Y.. .| 05/01/2019. | MORTGAGE PAYDOWN ...33,891 (124) 33,891 | e | e 09/01/2039.

31419 SH 2 |FEDERAL NATL MTG .| 05/01/2019. | MORTGAGE PAYDOWN 121,908 35 .121,908 11/01/2040.

31419M AU 5 |FNMA PASS-THRU INT15Y.... .| 05/01/2019. | MORTGAGE PAYDOWN......ccccovvvr [ eormremerinneineiierinns | wereenni 359,576 | ovevne 359,576 | ..........379,184 | i 361,158 | oo [ veeeeenn(1,582) | e | e (1,582) | e | i 359,576 | o | e 12/01/2025.

353204 AW 0 |FRANKLIN CTY OH .. | 04/03/2019. | BANK AMERICA MERRILL.......coe. [ wvrrimrirneinnrinniiinns | v 1,180,090 | ....... 1,000,000 | ....... 1,164,860 (B01) [ overerrererernns | evrrvrirereen(601) | o | e 1,164,259 | i | e 15,831 | .o 15,831 | ....... 17,222 | 06/01/2043.

362848 TX 1 |GAINESVILLE FLA UTIL .. | 06/04/2019. | BARCLAYS........ooovvrmreriierirenies | ovrviiesiesssssiesssens | oveees 2,780,470 | ....... 2,300,000 | ....... 2,769,752 | covoueveerererieniieenns | vveerneeiessinnnen | cereerinn (1,568) [ .oooververceene | verererneed(1,568) | oo | e 2,768,186 | ...cooovvrivrven | v 12,284 | 12,284 | 20,764 | 10/01/2025.

373384 6K 7 |GEORGIA ST, .. | 05/08/2019. | JP MORGAN........covveriririiniicnnns [ rverirenisriisniicsninns | v 3,097,007 | ....... 2,505,000 | ....... 3,088,850 | ...ouvvriiiiieniinins [ e | e (5,201) [ cooeveviiniens [ everreen(5,201) | e | v 3,063,649 |....cccocivernns | 133,358 | ........33,358 | ....... 44,881 |01/01/2028.

387460 PF 9 | GRANITE SCHDIST UTA... .. | 06/04/2019. | GOLDMAN SACHS 1,645,116 | ... 1,320,000 1,614,281 (3,383) | .. 21,610,898 | .o | 34,218 | 034,218 | L 33,917 | 06/01/2029.

39081H BZ 4 |GREAT LAKES MI AUTH SEWG DISPOS. | .. | 05/21/2019. | JEFFERIES & CO.....ccoovvvnerriveirnes | eevrrimerineriseineins | eeeees 4,036,854 | ... 3,175,000 3,987,197 | covoeveeencerineinenns | vnernneiinnnnennn | eevveeenee( @ 1A1) [ | e (14 [ | e 3,983,056 | ..cooorvrvrrene | w0rnD3,798 | .........53,798 | ... 101,424 | 07/01/2029.

402207 AD 6 |GULF COAST TXINDL DEV AUTH.... .1 05/09/2019. | JP MORGAN.......ovvverirririiniinnns [ rverienineiinnisnines | v 8,000,000 | ....... 8,000,000 | ....... 8,000,000 | ..oouvveiierirniiniin | | e | evervennninns | 0 [ | . 8,000,000 | ..covvrvveirins [ v | o0 [ i 13,221 | 11/01/2041.

403760 JQ 5 |GWINNETT CNTY GA WTR & SE. .. | 04/15/2019. | BARCLAYS........ooomvremrreriierienies | ovsriiessesssssiesssens | oveens 7,843,457 | ...... 7,290,000 | ....... 8,916,909 | ... 7,874,080 | ..o | s (48,011) o | (86,011 [ | e 7,828,070 | ..covverivveren | 015,387 | ... 15,387 | ... 259,200 | 08/01/2022.

414005 XF 0 |HARRIS CNTY TEX .. | 06/04/2019. | JP MORGAN........covveriririiniicnnis [ rverienissisniiisnines | v 1,951,444 | ... 1,655,000 | ....... 1,949,276 | ... | e | e (148) [ [ (148) | e | s 1,949,128 | oo | 002,316 | 2,316 | e 14,941 | 10/01/2024.

41422E  EN 9 |HARRIS CNTY TEX MET .| 06/13/2019. | BARCLAYS 002,303,360 | ....... 2,000,000 2,301,740 22,299,708 | oo | 3,652 | ......3,652 | o 12,778 | 11/01/2023.

41981C NE 6 |HAWAII ST HIGHWAY REVENUE.. .| 04/29/2019. | MORGAN STANLEY.......cooormrermrins [ ererrrmrinenrnsrinneinns | veeens 1,621,100 | ....... 1,485,000 | ....... 1,612,265 e | 8,935 | 8,935 | i 19,800 | 01/01/2035.

442435 4B 6 |HOUSTON TEX UTIL SYSREV.......cccno... . 1 04/16/2019. | JANNEY MONTGOME........ccovrvrne [ wovrrrvirmriverisinirenns | overne 7,574,631 | ...... 6,565,000 | ....... 7,625,510 IO I 381,672 | ....... 381,672 | ..... 139,506 | 05/15/2025.

44244C  JJ 7 |HOUSTON TX UTILITY SYS REVENUE.... .. | 05/15/2019. | J P MORGAN.......ccorsvermmrmrirnerirens [ corneererinsiseriienines | cenerin 370,000 | .......... 370,000 | .......... 425,190 B (41,058) | ........ (41,058) | ....... 10,175 | 11/15/2026.

45200F FS 3 |ILLINOIS ST FIN AUTH REVENUE........... .| 04/06/2019. [ JP MORGAN........oocvicrirrireeiiniins | cerrerieeirneeinssinnnies | eeereeeens 500,000 | ......... 500,000 | .......... 500,000 | .ooveurerciierineiriens | cerreerienieenies | e 0 | oo | eereeerneenne500,000 | oo | e | e 0| e 1,405 | 11/01/2038.
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45200F VH 9 |ILLINOIS ST FIN AUTH REVENUE............ .. | 04/06/2019. | JP MORGAN.......covverirrererrnrinens [ erveriererseesnsniseines | oveeens 4,500,000 | ....... 4,500,000 | ....... 4,500,000 [ .ooorerrerrrrieireriens | e [ e (1 RN ISR 4,500,000 02/15/2033.
45470R  CW 4 |INDIANA ST FIN AUTH REVENUE .| 04/30/2019. [ PERSHING DLJ.......ccvvrirnrrnrirerins | ervveererinsiisinsiseninns | e 2,897,080 | ....... 2,300,000 | ...... 2,884,384 | ..o | e | e (3,230) [ vooveverrirerns | erreis (3,230) | .... JOT I 2,881,154 06/01/2028.
45506D X2 6 |INDIANA ST FIN AUTH REVENUE voi| .- | 06/04/2019. | WELLS FARGO........ovvrevrrireirens [ orerirerirseessssinernes | vveens 2,958,163 2,385,000 2,922,770 | oo | rveerneeiessieenen | cevseeinnd (1,772) [ oo [ s (1,772) | .... B [ 2,920,998 02/01/2038.
490728 ZB 1 |KENT STATE UNIV OHIO UNIV REVS...... .1 05/20/2019. | J P MORGAN........ccoorimiiniinniiiens [ e | i 720,000 | .......... 720,000 | ......... 759,170 | oveeereeen 733879 | s [ i (3,950) [ ..ovvrririins [ e (3,950) | .... 05/01/2020.
49474F  JY 7 |KING CNTY WASH..... .| 04/16/2019. | S&P SECURITIES 6,325,098 5,395,000 6,717,584 .(33,137) (33,137) | ... ..6,275,596 07/01/2026.
494782 KA 2 |KING CNTY WA SCH DIST #1.... .. | 04/24/2019. | RBC CAP.....coeourirrimerierineerneniins | ereerieeiseesnsniseines | ooeeens 6,112,132 | ...... 5,200,000 5,949,476 | ..........5,800,235 | ...ccooormrrirunr | crrrenns (24,981) (24,981) 5,775,254 | ... 12/01/2025.
495098 YV 1 |KING CNTY WASH SCH D .1 06/11/2019. | JP MORGAN.......ovvierirrirriiniinnns [ rverieninniinnsisnines | v 2,181,012 | ....... 1,770,000 | ....... 2,140,957 | oo e | e (5,359) [ .ooverrerriiens [ e (5,359) | .... .2,135,598 |... 12/01/2028.
517845 FV 0 |LAS VEGAS VLY NVWTRDIST .. | 04/23/2019. | CIT GROUP.........cceurrmeriererncerinins [ e | eevenenes 570,645 | .......... 505,000 | .......... 573,054 | ..o | cevveeirnenienns | v (R 17772 | R (1,229) | .... . 06/01/2023.
542424 VE 3 |LONG BEACH CA HARBOR REVENUE.... | .. | 04/16/2019. | PERSHING DLJ........coovvvmmrirmrimerns [ ervrrireriseinsiinseiens | eveens 1,337,105 | ....... 1,150,000 | ....... 1,336,082 [ ..oooieriieriieiienes | e (123) [(P2)) [N 1,335,959 05/15/2047.
LOS ANGELES CA EPT OF ARPTS ARPT
544445 HU 6 |REV .| 06/18/2019. | MORGAN STANLEY.......oovvvremeins [ ererrerineernsrisneinns | veeens 1,137,807 | ....... 1,035,000 1,136,616 | v [ e | e (1,594) [ ooeverecineinns [ s (1,594) | oo 1,135,022 05/15/2022.
55844P UG 1 |MADISON WIAREA TECH CLG. .. | 03/26/2019. | FIRST TENNESSEE ,209,488 .1,125,000 | .......1,203,446 (30) (30) ..1,203,417 03/01/2026.
55844P UK 2 |MADISON WI AREA TECH CLG .. | 06/04/2019. | PERSHING DLJ......ccovrrrerieriieins [ eornrineriinninerinenines | cenennned 477,991 | oo 435,000 | .......... 467,660 (134) (134) . . 03/01/2028.
575579 GG 6 |MASSACHUSETTS BAY TRANSN .| 04/11/2019. | BANK AMERICA MERRILL.......coe. [ evrrrmrinvirnniirniiinns | v 5,188,331 | ....... 4,955,000 | ....... 6,225,512 | 0000 5,191,213 | s [ e (44,985) [ ..oovvverrinns | v (44,985) [ ...oovvrrverviins | e 5,146,228 |....cccovvvvrens | 142,103 | .....42,103 | 214,992 | 07/01/2020.
57582N 4G 7 |MASSACHUSESTTS ST .1 05/09/2019. | JP MORGAN........cvvvrrirrerirririnens [ eoverireeersenssninernes | oveeens 4,000,000 | ....... 4,000,000 | ....... 4,000,000 (U OO ISR 4,000,000 | .ooocvrerireeens [ crrerirnnineeiens | verrveeneneenn0 e 1,444 103/01/2026.
57582R MU 7 |MASSACHUSETTS ST .. | 05/08/2019. | BANK AMERICA MERRILL........cc0. | cvvevrrererinnervnienns | e 2,654,602 | ....... 2,240,000 | ....... 2,646,179 (134) 2,646,045 | ... 04/01/2037.
575896 TF 2 |MASSACHUSETTS ST POl .| 06/13/2019. | PERSHING DLJ... ,060,139 .860,000 ,326) | .... ..1,043,712 07/01/2033.
59261A PZ 4 |METROPOLITAN TRANSN .| 05/16/2019. | VARIOUS 2,320,969 | ....... 1,870,000 (720) 2,312,133 11/15/2029.
59656N F9 8 |MIDDLESEX CNTY NJ.... .. 106/19/2019. [ PERSHING DLJ.......coovviireriniirerins | e | cvvveinns 380,877 | .......... 350,000 (143) 06/01/2027.
59656N G3 0 |MIDDLESEX CNTY NJ.... . [ 06/10/2019. | STIEFL-F.....oovoeirerierieeereriseines [ | v 953,057 | .......... 885,000 (94) . 06/01/2029.
603790 LL 8 |MINNEAPOLIS MN SPL SCH DIST ... .. 03/28/2019. | RAYMOND JAMES..........cooooomriiecres [ eovmrieeieeresviesereens | ereees 1,773,293 | ....... 1,575,000 | .......1,809,360 | ..........1,762,581 | .cooovvvvvrrvrnne | coereenc(11,072) | o | s (11,072) | ocvoercirens 1,751,509 | ... 02/01/2023.
60635H X6 1 |MISSOURI ST HEALTH ..... .| 05/15/2019. | J P MORGAN 102,770,000 | ... 2,770,000 0 . ..2,778,088 05/15/2029.
645918 T9 4 |NEW JERSEY ECONOMIC DEV AUTH..... .. | 04/10/2019. | JEFFERIES & CO......covvvvuricrirnins [ ererrerirneesnsniineines | vveens 3,163,651 | ....... 2,925,000 | .......3,021,233 | ...........2,995,375 | ..vvovrrnernennn | errrrerene(2,343) [ [ i (V7)1 IO IO 2,993,032 03/01/2026.
646136 E6 4 |NEW JERSEY ST TRANSN TR. .1 06/15/2019. [ MATURITY ...oovvriiirieniersirneienns | crvveeeninsississssneninns | corerns 1,600,000 | ....... 1,600,000 | ....... 1,821,328 | ..o 1,614,798 | oo [ e (14798) [ s [ e (14,798) [ ..o | e 1,600,000 06/15/2019.
64966F A8 7 |NEWYORKNY ..105/01/2019. [ T D SECURITIES.......coovveereererenns | cverieereniensessnrenns | e 2,000,000 | ....... 2,000,000 | ...... 2,000,000 0 | oeverereerrenns | s 2,000,000 |... 04/01/2036.
64966M SW 0 |NEW YORKNY.. .1 04/01/2019. | PERSHING DLJ......coovrenrinerireins [ everieeirseirsseisseinns | eveens 2,942,687 | ....... 2,370,000 | ....... 2,903,060 IO I 2,899,948 |... 08/01/2028.
64966Q BB 5 |NEW YORKNY... .. | 04/01/2019. [ JEFFERIES & CO.......cvvvvvvvirieis | e | s 2,699,178 | ....... 2,280,000 | ...... 2,661,011 B [ 2,659,889 |... 12/01/2042.
64972F  6X 9 |NEWYORKNY CITY MU...ccooovvvrirircrirs .1 05/01/2019. | USBCORP.........ccourrmmeririrrereninens | ererieressesssnissnnes | ooeeens 6,000,000 | ....... 6,000,000 | ...... 6,000,000 | .ooorereerenininennns | e | sersnneneneninee | onerennnenee | 0 [ e | e 6,000,000 06/15/2045.
64972G AW 4 |NEW YORKNY CITY MU .. 1 06/20/2019. | GOLDMAN SACHS.......cccovivrrririns | errvrererimeiesissinerinns | corenns 2,000,000 | ....... 2,000,000 | ...... 2,000,000 | .voorveriieririnii | | e | | 0 [ | . 2,000,000 06/15/2032.
64972G MK 7 |NEW YORKNY CITY MU . [ 05/01/2019. [ JEFFERIES & CO.....cvvvevreeriieriins | ceveeriresriessiissiiinnns | cvvs 1,500,000 | ....... 1,500,000 | ....... 1,500,000 [ ..ovvouvenrerenerenienes | errerenerinnniines | vveernennnnnnene | e |0 | v | s 1,500,000 06/15/2049.
NEW YORK CITY NY MUNI WTR FIN
649726 PT 5 |AUTH . [ 04/01/2019. [ CIT GROUP........ovvverirrerirerinceinine | vevereeernseiessrnerinenes | evvi 2,574,290 | ....... 2,220,000 | ....... 2,602,173 | .ovvvrnee 2,594,988 | ....coovovrrrerrns | v (VP2 R (1,726) | oo | e 2,593,263 | ..oovvveriirins | e (18,973) | ........ (18,973) | ....... 33,300 | 06/15/2048. | 1FE............
NEW YORK ST DORM AUTH SALES TAX
64990A MZ 5 |REVENUE .| 05/03/2019. | MORGAN STANLEY. 2,356,552 | ....... 1,985,000 2,321,934 | oo e | v (1,128) [ [ i [(VZ:) ) [ I 2,320,806 | ....ovvrvrrrerens | e 35,747 | ......... 35,747 | ....... 14,336 | 03/15/2048. | 1FE............
NEW YORK ST URBAN DEV CORP
650035 8D 3 |REVENUE .| 04/12/2019. | GOLDMAN SACHS.......ccrvvvrrrirens | wrvreirerinerisinsineninns | e 2,826,424 | ....... 2,410,000 | ....... 2,852,139 (442) [ oo | e 2,851,697 | .oovvrerivriens | v (25,273) | ....ov.. (25,273) | ....... 30,125 | 03/15/2044.
655867 YK 9 |NORFOLKVA......ccoooimiiirririnirnerieninens .. | 06/04/2019. | BARCLAYS........cooviririeriirerieeins [ rveriererneesnssinernes | veeens 1,978,726 | ....... 1,640,000 | ....... 1,971,067 [(145) ) [N I 1,970,942 | ..o | e 7,784 | ... 7,784 | ... 27,106 | 08/01/2044.
67766W WX 6 |OHIO ST WTR DEV AUTH.. .1 05/20/2019. | WELLS FARGO........evvrrererrneerens [ ererieeeseennseisseines | oveens 1,823,955 | ....... 1,505,000 | ....... 1,821,983 | ..eeierneenennnees | cevreinennnniinns | veerenn(1,142) s [ v (1,142) | oo | e 1,820,842 12/01/2025.
67766W XK 3 |OHIO ST WTR DEV AUTH.. . | 04/08/2019. [ MORGAN STANLEY......cocovvvimevrune | verererernmeinnineirenes | evvi 5,000,000 | ....... 5,000,000 | ....... 5,000,000 0 | | s 5,000,000 12/01/2036.
PENNSYLVANIA ST ECON DEV AUTH
70869P JA 6 |REV .1 06/30/2019. [ MATURITY ..oocorirriiiniieniienieee | vevieeisssninssisesinenes | evve 2,540,000 | ....... 2,540,000 | ....... 2,874,670 | ..coone 2,580,165 | ..ooovrvrrierines | e (40,165) | ..evvvrerriaes | v (40,165) [ ..eevvvvrrirecies | i 2,540,000 | .oovvoriieis | e | e 0. 63,500 | 06/30/2019. | 2FE............
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70914P  YQ 9 |PENNSYLVANIA ST GO...cocoovvverreririennne .| 04/01/2019. | CIT GROUP. 2,224,330 | ....... 1,915,000 | ....... 2,216,536 | oo | e | e ((CRCIe X ) R (6,391) | cooovereererines | e 2,210,145 | oo | v 14,185 | ......... 14,185 | ....... 12,767 | 08/15/2024. | 1FE............
PORT AUTH OF NEW YORK & NEW
73358W XW 9 [JERSEY NY .. | 04/03/2019. | PERSHING DLJ......cccovvemrrrerireris [ ererieeerneensninernes | veeens 3,212,494 | ...... 2,975,000 | ....... 3,495,863 | ...cooone 3,225,139 | oo | v (22,832) | .ooverrererinee | e (22,832) [ ..overreeeireien | e 3,202,307 | .cvovrrrerienes | v 10,187 | ovvvenee 10,187 | ....... 70,243 | 10/15/2021. | 1FE............
736754 LP 5 |PORTLAND ORE WTR SYSREV............. .| 04/16/2019. | MESIROW. JEOTTRTRRII OV 7,112,402 | ....... 6,320,000 | ....... 7,926,797 | .ovovnnee 7,184,664 | ..oooovovvvciies | v (A1,743) | oo | e (A1,743) [ v | i 7,142,921 | oo | s (30,520) | ........ (30,520) | ..... 172,922 | 10/01/2024. | 1FE............
RHODE ISLAND ST HLTH I& EDUCTL
762197 KD 2 |REV .| 04/17/2019. | CIT GROUP. revrneenenerenenes | aereed 6,103,955 | ....... 5,500,000 | ....... 6,963,110 | .e00eee8,070,177 | i | e (48,322) | o | e (46,322) | ..vvorerncirnens ..6,023,856 | ....cccosererres | 080,099 | .........80,099 | ... 176,458 | 09/01/2022.
780486 GN 0 |ROYAL OAK MIHOSP FIN AUTH............. .1 04/12/2019. [ PERSHING DLJ.......coovviirvririirerins | eevvrireniverisissineninns | cvrveinns 129741 | .. 115,000 | ....c..... 134,823 (953) | cvvvvvvvrrineiies [ rvrireneen 129,948 | s | everrennd(207) | e (207) | s 3,594 | 09/01/2023.
SAINT LOUIS MO SPL ADMIN BRD OF
791697 DX 0 |THE TRAN .| 06/11/2019. | BANK AMERICA MERRILL ol 2,192,829 | L. 2,060,000 | .......2,192,355 | ...ooovrviriinnncinnnns v | e, 791) [ | v (1,791) . 2,190,564 | ...coovvviinies | c000enn2,265 | ...2,265 | L 20,600 | 04/01/2021.
797355 5V 2 |SANDIEGO CA UNIF SCHDIST.............. .1 03/29/2019. | PERSHING DLJ.......ccovvvvmrrerirerins [ eoreriererneeiseienernes | veeens 2,610,898 | ....... 2,220,000 | ....... 2,604,571 (T17) | e | e 2,604,454 | ..o | 8,444 | 6,444 | 28,058 | 07/01/2041.
801315 KH 4 |SANTA BARARA CA UNIF SCHDIST....... .. | 06/04/2019. | VARIOUS revrneeneserenenes | e 3,875,742 | ....... 3,190,000 | ....... 3,850,767 | evourerrereerneinenis | everrenninnnnnenen | eevneene(2,648) [ vt [ s [P 7.1C) R RO 3,848,120 | .o | 000 27,622 | ... 27,622 | ... 41,371 | 08/01/2044.
833085 3P 6 | SNOHOMISH CNTY WASH........cccovvvvrnec .. | 06/04/2019. | CITIGROUP reverenessrenenes | e 2,702,875 | ....... 2,575,000 | ...... 2,683,202 (191) | oo | s 2,683,010 | .coorivirivirrne | 019,864 | ... 19,864 | ... 52,931 | 12/01/2043.
838530 QS 5 |SOUTH JERSEY NJ PORT CORP............ .| 06/19/2019. | WELLS FARGO, 354,765 320,000 | .......... 353,968 | ..o 348,411 | s [ eeeennn(2,503) | e [ i [V510K) 1 T IS 345,908 |...coooovrevrrers | crernn8,856 | ........8,856 | ... 15,556 | 01/01/2024.
888808 HG 0 |TOBACCO SETTLEMENT FING CORP NJ|.. | 04/11/2019. | GOLDMAN SACHS.........cccovcemirnnne reveeeeennsrenienes | e 4,674,160 | ....... 4,000,000 | ....... 4,464,760 B [ 4,436,492 |... OO I 237,668 | ....... 237,668 | ...... 74,444 1 06/01/2031.
88880P BY 9 |TOBACCO SETTLEMENT FING C. . | 04/10/2019. | JEFFERIES & CO ..rr.8,483,600 | ....... 8,000,000 . ..8,301,999 |... .181,601 | ......181,601 | ..... 163,333 | 05/15/2021.
89602R ED 3 |TRIBOROUGH BRDG & TU............ ... | .| 06/20/2019. | GOLDMAN SACHS.........cccouvurrrrinne reverenessrenenes | v 2,000,000 | ....... 2,000,000 | .......2,000,000 | ..ooervrrrreriiririniis v | ceveenineneniene | | e e | e 2,000,000 | ooooverrireinn [ e | e 0| e 4,312 | 01/01/2032.
91412H EM 1 |UNIV OF CALIFORNIA CA REVENUES.... | .. | 03/26/2019. | WELLS FARGO RO PV 1,519,208 | ....... 1,255,000 | ....... 1,498,583 (352) (K157 ) IO 1,498,231 | .o | 0000n20,972 | e 20,972 | ......... 1,569 | 05/15/2039.
91417K MK 4 |UNIVERSITY COLO ENTE.......ccocrmrvrurns .| 06/03/2019. | ISSUE CALLED at 100.000............ | .ooeveerernmienriicniinns | e 1,250,000 | ....... 1,250,000 | ....... 1,265,913 (208) (P2015) ) IO IS 1,265,705 | ...coovvvvvrianns | ceeenn(15,705) | e (15,705) | ....... 33,594 | 06/01/2032.
UNIV OF TEXAS TX PERMANENT UNIV
915115 6W 4 |FND .| 04/15/2019. | JP MORGAN revneeneserenenes | e 5,888,050 | ....... 5,000,000 | ...... 6,415,150 | ..ccovenc 6,045,512 | .ooovrenrineiies | e (45,130) | .ocvvrerererirnes | e (45,130) [ ..overrerrrireres | eererian 6,000,383 | ..ovverrrirrcrns | oo (112,333) | ...... (112,333) | ..... 198,611 | 07/01/2028. | 1FE............
917567 AS 8 |UTAH TRAN AUTH SALES........ccccovvvnrrinn .| 05/21/2019. | BARCLAYS reverenessrenenes | e 2,070,163 | ....... 1,750,000 | ....... 2,070,163 | .cooovvvreieniririnniins [ v (529) (529) | covvorveerierins | e 2,069,634 | ...ooooeviirins | e 529 | s 529 | ... 38,403 | 06/15/2030. | 1FE............
VIGINIA ST CLG BLDG AUTH EDUCTNL
92778V EE 4 |FACS .| 05/09/2019. | SCOTT & ASSOCIATES revrnreensnssensenes | v 6,061,150 | ....... 5,000,000 | ....... 6,069,750 (PZ A1) RN IS 5,952,325 | ..ovvvrrreiinins [ e 108,825 | ....... 108,825 | ..... 195,833 | 02/01/2031. [ 1FE............
VIRGINIA ST PUBLIC BLDG AUTH
928172 L8 6 |PUBLICFAC .| 04/01/2019. | CIT GROUP. RO O 3,104,486 | ....... 2,660,000 | ....... 3,095,814 (V2772 ) IR IO 3,093,443 | .o | e 11,043 | ......... 11,043 | ... 22,906 | 08/01/2024.
930863 6W 0 |WAKECNTYNC . | 04/29/2019. | BANK AMERICA MERRILL o [ e | s 2,487,723 | ....... 2,100,000 | ....... 2,479,239 | oo | everennrnennenen | eereeerene(2,389) [t [ e (2,389)].... VT 2,476,850 |... IO R 10,873 | ......... 10,873 | ....... 17,500 | 03/01/2025.
938782 DR 7 |WASHINGTON D C MET AREAT... . | 04/11/2019. | BANK AMERICA MERRILL o [ e | s 3,164,147 | ....... 3,140,000 | ....... 3,394,780 | .oo0enn3,223,149 | i | eeeeeene(8,427) [ [ s (6,421) B [ 3,216,728 |... N (52,581) | ........ (52,581) | ..... 130,048 | 07/01/2022.
WASHINGTON DC MET AREA TRANSIT
938782 FP 9 |AUTH GROS .| 04/01/2019. | RAYMOND JAMES RO PV 1,850,606 | ....... 1,555,000 | ....... 1,815,976 | ..oovvrvercrrcrinrines | cevvverrerineens | ererernee(2,016) | v | v, (VX0 <) ) O I 1,813,960 [ ..oovooerrvrirans | e 36,645 | ......... 36,645 | ....... 19,869 | 07/01/2034. | 1FE............
WASHINGTON ST HLTH CARE FACS
93978H FG 5 |AUTH .| 04/10/2019. | MESIROW. reveeeerensnenenes | e 1,015,500 | ....... 1,000,000 B [ 1,013,091 [ .o | 2,409 | oo 2,409 | e 26,528 | 10/01/2019.
977100 FR 2 |WISCONSIN ST GEN FD.......c.coecvrnrrrrenne .. | 04/23/2019. | BANK AMERICA MERRILL v [ e | s 2,697,210 | ....... 2,695,000 0 2,704,217 | cooovvvveinvenne | eeeeeann(7,007) | vl (7,007) | .o 77,706 | 05/01/2027.
WISCONSIN ST HLTH & EDUCTNL FACS
97710B 5T 5 |AUTHRE .| 04/01/2019. | MATURITY...... 245,000 245,000 | .........274,535 | .oooeereren246,213 | i [ eeeeen(1,213) | [ e (A ) ] T IS 245,000 | ..o | e [ e 0 | e 4,900 | 04/01/2019. | 1FE............
WISCONSIN ST HLTH & EDUCTNL FAC
97712D WA 0 |AUTREV .. | 05/16/2019. | JP MORGAN JERTRTRTRRIRI PV 3,242,680 | ....... 2,800,000 | ....... KLV RO DRI [P (3,327) | o [ verins [CTE20)] Y [ 3179125 | | v 63,555 | ......... 63,555 | ....... 19,056 | 04/01/2048. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ......vvvrieniessieinsensninnes ....301,012,380 |....271,202,631 |....307,630,829 | ....... 126,564,476 | ..coooovvvrnnens 0 | . (669,121) | cvvoverenenad 0 | (669,121) | ovvovcveerenan 0. 298,686,522 | ....ccovvvnnnns 0]..2,325854 |.... 2,325,854 | ..4,709,606 XXX XXX
Bonds - Industrial and Miscellaneous
00164V AD 5 |AMC NETWORKS INC . | 05/03/2019. | BANK AMERICA MERRILL ol 558,250 550,000 27,500 04/01/2024.
00206R CN 0 [AT&TINC. . | 04/17/2019. | GOLDMAN SACHS ..996,190 | .......1,000,000 87 05/15/2025.
00489L AC 7 |ACRISURE LLC/ACRIS. .| 04/17/2019. | MIZUHO..... [ESTTUSUIN RO 181,125 | ......... 175,000 (16) 02/15/2024.
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00774C AB AECOM .. | 04/26/2019. | CITIGROUP.........cooovermeriererneerinins [ eorneineriisniseriienies | eevveens 110,550 | ..cevenee 110,000 | ..coovneee 110,726 | coovvveernn 94,600 | .0 16,020 | cvoieinna(20) | oo | e 16,000 [ .ooceoneernreneens | cerrerireenns 110,600 | vooveveeveris [ e (50) | cvereverereenna(BO) | eirenn 3,523 | 03/15/2027.

02154C AD 5 |ALTICE FINANCING S.A. .. | 04/23/2019. | BANK AMERICA MERRILL......cc.ce. [ vormvermviiiniireniivnirns | covrein 763,563 | .......... 750,000 | .......... 764,063 | .............240,625 | ....... 12,098 | ...ccooeeei(841) | o [ e 11,257 02/15/2023.

02154E  AB 5 |ALTICE FINANCING S.A. .1 05/13/2019. | JP MORGAN........cvvirrirreririirinens [ eoverireeerneessninernes | oveeens 1,647,188 | ....... 1,500,000 | ....... 1,540,222 | ..........1,402,500 | .....125,197 | ...cc.oe.(1,608) | coomvvrvvrvrrns | v 123,589 |.... 01/15/2024.

02154V AA 9 |ALTICE FINANCING SA .1 06/06/2019. | JP MORGAN........cooiiriririiniinnns [ eveiienisnisniiisiinns | v 1,190,636 1,168,000 61,166 |.... 05/15/2022.

03674X AJ 5 |ANTERO RESOURCES CORP .| 05/10/2019. | BARCLAYS ..448,268 458,000 .34,350 |.... 03/01/2025.

038522 AQ 1 |ARAMARK SVCS INC .. | 05/07/2019. | RBC CAP. 352,188 | .......... 350,000 21,367 02/01/2028.

04021L AA 8 |ARGOS MERGER SUB INC.... ..105/02/2019. [ CS FIRST.....cccovvvrrvan 264,000 300,000 | ..........215,250 | .....c...... 176,250 | ... 41,528 | ...c.....id,976 | oo | s 46,504 03/15/2023.

053773 BB 2 |AVIS BUDGET CAR RENT .. | 04/02/2019. | MORGAN STANLEY. 205,000 200,000 8,831 04/01/2024.

05401A AD 3 |AVOLON HLDGS FDG LTD .. 1 06/06/2019. | CANA COR.......ovvvuricrinriiniiinies [ e | s 366,685 .350,000 LU TR IV 350,000 05/15/2024.

05972M AA 2 |BANCORP COMM MORTG TRUST .| 05/17/2019. | MORTGAGE PAYDOWN 3,996 .3,996 0 3,996 03/15/2036.

07274N  AJ 2 |BAYERUSFINIILLC .| 04/16/2019. [ MK TAXES SYS......cooiiivriereeieiies | cvveeireresiessesssienns | e 2,022,040 2,000,000 | .......1,996,220 | ..cc.oee.1,996,423 | ..o | e 133 i | e 133 [ | e 1,996,556 12/15/2025.

097751 BP 5 |BOMBARDIER INC. .1 03/11/2019. | J P MORGAN........cvvvrerirrirriirrinnns [ rveriererneeissinnines | veeens 1,590,095 | ....... 1,439,000 | ....... 1,500,257 12/01/2021.

12527G  AE 3 |CFINDSINC .. | 06/11/2019. | JEFFERIES & CO.....coovverrveriinns [ eoveriesiiesiiesrsesiies | coneren 315,875 | .......... 350,000 | .......... 331,625 03/15/2044.

12555D AB 1 |CIM TRUST. .. | 05/25/2019. | VARIOUS 22,539 22,539 22,494 7 7 22,539 02/25/2049.

125581 GX 0 [CIT GROUP INC.....coovvrvrirrerirrircrienins .| 04/11/2019. | CIT GROUP. 529,625 | ......... 475,000 157725 RO IS 487,085 03/09/2028.

126307 AU 1 |CSC HOLDINGS INC.....cccovrvrricrirerirens .. | 04/04/2019. | BARCLAYS.......cooovirimmrimrirnrineins [ evnrineiiississiienies | cevneen 308,250 | ......... 300,000 | ..........300,000 | ...cccoeec.282,750 | 1000 17,250 | oo | e | s 17,250 [ .o | e 300,000 05/15/2026.

12654T AA 8 |CNX MIDSTREAM PTR/CNX .. 1 05/30/2019. [ JEFFERIES & CO.....ccovvvviviriiinis | ervvrirerivsiisissreninns | cvrveinns 168,375 .175,000 9,442 | oo | e 176,566 03/15/2026.

126670 QT 8 |COUNTRYWIDE ASSET-BACKED ... .. | 05/25/2019. | MORTGAGE PAYDOWN 92,245 0 .23,948 05/25/2036.

126685 DX 1 |CWHEQHEQ LN TR 2006-S2 A-3.. .. | 05/25/2019. | MORTGAGE PAYDOWN 88,554 | ...e0090,552 | oo 18,778 | i 14,004 | i | 0000 34,315 [ | e 34,315 48,320 07/25/2027.

143436 AL 7 |CARMIKE CINEMAS .. | 04/25/2019. | JP MORGAN 522,500 500,000 (395) | covvveererrerins | v 508,355 06/15/2023.

14987K  AA 1 |CD&R WATERWORKS MERGER............. .. | 05/09/2019. | VARIOUS 247,000 250,000 | ..........256,875 | ..ccceeeei223,125 | 1.0 31,997 | iiiiiins(402) | oo | i 31,595 | oo | e 254,720 08/15/2025.

15135B  AH 4 |CENTENE CORP .. | 04/22/2019. | CIT GROUP. 297,113 285,000 0 02/15/2024.

15135B  AJ 0 | CENTENE CORP DEL.... ... | .. | 04/22/12019. | CIT GROUP, 302,250 300,000 | ..........300,000 | ....ccoeeci287,250 | c00ee0 12,750 | oo | e | s 12,750 [ .o 01/15/2025.

15137T AA 8 |CENTENE ESCROW | CORP.......ccecvvrnnee .. 1 04/122/2019. [ CIT GROUP.........ovvvrrirreirerniiriires | veverirenineiisisssieninns | cvrveiins 157,840 | .......... 153,000 3,749 06/01/2026.

165167 CL 9 |CHESAPEAKE ENERGY CORP ... .| 06/11/2019. | BAIRD, ROBERT W.......vvvuirirnrinne [ eornrererineinerineries | v 194,000 | .......... 200,000 21,160 03/15/2023.

165167 CU 9 |CHESAPEAKE ENERGY CORP .. | 06/05/2019. | RBC CAP 282,285 | ......... 306,000 25,358 01/15/2025.

17302X AJ 5 |CITGO PETE CORP... .. | 06/20/2019. | DREYFUS, ..135,000 .135,000 0 08/15/2022.

18683K AM 3 | CLEVELAND-CLIFFS IN .1 05/13/2019. | JP MORGAN........oovorirerinrineriiens [ eoreeineeiississiienies | ceoneiis 728,000 | ......... 728,000 | ..........702,740 | .............657,020 | ......48,496 | ..........1,107 | oo | s 49,603 | ..coovrererrens 03/01/2025.

210383 AA 3 |CONSTELLIUM NV. .1 05/07/2019. [ VARIOUS........coovivvermiieririreieinnes | ervereenineressssineninns | cvvernns 766,438 | ......... 750,000 .34,067 |.... 05/15/2024.

216762 AF 1 |COOPER-STANDARD AUTO.. .| 05/21/2019. | VARIOUS 538,153 | .......... 611,000 11/15/2026.

225401 AG 3 |CREDIT SUISSE .. | 04/05/2019. | JP MORGAN........ccvorimriniineiiiens [ | v 665,977 | .......... 650,000 06/12/2024.

23311R  AE 6 |DCP MIDSTREAMLLC... .. | 04/29/2019. | JP MORGAN ..714,875 .700,000 09/30/2021.

23918K AQ 1 |DAVITAHELTHCARE PARTNER ... .. | 06/20/2019. | JEFFERIES & CO. rnnnn853,125 | 850,000 07/15/2024.

24718P AA 5 |DELPHI JERSEY HOLDINGS .. 105/20/2019. [ RBC CAP.......covvrrirerinrirninriisiininns | veverereninsrisssssieninns | cvrverinns 135,250 | .......... 150,000 10/01/2025.

247916 AF 6 |DENBURY RESORCES INC ...| .. | 05/02/2019. | BANK AMERICA MERRILL 327,438 325,000 05/15/2021.

25272K AW 3 |DIAMOND 1 FIN CORP/DIAMOND 2......... .. 1 05/07/2019. [ MORGAN STANLEY .....ccvvvvririrns | verrrererirerseneireninns | cvvvernns 421,000 | .......... 400,000 06/15/2024.

25470X AE 5 |DISHDBS CORP.... .. | 05/06/2019. | JEFFERIES & CO. 206,000 200,000 06/01/2021.

25470X AY 1 |DISH DBS CORP.... .1 06/11/2019. | VARIOUS.........oovoereeerrseisercenrieens [ eoveereevessieessisssies | coeeevens 552,500 | .......... 600,000 | ..........625,500 | ..............498,000 | ......125431 | ..cccccceene(933) | covrvrivrirnens | v 124,498 | ..o 07/01/2026.

256882 AD 3 |DOLPHIN SUBSIDIARY Il IN. .. | 05/07/2019. | ISSUE CALLED at 109.316.. .153,000 2,223 10/15/2021.

26252T AA 4 |DT AUTO OWNER TRUST .| 06/15/2019. | MORTGAGE PAYDOWN ...78,039 85 .78,039 09/15/2022.

26817R AN 8 |DYNERGY FINANCEIllINC  .............. . 106/20/2019. | STIEFL.....ovoucirevirreeerirerreeererinns [ v | v 391,090 | i, 570,000 T4 | i | v 563,446 11/01/2022.
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268787 AH 1 |EN ENER/EVEREST ACQFIN......cccrevenee. .. | 04/25/2019. | WELLS FARGO e | e 143,420 | .......... 404,000 | ......... 354,058 | ...cccoovvenee 180,000 | ...... 177142 | e 1,964 | oo | e 179,106 | oo | v 361,165 05/01/2024.

29273E  AC 2 |ENDO FIN/ENDO LTD/E FINC .. 03/29/2019. | J P MORGAN 268,140 327,000 X . 07/15/2023.

29278N  AK 9 |ENERGY TRANSFER EQUITY L.... .. | 06/06/2019. | USBCORP........cooeverrerrererinernnens [ corneereeissinerinenies | eenerns 758,386 | .......... 715,000 4875 | ... 10/15/2020.

29278N AL 7 |ENERGY TRANSFER EQUITY... .1 06/06/2019. [ PERSHING DLJ.......covviirerniirerins | eevvreerinersinirennns | v 683,580 | .......... 663,000 20,562 03/15/2023.

303250 AE 4 |FAIRISAAC CORP..... .| 05/07/2019. | WELLS FARGO 265,200 255,000 6,876 05/15/2026.

35906A BA 5 |FRONTIER COMMUNICATIONS CORP....|.. | 05/23/2019. | DEUTSCHE BANK coe [ | 315,656 | .......... 325,000 04/01/2026.

35906A BC 1 |FRONTIER COMMUNICATI .. | 04/29/2019. | DEUTSCHE BANK 242,921 234,000 04/01/2027.

36256D AA 4 |GLS AUTO RECEIVABLES TRUST. .. | 06/15/2019. | MORTGAGE PAYDOWN........cocovvvr [ worrerrrinrrnnerirenies | eeverin 137,897 | oo 137,897 01/17/2023.

36256X AB 8 |GM FINL CON AUTO REC.. .| 06/15/2019. | MORTGAGE PAYDOWN 279,828 279,828 03/16/2022.

36740P AA 1 |GATES GLOBALLLC.. .. | 05/15/2019. | CS FIRST. vt | e 618,450 | .......... 620,000 07/15/2022.

36962G 6S 8 | GENERAL ELECTRIC CAP CORP .| 04/16/2019. | JP MORGAN JEOTTTRRI PV 1,555,697 | ....... 1,573,000 01/09/2023.

38141G  WZ 3 | GOLDMAN SACHS GROUP INC.... .. | 04/03/2019. | CS FIRST.....oevurrerieirrinirierienins [ verieresseeissinnines | veeens 1,789,568 | ....... 1,750,000 05/01/2029.

402635 AL 0 |GULFPORT ENERGY CORP. .. | 05/07/2019. | CS FIRST. [ESTTTSRUIN RO 115,608 | .......... 131,000 05/15/2025.

40390D AA 3 |HLF FING SARLLLC/ .. | 05/20/2019. | BARCLAYS et | s 428,719 | .......... 425,000 08/15/2026.

40537Q AP 5 |HALCON RESOURCES CORP... ... | .. | 05/14/2019. | JEFFERIES & CO. 363,820 | ......... 704,000 02/15/2025.

415864 AM 9 |HARSCO CORP.......cccomtrvriinrireririeenns .1 06/13/2019. | CANTOR......coorvrerirrireiineinniieens [ e | ceoneinns 153,188 | .......... 150,000 0 07/31/2027.

428040 CT 4 |HERTZ CORP .| 06/13/2019. | MORGAN STANLEY. SRR 104,000 | .......... 100,000 (204) 06/01/2022.

436440 AK 7 |HOLOGIC INC .. | 05/03/2019. | JEFFERIES & CO. 222,320 224,000 | ..........223,880 | .............205,700 | ....e..14,300 | oo | [ v 14,305 | .o 10/15/2025.

458247 AY 1 |INTELSAT JACKSON HLD.. .. | 04/05/2019. [ CS FIRST.....cccovvrvivnne 335,156 325,000 | .......... 329,108 07/15/2025.

45824T BA 2 |INTELSAT JACKSON HLD.. ... | .. | 04/05/2019. | USB SECURITIES 1 TSRO P 1,336,500 | ....... 1,350,000 | ....... 1,354,200 10/15/2024.

48250N AB 1 |KFCHLD/PIZZAHUT/TACO  ..cocccveeee .. 03/28/2019. | JP MORGAN e | e 301,373 | ..ccoove. 300,000 06/01/2026.

526057 CD 4 |LENNAR CORP. .| 05/16/2019. | MORGAN STANLEY. s | s 154,655 | .......... 153,000 11/29/2027.

552953 CE 9 |MGM RESORTS INTERNA .. | 05/09/2019. | JP MORGAN 365,750 350,000 06/15/2025.

553283 AB 8 | MPH ACQUISITION HOLDINGS .. | 05/29/2019. | JEFFERIES & CO. 802,000 800,000 06/01/2024.

553420 AH 7 |MPT OPERATING PARTNE .. | 05/02/2019. | BANK AMERICA MERRILL ol 253,260 252,000 10/15/2027.

577081 BB 7 |MATTELINC .. | 05/28/2019. | BANK AMERICA MERRILL ol 249,063 250,000 12/31/2025.

58013M EG 5 |MCDONALD'S CORP .| 05/01/2019. | PRIOR YEAR INCOME 0 02/01/2019.

589433 AB 7 |MEREDITH CORP. .. | 04/26/2019. | VARIOUS JEOTTTRTRII PV 1,461,250 | ....... 1,400,000 | ....... 1,408,262 28,886 | ...coevvererinee | eereneen 1,407,270 | s | e 53,980 | .........53,980 | ....... 69,546 | 02/01/2026.

61746B EF 9 |MORGAN STANLEY .. | 04/02/2019. | GOLDMAN SACHS........cccocnirvnnnee JRTSTRRRRO PP 2,001,540 | ....... 2,000,000 | ....... 1,972,100 1,976,733 844 | oo | e 1977377 | s | v 24,163 | ........24,163 | ...... 51,153 | 01/20/2027.

624758 AE 8 |MUELLER WTR PRODS .... .. | 04/23/2019. | VARIOUS [ESTTRTUIN RO 728,346 | ......... 714,000 713,933 | oiriiirre880,750 | 100 19,250 | oovciiienni2 | e | 19,252 | i | e 713,935 [ | 1441114411 | L 12,750 | 06/15/2026.

63946C AD 0 |NBCUNIVERSAL ENTERPRISE .| 04/15/2019. | MATURITY...... s | s 500,000 | .......... 500,000 | ........499,715 | . 499,986 | ..o [ e 14 | [ 1 i | 00008500,000 | e e [ | 4,935 | 04/15/2019.

670001 AA 4 |NOVELIS CORP.. .| 06/18/2019. | JEFFERIES & CO. ..676,000 650,000 | ..........656,585 | ..............612,625 | ....... 42,001 | ..ccoceeins(543) | ovvivrrvcrrens | e 81,858 | i | 854,083 | | 021,917 | 21,917 | 34,432 | 08/15/2024.

670001 AC 0 |NOVELIS CORP.. .. | 05/21/2019. | JEFFERIES & CO. SO UTURRRRI IOV 1,252,500 | ....... 1,250,000 | .......1,267,700 | ...........1,109,375 | ......156,006 | ......c......(884) | cevorvivvrivns | 00155122 [ e | e 1,264,497 | e | e (11,997) | (11,997 | e 39,300 | 09/30/2026.

67054L AC 1 |NUMERICABLE GROUP SA .. | 06/10/2019. | VARIOUS revrereenessnenenes | o 1,373,563 | ....... 1,338,000 | .......1,330,671 | ...........1,018,640 | ......56,219 | ..cooceee. 743 | i | 0000 58,962 [ i | e 1,331,852 | i | 00000 32,710 | 1.032,710 | e 64,030 | 05/15/2024.

70014L AA 8 |PARK AEROSPACE HOLDINGS.... .. | 06/06/2019. | MORGAN STANLEY. 260,700 250,000 | ........250,516 | .00 237,956 | oo 7,445 | e (B1) | s | e 1,394 | | 250,419 [ i | 10,281 | 110,281 | 10,646 | 08/15/2022.

70014L AC 4 |PARK AEROSPACE HOLDINGS.... .| 06/06/2019. | MORGAN STANLEY. s | s 558,536 | .......... 550,000 | ..........531,403 | ............. 491,250 | ... 15,467 | ... 1,667 | oo | e 17134 | i | e 533,810 [ i | 024726 | 024,726 | 15,332 | 03/15/2023.

70014L AD 2 |PARK AEROSPACE HOLDINGS. .. | 06/06/2019. | PERSHING DLJ... 501,180 500,000 | ..........499,063 | .............482,500 | .......16,867 | ..ccocoeeec123 | oo | e 18,990 | o | 499,490 [ oo | e 1,690 | i 1,690 | e 13,342 | 03/15/2021.

737446 AM 6 |POST HLDGS INC .| 05/16/2019. | VARIOUS JESTSURTUIN RO 352,469 | ........ 350,000 | ..........369,250 | .............329,875 | ........36,345 | ..ce0oce0riis(856) | covrcrierirneis | 35,489 | i | 000 365,364 [ e | e (12,895) | ... (12,895) | ... 14,263 | 03/01/2027.

75524D AP 5 |RBS GLOBALINC... .. | 05/20/2019. | VARIOUS et | s 909,205 | .......... 917,000 | ..........903,662 | ..............821,250 | ........66,554 | .............586 | .coocrovrivis | 87,140 | i | 904,358 [ i | e 4,847 | 4,847 | L 17,844 | 12/15/2025.

78454L AN 0 |SMENERGY CO. ... |.. | 04/03/2019. | BARCLAYS [ESTRURTUTIN RO 498,525 | .......... 510,000 . ceeee(16,123) | oo 19,125 | 09/15/2026.

78472C AA 6 |SOFI CONSUMER LOAN PROGRAM....... .. | 05/25/2019. | VARIOUS 235,861 235,861 | .oiriiini235,881 | oo | e | e | e |0 | | 235,881 | i [ | e 0| e 1,495 | 02/25/2028.
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80627D AA 4 |IHO VERWALTUNGS GMBH..........cocounnee .. | 06/06/2019. | ISSUE CALLED at 102.063............ [ corveereeemeemnerienins | cervernne 408,252 | .......... 400,000 | ....c..... 394,500 | ..coovirrne 382,000 | ... 12,671 | oo V<Y R R 13,423 [ i | e 395,422 | ..o | oreenn 578 | 4,578 | 17,465 | 09/15/2021.

80874Y AU 4 |SGMS ESCROW CORP.. .. | 04/04/2019. | ISSUE CALLED at 105.000............ [ .ooereerermmerrnicmiines | e 1,376,550 | ....... 1,311,000 | ....... 1,389,779 1,332,291 | .......46,589 | .......... 9,714) 36,875 | .ooereereieiiins | e 1,369,166 | ...cccovrrvrrnenne 12/01/2022.

85207U AE 5 |SPRINT CORP ..| 06/17/2019. | RBC CAP 53,000 50,000 53,390 (407) 792 52,092 09/15/2021.

85207U AF 2 |SPRINT CORP .1 05/03/2019. | VARIOUS........ccoomriiiiinrinniiciinns [ e | v 900,500 (589) (207) 09/15/2023.

85917N  AA 0 |STERIGENICS NORDION.. .. | 05/31/2019. | JEFFERIES & CO. 893,250 916 38,291 (782 ... 11/01/2021.

871503 AU 2 |SYMANTEC CORP.. .1 05/10/2019. | CITIGROUP.........ccorrrerierirneirnenis [ eorreireriinsinsiienies | ceneinnes 354,323 6 22,560 .(2,552) 04/15/2025.

87422V AB 4 |TALEN ENERGY SUPPLY LLC.. .| 05/21/2019. | J P MORGAN 557,500 3,387 [ | e B0AT36 | s | e 52,764 07/15/2022.

87612B AM 4 |TARGA RES PARTNERS.... .| 06/17/2019. | BANK AMERICA MERRILL.........cc. [ covevvrerrirniienrierires | e 152,250 1,746 19,817 05/01/2023.

87612B AP 7 |TARGA RES PARTNERS /.. v |1 06/17/2019. | BANK AMERICA MERRILL.......ooovt | ovivrniireeiirnnieciinns | v 657,035 5,882 ....651,120 11/15/2023.

89177H AA 0 | TOWD POINT MORTGAGE TRUST.......... .. | 05/25/2019. | VARIOUS 33,525 33,525 33,594 | oo [ | e 0 33,525 | oo | e 12/25/2048.

89231T AE 0 |TOYOTA AUTO REC OWNER TRUST...... .| 04/15/2019. | J P MORGAN (804) (804) 1,737,712 12/15/2020.

90327C AD 2 |USAA AUTO OWNER TRUST........ccccounec .| 06/15/2019. | MORTGAGE PAYDOWN.......ccoovve [ worerirrerremrninniens . 340 340 . ....685,542 11/15/2021.

911365 BE 3 |UNITED RENTALS NORTH AMERICA...... .| 04/08/2019. [ VARIOUS........coovverereeeersererinrennes | eeervenesnrensisninsenns | e 1,477,063 | .......1,428,000 | .......1,409,208 | ..............567,750 | ........ 36,288 553 36,841 | v | v 1,409,601 09/15/2026.

91740P AD 0 |USA COMPRESSION PART .. | 04/30/2019. | DEUTSCHE BANK 331,538 | .......... 315,000 ....315,000 0 ...315,000 09/01/2027.

92343E AL 6 |VERISIGN INC v [ 1 0312712019, | SUNTRUST.....oovvmrirrirenirirernerinns | ervenerisenienensesnnes | vevirenes 348,250 | .......... 350,000 | ..........350,000 329,543 20,458 . ....350,000 07/15/2027.

92343V BC 7 |VERIZON COMMUNICATIONS .........c...... .. | 05/06/2019. | VARIOUS........oovmrririneirneineinnes [ everieeisneissssiseinns | oeeens 1,022,206 | ....... 1,000,000 | .......... 992,080 | ..coovevenee 997,462 270 | o | e 997,732 11/01/2021.

92532W  AA 1 | VERSUM MATERIALS INC .. | 04/09/2019. | MIZUHO......covoiviriienrinnireriienes [ | v 493,580 | .......... 464,000 3,480 ....464,000 09/30/2024.

92769X AM 7 |VIRGIN MEDIA FINANCE PLC v | .1 04/08/2019. | VARIOUS........ooovoevererrseisrresiiiens | eveeiseiessiesssssies | coeeeien 814,750 | .......... 800,000 | ..........807,723 | ...cc...... 741,880 | ........64,555 | .oiiiiniin(262) | oo [ e 64,293 | ..o . ....806,173 08/15/2026.

92840V  AB 8 |VISTRA OPERATIONS CO......ccovvrvrrrrns .. | 04/25/2019. | RBC CAP. 361,125 | ... 350,000 | .......... 350,000 [ .o | e | e (U RO ISP 350,000 02/15/2027.

929338 AP 9 |WMG ACQUISITION CORP .| 04/16/2019. | CS FIRST......vevvrvrrnnes 208,075 203,000 | ..........196,128 225 ....196,353 04/15/2026.

947075 AB 3 | WEATHERFORD BERMUDA v [+ 105/13/2019. | USB SECURITIES........coovvviierneins [ v | v 621,500 | ....... 1,100,000 | ..........825,063 | ............577,500 | ......262,202 | ........2,258 | ...ccorvriviarns | vorrrena 264,460 |.....covrrriinnnn . ....841,960 08/01/2036.

947075 AJ 6 |WEATHERFORD BERMUDA.................... .1 05/13/2019. [ WELLS FARGO........coovvvririiriieis | cerierirerirneeissinnies | v 177,000 | .......... 300,000 | .......... 289,215 | .....c........226,500 | .......63,467 | ..o 1,384 | i [ 64,851 | ..o | e 291,350 06/15/2021.

958102 AM 7 |WESTERN DIGITAL CORP .. | 04/24/2019. | CITIGROUP.........ccovivmerierirneerinins [ eorneineeiinsiserieries | eeneennes 343,875 | .......... 350,000 ....350,000 ...45,063 ....350,000 02/15/2026.

966387 BG 6 |WHITTING PETROLEUM CORP veo || 04/09/2019. | BARCLAYS......cooiriiiiniciniicniines | ereieninesienisseinns | vevienes 701,313 | .......... 700,000 ....7104,358 .100,176 ....703,926 01/15/2026.

96926D AU 4 |WILLIAM LYON HOMES INC........c.covverncee. .1 03/27/2019. | BARCLAYS........cooirmerierierirenine [ eoverieriseesssinsines | coerenneens 48,125 | ............ 50,000 5,354 .50,354 09/01/2023.

96926) AC 1 |WILLIAM CARTER CO.... .| 06/19/2019. | JEFFERIES & CO. 213,240 204,000 (70) ....206,555 03/15/2027.

96949L AD 7 |WILLIAMS PARTNERS .. .| 04/15/2019. | JP MORGAN.......ovvvrerirreriiirinnns [ rveriererneeisninnines | veeens 1,447,115 | ....... 1,450,000 19 .1,449,390 06/15/2027.

973147 AD 3 |WIND TRE SPA .| 06/20/2019. | VARIOUS .2,065,500 .2,225,000 383,715 .2,227,706 01/20/2026.

98212B AH 6 |WPXENERGY INC. .| 05/07/2019. | BARCLAYS 06/01/2026.

983793 AG 5 |XPOLOGISTICSINC.. .. | 05/31/2019. | USB SECURITIES 08/15/2024.

BL2618 39 7 |ARBY'S RESTAURANT .. | 06/04/2019. | VARIOUS 01/17/2025.

U2918V AD 7 |ENDO FINANCELLC.. .| 03/29/2019. | J P MORGAN 750,000 750,000 700,060 01/15/2022.

34527A BQ 2 |FORD CRCDALTD.... ..| 06/14/2019. | MATURITY...... .2,700,000 .2,700,000 | .......2,769,660 . .2,700,000 06/14/2019.

575385 AB 5 |MASONITE INTL CORP N.. .| A| 04/10/2019. | JEFFERIES & CO. 261,259 255,000 | .......... 254,888 | ..............236,250 | ..o 13,750 | i3 | e | e 13783 | i | e 254,891 09/15/2026.

68245X AC 3 | 1011778 B.C. UNLIMIT... A|03/25/2019. | JP MORGAN .| 05/15/2024.

683715 AB 2 | OPEN TEXT CORP oo | A 04/11/2019. | RBC CAP......cvvvuiiicriricniinnins [ e | i 429,538 | .......... 410,000 | .......... 410,000 | ..ccc0oeeenid02,825 | oot 775 | s e [l LTS | [ i 410,000 06/01/2026.

75585R  PY 5 |REAL ESTATE ASSET LIQUIDITY TRUST .. | 06/01/2019. | RBC DEXIA 22,308 3 3 3 11/12/2052.

91831A AB 7 |VRXESCROW CORP..... . | A| 05/24/2019. | TENDER/EXCHANGE............ccocevre | cervererreriveriesiseiies | evves 2,636,935 | ....... 2,595,000 | ....... 2,508,643 2,521,477 05/15/2023.

91911K  AE 2 |VALEANT PHARMACEUTI ... |A]05/24/2019. | TENDER/EXCHANGE.........cccovvovins [ cvrrvviinireiniscrens | s 157,345 | ......... 155,000 | ..........149,175 N ....149,769 03/01/2023.

02073M  AA 7 |ALPHA 2 BV....oootievireeieeiseserisnienins D 05/23/2019. | JP MORGAN........ocvvrrerirrnirneriens [ e | evvveins 197,250 | ..ccooue 200,000 | .......... 198,020 | .ooveerrnn192,500 | coeirin5,709 | o138 | i | e D847 | | s 198,347 06/01/2023.
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02079U AA 3 |ALPHA3BV/ALPHA US......ccoovvmvirrrrin D| 05/03/2019. | JP MORGAN . 506,750 500,000 | .......... 495,000 | ..oovvvrnens 472,500 | ........ 22,852 | .. 219 T 07 TS I 495572 | oo | e 11178 | 11,178 ] 23,819 | 02/01/2025.
06738E AP 0 |BARCLAYSPLC 06/10/2019. | CITIGROUP. v | s 733,686 | ......... 705,000 78 | covevvevvvrenns | v 104,429 | s | 1000029,257 | ...29,257 | e 21,385 | 05/12/2026.
210383 AF 2 |CONSTELLIUM NV. 05/07/2019. | JEFFERIES & CO. . 363,125 350,000 24500 | ..ocreerenceiins | eererrerrnen 350,000 | oo | 13,125 | 13,125 | 15,974 | 03/01/2025.
46115H AW 7 |INTESA SANPAOLO S P 03/27/2019. | BNP PARIBAS v | e 560,562 | .......... 575,000 | ..........556,602 | .............528,083 | .......31,725 | ....ccc..e.d26 | oo | 32,151 || 560,214 | | 348 | 348 | 23,165 | 01/15/2026.
85529V AA 2 |STARFRUITFINCOBV. 05/29/2019. | CITIGROUP. . 246,875 250,000 | ..........250,000 | .....c...ec.231,250 | 018,750 [ oo | v | e 18,750 | i | cvrerreeen280,000 [ oo | vvreenn(3,125) | onn(3,125) | e 13,278 | 10/01/2026.
92857TW BC 3 |VODAFONE GROUP PLC N 06/20/2019. | VARIOUS JEOTURTTTRI PV 4,061,040 | ....... 4,000,000 veee [0 103,418 | .......103,418 | ... 134,263 | 02/19/2023.
947075 AN 7 |WEATHERFORD INTL LTD 05/13/2019. | VARIOUS . 87,000 | .ooveree 150,000 | oo 104,816 | oo v | enreenn 1,581 e | e 1,581 [ v | v (19,396) | ........ (19,396) | ......... 7,406 | 02/15/2024.
96122U AA 2 | WESTPAC BANKING CORP NZ ...| D] 05/13/2019. | VARIOUS . 226,625 250,000 ..250,000 . o (23,375) | ....ov (23,375) | ..ooveeee 8,115 | 09/21/2027.
3899999, Total - Bonds - Industrial and MISCEIIANEOUS.............cccciieiiiiiiiirs  coiriiiierieieississieseissiesiese s ssssssessssssessessessssensessesssssnsenses | senee 79,311,533 | ..... 79,798,739 | .....78,990,539 | ......... 63,960,311 |....3,561,093 | .........39,439 | ............0 | .....3,600,532 |................. 0]....79,041,133 |............... [V 76,939 | ......... 76,939 | ..2,708,983 XXX
Bonds - Bank Loans
BL1316 05 0 |SHEARER'SFOODSLLC ... .. | 06/04/2019. | VARIOUS JESTSURTUIN ERP 700,115 | .......... 712111 | e 712,474 06/30/2022.
BL2287 17 7 |TEAMHEALTH . .| 03/29/2019. | VARIOUS . 875 875 873 02/06/2024.
BL2360 99 0 |INFORUSINC CORPORATE.. | .. | 04/29/2019. | PRIOR YEAR INCOME . 09/22/7408.
BL2385 74 0 |VERTIV GROUP CORP (FKA CORTES)... .. | 05/14/2019. | VARIOUS . 309,277 | covvvenee 319,666 | .......... 318,068 11/30/2023.
BL2397 98 4 |STERIGENICSINTLINC .o .. | 06/04/2019. | VARIOUS reveeeerensnenenes | e 1,405,062 | ....... 1,423,728 | ....... 1,399,344 05/15/2022.
BL2414 59 9 |MOHEGAN TRIBAL GAMING ........c.cccoeeue. .1 03/29/2019. | GOLDMAN SACHS........oooorvimrinns [ e | e 397,895 | ......... 420,995 | .......... 397,840 10/13/2023.
BL2440 67 7 |FIRST DATA CORP .. | 04/23/2019. | VARIOUS JSTRRRO PP 1,287,634 | ....... 1,286,855 | ....... 1,284,746 07/10/2022.
BL2482 05 9 |HD SUPPLY WATERWORKS, LTD. .. | 06/04/2019. | VARIOUS [ESTUUIN RO 466,138 | .......... 469,063 | .......... 467,890 . e | . 08/01/2024.
BL2499 38 4 |FLEX ACQUISITION CO INC .. | 05/06/2019. | VARIOUS s | s 492,584 .500,000 355 | i | e 492,230 | .o . . , 12/29/2023.
BL2543 54 6 |NUMERICABLE U.S.LLC <. | .| 04/15/2019. | GOLDMAN SACHS.........ccorvvvrnrrnnne . 1,382 | ....cco.... 1,382 84 1,363 01/31/2026.
BL2562 96 7 |MITCHELL INTERNATIONAL ... .. 1 03/29/2019. | GOLDMAN SACHS.........ccoconirvrnnee . 2,393 | v 2,393 1 2,317 12/01/2024.
BL2636 86 0 |CHARTERNEXUSINC .. .| 04/01/2019. | GOLDMAN SACHS.........cccovvunrrinne s | s 609,375 | .......... 625,000 18 05/17/2024.
BL2640 30 0 |SS&C TECHNOLOGIES HOLDINGS, INC. | .. | 05/30/2019. | VARIOUS [ESTURUIN RO 660,072 | .......... 659,638 | ....... 25,252 02/28/2025.
BL2641 45 6 |SS&C TECH HOLDINGS INC .. | 05/30/2019. | VARIOUS . 252,988 252,678 | .......... 251,843 9,704 02/28/2025.
BL2642 70 2 |SABRE GLBLINC .| 04/15/2019. | VARIOUS reverneeeennerenienes | e 1,295,739 | ....... 1,298,927 | ...... 1,289,747 185 02/22/2024.
BL2644 11 2 |FINANCIAL & RISK US HOLD .. 1 03/29/2019. | GOLDMAN SACHS 2,125 2,125 114 09/18/2025.
BL2651 41 4 | TITAN ACQUISITION LTD .. | 03/29/2019. | GOLDMAN SACHS 1,625 1,625 139 03/16/2025.
BL2687 21 0 |BROOKFIELD PROPERTIES .. 1 03/29/2019. | GOLDMAN SACHS........ccooirimriins [ eorerineirnnrisnsiineiies | ceeeeeneeens 1,880 | .. .1,880 1 08/24/2025.
BL2696 04 7 |MICROCHIP .. | 04/15/2019. | VARIOUS RO SR 503,676 | .......... 504,823 27,346 05/24/2025.
BL2697 52 4 |ION TRADING FINANCE LTD .. | .. | 06/13/2019. | GOLDMAN SACHS........cccoorerurnenn . 534,188 550,000 216 11/21/2024.
BL2704 56 9 |VERTAFOREINC ... | .| 03/29/2019. | GOLDMAN SACHS 270,031 275,875 95 07/02/2025.
BL2714 43 6 | SEVERIN ACQUISITION .. | 05/15/2019. | GOLDMAN SACHS . .914,216 | . .925,000 747 08/01/2025.
BL2725 04 4 |FLEXACQUISITIONCOINC .. ...| .. | 05/06/2019. | VARIOUS JESTURRTPIN RO 443,882 | .......... 450,000 207 06/22/2025.
BL2768 42 4 |CENTRALSQUARE TECH(TRITECH) ... |..|03/29/2019.| GOLDMAN SACHS.........c.ccccouuuuuue . 1,375 ...1,375 0 08/29/2025.
BL2849 31 5 [COMMSCOPEINC i .. | 03/28/2019. | VARIOUS s | s 575,000 575,000 | .. 116 02/07/2026.
8299999. Total - BONdS - BANK LOANS. ... oiiisis st | o 11,129,527 | ..... 11,261,014 | ....11,125,659 | ............ 3,988,173 | ...... 216,363 | ........3,848 | o0 | 220,211 cvnnrennen0 [ (1,226) | e (1,226) | oo 151,326 XXX
8399997. Total - Bonds - Part 4 ....692,843,363 |....652,696,338 | ....698,174,085 367,398,021 |....3,777,456 | .....(884,847) | .. .2,892,609 .......685,903,965 | ... ....6,745,937 11,447,118 XXX
8399999. TOal = BONGS. ... cevresisere it ....692,843,363 |....652,696,338 |....698,174,085 | ....... 367,398,021 |...3,777,456 | ...... (884,847) 2,892,609 | ..o | i 685,903,965 | ... ....6,745,937 11,447,118 XXX
Common Stocks - Industrial and Miscellaneous
00766T 10 0 |AECOM TECHNOLOGY CORP DEL......... ’ . ‘ 03/27/2019. ’SANFORD BERNST. ...ovvvnererrene | ceries 18,419.100 | ........c. 529,752 XXX | 451,831 | oo 488,106 | ....... (36,276) | ..veveeernerrerrns [ cerverrisrinnins | e (RIS ISV 451,831 | o | e 77,922 | ......... 77,922 | oo XXX [
016255 10 1 |ALIGN TECHNOLOGY INC......cccormvvrrvrins | - 05/14/2019. | COWEN.......coooervrrineriniisniiieiireees | cevin 28,000.000 | ....... 8,997,715 XXX ] 7,150,337 | oo | vneenenisssiienins | ceesesiseiesiens (U RTINS IS 7,150,337 | coovveerineins 1,847,377 |..... 1,847,377 | oo XXX [




Statement for June 30, 2019 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

16030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B/A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal Disposal | During Year Date Indicator (a)
02079K 30 5 |ALPHABET INC...ccovvvrerirrereersnirerrenis .| 05/17/2019. | VARIOUS.........ovvereerireineriinrines | cevins 29,000.000 | ..... 33,087,547 XXX | 4,287,857 | ......... 30,303,840 | (26,015,983) | ....oovvvrvererrns [ roreririeiriinins 1.(26,015,983) | ..o | s 4,287,857 | ..oovvvrrerireenne ..29,699,689 |...29,699,689 | .......ccocvvrnve. XXX [
022098 10 3 |ALTRIA GROUPINC... .| 03/27/2019. | VARIOUS........cocoverimireriirinriinns | v 120,000.000 | ....... 6,760,298 XXX | 8,451,688 02,524,888 | ... | e | 2,524,888 | .....ccoooerveres | s 8,451,688 |.....ccoevuunn. ..(1,691,390) | ...(1,691,390) | ..... 192,000 XXX
023135 10 6 |AMAZON COM INC wo | | 05/17/2019. 14,700.000 | ..... 27,573,412 XXX .....23,579,659 21,500,700 | oo | e | s 1,500,700 23,579,659 ..3,993,753 |..... 3,993,753 | ..oooviririrns XXX
03027X 10 0 |AMERICAN TOWER CORP..........cccccouuccn. .. | 03/25/2019. 35,000.000 | ....... 6,834,263 XXX 3,186,914 ..(2,349,736) ...(2,349,736) | .... 3,186,914 ...3,647,349 |..... 3,647,349 | ....... 29,400 XXX
032511 10 7 |ANADARKO PETROLEUM CORP .. | 04/24/2019. | VARIOUS. ....170,000.000 | ..... 11,164,495 XXX 6,603,677 | ..........7,452,800 | ..... (849,123)| .. .......(849,123) . ..6,603,677 ...4,560,818 |..... 4,560,818 | ..... 102,000 XXX
037833 10 0 |APPLE COMPUTER.......ccosvumrrrmrircirnnens .. | 05/17/2019. . I 145,000.000 | ..... 27,771,548 XXX 1,209,093 (21,679,157) ..(21,679,157) | ... B [ 1,209,093 ..26,562,455 |...26,562,455 | ... 205,950 XXX
049164 20 5 |ATLAS AIR WORLDWIDE HLDGS.. ..103/29/2019. | SANFORD BERNST.........cocvvurmrvies | wrvvrrenns 6,014.000 | .......... 294,729 XXX XXX
05591B 10 9 |BMC STK HLDGS INC .| 06/19/2019. | VARIOUS 5,890.000 | .......... 120,657 XXX XXX
060505 10 4 |BANKAMERICA CORP NEW .| 05/03/2019. | VARIOUS........ccoomrimriiriirinniinns | v 453,600.000 | ..... 13,577,012 XXX ....2,380,175 N [ 13,556,879 XXX
095877 10 6 |BLUE RIDGE MTN RESORT.. .| 04/15/2019. | VARIOUS. ..44,975.000 | ..........213,631 XXX v 13,582 213,631 s XXX
099502 10 6 |BOOZ ALLEN HAMILTON HLDG.... ...|.. | 06/14/2019. | VARIOUS. 5,997.000 | .......... 373,041 XXX renenn 122,330 | ... 270,285 | . (147,955) 250,712 e 250,712 | ......... 1,379 XXX
110122 10 8 |BRISTOL MYERS SQUIBB CO.................. .| 04/18/2019. | VARIOUS........ccoovrvmrrreriiriniirnns | v 124,000.000 | ....... 5,642,950 XXX ] 6,745,678 | ..........6,445,520 | ..... 300,158 e | (1,102,729) | ...(1,102,729) | ..... 101,680 XXX
126650 10 0 |CVSCORP .. | 05/22/2019. | EVERCORE. | 256,000.000 | ..... 13,734,320 XXX ...10,841,720 | .........7, ..(6,127,209) .(6,127,209) | .... .|...2,892,601 |..... 2,892,601 | ..... 232,500 XXX
166764 10 0 |CHEVRONTEXACO CORP .. | 05/20/2019. | VARIOUS 92,500.000 | ..... 11,221,888 XXX | 8,746,322 10,063,075 | ..(1,316,753) ..(1,316,753) | .... ...2,475,566 |..... 2,475,566 | ... 213,829 XXX
172967 42 4 |CITIGROUP INC .| 06/10/2019. | VARIOUS........ocoomrimrereriieirnerirnns | wvoes 318,000.000 | ..... 21,650,916 XXX ...11,232,234 16,555,080 | ..(5,322,846) v | +(5,322,846) ..10,418,682 |...10,418,682 | ..... 263,700 XXX
191216 10 0 [COCA COLA CO...ooooovvvrircricrinrirceieens .. | 03/28/2019. | VARIOUS........ocoomrimrireerneiseienns | ceens 150,000.000 | ....... 6,985,214 XXX ] ....3,254,336 | ..o 7,102,500 | ..(3,848,164) | ....oovvvrerrrriins | cerrerierieens ...(3,848,164) ..3,730,878 |..... 3,730,878 | ....... 60,000 XXX
222795 10 6 |COUSINS PPTYSINC......ccovvvrrirriieri .| 06/17/2019. | SPINOFF 85,702.000 | .......... 810,842 XXX 0 XXX
232806 10 9 |CYPRESS SEMICONDUCTOR CORP...... .. | 06/05/2019. | VARIOUS.........cooomrvrerrieineriinniinne | ceriens 18,342.000 | ......ne. 360,966 XXX 29,796 XXX
260557 10 3 |DOWINC .. | 06/04/2019. | VARIOUS. I I 245,000.660 | ..... 12,146,765 XXX . [V TR I 13,721,245 | ....ccvovvveen | .(1,574,480) | ...(1,574,480) | ..... 171,500 XXX
26078 10 0 |DOWDUPONT INC......ocvorverrermrirerirerinns .| 06/05/2019. | VARIOUS. .. |...1,043,240.000 | ..... 54,340,910 XXX .....54,340,910 1(1,451,565) | oo | e 54,340,910 |... SOV IUURTORPURRPRORPOOR ISVPRRRTOORPPORTOOR | I IO 542,485 XXX
26614N 10 2 |DUPONT DE NEMOURS INC.........ccovvennee .| 06/03/2019. | FRACTIONAL SHARE...........cccooune. 0.660 49 XXX 49 | o | e | e 0 49 [ e [ | s 0 [ oo XXX
30231G 10 2 |EXXON MOBIL CORPORATION. .. | 05/20/2019. | VARIOUS I 224,506.000 | ..... 17,422,713 XXX .....14,061,312 ..(1,247,752) .(1,247,752) | .... JROTR I 14,061,312 e 3,361,402 |..... 3,361,402 | ..... 314,165 XXX
30303M 10 2 |FACEBOOK INC .| 05/03/2019. | ALEX BROWN. IO I 50,000.000 | ....... 9,783,442 XXX | 5,901,422 | ..........6,554,500 | ..... (653,078) | ..vvoverrererres [ eerererneeriveiins | e (653,078) | ... OO 5,901,422 voer [ ..3,882,020 |..... 3,882,020 | ..oovvrrrcrirnns XXX
31428X 10 6 |FEDEX CORP .. | 05/14/2019. | VARIOUS.........ccoomrvririnrinriinninns | e 85,000.000 | ..... 14,870,566 XXX .....12,379,264 ..(1,333,786) d(1,333,786) | oo | i 12,379,264 v | 2,491,303 |..... 2,491,303 | ..... 110,500 XXX
31847R 10 2 |FIRST AMERICAN CORP... .. | 06/05/2019. | VARIOUS 2,500.000 | .......... 131,576 XXX | e 135,861 24261 | oo | e 135,861 v | e (4,285) | .......... (4,285) ] ......... 1,050 XXX
387328 10 7 |GRANITE CONSTRINC .. | 04/11/2019. | VARIOUS 2,515.000 | .......... 110,809 XXX | e 141,357 | oo 101,304 | 040,052 | o [ e | e 40,052 |.... B (30,548) | ........ (30,548) | ............ 654 XXX
437076 10 2 |HOME DEPOT INC..... .. | 05/22/2019. | ALEX BROWN 0N I 11,000.000 ,093,789 XXX 1,657,601 | ...........1,890,020 | ..... (332,419)| .. rereene(332,419) [ o | e 1,557,801 | e [ 536,188 | ....... 536,188 | .. XXX
446150 10 4 |HUNTINGTON BANCSHARES INC.... .. | 06/05/2019. | VARIOUS 28,009.000 | .......... 375,399 XXX | ......160,903 | ..............333,867 | ..... (172,984) | oo [ e | e (172,964) | ... B 214,49 | ....... 214,496 | ........ 7,843 XXX
457187 10 2 |INGREDION INCORPRTD.. ..| 06/11/2019. | VARIOUS 2,722.000 233,070 XXX | 295244 | 248791 46,453 | ..o | e | i 46,453 | .o | 295,244 | | (62,173) | ........ (62,173) | ..o 3,403 XXX
458140 10 0 |INTEL CORP .. | 04/26/2019. | MORGAN STANLEY.......ccovmvvrmurns | wors 115,000.000 | ....... 5,983,441 XXX ..(5,366,752) ....(5,366,752) .30,198 5,953,243 5,953,243 XXX
46625H 10 0 |JP MORGAN CHASE & CO.... .1 06/10/2019. | VARIOUS........ccooovvimriririirinniinns | v 187,000.000 | ..... 20,862,655 XXX (11,804,791) L(11,804,791) [ s | e 6,450,149 | ...covvvrrnrrne .14,412,506 |...14,412,506 XXX
55345K 10 3 |MRC GLLOBAL .| 04/29/2019. | VARIOUS. 4,076.000 | ...........73,600 XXX ceernnn22,375 22,375 72,224 1,376 oo 1,376 XXX
57636Q 10 4 |MASTERCARD INC .. | 06/17/2019. | VARIOUS. 55,000.000 | ..... 13,780,996 XXX ..(7,839,049) 1(7,839,049) | .o | e R I (0 N .11,244.295 |...11,244,295 XXX
57776 10 0 |MAXLINEARINC.... .. | 04/30/2019. [ VARIOUS.........ooovvvrrierernririnnniinns | crvrerenns 1,404.000 | ............. 37,879 XXX ] 29,200 | 24,710 | 4489 | [ | i 4,489 29,200 | oo | s 8,680 | .o 8,680 | .ovrirrerinns XXX
58933Y 10 5 |MERCK&COINC.. .. | 04/18/2019. | VARIOUS........ocvoerereereriieeseriinns | cvees 122,000.000 | ....... 8,948,502 XXX ] 9,226,030 (0 SRR IS 9,226,030 | ..evvvrerrcris | e (277,528) | ...... (277,528) XXX
594918 10 4 |MICROSOFT .| 05/17/2019. | VARIOUS........ccoomrimiinrinricnriinns | e 96,300.000 | ..... 12,192,415 XXX ] 8,601,054 o (1,180,137) | o ..8,601,054 .]...3,591,361 |..... 3,591,361 XXX
61179L 10 0 |MONTAGE RESOURCES CORP .| 05/01/2019. | JP MORGAN ..13,270.000 | ..........126,328 XXX 213,631 0 . 213,631 |... weeen(87,303) | .......(87,303) | .. XXX
62886E 10 8 |NCR CORPORATION .. | 06/04/2019. | VARIOUS 2,040.000 64,219 XXX | s 47,083 0 AT,083 | oo | v 17,136 | .ooovenee 17,136 XXX
68268W 10 3 | ONEMAIN HOLDINGS INC. .| 03/27/2019. | SANFORD BERNST 2,866.000 89,622 XXX | s 90,278 20,663 90,278 | oo | e (B57) [ verrerens (657) XXX
68389X 10 5 |ORACLE SYSTEMS o | .. [ 06/18/2019. [ CITIGROUP........oocomerrmvrirerrrerrnnes | aeeeee 115,000.000 | ....... 6,105,614 XXX | 4,226,520 | ...........5,192,250 | ..... (965,731) (SO VU O (965,731) | cvvveverrerrerirns | cererrnens 4,226,520 ...1,879,095 |..... 1,879,095 XXX
688239 20 1 |OSHKKOSHCORP . .| 06/20/2019. | VARIOUS........coooorrierinrinnrineinens | ceereeens 9,353.000 | ..oooeer 722,087 XXX | 394,419 | i 573432 | ..... (179,014) | covvovvsciees [ v | e (179,014) | oo | e 394,419 | .o [ s 327,668 | ...... 327,668 XXX [




Statement for June 30, 2019 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

61’030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
o} Year's Interest / and Admini-
r Unrealized Current Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B/A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal Disposal | During Year Date Indicator (a)
703481 10 1 |PATTERSON-UTI ENERGY INC............... .. | 03/27/2019. | SANFORD BERNST.......c..ovvvrvrirnens | vevrenns 6,300.000 | ...coovnees 88,576 XXX | 109,357 | ..ovvvernrnn65,205 | ..o A4.152 | oo | e | i 44152 | e | e 109,357 | covoeveveeveenne | v (20,781) | ........ (20,781) | cvvuvvnne 252 XXX [
713448 10 8 |PEPSICO INC MTN .. | 04/17/2019. | COWEN.... | e 60,000.000 | ....... 7,594,481 XXX ] 3,286,200 ..(3,342,600) | ... ...(3,342,600) | .. 3,286,200 ...4,308,281 |..... 4,308,281 | ..... 111,300 XXX
718172 10 9 |PHILIP MORRIS INT'L. .| 05/10/2019. | VARIOUS.. .230,000.000 9,232,124 XXX 0,007,300 ..(5,347,500) (5,347,500) 0,007,300 9,224,824 |....9,224,824 | ..... 524,400 XXX
74733V 10 0 |QEP RESOURCESINC.. ..| 04/17/2019. | VARIOUS.. 11,970.000 | ............ 98,533 XXX | 115,630 | .oovvrernnn 67,391 | i 48,239 | ..o | e | i 48,239 . 115,630 | e | e (17,097) | ivec(17,097) | oo XXX
747525 10 3 |QUALCOMM INC .| 04/23/2019. | MORGAN STANLEY. .3,037,500 XXX ] 2,091,075 | 1,991,850 | ...i99,225 | s [ e | s 99,225 2,091,075 XXX
74762E 10 2 |QUANTA SERVICES INC .| 03/27/2019. | SANFORD BERNST. . 139,931 XXX 22,522 . ....136,842 XXX
806857 10 8 | SCHLUMBERGERLTD... .| 03/25/2019. | SCOTIA | 115,000.000 | .......4,848,705 XXX 4,149,200 4,149,200 0 4,149,200 XXX
807066 10 5 |SCHOLASTIC CORP .. | 06/20/2019. | VARIOUS 3,180.000 | .......... 105,716 XXX ........136,806 ....128,027 8,779 . ....136,806 B (31,090) | ........ (31,090) XXX
828806 10 9 |SIMON PROPERTY GROUP.. .. 1 05/10/2019. | SANFORD BERNST........ccvervviirirs | verers 40,000.000 | .......6,952,312 XXX 008,462,975 | .....ee.8,719,600 | .....(256,625) | ..oovouviiiiiens | e | e (256,625) | .....ocvvrniinnns . 6,462,975 | ... 489,337 | ....... 489,337 XXX
858155 20 3 |STEELCASEINC .. .1 06/12/2019. | VARIOUS.........ccovmrvririirinerrnriinns | ceriens 11,080.000 | .......... 188,807 XXX | 185,058 | ...ccovvrrnne 164,316 20,741 | oo | e 185,058 | .cooovvervierr | e 3,749 | ........... 3,749 XXX
872540 10 9 |TJX COMPANIES INC. .. | 05/14/2019. | VARIOUS 337,000.000 | ..... 17,934,399 XXX .....16,096,173 15,077,380 RSSO URTRIRN RV 1,018,793 [ .o | e 16,096,173 | .ooovvvrrieinne ....1,838,225 |..... 1,838,225 XXX
88579y 10 1 |3M COMPANY wer | - | 03/29/2019. | JP MORGAN. 30,000.000 | ....... 6,202,557 XXX | 5,716,200 | ...........5,716,200 | .....cccorvurirne . 0 5,716,200 | ...oovvvvrrrires | cevenne 486,357 | ....... 486,357 | ....... 43,200 XXX .
902973 30 4 |USBANCORP DEL.......ccoovrrmeriereriernens .1 06/10/2019. | COWEN.......coorverrercrinirrrerirenieees | e 70,000.000 | ....... 3,726,618 XXX | 2,274,855 | ........... 3,199,000 | ..... (924,145) | ..o [ e | e (924,145) 2,274,855 ...1,451763 |..... 1,451,763 | ....... 51,800 XXX [
90384S 30 3 |ULTA SALON COSMETCS .1 05/10/2019. | EVERCORE...........cccoevvrcmirvcrrerins | ... 18,000.000 | ... 6,087,402 XXX | 4,306,648 4,407,120 | ..... (100,472) | cvvvvoererverernnn | corerrverevenens | veveees (100,472) | oooovoeeeernrines | v 4,306,648 |....cccoovvvrrnn .. 1,780,754 |..... 1,780,754 | .o XXX
907818 10 8 |UNION PAC CORP woov | .. | 06/18/2019. [ MORGAN STANLEY. v | +n.35,000.000 | ....... 5,843,511 XXX | e 3,162,377 | ..........4,838,050 | ..(1,675,673)] ... - v | (1,675,673) 3,162,377 ...2,681,134 |..... 2,681,134 | ...... 58,800 XXX .
911312 10 6 |UNITED PARCEL SERVICE..........cc.cosuvunee .| 06/19/2019. | BARCLAYS........cccovvvrmrrrerirerrennns | +..80,000.000 | ....... 6,082,140 XXX | 7,115,886 | ..ccoovnc 5,851,800 |....1,264,086 | .....ccocorvvrmrres | vorerneirmriinnns | e 1,264,086 | ...oovveeircnns | e 7,115,886 | ..oovvvrrieinne ..(1,033,746) | ...(1,033,746) | ..... 115,200 XXX [
92343X 10 0 |VERINT SYSTEMS INC .. 1 06/13/2019. [ VARIOUS........ccoovvvemrrernrneirerrnnes | ererennncd,770.000 | oo 275,851 XXX v 203,328 v 1,510 203,328 | o | e 72,523 | ......... 72,523 | oo XXX
92826C 83 9 |VISAINC ... |.. | 06/17/2019. | VARIOUS.. .....13,136,967 XXX 16,460,432 . - v | (4,094,768) | .. o 6,460,432 | ... .|...6,676,535 |..... 6,676,535 | ...... 38,113 XXX .
929740 10 8 |WABTECCORP . .. | 05/06/2019. [ COWEN.........ooorirvrrrrerrniseirsrinins | ereees 10,511.000 | ..o 774,590 XXX | 240,574 | i [ e [ e (U TR ISP 240,574 | .o | s 534,016 | ....... 534,016 | ..covvvvirernnns XXX [
94946T 10 6 |WELLCARE HEALTH PLAN.... .. | 05/24/2019. | VARIOUS 865.000 237,364 XXX | 54,169 | .. 204,218 L (150,048) | ...oooververceree [ eerererveerireiens | e (150,048) 54,169 | s | e 183,194 | ....... 183,194 | .o XXX
949746 10 1 |WELLS FARGO & CO NEW.... o | {06/10/2019. | VARIOUS........oooviieriicrerneirinnns | e 240,000.000 | ..... 11,009,422 XXX ..(1,685,880) | ... e vee | 000(1,685,880) [ oo | e 8,025,042 | ....cocvvrrirne ...2,984,380 |..... 2,984,380 | ..... 300,150 XXX .
G31215 10 9 [ESGRELIMITED.....ccccoevererirmriririiriniis D| 04/09/2019. | SUBSCRIPTION AGREEMENT..... | ...... 236,364.000 | ...ooovrrircrirnns 1 XXX | 14,000 | 236 | 13,764 | oo [ e [ v 13,764 14,000 | | s (13,999) | ........ (13,999) | oo XXX [
G3223R 10 8 |EVEREST RE GROUP LTD .... | C| 05/23/2019. | VARIOUS 740.000 | .......... 184,621 XXX 176,439 ..15,296 15,298 [ .oocevneervrirenns | cererireenns 176,439 | oo 8,182 XXX
G3922B 10 7 |GENPACTLTD ....| C| 05/15/2019. | VARIOUS 2,630.000 94,765 XXX verennnn03,241 | L 70,984 | ......... . ol v | eerernnn(7,743) 163,241 .31,524 XXX
Y2573F 10 2 |FLEXTRONICS INTL LTD.....ccoooiniverirerncnens D[ 05/10/2019. | COWEN......covuivrriririrrnrisirienines ....1,180,000.000 | ..... 11,763,491 XXX ] 8,979,800 | ..o 8,979,800 | .ovvivniriinrnns | 0 8,979,800 ....2,783,691 XXX |
9099999. Total - Common Stocks - Industrial and Miscellaneous...........cc... ccoviociisiiiciiisiiissicsiis ....504,742,026 XXX ....335,304,074 | ....... 403,096,016 |(108,288,496) | ......coovverered 0 | o 0 ] (108,288,496) | .....oovvrerenee 0] . 335,304,074 | ..o 0 | 169,437,954 |.169,437,954 | ..4,817,474 XXX XXX
Common Stocks - Mutual Funds
78464A 69 8 |SPDR S&P REGIONAL BANKING ETF..... .. | 05/03/2019. 100,000.000 | ....... 5,623,254 XXX | 2,798,141 4,679,000 | ..(1,880,859) ....(1,880,859) 2,798,141 ..2,825112 |..... 2,825,112 | ....... 57,801 XXX
92204A 87 6 | VANGUARD UTILITIES ETF... . | 06/06/2019. 599,200.000 | .....80,356,030 XXX .....40,798,738 0,603,736 | (29,804,998) ..(29,804,998) 40,798,738 ..39,557,292 |...39,557,292 | ..... 566,484 XXX .
9299999. Total - CoMMON Stocks = MULUAI FUNDS.........cvuuieririisiiisiiieiiinin ot ssnss | seees 85,979,284 XXX .....43,596,879 75,282,736 | (31,685,857)| ... 0 ..(31,685,857) | oovvvrnnienn0 | s 43,596,879 42,382,404 |..42,382,404 | ..... 624,285 XXX XXX
9799997. Total - Common Stocks - Part 4 ....590,721,310 XXX ....378,900,953 | ....... 478,378,752 |(139,974,353) | ... .0 (139,974,353) | ....cocovennen0 | e 378,900,953 211,820,358 |.211,820,358 | ..5,441,759 XXX XXX
9799999. Total - Common Stocks ....590,721,310 XXX ....378,900,953 478,378,752 |(139,974,353) 0 (139,974,353) .......378,900,953 211,820,358 |.211,820,358 | ..5,441,759 XXX XXX
9899999. Total - Preferred and Common Stock . ....590,721,310 XXX ....378,900,953 | ....... 478,378,752 |(139,974,353) | ... L0 .0 | (139,974,353) I 378,900,953 |... .0 [211,820,358 |.211,820,358 | ..5,441,759 XXX XXX
9999999, Total - Bonds, Preferred and COMMON SOCKS.............cccrvirirriies  cvervieeiieneienserisssssnsias .1,283,564,673 XXX .1,077,075,038 | ...... 845,776,773 |(136,196,897) | ...... (884,847) | ..vvvvvrnnn 0 | (137,081,744) | ...coovvvrene 0]...1,064,804,918 |................ 0 | 218,566,295 |.218,566,295 | 16,888,877 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 1.
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

QE06, QE07, QE08, QE09



Statement for June 30, 2019 of the FACTORY M UTUAL INS U RAN C E CO M PANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

and not included on Schedules A, B, BA, D, DB and E.)

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page
2

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Cash Equi (Schedule E Part 2 Type)
00850V WA 6 |AGRIC BK OF CHINALTD - NY BRANCH........cocostiimiiiiiiiinisiesicsiessinsiesissienes 09/10/2019.......
000000 00 0 |AUSTRALIA NEW ZEALAND LONDON............. 06/21/2019.......
05966D TV 4 |BANCO SANTANDER SANY.....cocovvrviirirrniinnns 07/16/2019.......
000000 00 0 |BANCO SANTANDER SA, LONDON........ccmmirmiiiereriiineineeseisssisesssssssesesssessssesesssssssssessssssensnenes 06/21/2019.......
000000 00 0 |BANK OF MONTREAL, LONDON 06/24/2019.......
000000 00 0 |BARCLAYSBANKPLC........ 06/21/2019.......
000000 00 0 |BNP Paribas Paris....... 08/26/2019
000000 00 0 |BRED BANQUE POPULAIRE.........ccooiiiiiiiieriiiciieissiesiessei s 06/21/2019.......
16891IN U3 9 |CCB NY CHINA CONSTRUCTION BANK........cccoosiiiiriiiieniiiinissicciicis 07/03/2019.......
000000 00 0 |DEUTSCHE BANK SECURITIES INC.......ooouiiimiiiirirririeiiiiesiessseeiesesssssssssesiessssssesissssssssens 06/21/2019.......
45580D YG 3 |IND AND COM BK OF CHINALTD, NY BR.......ccciiiiueiiniireiiiicesieisssiese e nsssiessesseees 07/25/2019.......
000000 00 O |LANDESBANK BADEN WUERTTEMBERG, STUT 06/21/2019
53944R X3 7 [LMAAMERICAS LLC.......iiiieiniiieieiseicte s 10/03/2019.......
000000 00 O |Mitsubishi UFJ Trust & Bank CO..........ccvuueuimieniieiniiieieiniseie s ssesssnsenes 09/13/2019.......
000000 00 O |NATIONAL AUSTRALIA BANK LONDON.......cirimirmieiireriiinseinsiseriseessssisesessesssnssesesesseensessaes 06/21/2019.......
000000 00 0 |NATIXIS FINANCIAL PRODUCTS LLC........... 07/25/2019.......
000000 00 0 |NATIXIS NEW YORK BRANCH........cccsiiriiiieiiieissierssistie s 06/21/2019.
65602V KB 1 | NORINCHUKIN BANK NY......otiiiiiiririimieiminiiiiesiiessseseseesssissssse sttt sesns 07/08/2019.......
000000 00 0 |ROYAL BANK OF CANADA LONDON.......cccouumimiimrienmireriiiseisirerisisessesiessenenenes 06/21/2019.......
82124AM  TQ 3 |SHEFFIELD RECEIVABLE CORP........cccooimiiririiernnieieniseissssisnssnins 06/24/2019.......
83368Y BU 0 |SOCIETE GENERALE NEW YORK 12/18/2019.......
000000 00 0 |SOCIETE GENERALE NY BRANCH.. 06/21/2019.
89114M  C7 0 |TORONTO DOMINION NY 07/09/2019.......
89233H W 3 | TOYOTAMOTOR CREDIT CORP.....cotvuirrrirritirsiisisisssisessssisesess st ssesssss st sssesssssessesssnes 987,118 |08/29/2019.......
000000 00 0 |UNITED OF OMAHA LIFE INSURANCE ....1,500,000 |07/22/2019.......
000000 00 0 [UNITED OVERSEAS BANK LTD, NY....itiiiiriererssisssssessessssssssssseenssssssssesssssssnssenssssssssassssssasssssssssesas ....1,000,000 |08/01/2019.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type)................... 46,313,709 .46,313,709 XXX
Other Assets
000000 00 0 | ottt ettt entes | cereninnseneins | crensaneensennnnsenes | oenteereens et ensenes | enbene e 07/22/2019.......
9299999, TOal - OtNEr ASSEES. ...tttk ek bea bbb | eniiienes 0] . 0 XXX
9999999.  Totals..... .ocoorviiiviiciirines 46,313,709 | ....ccoovvevnn 46,313,709 XXX
General Interrogatories:
1. The activity for the year:  Fair Value §.....1,463,534  Book/Adjusted Carrying Value $.....1,453,534
2. Average balance for the year:  Fair Value $.....43,788,050  Book/Adjusted Carrying Value $.....43,788,050

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §....46,313,709 NAIC 2: §.......... ONAIC3: §.......... 0 NAIC4: §.......... ONAICS5: §.......... ONAIC6: §.......... 0

QE10




statement for June 30, 2019 ofte. FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page).

1 2 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator 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 §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Statement for June 30, 2019 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *

Open Depositories
ANZ BANKING GROUP LIMITED...........ccccovvene. SINGAPORE ......ooviveirerieiieieissssseennsisnenns | cversssiesnninns | snned 0.250 | oo 7,560 | oo | e 13,424,002 | ......... 13,356,866 | ........... 8,717,221 | XXX
BANK OF AMERICA (OPERATING)..........cocouuue HARTFORD, CT...ouiuuviirneeieeneesssesessnenses | cesssnessenssseens | seveesssnessnnes | sevsesssneessssssessessns | enssssmessessssessnssnes | eossssnns 1,044,238 | ..o 504,895 | ........... 2,051,670 | XXX
BANK OF AMERICA (LOSS PAYMENT)........... HARTFORD, CT...ooiiiiiiieiieireeinseisssisessins | eevesneesneisnnees | eevssesssnssinees | vevessssssssssssssssesses | seesessssssessossssnsssens | aeveens (11,805,961) | ........ (24,328,489) | ........ (18,300,597) | XXX
BANK OF AMERICA (CDR AP) . HARTFORD, CT .(4,291,086) | .......... (2,457,285) | .......... (1,615,627) | XXX
BANK OF AMERICA - SINGAPORE... veen WILMINGTON, DE....cuiiiiiiirireiiseiseeinnsiinns | sevieesineniesens | seviessiesenenss | sevesssessssesssnsisessns | oneesssssssssnessesssnnns | coneeens 13,471,422 .. 13,471,422 11,997,423 | XXX
HSBC BANK OF AUSTRALIA LIMITED USD
ACCOUNT AUSTRALIA 1,572,531 ...20,688,393 | .....cco... 3,685,211 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.. HONG KONG.... 17,298,522 17,606,390 ..27,183,997 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
USD ACCOUNT HONG KONG.... .8,053,131 8,039,051 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.. SINGAPORE 4678292 | ......... 10,268,513 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
USD ACCOUNT SINGAPORE..........coeiiiriirieiiineissiiesinsinnnnes | ceneeiseissssinns | e | e | cerssessseesssssnnsssnnes | oeseseees 3,110,804 | ........... 2,669,400 | ........... 2,748,015 | XXX
HSBC-BANK MALAYSIA BERHAD............cc...... MALAYSIA. ...t | eenessesessssens | [ e | cessnessessssessssnnnes | oervnees 19,277,165 | ......... 19,082,477 | ......... 21,029,851 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
usb NEW ZEALAND.........ovvoivirinrinninerieninsesnnies | cevenisnennneiens | [ e | oo | e 5,558,774 | ........... 5,578,006 | ........... 2,122,458 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
NzD NEW ZEALAND........ovvrivirrinriensiinerienirenenenins | eenenierinneiens [ [ e | cevsnessessnsesnsennnes | oonveens 12,247,971 | ......... 11,803,241 | ......... 12,626,919 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
AUD NEW ZEALAND. . 887,215 ....832,825 ...829,370 | XXX
JP MORGAN CHASE.........c.ovtvervmerierirneereens COLUMBUS,OH.......ooovvrrierirneeisnineiisrineenens | cernesisensansinns | cereend 0.800 | coovvrereern 194,408 | oo | e 51,172,592 69,037,395 | ....... 149,238,427 | XXX
JP MORGAN PRIV EQ-M.STANLEY.........cc...... COLUMBUS,OH.......ooovieieicieiereieisieseeiesens | evensesiesesens | evvennd 0.800 | vivreereereee 59,066 | oo | v 13,951,043 | ......... 12,525,052 | ......... 14,594,938 | XXX
JP MORGAN CHASE SINGAPORE BRANCH... COLUMBUS, OH.......cccooevuririeririneinerinnrnens | ceneriseesnsnins | ceviend 0.800 | covverrerrnen25,198 [ oo | e 13,471,422 | ......... 13,480,961 | ......... 12,208,926 | XXX
JP MORGAN CHASE AUSTRALIA BRANCH.... LONDON........ccormirirnireirerinserenisisesnnsenssssesns | onsrensesssansnens | eveeees 0.800 | .o 372 [ o | e 2,285,806 | ........... 3,140,415 | .......... 3,127,530 | XXX
NORTHERN TRUST DDA . CHICAGO, IL.... 2,530,885 2,565,238 | ...ccvonnee 1,242,245 | XXX
ROYAL BANK (RES ACCT).... ... TORONTO, ON, CAN....coevrmrvernmrernninenniieis | cernnrnersennnens | verveens 1445 | e 148,712 113,208,396 44,620,052 | ......... 41,588,580 | XXX
ROYAL BANK (USD ACCT)....ovvvrerrmrereenrninns TORONTO, ON, CAN......oovvvmrrnrrmerienenneerneens | oversessneniens | cerneees 1445 | 53,317 | v 15,100 | e 5,389,570 | ..ccovnce 6,013,344 | ........... 7,343,387 | XXX
ROYAL BANK (LOSS PAY).....cccvmvereriiiiernnns TORONTO, ON, CAN.....coorirrrrieririerisisnrees | vvversssiensnes [ | | 6,213,038 | ........... 9,887,629 | ......... 31,799,669 | XXX
RBC INVESTOR SERVICES.........ccocrmerimrerenns TORONTO, ON, CAN......oovvvmrrmrrrerierernenrneens | oversessnneniens | eerneees 1445 | 13,805 | .ovovcererinnierienes | s 3,283,241 | c.ovvvennes 984,728 | .......c. 4,162,457 | XXX
0199998. Deposits in.....4 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open DepoSitories. ........coewrrerrrerrnrnenereenss XXX XXX ... 63 107,780 | .oooovnnven 139,250 | ..oovenveee. 119,081 | XXX
0199999. Total Open Depositorie: XXX XXX [ s 502,502 ....199,226,250 | ....... 253,933,629 | ....... 356,808,714 | XXX
0399999. Total Cash on Deposit........ XXX XXX [ s 502,502 | ..o 49,070 | ....... 199,226,250 | ....... 253,933,629 | ....... 356,808,714 | XXX
0499999. Cash in Company's Office... XXX XXX XXX 12,903 | oo 12,829 [ .o 12,829 | XXX
0599999. Total Cash, XXX XXX | s 502,502 99,239,153 | ....... 253,946,458 | ....... 356,821,542 | XXX
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Statement for June 30, 2019 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
Sweep Accounts
HSBC AUSTRALIA TERM DEPOSIT.......occvvvvveeeeereeeeeeseeesseseeeessseesssessseseesese L L L L L L L LLL | LLLLLLL Lttt eseseses | cereresesssesis 12/31/2014....... 135 | | B XTI X T IS 19,580
HSBC BRAZIL O1/30M1980....... | oevvvnsmvvvnssss v | 5,060,496 | vvvvvvresceeveooveeeeeeesessssssneees | eoveesssisssseeeessssss s
BANK OF AMERICA AUSTRALIAN TERM DEPOSIT 07/01/2015....... 1.650 8,941,216 3,990 12,073
BANK OF AMERICA (USD) TERM DEPOSIT 07/01/2015....... BV NN DO N
ANZ AUSTRALIAN TERM DEPOSIT . |03/31/2015....... 1.506 220,719,602 | oo 42,656 | oo 269,942
HSBC AUSTRALIA....... 03/31/2019..... 2.150 ..13,514,140 3218 | ..... 184,674
8499999, TOMAl = SWEED ACCOUNES........-ooveveevvssss i1 81111113881 | 98,839,546 | .ooorereeeieris 49,864 | .o 486,269
All Other Money Market Mutual Funds
092480 61 BLACKROCK LIQUIDITY TEMPFUND INST'L 12127/2018....... P 5 U pR— R 154,318,630 | ..ovvvvverreseeseccccereeeeessessssesecens | eeeesesseseereeeeessssees 1,852,005
31607A 20 FIDELITY PRIME MON MAR-INS  COMMON STK 05/16/2019....... 2410 ...67,007,277
38141W 23 GOLDMAN SACHS FINANCIAL SQUARE INST'L.....ooovverrrreereeeeeeeeeeeeeeeee L L L L1 11 LLLLEEE Lttt | cereseseseseses 05/31/2019....... 2470 ...30,554,742
481200 36 JPM PRIME MMKT-CAPITAL. ... cvvvvveveoeooeesee e vevesesssssssseessessessosssssessesssssssssssssssssesssssssssssssssssesssssosssssssssessesesses 06/20/2019....... 2.420 81,524,313
85749P 10 STATE ST INST LIQ RES-PREM......v¢vcvcvcveveveveeeeeeeeesesesesesseesesssssessesssssssssssss 4444444444444 04/23/2019....... 2.450 124,870,551
8699999. Total - All Other Money Market Mutual FUNDS.............cc..ccuuiiiieiiiiiiisiceiscsisssis i 458,275,513
8899999. Total-Cash Equivalents L e | 557,115,059
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