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Annual Statement for the year 2019 ofthe IVl€@tropolitan Group Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS........oovivirireieeieerieiieieieseseseessesesssessesseseesens | coeeieians 34,307,918 | ..cooneee. 109 [.oee 34,307,918 | oo | e 34,307,918 | ..ooec.. 10.9
1.02 All Other GOVEIMMENLS..........c.cvoeeeeeeeeeereereeeeeeeeereeesseseeeseenesenees | cevererenns 1,999,150 | coovveneenn (VX 1,999,150 [ .ovoveveeeeeeeeeees | e 1,999,150 | ..oeveeeen 0.6
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.......... | c.ooceeeeveccceeees | e 0.0 [ oo | e | e (VN 0.0
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAraNteed............cccueeueeevevevcrereseeeeee e | evereeerereienns 5,000 | oo 0.0 [ oo 5,000 | oo | e 5,000 | .ooovrernnn 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed............cocevevieecveviiececee e e 152,589,215 | ... 484 |.......152,589,215 | ..ocvveveveereeeeeerenes [ e 152,589,215 | ............. 484
1.06 Industrial and Miscellangous..............ccceveveieuereivecrerereieeceereees e 118717546 | 317 B TATBA6 | e [ 118,717,546 | ............. 317
1.07 Hybrid SECUNHIES. ....cvuevreveereeeireiriieseseseiseissiseessiseenesssssnsenenes | s | e 0.0 [ oo e | e (VN 0.0
1.08 Parent, Subsidiaries and Affiliates.............ccocoeeeeevevceeeeeecccece | e | e 0.0 [ oo | e | e, (1 I 0.0
1.09 SVO Identified FUNGS.........cccoeeveieieieiieiiereseseiseisesessissisniseis | ceviesenenesesesenens | oevveiieienn 0.0 [ oo [ e | e [V 0.0
1.10 Unaffiliated Bank LOANS............ccooiueiriririnicinienieneenesneienees | s | o 0.0 | oo Lo | [ I 0.0
1.11 Total Long-Term Bonds..........ccceverrerrerereieisiesssssesesesesenens 307,618,829 | ... 97.6 307,618,829 [ .oovveveeeinnne 0 (... 307,618,829 | ............. 97.6
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............ccccoererrerereierieiiesiees [ eresieseeeeeieenees | cvveivsieienns 0.0 | oo | e | e (01 I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cocovvevveeeereeeeeeereeieees [ eeeeeeeeeeeereeeeieen | cvvevrennnas 0.0 | oieeeeeeeeeeeeecees Lo | e () I 0.0
2.03 Total Preferred SOCK..........cceveievvieiieieeseeseisiseiseeseisssensnns | evveseissiesissessienans (0] 0.0 [ oo (U1 (U1 (0] I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .......... [ coveerienieniencinnn | v 0.0 | e | e | s (01N I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........cccoeeveees [ eoverrienicnieienine | e 0.0 | e | e | e (V1 I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........ccccooeevee [ eorerirnirnincnie | e 0.0 | e | | e (01 I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.
3.05 Mutual FUNGS......cooviiiiiiiririeies e
3.06 Unit INveStMent TrUSES.........ccoueiriircrereresee e
3.07 Closed-End FUNDS..........ccoouuiiniiriniinineeeeeeee s
3.08 Total CommON SEOCKS........cciurrreerirririeirieiseieiieie s
4. Mortgage Loans Schedule B):

4.01 Farm Mortgages.......
4.02 Residential Mortgages
4.03 Commercial MOMGages. .......c.cuurveereiueieeneiniineereeseeseeseseeseieeeees
4.04 Mezzanine Real Estate LOans............couveuienienienienienienininnenennns
4.05 Total Mortgage LOans..........ccouvrrrrireeeieeeeieeeeeeeeenenens

Real Estate (Schedule A):

5.01 Properties Occupied by COMpany...........cccoevieeurieieervereseenenns
5.02 Properties Held for Production of Income
5.03 Properties Held for Sale...........ccccceveveierrieriieeiceecseees
5.04 Total Real Estate

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

6.01 Cash (Schedule E, Part 1)........ccccoieiriinieninniesseesseeeis
6.02 Cash Equivalents (Schedule E, Part 2)...........cccccoeviiiniininnnn.
6.03 Short-Term Investments (Schedule DA)..........ccccoovirinicninnenne
6.04 Total Cash, Cash Equivalents, and Short-Term Investments........
CONTACt LOBNS.......cvcvuiviceeiiieicie ettt
Derivatives (Schedule DB)..........cccoriririninnieneeneeee e

Other Invested Assets (Schedule BA)...........cocrrreenienrneneninininns

. Receivables for SECUMLIES. .........ouueuiriirirrrsseseeeee
. Securities Lending (Schedule DL, Part 1).........ccccvereuneereneneinceneineinenn.
. Other Invested Assets (Page 2, Line 11).......ccooeveninninneeninnenenns

. Total Invested ASSELS............ccceueveviieeceeeeeeceeeeeee e

............................................ 0.0 [ [ e |0 | 0.0
............................................ 0.0 | | |0 | 0.0
.......................... 0 [ o0 [ 0 0 0 | 0.0

............... 947,818 | o038 | ovoereese QAT 818 [ e | e 947,818 | 03
............ 6,489,264 | oo 28 | e 8489264 | o | e 8,489,264 | 20
............................................ (X TN DO [N 1| I X
............ TA37,082 | v 28 | e T 437,082 | o0 | i 7,437,082 | 24
............................................ 0 (SN DO IS | I X1
............................................ O] (TN DTN I | N I X
............................................ 0] (SN DO IS | I X1
............................................ X1 (TN DO NN | N I X1
............................................ Ol (TN DD o ¢ GRITY BSID '+ o G D ¢ ¢ G
............................................ (0K TN [N [N 1| IR X
rrn315,055911 | ......... 1000 |........315,055.911 | oo 0. 315,055,911 ... 100.0
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Annual Statement for the year 2019 ofthe IVl€@tropolitan Group Property and Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3. bbb
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee
4. Total gain (loss) on disposals, Part 3, COIUMN 18...........wurerereeee e g e ettt st st s sttt st st

5. Deduct amounts received on disposals, Part 3, Column 15....................., NNE ............................................................................

6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane
6.2 Totals, Part 3, COIUMN 1.ttt

7. Deduct current year's other-than-temporary impairment recognized:
7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et
7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas
8.2 Totals, Part 3, COIUMN 9.ttt

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt
10.  Deduct total NONAAMILEA BMOUNES...........vereeeierieiiireereiseeseesecseese s8Rt

11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans
3.2 Totals, Part 3, COIUMN 11 ...ttt

4. ACCIUAL OF GISCOUNL. ...ttt bbbt bbb se bbb st b e b s s s b et s s e st e b b s e s b e bbb e s e b et b s b an s et e s e b s s s s et et st e s b e bbb e e bbb s s e st es s nanaeaas
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9..........ccoeviriiiiiiieeeccce e

5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN .....................................

Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 18.........cocuiiieiieer ettt
Deduct amounts received on disposals, Part 3, COIUMN 15...........cieiiriieiceiesse ettt ettt sttt sttt

Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cririiiriiiri b

© o N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 3. bbb
9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas
10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e
12, TOtal VAIUBHON GIOWENCE...........ovieiicice et
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st
14. Deduct total NONAAMILEA BMOUNLS...........cuirieiiiiiiee e

15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).......c.iuiiiiiiiiieetses ettt
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Annual Statement for the year 2019 ofthe IVl€@tropolitan Group Property and Casualty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee

3.2 Totals, Part 3, COIUMN 12.......c.oiiieiicese e 0
4. ACCIUAI OF GISCOUNL.......vuveesesiseie b8
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.......c.coeueeiceeeeece e NNE ...........................

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiiiiines ettt 0
6. Total gain (I0sS) 0N disP0Sals, Part 3, COIUMN 19..........c.iiiiieieieieei bbb
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccccuiueiiieicieieieie ettt ettt s b s bbbt bbbt s s aes
8. Deduct amortization Of premium AN AEPIECIALION. ..........c.euiuriiieieieiete ettt s bbb bbb bbb bbbttt s bbb
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes

9.2 Totals, Part 3, COIUMN T4.........oiiiieiiieeisitei sttt 0

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

10.1 Totals, Part 1, COIUMN 15.......cocuiieiiciiece sttt bbbttt bbb es

10.2 Totals, Part 3, COUMN 1. ..ot 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 0
12.  Deduct total nonadmitted amounts............c.cveereereereenieninininiinns
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN.........cc.iviiiuieiiet ettt bbbt s s bbbt b bbb bbb b st 367,827,447
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbb bbb bbb s bbb bbbttt s 74,594,451
3. ACCIUAL OF GISCOUNL. ... .eevseesits ittt b8 8 8RR 531,460
4. Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.c.oiiriiiiiieeeises bbb

4.2 Part 2, SECHON 1, COIUMN 15, ..ottt ettt b sttt st et et et ae s s s st st atsteteteseananes

4.3 Part2, SECON 2, COIUMN 13.......cvirieeceeeeeee ettt ettt a et ae st e s s ssae s s s s nsetetasssnsnses

44 Partd, COIUMN T oottt t ettt et et a e e e s st et st st st e b et et ea e s e ae s sttt et et ssesesessansnsnna 0
5. Total gain (10ss) 0N disposals, Part 4, COIUMN 19..........cieiiieieieiesie sttt b bbb bbb s et b st bbbt 3,977,846
6. Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7............coiiiniiiie sttt bbb 137,419,118
7. Deduct amortization Of PrEMIUM...........ciieiiieicieicieie sttt et a et s bbb bbb s b8 b a8 b s s bbb s b s b s s bbbt bbbt 2,108,609
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COUMN 5.ttt s bt bee bbb es st b b s s st ettt n st et s s enae st ennnee

8.2 Part2, Section 1, COlUMN 19.. ...

8.3 Part 2, SECHON 2, COIUMN 16.........ovieeeeieieieeeceee ettt ettt bttt s et s s s st s s s e st b s s snsnaee

8.4 Partd, COMUMN 15......cuiiiiieiee e 0
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, COIUMN M4

9.2 Part2, SECHON 1, COIUMN 17.......viieececee ettt ettt sttt en ettt s s et et s s snsnaee

9.3 Part 2, SECtion 2, COIUMN 4.ttt

9.4 Partd, COIUMN 13, ..ottt ettt ettt et e s e st eea s ee et et st et st et et ebeeseese e sttt et et et etesesnanannnas 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........ccoocuvierieiciereeeecee e 215,349
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7T48-9+10).......cceuiriiiriririiee bbb 307,618,826
12. Deduct total NONAAMILEA BMOUNLS...........coirieiiiiiii e
13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........ouuiuiimiiiiiirieiricie ettt bbb bbbt ntes 307,618,826
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Annual Statement for the year 2019 ofthe IVl€@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovuvevmerervces | crvrvvveverincrinnns 34,307,918 | oo 34,643,023 | ...oocvverrinne 34,890,998 | .....oovvvrrrerinnn. 34,380,452
Governments (Including all obligations 2. Canada........coovveveeereieeenns | e 1,999,150 | wovvevereierieeine 2,055,200 | .oovovvrereiiiernns 1,977,000 | oo 2,000,000
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS...cerrseessnses | v 36,307,068 | ..o 36,698,223 | ..o 36,867,998 | ..o 36,380,452
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOtAlS...oeceeeeerereisierisriisisninns | e 5,000 | oo 5,016 | oo 5,182 | s 5,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... .152,589,215 163,467,434 156,713,879 | v 146,887,291
Industrial and Miscellaneous, 8. United States .101,708,149 107,762,873 .101,841,926 .100,685,929
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 3,773,438 .3,963,645 3,782,895 | .o 3,750,000
and Hybrid Securities (Unaffiliated) 10. Other Countries ...13,235,959 ...14,162,832 ...13,189,490 ...13,305,000
11. Totals......ccoocoe. 118,717,546 .125,889,350 118,814,311 117,740,929
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 307,618,829 | ...coovvvrrncnenne 326,060,023 | ...cocoovrrriiinnns 312,401,370 | oo, 301,013,672
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....ccccouevuenec 307,618,829 | ...coovvvrerenne 326,060,023 | ......oovvverenne 312,401,370
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Annual Statement for the year 2019 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1

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

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

U.S. Governments

32,428,471

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

A7 TOMAIS oo | erenrnn s (] I 5,000 | .vviriininnrienenens {0 I 0 | o 0 [ XXX | o 5,000 [ 0.0 | 5,856,018 | ..o 15 [ e 5,000 [ oo 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC Tttt | ceresseneenenns 7,479,850 |.......oev... 44,166,785 |............. 19,286,020 |............. 31,096,393 |............. 26,412,294 | .......... ) O.0, SO P 128,441,342 | oo 409 ... 173,415,627 | ..o 43 |.......... 128,441,342 | ..o
............... 5,395,321 |...............5,296,320 |...............9,490,846 |...............3,965,386 | ....... XKX..oorrrrrronns | cvrrrrreenn 28,147 873 | e 1T | 24,596,197 | o83 [ 24147873 | e
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Annual Statement for the year 2019 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
4,040,684 14,892,268 45,202,062 | ...oooovrrrerreennnid20 [ 2,574,150 66,709,584 47,049,885 46,503,050 20,206,534
3,214,945 |.. 12,654,912 |.... 33,238,105 |.. ....52,007,962 |... ....56,800,539 |... 22,295,622 |.... 29,712,340
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals
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Annual Statement for the year 2019 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
111 NAIC T (d)........21,884,830 |............. 91,492,524 |............. 64,491,647 |............ 31,096,813 |............ 28,986,444 | .......coovvrirrins (U O 237,952,258 | ...covvrcrerenenenn 758 | e XXX e e XK s | e 217,745,724 | 20,206,534
3,214,945 18,050,233 |............. 38,534,425 |............. 12,390,846 |.....ccoocvnee 3,965,386 | ...oovrrrieieiieeine (U O 76,155,835 | ..oovrvereieeeni24.2 | e XX [ e XX [ e 46,443,495 | . 29,712,340
0
109,542
Line 11.7asa % of Col. 7.........
12. Total Bonds Prior Year

...74,057,022

..221,635 ...

............. 86,572,776

.21,676,972 |.

............. 66,521,294

39,296,778 |..

............. 39,689,637

14,407,130 |...

............. 43,577,476
5,794,321

........... 310,418,205
..81,396,736

........... 299,962,674

...49,964,214 | ..

............. 10,455,531
...31,432,522

Line 12.7 as a % of Col. 9.

108,249,748
..21.6

Total Publicly Traded Bonds

............. 80,077,375
............. 11,970,362

............. 56,710,262
............. 21,016,901

............. 31,096,813
............... 9,490,846

............. 27,986,444
............... 3,965,386

Totals
Line 13.7 as a % of Col. 7.....
Line 13.7 as a % of Line 11.7, Col. 7, Section 11

............. 92,047,737
....34.8

Total Privately Placed Bonds

............. 11,415,149
............... 6,079,871

............... 7,781,385
............. 17,517,524

............. 20,206,53:
............. 29,712,34

4
0

.0

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

17,495,020
....35.0
......................... 5.6

..50.7
......................... 8.1

25,298,909 |..

Includes $.....27,718,874 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $..
Includes §.......... 0 current year of bonds with 5GI designations, $..........

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....6,489,264;

0 current year of bonds with Z designations and $.....1,100,000 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

NAIC 2§.......... 0;

NAIC3§......... 0;

NAIC4S.......... 0;

NAIC5S.......... 0;

NAIC6S......... 0.
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......veceeeeeeceeicieiei ettt sstees | cereeseneneens 8,354,907 | ............ 32,402,476 | ...oveeneneeinenens [ erreeneineneienneneiienns | e | oneenens XK i | e 40,757,383 | ..o 13.0 [ 75,881,356 | .oovvrvrnennnn 194 | 40,757,383

1.02 Residential Mortgage-Backed Securities... 110,239
Commercial Mortgage-Backed Securities..... i e |

.25995 | .. . . e XXX ....39,799

39,799 |.

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities
4.05

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

Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities...
5.03 Commercial Mortgage-Backed Securities..... .
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas tettrtsensnsrsnsnsnnnsrsnsnns | eenereernrereiernrnrnnninies | ereneneneneneeeeeeeenes | rrnenenene s .
............ 49,562,106 vennnn.30,377,680 v 152,589,215

6,537,399 | .o 467 | 191,194,515 | oo 48.8 |.......... 146,537,399

6,817,309 6,051,816 |.

.............. 6,657,183 |...........47,164,663 | ............23,012,150 | ............39,509,165 |............30,194,238 e 14
. . 2,397,443 | ... 1,570,190 |. 1,078,074 |... .183,442 .

198,011,624

.......... 152,589,215

.0

Industrial and Miscellaneous (unaffiliated)

6.01 Issuer Obligations ..3,214,945 | ............ 24,097,837 |............39,751,796 | ..............2,900,000 |.............. 2,574,150 72,538,728 . A 32,382,839 |............ 40,155,889
6.02 Residential Mortgage-Backed SECUMHES...........cccovvevreievrieiieierieieies [ e e ————— . . . ...5,981,876 | .... 9. . . 5,981,876

6.03 Commercial Mortgage-Backed SECUMLIES............ccevieerieeeriieiiieens | voveieiseeesssesesneienns e ———— . . . .30,907,406 | .... 8. 9. 30,907,406 |...ccooveveeereirereene
6.04 Other Loan-Backed and Structured Securities.. ,040,684 |. . .. . .. 0. 5. ..5,508,427 |. .3,781,109
6.05 TOMAIS........cuieieiiiiiieiei ettt ssntenas | erernienans 7,255,629 |............ 27,547,180 . N PR 68,798,672 |............ 49,918,874

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt
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Annual Statement for the year 2019 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

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

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired... . e | e [ . o] 0] ... 0. 0. . .
10.03 TOtAIS. ...cvvireiisit ettt . . .0

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS......covviveiicreiece et
12.09 Line 12.08 @5 @ % 0Of COL 9. s

13. Total Publicly Traded Bonds
13.01 ISSUEr OBlGAtIONS.........cvuvvieeircireieieieieee et sseessesseesseseses | crsnieneens 17,011,240 | ............ 88,146,556 | ............ 45,246,422 | ............ 39,509,165 | ............ 31,768,388 | .......... ) 0.9 G IS 221,681,771
13.02 Residential Mortgage-Backed SeCUrities...........cccocvvvererceericiciiieiinns 832,906 |............. 2,423,438 | ... 1,573,755 | ..covvvee. 1,078,074 |...cccoevnee. 183,442 | ..oo.... XXX
13.03 Commercial Mortgage-Backed Securities..... 420 ... .

13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank Loans.
13.08 Totals.......corvrrrerrerennns

............ 20,226,185 |..........103,669,976 |............62,763,946 |...........42,409,165 | ...........32,768,388 | ... XXX....ceoceos | c10e0re. 261,837,660 | ooovvvviinnnnn83.4 | XXX [ XXX [ 100 221,681,771 1 .....40,155,889
. . 2,423,438 | ... ...1,655,631 1,078,074 | ... .183,442 . 12,073,491 | ... 8. . XXX.. ..6,091,615 |. 5,981,876

........................... 0f.......30,906,986 cereennnn 30,907,406 . cerveennn 30,907,406

........................................................ 9,289,536 X ceeernnnn 5,508,427

21,874,830 |.

77,727,163

13.09 Line 13.08 as a % of Col. 7... ettt naenes | eoesee e 8.3 .34, ...29.4
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11.........c.cccevvvvvvvvveins | cvererererererereeca 1.0 | i 29.3 247
14, Total Privately Placed Bonds
14.01 Issuer Obligations ..3,214,945 | ............ 15,523,420 |............ 17,517,524 40,155,889
14.02 Residential Mortgage-Backed SECUMHIES..........ccvvveveievrieieieiieieiieins | e e —————— 5,981,876 |. 5,981,876

14.03 Commercial Mortgage-Backed Securities.....
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds............cccovvvvrrernnne

14.06 Affiliated Bank Loans. .
14.07 Unaffiliated Bank LOANS........c..cveuiirieieiniinieieinseiesississsesesssesseseses | sersssessssssssassessssanees .
14.08 Totals......cocoevrreerieirnnns
14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col.

25,298,909 |..... .2,900,000 | ...
..50.7 .58
...... 8.1
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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Annual Statement for the year 2019 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YN .........overurrieerereerieiieereereiseeseessssseesssssssseeessessessssssessessessssssessessanes | sesssssosssssssssessasssesessessesssssnssessassnsnns 23,987,492 | ..o 23,987,492 | ..ottt | Sttt ettt bttt b e
2. Cost of cash equivalents acquired 274,561,808 | ....oveveeeeee e 274,561,808 |....
3. ACCTUAI OF BISCOUNL........ouieeiieiiiirie bbbt | ohbbt bbbt bbb 325,342 | oo 325,342 | oo | e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. Total QAN (I0SS) ON GISPOSAIS........eureueeneerrerririsereeaseessesseeeesessessssssessessesssssee st esssessessessasssessessassansessessesssnssessessasssnssessassansuns | festsessessossossssssessassnssessessasssssnssessassassnnssnssns 1,529 | oo 1,529 | oottt | eeaete ettt et sttt ettt
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviuieieeicisite ettt b bbbt bessesans | sbebsesssssssssesssesses s ssbes s s bn s s e bsnsaen 292,386,906 | ...covcrereerieiiee e 202,386,908 | ....veevviecreieiiieieteete ettt ennes | eretes sttt sttt es et n ettt ae b st et es et naes
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceueiirrireieiiiieeeiseeiieiseiesieiens | cevissssiesissssses st snan 6,489,265 | ..o 6,489,265 | ....oovirireieeee e 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 6,489,265 | .....ooviiieiee e 6,489,265 | ..ottt 0 | et 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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Annual Statement for the year 2019 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

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

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912810  EF 1 |UNITED STATES TREASURY T 8 3/4 05/15/20.........coccevermrrrernniiererinsrnsienines SD.. . |... ...2,504,916 | ...102.551 ..1,886,934 11,840,000 | ....coveuee 1,865,643 | ..o | v (B7,055) [ ..ovvuererrrieerens | cevreiersseeneeeninee [ 8.750 08/20/2007. | 05/15/2020.
912828  2Y 5 |UNITED STATES TREASURY. - 2,991,921 |...102.000 ..3,060,000 2,994,374 1,112 2125 10/11/2017. | 09/30/2024.
912828 M8 0 |UNITED STATES TREASURY... . M.... . 11,872,759 |...101.129 ....12,135,469 11,925,778 24,390 | v [ | e 2.000 12/26/2017. | 11/30/2022.
912828 YW 4 [UNITED STATES TREASURY......cooiomirmmminminimssmsnsmisnsssnessenssssesssnsssnssnssens | wovnees | oo | onsrennnens | connerneees 1 I 17,482,227 |...100.098 ....17,517,090 17,482,324 97 | [ [ 1.625 12/24/2019. | 12/15/2022.
0199999. U.S. Government - Issuer Obligation 34,851,823 XXX 34,599,493 .34,268,119 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B  QJ 0 |GINNIE MAE | GNMA [ 7.000% 781357.... ....18,182 |...106.544 18,378 (1) ] [TSTON SRR IO 7.000 |...... 7.541 |MON.. 11/19/2001. | 10/15/2025.
36225B. QN 1 | GINNIE MAE | GNMA |1 7.500% 781361.... ...20,993 |...108.515 21,421 (V1)) IO [RRONIN [ 7.500 |...... 8.421 |MON... 11/19/2001. | 12/15/2025.
0299999. U.S. Government - Residential Mortgage-Backed SECUNEIES. ... senssisnssnssnens | esesssssnsensens 39,175 XXX 43,530 | i 40,452 | i 39,799 | i 0 (40) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENE........iiriiisiisersierissesssssiseisssrsssssssess s ssesssesssesaa 34,890,998 XXX | 34,643,023 | ............34,380,452 | ........... 34,307,918 | oo (V] (41,496) 0 0 XXX XXX XXX XXX XXX
All Other Gover - Issuer Obligations
642866 DF 1 |NEW BRUNSWICK PROVINCE OF.......coouiimmiiriiinsnssnsissnsssneseessssssssssssnsens | ....... | A | .................. 1FE| o 1,977,000 |...102.760 2,157 | oo [ [ 9.750 |...... 9.870 |MN...... 04/25/1990. | 05/15/2020.
0699999. All Other Governments - Issuer Obligation XXX 2,157 0 0 XXX XXX XXX XXX XXX
1099999. Total - All Other Governments....... . XXX 2,157 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
64966L QC 8 [NEW YORKN Y. | ........................... TFE] i 5,182 |..100.320 | ....ccccoeereeee 5,016 | i 5,000 | v 5,000 | i i | | [ 5.000 |...... 4.440 |FA....... 04/10/2008. | 08/01/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............cccoeovorrnsnisnscsseees 5,182 XXX 0 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 5,182 XXX 0 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
000000 00 0 | SUMMARY ADJUSTMENT .....cstummieiiremiiineiserisssseessesssssesessssssssssessssnsssaes | eness | oo | oeeesessenn 27| oot | e | s | et | e 12/31/2019. | 01/01/2021.
114894 SJ 8 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO......c.coervervmerreriniens | cove 2| 1FE 2,524,568 |...109.799 | .............. 2,497,927 | oo 2,275,000 2,352,795 | oo | i (26,399) [ ..ovvrrerrerenins [ e [ e 5.000 09/20/2012. | 10/01/2029.
114894 SK 5 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO. 2| 1FE 2,763,200 |...109.799 .2,744,975 | ..... .2,500,000 2,582,180 (27,881) [ .oovererereerenins [ erverineeneniseines [ e 5.000 09/20/2012. | 10/01/2030.
114894  SL 3 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO........cocovvverneirernnnnerns [ ovrne [ | verrveinns 2] ... 1FE| o 1,698,081 |...109.799 ..1,690,905 11,540,000 | ...ocoveeee 1,589,406 | ..coooverviriniiinne (QCHZ A [ DR PP 5.000 09/20/2012. | 10/01/2031.
114894 SN 9 |BROWARD CNTY FLA ARPT SYS REV.......ovvuirimirierieerseiseriserensesessenss | cevees 2| ... 1FE 1,745,625 |...109.799 | ....cccvvnnee 1,921,483 | oo 1,750,000 | ..cooreeee 1,746,388 131 | s [ e [ e 5.000 07/16/2013. | 10/01/2037.
13053C  AD 4 |CALIF PCFA - PGBE.......oiiiiieiiniineiiesieeieeis s ssesisesss s ssssssesnes | seveons 2| 1FE 3,500,000 |...112.655 3,942,925 | ..... .3,500,000 | ...cc00eeen3,500,000 [ oo | e | e [ s [ 4.750 12/15/2016. | 11/01/2046.
13078H AP 7 |CALIFORNIA STATEWIDE CMNTYS DE CA StateW..........ccovvueevemrvmerierennnns | covvres | oo | verernennns 2| 1FE| oo 4,000,000 |...102.227 ..4,089,080 | ..... 4,000,000 | ..oovreerr 4,000,000 [ oo | e | e | e [ 4.500 09/15/2010. | 09/01/2029.
155498 BU 1 |CENTRAL TEX REGL MOBILITY AUTH... 1,637,745 |...104.772 ..1,571,580 1,500,000 (22,240) [ ...voreveeeerneens [ e [ e 6.000 04/15/2014. | 01/01/2041.
155498 ES 3 |CENTRAL TEX REGL MOBILITY AUTH 1,757,760 |...115.770 .1,736,550 .1,500,000 .(67,886) ......5.000 05/13/2016. | 01/01/2040.
167593 MP 4 | CHICAGO OHARE INTERNATIONAL Al... 2,593,175 |...110.268 ..2,756,700 2,500,000 2,534,584 (10,539) [ vovverrereererins [ erverrneeneriieines [ e 5.000 10/11/2013. | 01/01/2026.
167736 B8 9 | CHICAGO IL WATER SYSTEM 956,127 |...113.687 890,000 926,960 (8,797) [ oo | e | e 5.000 05/19/2015. | 11/01/2029.
167736 C7 0 |CHICAGO IL WATER SYSTEM 1,036,540 |...110.861 .1,000,000 .(13,368) ......5.000 05/18/2015. | 11/01/2044.
167736 SJ 7 |CHICAGO IL WATER SYSTEM CHICAGO ILL WTR. ..8,277,500 |...124.516 7,000,000 . (93,082) [ ..vvvvrercerenins [ eererineerneniiseines [ e 5.750 04/30/2014. | 11/01/2030.
17131H  CQ 9 |CHULA VISTA CALIF CHULA VISTA CA INDUSTR......... 500,000 |...100.060 500,000 500,000 | ..oovveurieririiriis e | e | e | 4.000 09/06/2012. | 05/01/2039.
373539 K8 7 |GEORGIA ST HSG & FIN AUTH GEORGIA HOUSIN 2| ... 1FE 500,000 |...103.064 500,000 500,000 .....3.850 02/21/2013. | 12/01/2041.
38611T AB 3 | GRAND PARKWAY TRANSPORTATION C......covvvvreiiriieriniiernsisessisensnines | coveres 2] ... 2FE 2,075,201 |...111.816 1,850,000 | ...ocvoenee 1,956,902 (26,014) [ oo e [ 5.500 02/10/2015. | 04/01/2053.
426063 JU 8 |HENRICO CNTY VA INDL DEV AUTH Henrico Co.........cuevevrvreriererneenninenes | veveree oo | ceevirencdh | s 1FE ...7,021,000 |...117.621 . .6,800,000 ....106,990 5.929 02/12/2009. | 08/23/2027.
47770V AZ 3 | JOBSOHIO BEVERAGE SYSTEM...... . . 7,073,770 |...117.206 ..7,618,390 16,500,000 | .oooovrernr 7,043,928 [ oo | eerrennne(29,842) | o [ s [ 4.532 02/14/2019. | 01/01/2035.
478271 JV 2 [JOHNSON CITY TENN HEALTH & EDL.....coverirereiiciereeieieiecieieseissiessseinins | coveans 2] ... 1FE 1,033,910 |...107.339 .1,073,390 11,000,000 | .ooveerern 1,010,482 | oo | e (3,683) [ s [ [ 5.000 08/24/2012. | 08/15/2042.
544435 4M 9 |LOS ANGELES CALIF DEPT ARPTS A....ccoouutrimrrierineinneesssisesssessesesseessssses | woneees 2| 1FE 2,309,220 |...113.920 ..2,278,400 2,000,000 | .ooererernn2,193,908 | oo | eereerenn(97,525) [ oo | e | s 5.000 04/29/2016. | 05/15/2045.
544445 AW 9 |LOS ANGELES CALIF DEPT ARPTS A....coviuiiiiiiniinteerineissisisisssssiessssiees | sevees 2| .. 1FE 1,181,400 |...116.548 ..1,165,480 1,000,000 | .o 1,120,941 | i | (48,284 [ i [ [ 5.000 05/12/2016. | 05/15/2042.
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575830 CL 0 |MASSACHUSETTS ST DEV FIN AGY . ISP B . 2| 1FE 2,564,550 |...105.177 | .cooovvvrnece 2,629,425 | ..ovvornvn. 2,500,000 | .... 2,510,144 (7,692) 5.250 |...... 4.911 131,250 | 08/02/2011. | 04/01/2037.
57587A LB 2 |MASSACHUSETTS ST HSG FIN AGY 2| 1FE 3,000,000 |...105.241 ..3,157,230 | ..... .3,000,000 | ....coovene 3,000,000 | .vveorvererieririnns [ e [ | | e 4.000 12/11/2015. | 12/01/2045.
57587A  MA 3 |MASSACHUSETTS ST HSG FIN AGY 2 ... 1FE 2,000,000 |...105.222 ..2,104,440 | . .2,000,000 | .... 2,000,000 ......3.900 12/11/2015. | 12/01/2040.
57587A  RK 6 |MASSACHUSETTS ST HSG FIN AGY 2| 1FE 3,000,000 |...102.319 ..3,069,570 | ..... .3,000,000 | .....ccco.uce 3,000,000 | .o [ e [ | | 3.400 07/22/2016. | 12/01/2046.
575896 JX 4 |MASSACHUSETTS PORT AUTHORITY... ..1,107,370 |...108.533 ..1,085,330 1,000,000 ) [ e | e [ 5.000 07/11/2012. | 07/01/2030.
575896 JZ 9 |MASSACHUSETTS PORT AUTHORITY. 1,622,110 |...108.277 ..1,602,500 .1,480,000 ) ......5.000 07/11/2012. | 07/01/2032.
575896 KA 2 | MASSACHUSETTS PORT AUTHORITY... ...1,086,530 |...107.996 ..1,079,960 1,000,000 ) [ e | e [ 5.000 07/11/2012. | 07/01/2037.
575896 KB 0 | MASSACHUSETTS PORT AUTHORITY... ...1,943,442 |...107.665 ..1,937,970 1,800,000 ) [ IUTORRRRIOON VPN 5.000 07/11/2012. | 07/01/2042.
575896 MZ 5 | MASSACHUSETTS PORT AUTHORITY... . o] . ..1,074,630 |...111.853 | .... ..1,118,530 1,000,000 | .. ) [ e | e [ 5.000 07/10/2014. | 07/01/2044.
576000 LM 3 |MASSACHUSETTS SCHOOL BUILDING.........ccccsvvuerermmiierirrirrirerinnrienienens | veenes . 2| 1FE 3,514,550 |...106.959 | .............. 3,476,168 | .....cco..c.. 3,250,000 | ..ovvereven 3,305,447 | .ooovvvierrernriinns | i (29,348) | ...vvvrerrererins [ e [ e 5.000 10/31/2011. | 10/15/2032.
592098 N2 9 |MET GOVT NASHVILLE & DAVIDSON MET GOVT O....ccoevvvnrveirerierereineens | s . 2| 1FE 2,264,180 |...111.345 | .............2,226,900 | .......oo..c.. 2,000,000 | ..ocvvnneen 2,101,307 | oo [ s (26,785) [ ..uvvrvereereeins [ e [ e 5.000 04/11/2013. | 07/01/2040.
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR RTINS IS . 2| .. 2FE 536,160 |..133.283 | .................666,415 | ....... 500,000 | ... 533,063 (2,508) [ ..o | e | e 6.500 01/05/2015. | 10/01/2044.
592646 X9 9 |METROPOLITAN WASHINGTON D C AR....ccouivimrirermrinssnensenssseessessssaens | woeees . 2| ... 1FE 5,136,800 |...102.889 | ..............5,144,450 | .............. 5,000,000 | ..ovvernees 5,012,655 | .ooovveerererirncniinns | e (16,249) [ ...vovevercerceins [ e [ e 5.000 . 250,000 | 11/17/2010. | 10/01/2026.
59447P 7S 4 |MICHIGAN STATE FINANCE AUTHORI......ccoosiiiiririniinnicrienisinsineiiens | v . 2| 1FE 221,382 |..109.128 | .................218,256 | ....... 200,000 | ... 207,681 (3,004) [ ..o [ v s 5.000 . s 10,000 | 02/12/2015. | 12/01/2034.
646108 SR 2 |NEW JERSEY ST HSG & MTG FIN AG......cvvuurrrerirrireeierinerienienesseessessnns | woreees . 2| 1FE 2,500,000 |...103.693 | .... 2,592,325 | oo 2,500,000 | ... 2,500,000 | .ooorveerirerirnrirnns | e [ | e | e 3.750 04/29/2016. | 11/01/2045.
64970H EU 4 |[NEW YORKNY CITY HSG DEV CORP...... SOOI IO . 2| 1FE 1,008,750 |...106.865 | .............. 1,068,650 | ....covvennee 1,000,000 | ..coovvvenne 1,004,133 (987) | cevereereerseireees [ v [ e 3.700 01/07/2015. | 11/15/2034.
64971Q  6A 6 |NEW YORK CITY TRANSITIONAL FIN.....ccoivinririririernircierineeensersssissesesienes | vevenes . 2| 1FE 2,706,225 |...111.312 .2,782,800 | ..... .2,500,000 | .... 2,578,631 (21,690) [ ..ovvvrerreririns [ e [ e 5.000 06/13/2013. | 05/01/2038.
64971W  GL 8 |NEW YORK CITY TRANSITIONAL FIN.....cooirvmirmeririereniseinerisniesesensssines | sevees . 2| 1FE 2,220,960 |...114.377 | .... ..2,287,540 | ..... .2,000,000 | ...oovrenee 2,111,278 | oo . (21,909) [ .oovvrerereerrerins [ e [ e 5.000 07/17/2014. | 08/01/2038.
649876 RV 3 |[NEW YORK ST LOC GOVT ASSISTANC......cvvuerrireririerernsierssessesesssseseeensns | sevenes [ I 41 ... 1FE| oo 3,148,795 |...102.889 | ..cccovvrnee. 3,482,793 | oo 3,385,000 | ..ocvvrnnne 3,371,322 8715 | oo | e | e 5.000 06/04/1997. | 04/01/2021.
64988R FJ 6 |NEW YORK ST MORTGAGE AGENCY New York Sta. 2| 1FE 3,508,750 |...102.796 ..3,597,860 | ..... .3,500,000 (1,034) [ oo | e | s 3.700 02/15/2013. | 10/01/2038.
64990E CL 9 [NEW YORK ST DORM AUTH ST PERSO NY STATE.. IO IO . 2| 1FE 5,794,850 |...111.006 | .... ..5,550,300 | ..... .5,000,000 | .. 5,251,650 | oo | s (79,983) [ evvuereririceens | cevereierseirernnines [ e 5.000 06/14/2012. | 12/15/2029.
64990G JY 9 |NY ST DORM AUTH NEW YORK UNIV. et | s . 2| 1FE 3,500,000 |...108.963 | .............. 3,813,705 | ..ovvernvene 3,500,000 | ..ocvvreee. 3,500,000 | .oooorvererierirrinns [ e [ | | e 4.294 02/13/2019. | 07/01/2044.
650116  AH 9 |NEW YORK TRANSN DEV CORP........ccosvvvmrrrerirnrirenns . 2| 2FE 801,240 |...106.796 ...750,000 | ... 780,052 (14,000) [ .ooverrereerrerins [ e [ e 4.000 05/18/2016. | 07/01/2031.
650116  AJ 5 |NEW YORK TRANSN DEV CORP.......cccoevrvrrviirerinrirrinns ISR RN [ I 2| 2FE | v 1,066,100 |...106.610 | ... . .1,000,000 | ..ccorvrrne 1,038,786 | ...oovererrerrirrirnns . (18,811) [ e | evreierseiseeeniee [ s 4.000 05/18/2016. | 07/01/2032.
650116  AK 2 |NEW YORK TRANSN DEV CORP........cccovvrmrirreicireninerineriesssensssinssssssninens | weneees [P I 2| 2FE| s 1,592,520 |...106.443 | .............. 1,596,645 | ......ccooune. 1,500,000 | ..ccoovvvenne 1,554,341 [ .o | v (27,218) [ ooverevereerreeins [ v [ e 4.000 05/18/2016. | 07/01/2033.
650116  AQ 9 |NEW YORK TRANSN DEV CORP.......ccocriiriiiieieriniintiesierssiseiesissiesissinnes | eevees . 2| 2FE 2,462,113 |..111.412 ..2,506,770 | ........ 2,250,000 | ... 2,376,263 (AT A1) | [ IR VN 5.000 11/28/2016. | 07/01/2041.
66285W JL 1 |NORTH TEXAS TOLLWAY AUTHORITY ST TORSTIRORIRRTOTEN BOVPOON . 2| 1 2,135,700 |...106.315 2,126,300 | c.ovvernnee 2,000,000 | .... 2,027,008 . (15,340) [ ..ovovverrererins [ v [ e 5.000 11/03/2011. | 09/01/2030.
709224 HN 2 | PENNSYLVANIA ST TURNPIKE COMMI SOOI OO . 2| 1FE 2,173,820 |...114.641 2,000,000 | .oorrerernn2,102,345 | oo | e (55,080) [ ..vvvvrernrererins [ erverinrerneniiseines [ e 5.000 05/15/2015. | 12/01/2040.
71883M  JF 2 |PHOENIX SKY HARBOR INTL ARPT PHOENIX CIV. . 1,947,792 |...110.735 .1,700,000 (24,815) ......5.000 02/19/2013. | 07/01/2032.
786134 RN 8 | SACRAMENTO CNTY CALIF SANTN DI | | 1FE]| .. ...6,464,550 |...142.706 5,000,000 | .. D BANL3TT | s | s (GRS | [ U DN 6.325 01/17/2019. | 08/01/2040.
797412 BP 7 | SAN DIEGO CNTY CALIF WTR AUTH.....cooiiinriiniinssecinssinsiieesiesessessssssns | s . 2| . 1FE 3,341,325 |...110.616 | .............3,595,020 | .....c.ccc.... 3,250,000 | ..ooovernvne 3,282,419 | oo | i (10,476) 5.000 08/21/2013. | 05/01/2034.
880461 FX 1 |TENNESSEE HSG DEV AGY.... IR 2| . 1FE 895,000 |...106.220 . 895,000 | ... 895,000 o.rr.4.050 05/14/2015. | 01/01/2038.
882117 N5 9 |TEXAS A &M UNIV PERM UNIV FD Texas A&M............. B . 2| 1FE 6,166,767 |...120.576 | ..............7,047,667 | ... 5,845,000 | ..ocovneeen 5,984,355 | ...oovviirierineiinns | e (21,517) [ e [ e [ e 5.500 03/11/2009. | 07/01/2031.
88283K AY 4 | TEXAS TRANSPORTATION COMMISSIO........cccmiveriiiiierinereriniissiineiienes | eveene . 2| 2FE 1,103,640 |...113.500 . .1,000,000 (10,768) [ ..ocvvvrerrerrrins [ v [ e 5.000 03/02/2015. | 08/15/2037.
88283K AZ 1 |TEXAS TRANSPORTATION COMMISSIO e 2 ... 2FE 3,980,438 |...112.993 ..4,208,989 .3,725,000 (94,096) ......5.000 05/28/2015. | 08/15/2042.
91412G  XE 0 |REGENTS OF THE UNIVERSITY OF C....ovvovvvvireiireriiierssiseeesisssssssssennnes | veveees [ I 4| ... 1FE| oo 1,804,223 |...107.245 ..1,994,757 1,860,000 2483 | oo [ [ 3.931 01/16/2019. | 05/15/2045.
944514 RR 1 |WAYNE CNTY MICH ARPT AUTH......coouiriririeririnnrineriresieesseeissssessessseess | vereees . 2| 1FE 1,030,750 |...113.154 ..1,131,540 1,000,000 (2,925) 5.000 08/07/2014. | 12/01/2039.
944514 RS 9 |WAYNE CNTY MICH ARPT AUTH R I 2| 1FE 1,026,620 |...112.459 ..1,124,590 .1,000,000 (2,531) ......5.000 08/07/2014. | 12/01/2044.
97658W  AA 8 |WISCONSIN ALUMNI RESEARCH FOUN.......cccoviiiimrnnissierississnssssssnssnisnnes | ovenes . 2| 1FE 5,000,000 |..... 99.775 | ... ..4,988,754 5,000,000 | .. 25,000,000 | oo [ | | | 3.564 12/10/2019. | 10/01/2049.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. .........cerreirsersnsesiemissnssssssersssssessseessssessnssensns | erssnenns 150,637,454 XXX | 157,284,276 | .......... 140,995,000 | ......... 146,537,399 | .ovovviniiins 0. (1,062,670) 0 0 XXX XXX XXX

"

U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - R tial Mortgage-Backed Securities
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314008 AH 8 | FEDERAL NATIONAL MORTGAGE ASSO.......coouummiinimmerisemsssmissmssssssnsssesens | oseees | oo | oovessseeas 4l 1] 6,076,425 |..104.936 | ....coecenn. 6,183,158 | .oovvrncenns 5,892,291 | oot 6,051,816 | .oooovvrierierinininns | e (14,357) [ oovverererneenennns | e | aeenas 3.500 |...... 2.971 |[MON... | oo 17,186 | ........ 206,230 | 01/05/2018. | 12/01/2047.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... 6,076,425 XXX 6,183,158 5,892,291 | ..o 6,051,816 | ..o [ e (14,357) 0 0 XXX XXX XXX | e 17,186 | ........ 206,230 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 156,713,879 XXX 163,467,434 | ......... 146,887,291 152,589,215 | ovovvincirnnnnn0 | s (1,077,027) 0 0 XXX XXX XXX | ... 1,958,192 | ... 6,656,967 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
002824  BF 6 | AbbOtt LADOratOries. ........oueeuuerurieirieeieicisiiesrsesi e seseesssseesieneeseseeses | seeees 2| 1FE 429,351 |...109.265 428,024 (522) | veverrererinriiens [ e [ s 3.750 .15,900 | 04/17/2017.| 11/30/2026.
00287Y AY 5 |ABBVIEINC.... . . 2| 2FE 1,465,620 |...103.629 ..1,554,437 1474770 3,478 3.200 148,000 | 04/17/2017. | 05/14/2026.
008474  E# 1 |AGNICO-EAGLE MINES LTD.....cvviiriieiniieinsisississssissssesssssssessessssssenssnnas | sevenes Al e | e 2FE | oo 1,400,000 |...108.777 .1,522,884 1,400,000 [ o e [ [ | 4.630 04/05/2018. | 04/05/2033.
008474  E* 5 | AGNICO-EAGLE MINES LTD......ccoiiumirermirrenirseeserissssensensssessessssssssnsenes | veeees Al [ e 2FE| i 100,000 |...106.363 106,363 ....100,000 | ... 100,000 | covvuvverrrerierenees [ e | e | v | e 4.380 04/05/2018. | 04/05/2028.
054561 AJ 4 [AXAEQUITABLE HOLDINGS INC......cooviirirriiiiririiisisinersnieienissiseesineinns | covenes 2] ... 2FE 2,495,654 |...108.605 | .... 2,715,120 | ..... .2,500,000 | ..ooorrnne 2,496,163 509 | v | e | e 4.350 . 08,750 | 01/16/2019. | 04/20/2028.
06051G  GL 7 | BANK OF AMERICA CORP.........covvririrririeiiriniiierienieesssissisesiessssesseninns | voeees 2| 1FE 3,000,000 |...106.926 | .............. 3,207,765 | .cooovvvenees 3,000,000 | ..ocverneen 3,000,000 | .veeurvererirerirrinns [ e [ | e | e 3.705 |.....3.568 |AO...... | ..........20,686 | ........ 111,150 | 04/19/2017. | 04/24/2028.
096630 AE 8 | BOARDWALK PIPELINES LP.......cooiiiieirniiirierieriseesseissssessessssesssssisssssens | soeees 2| 2FE 1,469,107 |...112.534 ..1,485,454 1,320,000 | ..coovrrenne 1,430,364 [ ...coovvenercrienins | e (G202 | [T VRO U 5.950 .78,540 | 05/11/2017. | 06/01/2026.
110122 BG 2 |BRISTOL-MYERS SQUIBB CO......cccoevureririrrinirieriereneisninenenisnseninnes. | vevnee | oo [ eevvvniinens | e TFE| oo 983,876 |...103.333 | ... ..1,033,329 1,000,000 | ... 984,533 B57 [ oo [ e [ 3.250 . 11/20/2019. | 08/15/2022.
12636Y AA 0 | CRH AMERICA FINANCE INC......ccovvumirrerinerierieerseiseniessessssenssssssenssnses | eovnees | | severenenes 2| 2FE| s 1,578,409 |...103.986 | ......ccooune. 1,653,377 | ovveovvrrns 1,590,000 | ..coovrenne 1,581,098 1,044 | oo | e | s 3400 |.....3.487 [MN......| ccoccerrn. 7,809 | oo 54,060 |05/02/2017. | 05/09/2027.
130789  Y# 1 | CALIFORNIA WATER SERVICE CO......cooviieriniiieineisensieissinsisenssssssnensnnes | ovenes | o | vevveienens | veererinens L - 1,000,000 |...115.023 ..1,150,228 1,000,000 1,000,000 | oo | e | e | e | 4.170 .20,850 | 06/11/2019. | 06/11/2059.
14040H BN 4 | CAPITAL ONE FINANCIAL CORPORAT........coouuirimrriirienirsessnsenenienssesssensns | ceveens 2| 2FE 1,570,437 |...106.671 | ... ..1,701,400 1,595,000 ...1,576,191 2,220 | oo | e | e 3.750 05/09/2017. | 03/09/2027.
14456%  AA 4 | CARRIXINC.....oooiiiiieiieeisse st ssssssssssessssnssnnes | sevnee | oo [ eeveneiinens | ceeens 2PL | o 800,000 {...113.577 | .coovvrrrenne 908,617 | ..covvevernens 800,000 800,000 | ..oocvvervrrireirirnis | orreeerienieeirenns | orrereesseseneens | ceeriesieensnsines | e 4.960 07/19/2017. | 07/31/2027.
144568  AB 2 | CARRIXINC ..o tssesssnssssessssiessesssssssnsssssssssenss | onnne | o0 | vovevenienes | overes 2PL ...2,500,000 |...115.923 ..2,898,071 2,500,000 2,500,000 [ ..o e [ [ e | 5.060 07/19/2017.| 07/31/2029.
14456#  AC 0 | CARRIXINC.....cooiiirierieiieeissiseniesisesiessssesessssssessesssssssssssssssssssenssnnes | sevenee | oo | eevenerinens | veevns 2PL| .. ...1,500,000 |...117.615 | .... ..1,764,222 1,500,000 | ..vieeree 1,500,000 [ cooovvrrercirnrineins [ everrerienerneninees | eeverrenieneenns [ e | aeend 5.210 07/19/2017. | 07/31/2032.
219350 AC 9 |CORNING INC CORNING INC 8.875% 08/15/202.........cevrrererrnvermrnnrininnrens | vervnne | oo | evvveererins | wovees 2FE | oo 1,097,800 |...109.915 | .............. 1,209,067 | ..ccovvrnee 1,100,000 172 | e | s [ 8.875 08/08/1991. | 08/15/2021.
224399 AR 6 |CRANE CO...cooooivimiiriiicrierierienisseisssssssesssesessssssssssessessessssesssssssessssssens | connees | o | eveveenes | vevens 2FE ...1,502,890 |...106.986 ..1,604,791 1,500,000 8 | e [ s [ 4.450 12/10/2013. | 12/15/2023.
30284@ AP 7 [FNBMLLC.....oiiiiiiiieiineiieiieeiseisssissiesssesssesssssssssisssssssssessssesssssssssnssns | eoenee | o [ eovenereees | evees 1PL| .. ...7,000,000 |...104.540 | ... W1,317,769 | ... .7,000,000 | .. 7,000,000 [ oo | e | e | e | e 4.180 . 06/20/2017. | 06/20/2022.
32055R  B# 3 |FIRST INDUSTRIAL LP.....oiviiririiiiiriseiciieniiesienisssississssssssenssensssnesnnss | eeeeee | oo [ wevererenens | vevees 2FE| v 1,000,000 |...107.032 | ....cceuvuuee 1,070,316 | ..ccovvrrenee 1,000,000 | ...coovveeee 1,000,000 [ ..oeouveerieerienins | e | e | e | 3.970 |...... 3970 | W | v 17,424 07/23/2019. | 07/23/2029.
37045X BW 5 | GENERAL MOTORS FINANCIAL CO IN 2| 2FE 2,994,900 |...104.546 ..3,136,365 | ..... .3,000,000 | .... 2,996,716 690 [ .o [ e [ e 3.950 |...... 3.978 |AO...... 25,675 04/10/2017. | 04/13/2024.
374297  B* 9 |GETTY REALTY CORP.....coovtriimrieiinirnsicnsieiessssisssssssesnssssssssssessesssssensns | sevenns | oo | eevevnenins [ wvovernnona 2] i 1,100,000 |...112.887 .1,241,759 21,100,000 | ...ovvveeee 1,100,000 | oo [ v | e | e [ 5.470 06/21/2018. | 06/21/2028.
458140  AK 6 |INTEL CORPORATION.......coouivimrimrimmrinsenserienssessseesssesssessesssesssssessssssensens | evenns 604,908 |...125.134 | ...ccovvrrne 675,725 | .oovoevirens 540,000 | ... 600,434 (1,710) [ oo | e | e 4.800 04/11/2017. | 10/01/2041.
48667Q AN 5 | KAZMUNAYGAS NATIONAL CO JSC cevneerennersnnnesenssnsennnns | eoeee | D e | vnnFE | i 1,980,400 |...109.800 .2,000,000 | ..ccorvenee 1,984,806 1,695 | oo [ | e 4.750 04/11/2017. | 04/19/2027.
50247W  AB 3 |LYB INTERNATIONAL FINANCE I B.......ovveurererinrrienirrineiiesinsrieniesesseins | eveene 745,275 |...104.830 ....750,000 746,425 430 [ o [ e [ 3.500 04/18/2017. | 03/02/2027.
56501R ~ AE 6 | MANULIFE FINANCIAL CORP......cccostutirimeirerinsiineniessssissessssssssssessssesssnsns | seieees 2,282,895 |...103.751 2,250,000 2,273,438 (P70} SRR IV IOV 4.061 04/25/2017. | 02/24/2032.
58942H AC 5 |MERCY HEALTH FKA SISTERS OF ME ..3,093,540 |...112.034 .3,000,000 (7,873) oo 8.302 01/14/2019. | 07/01/2028.
62854A AN 4 [ MYLAN NVt sssssssssssessessssssssssnnss | seveons 3,470,465 |...104.262 .3,500,000 2,908 | oo [ e [ s 3.950 04/27/2017. | 06/15/2026.
65339K AT 7 |[NEXTERA ENERGY CAPITAL HOLDING.......cccovvvriirirrirririierineicesnisinsenis | covenes 2,243,610 |...106.250 . 2,250,000 2,245,108 L7440 ORI INTOORORTORIOPRIRPORS BRPOOt 3.550 04/25/2017. | 05/01/2027.
709599  AX 2 | PENSKE TRUCK LEASING COMPANY L........ 3,539,631 |...107.241 ..3,699,811 .3,450,000 ..3,518,292 (8,320) w4200 04/27/2017. | 04/01/2027.
743756  AC 2 |PROVIDENCE ST JOSEPH HEALTH......coovtimnrineierierineernsninseiseniesisensnnnnns [ eovneen | oo | conneveendd | et TFE | i 973,390 |...106.462 ..1,064,624 1,000,000 973,716 326 [ oo | e [ e 3.744 05/21/2019. | 10/01/2047.
832248  AZ 1 | SMITHFIELD FOODS INC......coooiireriiireiierieissisisissssesessssesessssssesessssssssessses | sevenes 2| . 2FE 4,229,172 |...102.871 4,263,991 | ... 4,145,000 (7,964) [ ..o v s 4.250 04/12/2017. 02/01/2027.
83363R AA 5 |SOC CONC AUT CENT SOC CONC AUTO CENTRAL 1,993,350 |...112.715 ..2,316,283 .2,055,000 3,253 6.223 03/08/2011. | 12/15/2026.
87246Y AC 0 | TIAA ASSET MANAGEMENT FINANCE ..1,472,902 |...108.675 ..1,554,046 1,430,000 (5,391) [ oo | e | s 4125 05/11/2017. | 11/01/2024.
882384 AB 6 | TEXAS EASTERN TRNSMSN LP 4.125% 12/01/20......cceveeriveieircrvnerriineens [ e 2,937,900 |...101.422 ..3,042,663 | ... .3,000,000 2,993,054 7,283 | oo | e [ e 4.125 02/01/2011. | 12/01/2020.
94974B  EV 8 |WELLS FARGO & COMPANY... ..1,995,860 |...103.245 ..2,064,907 .2,000,000 ...1,999,376 475 .....4.600 . .. 03/22/2011. | 04/01/2021.
98978V  AB 9 [ZOETIS INC 3.25% 2/1/2023.......cooeeeieeeeeeiereeeeeeeeeeeesereisieseeesiesessiesenenesssnnes | ceveees 943,690 |...102.950 ..1,029,504 .1,000,000 978,672 6,377 | eveeerierernins e [ e 3.250 |...... 3.992 |FA..... ...13,542 12/11/2013. | 02/01/2023.
G5264@ AA 9 |KINGSPAN GROUP PLC KINGSPAN GROUP PLC 5......cvvvveririersnississninnes | cnveens ...5,000,000 |...104.303 5,215,166 5,000,000 15,000,000 | oo [ | | e | s 5.250 |..... 5.250 |FA...o.| s 102,813 08/10/2011. | 08/10/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ .72,495,032 XXX ....77,388,745 ...72,299,000 72,538,728 | ..o [\ . (17,824) 0 0 XXX XXX XXX | e 765,049 XXX XXX
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Annual Statement for the year 2019 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

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

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
89169E  AC 3 ‘TOWD POINT MORTGAGE TRUST TPMT......cciiirieriisisirnsisrississsenssissssanens | ....... | | ........... 4‘ ..... M| 5,981,719 |...100.660 ..6,039,574 | ..... .6,000,000 | ..coeeeeee 5,981,876 [ .o | v 157 s [ | 2992 |...... 3.048 |MON... 2,493 05/16/2019. | 02/25/2057.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 5,981,719 XXX ..6,039,574 .6,000,000 0 0 XXX XXX XXX 2,493 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
06650A  AE 7 [BANK_17-BNKBS.......cvviiririieirieireriesieiesisnsessssssensesssssssesssssssensenes | connne | oo | veveveeeneidh | v 1FM ...1,5644,945 | ..106.425 ..1,596,370 1,500,000 | ..o 1,535,825 | coooververcirrrinnns [ e (d,301) [ [ e [ 3.488 10/27/2017. | 11/01/2050.
17326F  AD 9 | CITIGROUP COMMERCIAL MORTGAGE...........coouvuerimrirnrenerinnniseniesissenssnnens | sevnee | oo [ eovereienndh | e 1FM 5,149,703 |...106.348 .5,317,410 .5,000,000 3471 10/19/2017. | 10/01/2050.
61767E  AE 4 | MORGAN STANLEY BAML TRUST MSBA........cocovirrerrmrnrrnnrersnnseeenssesserens | eovenee oo [ovrineernd | s 1M 514,980 |...106.560 532,800 | ....... 500,000 | .coovrrereereee. 511,850 [ | v (1,824) [ s [ | e 3.536 10/06/2017. | 11/01/2052.
90276X AV 7 |UBS COMMERCIAL MORTGAGE TRUST........covverrerrinerierinenienssenssnennenies | evenee | oo | veverneennidh | e 1FM ...3,089,981 |...111.922 ..3,357,669 | ... .3,000,000 | ovoovreees 3,077,876 [ oo | verrerrnen(8,4B88) | oo [ [ 4.241 06/28/2018. | 06/01/2051.
90276X AY 1 |UBS COMMERCIAL MORTGAGE TRUST.....c.cctrmriirririernnieresnsiseienssienes | coeres A4l 1FM ..4,634,990 |...110.370 | ... ..4,966,655 | ..............4,500,000 | ............ 4,616,619 [ ..ooorevvrvrveivrnns | verrereend(13,004) [ oo v [ 4.492 . 06/28/2018. | 06/01/2051.
95000Y AY 1 |WELLS FARGO COMMERCIAL MORTGAG.......c.cuvuerimrrierirmreenisinissernenies | enere | oo | veverneenns 4| ... M| s 3,089,877 |...106.857 | .......o...... 3,205,723 3.581 |.....3.224 |[MON...| ............8,953 | ........ 107,430 | 10/05/2017. | 10/01/2050.
95001N  AY 4 |WELLS FARGO COMMERCIAL MORTGAG........couirerernsnesssmssnesensssnesenssnnnss | covnene | | eoseneenes 4] ... 1FM | s 13,026,428 |...111.265 ...14,072,852 | ........... 12,648,000 | ... 12,975,144 | ..ooiiiiiviinninnniins | eeeeererne(35,586) | covvevinciinniinnns [ [ 4.184 |....3.823 [MON... | .........44,099 | ....... 529,192 | 06/28/2018. | 06/01/2051.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHIES. ... serssneensnes 31,050,904 XXX ....33,049,479 0 0 XXX | XXX | XXX | .......100,233 | ..... 1,209,531 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Secuntles
02007M  AE 0 |ALLY AUTO RECEIVABLES TRUST AL......covvivmrinrinriernnneererneisnssssnsennnins | vevvene | oo | evvverenidh | s 1FE ..4,505,740 |...100.213 4,512,262 | ...ocvornvn 4,508,507 2,767 | oo e [ e 2.350 |...... 2.517 |MON.. 05/20/2019. | 06/15/2022.
38013T AE 1 |GMFINANCIAL AUTOMOBILE LEASIN 4] ... 1FE 999,906 |..... 99.912 1,000,000 999,920 14 | s [ s [ e 2.030 |...... 2.042 |MON.. 08/06/2019. | 07/20/2023.
44935R  AD 0 |HALST_19-B..ciiiiiieiireniienies et sssisssssssssesssenssesssnees | onnnnn | oo | vevesesenns 4. 1FE| oo 999,923 |..... 99.844 | ..............098,444 | ... 1,000,000 999,933 10 | e [ e [ e 2.030 |...... 2.041 | MON.. 08/06/2019. | 06/15/2023.
56081# BQ 2 |MAJOR LEAGUE BASEBALL TRUST......cccovvivirmrierinieiersnsseeensssssnsisennnnne | evenee | oo [svvsvvvinns | vevee 1FE ..400,000 |...104.887 400,000 | oo | e | e [ e | 3.200 |...... 3.200 |JD....... 08/12/2019. | 12/10/2026.
56081# BR 0 |MAJOR LEAGUE BASEBALL TRUST.....c..ovtuuririrmerirnrereisseesnnisessenssnessenens | veenns [ 1FE ..400,000 |...106.019 400,000 | ..vvvevereerrieries | verrerineeenineis | e | s | e 3410 |..... 3.410 |JD....... 08/12/2019. | 12/10/2029.
78449P  AD 1 |SMB PRIVATE EDUCATION LOAN TRU.......cocrsiurernrirrimnineineineissiisnserennninns | eovene | oo [ onrinrinns 41 ... TFE| o 999,420 |...103.621 999,509 52 [ oo [ | e 3.960 |...... 3.999 | MON. 03/14/2018. | 07/15/2042.
92211M  AC 7 | VANTAGE DATA CENTERS ISSUER LL......ovverreeriesiieiississsissssessisesisnniens | eenie | oo | oerieninas 4] ... TFE| i 981,667 |...103.120 ..1,012,298 981,667 | ..o [ | | s | s 4.072 |...... 4.106 | MON... 02/09/2018. | 02/16/2043.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securmp .................... 9,286,656 XXX 9,411,552 | ............9,293 929 | ............ 9,289,536 | .....ccoevrneee 0 2,843 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... esesssssnissenesnsenesees | eonniens 118,814,311 XXX | s 125,889,350 | .......... 117,740,929 | ......... 118,717,546 | ..ovovvvcvivci 0] (100,726) 0 0 XXX XXX XXX XXX XXX
Totals
7699999. Total - Issuer Obligations..........ccovwrrrnrsrererinnines 259,966,491 XXX | e 271,332,730 | ..cone. 249,639,000 | ......... 255,348,396 | ...ocoiriiiiinad 0 [ ... (1,119,793) 0 0 XXX XXX XXX | .. 2,802,256 |....10,149,198 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ........cuuuriuuiuririririssiississssisens s seesssnsssnsnns | eoenssnnes 12,097,319 XXX | s 12,266,262 | ...cooovnve 11,932,743 | oo 12,073,491 [0 | o, (14,240) 0 0 XXX XXX XXX [ 19,924 | L 346,299 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMLIES.............ov.oiuiieirieiieieiiesi ettt ens s sssnsensensnsenses | esesesnes 31,050,904 XXX ....33,049,479 ...30,148,000 .30,907,406 | ...cooooeveeieeea0 | e (85,902) 0 0 XXX XXX XXX | .......100,233 | ..... 1,209,531 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMES. .........uviiiviririiiiniiinniniiines 9,286,656 XXX 9,411,552 9,293,929 ..9,289,536 2,843 0 0 XXX XXX XXX [ e 11,259 | 164,227 XXX XXX
8399999, Grand TOtAl - BONGS..........cvuurvrrrirrereetreiseisesie sttt anssnnins | crinsiaa 312,401,370 XXX | 326,060,023 | ......... 301,013,672 | ......... 307,618,829 | ...cocoovvrrrrirn. 0] . (1,217,092) 0 0 XXX XXX XXX | ... 2,933,672 |....11,869,255 XXX XXX
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€3

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. it

912828 YW 4 |UNITED STATES TREASURY.......cccrvvvans | | 12/24/2019........ HSBC SECURITIES......cciiiiiiiierisisssnssisssisssessssesssssssssssssssssssnssenas .. 17,482,227 17,500,000 8,547

0599999. Total - Bonds - U.S. Government.. 17,482,227 17,500,000 8,547
Bonds - U.S. Special Revenue and Special A

47770V AZ 3 | JOBSOHIO BEVERAGE SYSTEM 02/14/2019........ Various . 7,073,770 39,277

64990G  JY 9 |NY ST DORM AUTH NEW YORK UNIV. 02/13/2019.. GOLDMAN SACHS & COMPANY..... 3,500,000

786134 RN 8 | SACRAMENTO CNTY CALIF SANTN DI.. 01/17/2019........ BANK OF AMERICA NAA.............. 6,464,550 | ..cooovvviernirereninrinnnnnnnn3,000,000 | i 150,219

91412G  XE 0 |REGENTS OF THE UNIVERSITY OF C 01/16/2019........ BARCLAYS CAPITAL INC.... 1,804,223 | ..oooeeeeieeneeenn 1,860,000 | oo 12,795

97658W  AA 8 | WISCONSIN ALUMNI RESEARCH FOUN... 12/10/2019........ JP MORGAN SECURITIES LTD LDN....... [ ORRORON 5,000,000 ..

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: .. e eteeteeeEoe eeheeieeiereeeerersesiereiesiersesseierseserisiesieresieiesesiesiesisieserieiisesesietattomeretimanarieraneans .. 23,842,543 | oo 21,860,000 | ..o 202,291
Bonds - Industrial and Miscell

02007M  AE 0 |ALLY AUTO RECEIVABLES TRUST AL......ccuiiiiiinriiieiminiseiieiiessiessesssssesssssssssessesssesessssennss | nevesssesnsiens 05/20/2019........ BNP PARIBAS..........cccoouunus 6,191,039 | .o 6,200,000 2,833

054561  AJ 4 | AXA EQUITABLE HOLDINGS INC 01/16/2019........ Tax Free EXChange.........c.oveviivieeeinereiseirerenncin 2,495,654 | ..o 2,500,000 | . 25,979

110122 BG 2 |BRISTOL-MYERS SQUIBB CO. 11/20/2019........ Tax Free Exchange 983,876 8,576

130789  Y# 1 |CALIFORNIA WATER SERVICE CO.......cccoovvirvirerninireresiesienienes 06/11/2019........ BANK OF AMERICA N.A.. 1,000,000

32055R  B# 3 |FIRSTINDUSTRIALLP  3.970% 07/23/29.......ccouuoirerrirerniiriererirerenineiesssiesiesieesesiesessesseensees 07/23/2019........ BANK OF AMERICA N.A....cc.ocvmiiiirinircrneirereinein 1,000,000

380137 AE 1 |GM FINANCIAL AUTOMOBILE LEASIN 08/06/2019........ BANK OF AMERICA N.A.. 999,906

44935R  AD 0 |HALST_19-B 2.030% 06/15/23 . 08/06/2019........ BANK OF AMERICA N.A.. 999,923

56081# BQ 2 [ MAJOR LEAGUE BASEBALL TRUST......cocovimiiiiiieierinsieesessssisesssssesssssessssssssessssssssensssssssenss. | onssesesessnes 08/12/12019........ BANK OF AMERICA N.A....ccoovvrririiniieinnieissiein 400,000 | oo 400,000

56081# BR 0 [ MAJOR LEAGUE BASEBALL TRUST.......ccoiumiiiiniiiieinsieisiissiesiessesssisessssssiesisssssesesssssnssenes. | wosssesenessnns 08/12/2019........ BANK OF AMERICA NA...........cc..... 400,000 400,000

58942H AC 5 |MERCY HEALTH FKA SISTERS OF ME 01/14/2019........ RBC DOMINION SECURITIES INC. 3,093,540 . ...3,000,000

743756  AC 2 |PROVIDENCE ST JOSEPH HEALTH 05/21/2019........ BANK OF AMERICA NA ..o 973,390 | oo 1,000,000

89169E  AC 3 | TOWD POINT MORTGAGE TRUST TPMT......ciiiiiiimimieiinmirensnrisseenssnsssnssnssenssnsssesenssnessesenssnsene | soesssseensnes 05/16/2019........ JP MORGAN SECURITIES LTD LDN.....ovuiiriiiiiieisiisissnisessssssissesenssssssnsssssenssnesenssnsssesnens 5,981,719 ...6,000,000

3899999. Total - Bonds - Industrial and Miscellaneous.. .. .. .. .. 24,519,047 .24,500,000

8399997, TOtal - BONMS = P 3. ..ttt E e fE1eEEeEE e e R . 65,843,817 | oo 63,860,000

8399998. Total - Bonds - Summary Iltem from Part 5. 8,750,634 . ...8,750,000

8399999. Total - Bonds, . . 74,594,451 .72,610,000

9999999. Total - Bonds, Preferred and COMMON SOCKS...........ccciiiueiiicieieiiectet ettt et ettt ettt e s st betes es2etebasasaeses s seteb s seseses s sebeb s se b et s s Ae b b ense b et s e b et b s se b et s s et et s s aeb s s s et et s anbebansnaetesanans . 74,594,451




Annual Statement for the year 2019 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date

Bonds - U.S. Government

362258 QJ 0 | GINNIE MAE | GNMA 17.000% 781357 _[1210172019. ] Various o R 7550

.............. 7,550 | ..............7,382 7468 | ... 82 82 7,550 rernennn 218 | 10/15/2025.

36225B QN 1 | GINNIE MAE | GNMA | 7.500% 781361.. .| 12/01/2019. | Various. oo 95l 9,715 | o 9,332 9,533 | ... 183 183 N A1 RIS FOTE WU ) B DO 360 | 12/15/2025.
912828 G6 1 |UNITED STATES TREASURY o [ 1113012019, | M@UIHY....ooovoeevneessvneessscneense | 48,000,000 | ... 18,000,000 | ... 17,764,453 | ......... 17,804,616 | ...ooovoveeeeerrer | oo 195,384 | covvvvreecereicc | coreri 195,384 | coovvevevececsvccs | o LE oo JU T N IR N | B B 270,000 | 11/30/2019.
912828 G9 5 | UNITED STATES TREASURY.... o | 1203112018 | VAIIOUS v | 2 400,000 | 2,400,000 | ... 2,395,880 | ..... 2,399,150 |....... 850 ST RN I 2,400,000 | .ooccvvvrscerrr [ orrerrnsnrn [ correirnriennn0) | e 39,000 | 12/31/2019.
912828 TN 0 | UNITED STATES TREASURY.... | 0813172019, | VaNOUS...ooosvosvvsvvssvsssssssnsssssssse | 14,976,785 | 15,000,000 | .....14,761,553 | ......... 14,862,750 | oo | o 114,815 | oo | s 114,815 | .. . 14,977,565 | .ovvvvvsssviee | s (780) | v (780) | oo 133,859 | 08/31/2019.

0599999. Total - Bonds - U.S. GOVEMMENL..........rrviirririisinnriiisnisisssniinns sensisssssssssssssissssssssssssssssssssssssssssssssssssssnns |35 394 050 | 35,417,265 | ... 34,938,600 | ......... 35,083,517 | ..coccevece0 | oo, 311,314 | o0 | 311,314 35,394,830 | ..ol | oiiieenn(780) | o (780) | .o 443,497 XXX

Bonds - U.S. States, Territories and Possessions
13063C  6Q 8 | CALIFORNIA STATE OF = 5.000% 08/01/34........ - | 111572018 | SUMPC P9 1014 ..o | 1,202,720 | ....... 1,000,000 | ....... 1,131,840 | .......... 1,109,631 | oo | eereeen(11,256) [ oo | e (11,256) | covvveeereses | oo 1,098,375 | oo | e 104,345 | ...... 104,345 | ....... 64,444 | 08/01/2034.
57582R  LJ 3 |COMMONWEALTH OF MASSACHUSETTS......... - [ 11/15/2019.{ SUMPC P99 1014 ..o | ] 1,096,310 | ...... 1,000,000 | ....... 1,033,030 | ........... 1,031,307 T:720 ) [P I 1,024,485 | oo | e 71825 | ... 71,825 | . 48,222 | 09/01/2042.
93974C  LJ 7 |WASHINGTON STATE OF 5.000% 08/01/28..... |.. | 08/01/2019. | Redemption ~ 100.0000.. S T 4,000,000 | ....... 4,000,000 | ....... 4,259,720 4,020,549 ..(20,549) N 4,000,000 0 IR [P | ] I 200,000 | 08/01/2028.

1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.................cimmiriis wovrirersviinssssisssssssss s | 6,299,030 | ....... 6,000,000 | ....... 6,424,590 6,161,487 ...(38,626) | covvceenean 0 | e 6,122,860 0]...176,170 | ......176,170 | ..... 312,666 XXX

Bonds - U.S. Political Subdivisions of States
282726 DV 7 |EL CAMINO CA CMNTY CLG DIST.....ccoccocoommees - | 111572018 | SUMPC P9 1014 ..o | 3,658,350 | ... 5,000,000 | ....... 2,183,050 | ...oooo... 2,746,722 | oo | o 100,193 | oovvvccccerene | e 100,193 | o | e 2,846,915 | .ooovoccceer | o 811,435 | ...... 811,435 | oo 08/01/2033.
282726 DZ 8 |EL CAMINO CA CMNTY CLG DIST - | 1171512019 | SUMPC P9 1014 oo | ] 3,279,030 | ...... 3,000,000 | ... 3,221,910 3,104,296 | oo | o (24,072) 3,080,225 | oo | o 198,806 | ....... 198,806 | .....193,333 | 08/01/2037.

vi3

2499999. Total - Bonds - U.S. Political Subdivisions of States...............ccccuuvviiiiies covvviiisieniiiissssssssssssssssssssssssnns || 6,937,380 /000,000 | ...... 5,404,960 76,121 1,010,241 |....1,010,241 | ..... 193,333 XXX
Bonds - U.S. Special Revenue and Special Assessment
047870 NE 6 |ATLANTAGAWTR & WASTEWTRREV.............. - [ 11/15/2019. | SUMPC P99 1014T.....oovvris . 519,467 | ......... 450,000 | .......... 512,105 | coooooonnnid91,242 | e | (5,159) i 33,383 | ........ 33,383 | ... 23,375 | 11/01/2040.
114894 WJ 3 |BROWARD CNTY FLA ARPT SYS REV............... .| 11/15/2019. | SUMPC P99 10141......ccvvvririrririininens . o 1,304,076 | ....... 1,155,000 | ....... 1,321,551 | 101,312,003 [ oo | o (47,749) I 39,821 | ......... 39,821 | ....... 64,808 | 10/01/2045.
167593 HY 1 |CHICAGO OHARE INTERNATIONAL Al - | 11715/2019. | SUMPC P99 10141... 3,218,700 | ... 3,000,000 | ....... 3,318,480 (34,401) 130341 | 130,341 | .....205,833 | 01/01/2026.
235036 XM 7 |DALLAS FORT WORTH TEX INTL ARP. .| 11/15/2019. | SUMPC P99 10141... 1,905,822 /800,000 1,889,610 . 52,667) 1,829,929 75,893 11/01/2042.
235036 XY 1 |DALLAS FORT WORTH TEX INTL ARP. - | 11/15/2019. | SUMPC P99 10141... 827,696 | ........ 800,000 | ........ 855,240 | ..o 813,964 | oo | (6,505) s B07,459 | i | 1000:20,237 | 20,237 11/01/2035.
25477G BQ 7 |DISTRICT COLUMBIA INCOME TAXR - | 11/15/2018. | SUMPC P99 10141 oo | 2,005,960 | ...... 2,000,000 | ..... 2,106,560 | .........2.012,930 | oo | (12,306) N 2,000,624 o] 5,336 | o 5,336 12/01/2029.
254839 P4 9 | DISTRICT COLUMBIA REV - GEORGE - | 11/15/2019. | SUMPC P99 10141... 14,724,640 | .....14,000,000 | ... 8,264,550 | ........13,966,356 | ...oocccrocciemss | s 11,787 13,978,144 o] 746496 | ...... 746,496 | ....785,556 | 04/01/2040.
254845 HP 8 |DISTRICT OF COLUMBIA WTR&SWRA.... .| 11115/2019. | SUMPC P99 1014 2192060 | .. 2,000,000 | ... 2,220,780 2,069,229 122831 | 122,831 | ....112,222 | 10/01/2037.
29270C ZN 8 |ENERGY NORTHWEST 5.000% 07/01/32......... |.. | 11/15/2019. | SUMPC P99 10141... 1232649 | ... 1,075,000 | ... 1228.252 07/01/2032.
314008 AH 8 |FEDERAL NATIONAL MORTGAGE ASSO........... .| 12101/2019. | Various 729,605 | oo 729,605 | ......... 752,405 12/01/2047.
426063 JU 8 |HENRICO CNTY VA INDL DEV AUTH Henrico Co| . | 09/09/2019. | Various 450,000 | oo 450,000 | oo 464,625 ..450,000 08/23/2027.
44244C  GY 7 |HOUSTON TEX UTIL SYS REV.. .| 11115/2019. | SUMPC P99 10141 ..o | | 1109.270 | ... 1,000,000 | ... 1,061,620 1,042,781 11/15/2037.
452252 LX 5 |ILLINOIS ST TOLL HWY AUTH.. .| 11/15/2019. | SUMPC P99 10141 .o | | 2,891,800 | ... 2,500,000 | ... 2,936,735 R 2,804,499 01/01/2041.
454795 FH 3 |INDIANA HEALTH & EDL FAC FING.. .. |.. [ 05/21/2019. | BANK OF AMERICA NA.. - 1o 1143870 | ... 1,000,000 | ... 1150010 | oo N 1,123,058 11115/2046.
544435 U9 9 |LOS ANGELES CALIF DEPT ARPTS A................ .| 11715/2019. | SUMPC P99 10141... I B 2,041,140 | ....... 2,000,000 | ...... 2,067,720 | ........... 2,011,770 | cooeeeeeeeeecccei | eeeeeenns(7,383) | oo | oeeeeeeeeec(T,383) | oo | e 2,004,388 05/15/2033.
592041 RR 0 |METROPOLITAN GOVT NASHVILLE & Met Gov't | .. | 10/01/2019. | Call  100.0000.......vvsccvessveessvvmsinens | 2,500,000 | ....... 2,500,000 | ...... 2,570,275 | ..ooo... 2,506,320 | oovoocerccen | e (6.320) | oo [ (6,320) [ e | e 2,500,000 10/01/2034.
59250N  6R 9 |METROPOLITAN TRANS AUTHN 'Y | 1111512018, | SUMPC PO 0141 v | 2,429,820 | ...... 2,000,000 | ... 2,304,260 | ..... 2,256,062 | .ovcvrerecrerris | wererrn(23508) | oo | cerrrersnd23,508) | oo | e 2,232,554 11/15/2034.
593337 R7 5 |MIAMI DADE CNTY FL AVIATION RE - [ 1171512018, | SUMPC P99 10141 ..o | 1,142,180 | ....... 1,000,000 | ....... 1,067,620 . . 10/01/2038.
59447P  7Z 8 |MICHIGAN STATE FINANCE AUTHORI .. | 11/15/2019. | SUMPC P99 10141... 215,878 | oo 200,000 | .......... 219,892 | ... ..217,805 L ....207,528 12/01/2038.
63968A S8 9 |NEBRASKA PUBLIC POWER DISTRICT.... - [ 11/15/2019.{ SUMPC P9 1014 ..o | i | s 1,152,160 | ...... 1,000,000 | ....... 1,149,610 | oooooc... 1,142,754 | oo | eeeeee(38,139) | e | eeeeeen(38,139) | e | e 1,104,615 01/01/2046.
645790 FL 5 |NEW JERSEY HEALTH CARE FACS FI - | 111572018, | SUMPC P99 1014 | 1,109,950 | ....... 1,000,000 | ....... 1,050,710 1,080,709 | 1o | e 8,230) [ | e (8,230) | e | e 1,036,479 07/01/2032.
645790 FP 6 |NEW JERSEY HEALTH CARE FACS FI | 1111512019 | SUMPC PO 0141 v | 1,098,480 | ....... 1,000,000 | ....... 1,038,160 1,080,669 | covorereersns | creees370) [ [ veeeeieens(3A70) | e | e 1,027,499 o] 70,981 | ..o 70,981 | 54,889 | 07/01/2035.
645790 FR 2 |NEW JERSEY HEALTH CARE FACS FI - | 11/15/2019. | SUMPC P99 10141... . s 2,340,280 | ....... 2,000,000 | ... 2,277,500 2,260,774 N 2,199,470 | ....140,810 | ......140,810 | ..... 137,222 | 07/01/2043.
649876 RV 3 |NEW YORK ST LOC GOVT ASSISTANC.............. .. | 04/01/2019. | Redemption ~ 100.0000...............cco0evvvee . N 1,570,000 | ....... 1,570,000 | ...... 1,460,445 | ...........1,559,614 | ... . 1,570,000 |.... S0 USRS IR 0. 39,250 |04/01/2021.
649902 SR 5 |NEW YORK ST DORM AUTH ST PERSO............. .. 103/15/2019. [ Call  100.0000..........cooovrrrrrrrrirrririane 4,250,000 | ....... 4,250,000 | ....... 4,573,425 | oo 4,259,281 | covveoeevceeeins | e 9,281) | s | o928 | oo | e 4,250,000 | ..oovvoreveerrens [ | e 0. 122,188 | 03/15/2036.




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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
64990C EJ 6 |NYSTDORMAUTHNEW YORKUNIV............... - [ 1171512018 | SUMPC P99 1014 s | 2,768,725 | ....... 2,500,000 2,723,013 | oo | eerend55,231) | oo | v (<10 | E— 2,667,782 100,943 | .......100,943 | ..... 137,222 | 07/01/2039.
795576 FS 1 |SALT LAKE CITY UTAH 5.000% 07/01/33......... .. | 11/15/2019. | SUMPC P99 10141.......ovvevrrerrereeine 298,045 250,000 . 276,764 (2,397) e 2TA36T | | 023,678 | . 23,678 | ... 17,153 | 07/01/2033.
795576 FU 6 |SALT LAKE CITY UTAH 5.000% 07/01/35......... .. [ 11/15/2019. | SUMPC P99 10141 ..ooooieceee | 593,355 | ..ovvue 500,000 | ..........560,960 | .............. 551,598 (4,612) | e | v 546,986 |.....cccooveeens | ... 46,369 | .........46,369 | ....... 34,306 | 07/01/2035.
795576 FW 2 [SALT LAKE CITY UTAH 5.000% 07/01/37......... .. | 11/15/2019. | SUMPC P99 10141... . 590,060 500,000 557,295 548,526 (4,324) 544202 | oo 00 845,858 | ... 45,858 | ....... 34,306 | 07/01/2037.
795576 GN 1 [SALT LAKE CITY UTAH 5.000% 07/01/35......... .. [ 11/15/2019. | SUMPC P99 10141...ooovciviciieann | 602,650 | .......... 500,000 | . 573,550 | . 562,123 (5,612) | oo | e 556512 | s | 086,138 | ... 46,138 | .. 34,306 | 07/01/2035.
796253 S8 6 |SAN ANTONIO TEX ELECTRIC&GAS... <[ 0210172019, | MAHULIY....ovevrorecrssssiirineenans | 4,000,000 | ....... 4,000,000 | ....... 4,105,280 | ........ 4,001,113 (1113) oo | 8,000,000 | oo oo | o0 | 105,000 | 02/01/2027.
79642B 7N 7 | SAN ANTONIO WATER SYSTEM e [ | 11/15/2019. | SUMPC P99 10141 . 562,945 500,000 517,375 514,674 (1,329) 513,345 | oo | 00 49,600 | ........49,600 | ....... 30,000 | 05/15/2034.
79642B 7P 2 |SAN ANTONIO WATER SYSTEM........cccovvrrrrrrnenne .. | 11/15/2019. | SUMPC P99 10141.......vviirrrrieirreene ) 604,345 | . 500,000 573,635 562,094 (5,690) | oo | cerrrersn 556,405 | oo | 047,940 | v 47,940 | ... 37,500 | 05/15/2035.
812728 TY 9 |SEATTLE WASHWTR SYSREV......cccovvevierinnne .. [11/15/2019. | SUMPC P99 10141 .....ooovvvvvisecnrieeens | L 549,535 | .......... 500,000 519,420 515,516 (1,937) | oo | erreeessssn 513,579 | v | 10002..35,956 | .........35,956 | ....... 20,778 | 05/01/2034.
880461 FX 1 |TENNESSEE HSG DEV AGY 4.050% 01/01/38. |.. | 12/01/2019. [ Call  100.0000... 205,000 205,000 205,000 205,000 0 7,509 | 01/01/2038.
91523N. RL 2 |UNIVERSITY OF WASHINGTON <[ 1171572018, | SUMPC P9 1014 e | 1,199,510 | ....... 1,000,000 | .......1,212,530 203,300 [ covvevrerecens | errren(48,351) o | (48,351) [ v | e 154,949 [ oo | 84561 | o 44,561 | ... 50,167 | 12/01/2046.
917393 BN 9 |UTAHCNTY UTAH  4.000% 05/15/47.. <[ 1171672019, | SUMPC PO 1014 e |, 1,849,558 | ....... 1,750,000 | ...... 1,900,675 1,893,339 (52,929) [ e | cvrreen 1,840,409 [ oo | 009,148 | 9,148 | o 105,000 | 05/15/2047.
958697 JS 4 |WESTERN MINN MUN PWR AGY MINN... .| 11/15/2019. | SUMPC P99 10141... ) 297,400 | . /000,000 | . 197,080 112,958 (18,316 202,757 | ......202,757 | ..... 137,222 | 01/01/2046.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES......oooiss i | 70,226,631 ..... 65,184,605 ..... 63,818,298 .68,188,120 (719,860 ..2,758,363 “31533'014 XXX
Bonds - Industrial and Miscellaneous
000000 00 0 |BANC OF CALIFORNIA INC_G28828................ 1273172019, [VariouS ... “ 0 . 25 | 01/26/2020.
02007M  AE 0 |ALLY AUTO RECEIVABLES TRUST AL. | 1211812019 | PayYdOWN...cov oo | 1,687,738 | ....... 1,687,738 | ... 1,685,209 | ..o 1,685,209 2,439 | oo | e 1,687,738 [ cooeverecerrs | corsenesienses | o0 | v 17,746 | 06/15/2022.
054561 AG 0 |AXAEQUITABLE HOLDINGS INC. - | 0111612019, | Tax Free EXChange.....c..veovesvvssvsscsne | 2,495,654 | ....... 2,500,000 2,495,375 2,495,638 | ...... 16 16 2,895,654 | covvrrrrs | covrrirsinnn | coeriinnannn0 | o 25,979 | 04/20/2028.
151020 AH 7 |CELGENE CORPORATION 3.250% 08/15/22.... | .. | 11/20/2019. | Tax Free Exchange... . 083.876 1000,000 954,160 979,005 4,871 983,876 42,076 | 08/15/2022.
34354P AD 7 |FLOWSERVE CORPORATION 4.000% 11/15/23] .. | 09/23/2019. | MESIROW FINANCIAL........cocovvrvvrererrenes
639,468 620,000 | .......... 613,217 | oo 616,344 | ....... 504 15107 RN ISP 616,848 | ...ovovrvveecns | e 22,620 | ......... 22,620 | ....... 21,356 | 11/15/2023.
42217k AW 6 |WELLTOWER INC HEALTH CARE REIT INC .109/07/2019. | Call ~ 107.1783.....c.cvvverrrererreeireieens
0
525% L | 3,215,349 | ....... 3,000,000 | ....... 2,980,170 | ........... 2,993,183 | ooiieeeeee | e 1,445 1,445 | o | v 2,994,628 | .....ooovvvrrers | v 5372 | oo 5372 | ... 395,599 |01/15/2022.
83363R  AA 5 [SOC CONC AUT CENT SOC CONC AUTO D[ 12/15/2019. [ VarIOUS..........corvvereriireireieieersiessisienenne
CENTRAL 225,000 225,000 | ...... 218,250 | ... 221535 [ oo | o 3,465 3465 | e | s P21 JL N R DU | B 10,501 | 12/15/2026.
92211M  AC 7 |VANTAGE DATA CENTERS ISSUERLL............. - | 12/15/2019. | Paydown 10,000 10,000 10,000 | oo | e 0 01010 ESTRRTOIOR DURTIION IO | N DO 221 | 02116/2043.
958254 AE 4 |WESTERN GAS PARTNERSLP........cccoovevererninne .1 09/27/2019. | JP MORGAN SECURITIES LTD LDN...... ) . ) 555,000 | . 549,150 550,194 | ... 499 499 550,693 12,759) | ... 18,269 | 06/01/2025.
3899999. Total - Bonds - Industrial and MISCENaNEOUS.....ovsvs v st vsvsvrsns vttt | 9,795,019 | ...... 9,597,738 | ...... 9,505,621 | 1o 9,551,198 | oo | 13,239 | oo [ F— 13,239 | o 0 | 9,564,437 15,233 |...531,772 | XXX
8399997. Total - Bonds - Part 4..... ...128,652,110 |....124,199,608 |....120,092,069 | ......124,835,340 | ................0 | ...... (357,812) | ... 0. (357,812) | oo 0]...124477,533 0 |.3,959,227 |....3959,227 | 5,014,282 | XXX
8399998. Total - Bonds - SUMMary Iem from Part 5........cocoovessvvssssrsssessisnss o | 8,767,008 | ...... 8,750,000 | ...... 8,750,634 . (2,245) (2,245) [ oo | e 8,748,390 v s 18,619 | ......... 18,619 |....107,337 | XXX
8399999, Total - Bonds 437,419,118 |...132,949,608 |....128,842,703 | ....... 124,835,340 | voocovre 0] ...(360,057) | oo 0 | (360,057) | eooorrcene 0] .. 133,225,923 | .ovverrcsnd 0|.3,977,846 |....3,977,846 | 5,121,619 | XXX
9999999, Total - Bonds, Preferred and Common Stocks .. 137,419,118 XXX ..128.842,703 | ...... 124,835,340 | ..cooov 0. (360,057) | ..ooo... 0 | (360,057) | oo 0 133,225,923 | covvvcer 0 |.3,977,846 |...3977,846 | 5,121,619 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
CARMAX AUTO OWNER TRUST
14315N  AH 3 |CARMX_ 05/20/2019 11/15/2019 | Various 5,021,289 .5,008,645
89238K AD 4 |TOYOTA AUTO RECEIVABLES OWNER | .. | 05/22/2019 11/15/2019 | Various .3,729,345 .3,739,745
3899999. Total - Bonds - Industrial and Miscellaneous .8,750,634 8748390 | o0 | eien(2245) | i 0 e (2,245) | 0 [0 ] 18,619 .. 107,337 | ... 4,746
8399998. Total - Bonds 8,750,634 8,748,390 | .o | ciinn(2,245) | 0 | ii(2,245) | iiinl0 | 0 | 18,619 ..107,337 | ... 4,746
9999999, Total - Bonds, Preferred and Common Stocks.... 8,750,634 8,748,390 | ..ccooevveec0 | ceeeeen(2,245) | o0 | (2,245) | 0 | 0| 18,619 ...107,337 | ...... 4,746
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Sch.D -Pt.6-Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
JP Morgan Chase. New York, New York . 367,818 | XXX
Union Bank of California - 1/26/2020 Sacramento, California e 0.05 100,000 | XXX
Union Bank of California - 2/25/2020 Sacramento, Califomia...............ovvverveeerreeereeeeeeeeeeesseesseeessseessesssesnees | eeneeeen 0.05 150,000 | XXX
Union Bank of California - 2/26/2020 Sacramento, California o 0.05 180,000 | XXX
Union Bank of California - 6/29/2020 Sacramento, California R 0.05 150,000 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 947,818 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 947,818 | XXX
0599999. Total Cash XXX XXX 0 0 947,818 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 1,315,604 | 4. April 530,222 | 7. July. 1,170,438 | 10. October. 778,185
2. February 314,004 | 5. May. 1,171,963 | 8. August 286,592 | 11. November. 39,963
3. March 459,647 | 6. June 557,138 | 9. September. 399,452 | 12. December. 367,818

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY 12/03/2019 01/28/2020....... 4,186
UNITED STATES TREASURY 12/31/2019 02/25/2020....... ) 124
0199999, U.S. GOVEINMENt BONMS = ISSUBT ODIGALONS. ........11ereeveeeesssss et RS ARS8 sssssssnsssnsssnnss | G ABQOBA | O | e 4,310
0599999. Total - U.S. GOVEMMENT BONGS........vouuuuirrrirsiiriesssisss st 4,310

Total Bonds

7699999. Subtotals - Issuer Obligations.........

8399999. Subtotals - Bonds.

8899999. Total - Cash Equivalents
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas... . | AR VSD BY INS CODE SECTION 23-63-206. 222,615 226,529
5. California.....ccccurmeerrerisnrriirinnennn BANK OF CALIFORNIA CD 580,000 580,000
6. Colorado....
7. Connecticu
8. Del DE RSD FOR WC TITLE 18 CH 5 SECT 513 99,381 101,129
9. District of Columbia
10.  Florida FL RSD BY INS CODE SECTION 624.411 387,588 394,403
B PR €Yo o - OO GA RSD Section 33-3-9 49,691 50,564
12.  Hawaii
13.  Idaho.
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts MA RSD WC GEN LAWS CH 152 SECT 61-62 99,381 101,129
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada NV RSD TITLE 57 CH 682B.010 -.020 198,763 202,258
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota.
36.  Ohio...
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. ..RI. FOR THE BENEFIT OF ALL POLICYHOLDERS 3,604,819 3,656,690
41, South Carolina............ccooervvvereer. SC
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN|.
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX e 4,184,819 4,236,690 1,057,419 1,076,012
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E29
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Assets Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
Cash Flow 5 Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2K-Fidelity, Surety 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
Five-Year Historical Data 17 | Schedule P-Part 2M-International 59
General Interrogatories 15 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Jurat Page 1 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 1 E01 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 2 E02 | Schedule P-Part 2T-Warranty 61
Schedule A-Part 3 E03 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule A-Verification Between Years 8102 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 1 E04 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Part 3 E06 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 63
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 2 E08 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 1-Other Liability—Occurrence 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1 E10 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3M-International 64
Schedule D-Part 3 E13 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 4 E14 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 5 E15 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 1-Products Liability—Occurrence 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 2—Products Liability—Claims-Made 66
Schedule D-Summary By Country Sl04 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3T-Warranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB—Part B-Section 1 E20 | Schedule PPart 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 2-Other Liability—Claims-Made 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DB-Part E E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DB-Verification Sl14 | Schedule P-Part 4L.-Other (Including Credit, Accident and Health) 69
Schedule DL—Part 1 E25 | Schedule P-Part 4M-International 69
Schedule DL—Part 2 E26 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 1-Cash E27 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Part 2-Cash Equivalents E28 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 71
Schedule E-Part 3-Special Deposits E29 | Schedule P-Part 4R-Section 2—Products Liability—Claims-Made 71
Schedule F-Part 1 20 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 71
Schedule F-Part 2 21 | Schedule P-Part 4T-Warranty 7
Schedule F-Part 3 22 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 4 27 | Schedule P-Part 5B—Private Passenger Auto Liability/Medical 73
Schedule F-Part 5 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 6 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 78
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5F-Medical Professional Liability-Occurrence 77
Schedule P-Part 1-Summary 33 | Schedule P-Part 5H-Other Liability—Claims-Made 80
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5H-Other Liability—Occurrence 79
Schedule P-Part 1B-Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5R-Products Liability-Claims-Made 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 5R—Products Liability—Occurrence 81
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6H-Other Liability-Claims-Made 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 6M-International 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 6R-Products Liability-Claims-Made 88
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 6R-Products Liability—-Occurrence 88
Schedule P-Part 1M-International 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule P Interrogatories 93
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1T-Warranty 56 | Schedule Y-Part 2-Summary of Insurer's Transactions With Any Affiliates 98
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Statement of Income 4
Schedule P-Part 2A-Homeowners/Farmowners 57 | Summary Investment Schedule Sl01
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims-Made 58 | Underwriting and Investment Exhibit Part 2A 10
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