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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SUMMARY INVESTMENT SCHEDULE

Gross Investment Admitted Assets as Reported in
Holdings the Annual Statement
1 2 3 4 5 6
Securities
Lending
Percentage Reinvested Total Percentage
of Column 1 Collateral (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
100 US, Governments 60854270 | 1083  eogs2r0 | | 60854270 | 1053
102 s s sl | 2| 013
103 U.S; siates, frttories and possessions, efc. guaranteed | . a2 | ur| o7l o2 | 017
1,04 U.S, polical subdivisions of states, errories, and possessions, guaranteed | 3500853 | ost| 3800883 | .| 3500883 | 061
105 112041004 | 1938 | 112041004 | | 112,041,004 | 19.38
106 167,186,263 | 3238 | tertee2ss| | 167,186,253 | 3238
107 .....................................................
108 ..................................................... .
109 20003822 | 346 | 20008822 | 20003822 | 346
1.10
1.1 385,332,697 66.65 385,332,697 385,332,697 66.65
2. Preferred stocks (Schedule D, Part 2, Section 1):
201 Industrial and miscellaneous (Unaffiiated) oo
202 Parent, subsidiaries and affiliates
203 Totalpreferred stocks
3 Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) | 3569001 006 369001 | 356,900 | 0.06
3.02 Industrial and miscellaneous Other (Unaffiiated) | 136695 | 024] 1366956 | 1 1,366,956 | 0.24
3.03 Parent, subsidiaries and affiliates Publicly traded o L
3.04 Parent, subsidiaries and affiliates Other -~
305 Mutualfunds 101,313,749 | 1783 ) 101313749 101,313,749 | 17.53
306 Unitinvestmenttrusts o
307 Closed-endfunds
3.08 Totalcommonstocks 103,037,605 17.82 103,037,605 103,037,605 17.82
4. Mortgage loans (Schedule B):
401 Farmmortgages
402 Residentialmortgages o
403 Commercialmortgages o
404 Mezzaninerealestateloans
405 Totalmortgage loans
5. Real estate (Schedule A):
5.01 Propetties occupied by company ... 30680806 | 687 | | 30689896 | | 30689896 | 6.7
5.02 Properties held for production ofincome -~~~
503 Propertiesheldforsale o
5.04 Totalrealestate 39,689,896 6.87 39,689,896 39,689,896 6.87
6. Cash, cash equivalents and short-term investments:
601 Cash(Schedule E Partl) 30004736 | 52| 0004736 | 0004736 | 521
6.02 Cash equivalents (Schedue E.Part) | 4825035 | 083 | 4825235 | 4825235 | 083
6.03 Short-term investments (Schedule DA) -~~~
6.04 Total cash, cash equivalents and short-term investments 34,919,971 6.04 34,919,971 34,919,971 6.04
7' Contrad |Oan5 ...............................................................................................
8. Derivatives (Schedule DB) .
9. Otherinvested assets (ScheduleBA) 15,109,488 | 261| 15109488 | 15,109,488 | 2.61
10. Receivables for securies 1686 | 000 | mese | | 1686 0.00
11. Securifes Lending (Schedule DL, Part 1) .o XXX XXX | XXX
12. Other invested assets (Page 2, Line1t)
13. Total invested assets 578,101,343 100.00 578,101,343 578,101,343 100.00

Sl01




Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 6)

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

37,693,095

Current year change in encumbrances:
3.4 Totals, Part1, Column 13~ Lo AA5AR8T
3.2 Totals, Part 3, Column 11~

4,454,687

Total gain (loss) on disposals, Part 3, Column 18

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

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

1.

© © N o

6.1 Totals, Part 1, Column 15

7.1 Totals, Part 1, Column 12
7.2 Totals, Part 3, Column 10

Deduct current year's depreciation:
8.1 Totals, Part 1, Column 11~~~ 2,457,886
8.2 Totals, Part 3, Column 9

2,457,886

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

Deduct total nonadmitted amounts

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisitions (Part 2, Column 7)

2.2 Additional investment made after acquisitions (Part 2, Column 8)

39,689,896

39,689,896

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 12
3.2 Totals, Part 3, Column 11

Accrual of discount

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9

5'2T0ta|s’Part3’CO|umn8 ....... i i e - - ..
Total gain (loss) on disposals, Part 3, Column 18 | : I

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13

$102



Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 8)

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

16,852,066

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12~

ACCrUaIOfdiSCOUnt”“ ........ e e e
5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Coumn 13 _ (1,739,549)
52 Totals, Part3, Column® o (354)

© © N &

1.

13.

=

® N o o

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)

(1,739,903)

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17
9.2 Totals, Part 3, Column 14

214
2,889

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, Column 15
10.2 Totals, Part 3, Column 11~

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year

Cost of bonds and stocks acquired, Part 3, Column 7

Accrual of discount

Unrealized valuation increase (decrease):

41 Part1,Columni12 39,623

4.3 Part 2, Section 2, Column 13 12,447,314

44 Part4,Column11 (4,554,029)

15,109,488

15,109,488

422,242,594

394,614,633

365,560

7,853,662

Total gain (loss) on disposals, Part4, Column 19

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, Column 15

8.4 Part4, Column15

8,481,564

344,218,799

974,678

Deduct current year's other-than-temporary impairment recognized:
9'1 Part 1’ COIumn 14 e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e
92 Part 2’ SeCtion 1’ COIumn 17 ................................................................

9.3 Part2, Section 2, Column14
9.4 Part 4, Column 13

Total investment income recognized as a result of prepayment penalties and/or acceleration fees. Notes 5Q, Line2

Deduct total nonadmitted amounts

S103

5,765

488,370,301

488,370,301



Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Fair Actual Par Value
Description Carrying Value Value Cost of Bonds
BONDS 1. United States | 60246535 | 62329530 | 60,253,687 | 60,495,963
GOVernmentS 2 Canada ........................... T
(Including all obligations guaranteed 3. Other Countries 1,381,015 1,396,003 1,377,423 1,369,248
by governments) 4. Totals 61,627,550 63,725,533 61,631,110 61,865,211
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. Totals 973,216 1,022,534 981,684 930,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals 3,500,853 3,580,799 3,652,545 3,375,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and
their political subdivisions 7. Totals 112,041,002 115,237,258 112,274,326 110,236,279
8 UnitedStates | 185517936 | 192704030 | 185851639 | 164,233,980
Indusirial and Miscellaneous, SVO Identified 9. Camada | 2966823 | 3095959 | 2966261 | 2,990,000
Funds, Unaffiliated Bank Loans and Hybrid 10. Other Countries 18,705,316 19,556,263 18,739,845 18,786,326
Securities (unaffiliated) 11. Totals 207,190,075 215,356,252 207,557,645 186,010,306
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 385,332,696 398,922,376 386,097,310 362,416,796
PREFERRED STOCKS 14. UnitedStates | |
Industrial and Miscellaneous (unaffiliated) 15. Canada | L
16. Other Countries
17. Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 2. UnitedStates | 103,037,605 | 103037605 | 91,358,533
Industrial and Miscellaneous (unaffiliated) 21. Canada |
22. Other Countries
23. Totals 103,037,605 103,037,605 91,358,533
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks 103,037,605 103,037,605 91,358,533
26. Total Stocks 103,037,605 103,037,605 91,358,533
27. Total Bonds and Stocks 488,370,301 501,959,981 477,455,843

S104
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

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
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 8 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 7 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Year Traded (a)

U.S. Governments
TANAICT 5881604 | 33882514 | 13360377 | | 1729777 | XXXl 608542711 15793 M4796075| 36160 608421
12NAC2 XXX
TANAIC3 XXXl
LANACA XXXl
LSNAICS XXXl
16 NA|C6 ..................... XXX
1.7 Totals 5,881,604 33,882,514 13,360,377 7,129,777 XXX 60,854,271 15.793 114,796,075 36.160 60,854,271

All Other Governments
24NMCT s3edr | XXX | w3ear| 0097 | 3309486 | o2 373,647
22NAC2 399631 | L XXX 309631 0104 399452 0d26| | 399,631
23NAC3 XXX
24NACA XXX
25NACS XXX
26 NACG XXX
2.7 Totals 773,278 XXX 773,278 0.201 3,708,908 1.168 773,278

U.S. States, Territories and Possessions, etc.,

Guaranteed
SANAICT 23122 267490 6r4 897 voory XXX gr3216 02531 1781259 0561 93216
32NAIC2 XXX
33NAICS XXX
34NAC4 XXX
3SNAICS XXX
3'6 NA|06 ..................... XXX
3.7 Totals 23,122 267,490 674,897 7,707 XXX 973,216 0.253 1,781,259 0.561 973,216

U.S. Political Subdivisions of States, Territories

and Possessions, Guaranteed
41NACH 1007176 | 1499713 | 563674 | 43020 ( L XXX 3500853 | . 0909 321745 | 1032 3500853 |
42NAIC2 XXX
43NAICS XXX
44NAICA XXX
ASNAICS XXX
4'6 NA|C6 ..................... XXX
4.7 Totals 1,007,176 1,499,713 563,674 430,290 XXX 3,500,853 0.909 3,277,145 1.032 3,500,853

U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed
BANACY 21432605 | 72539482 | 15,530,341 2219466 | 250107 | XXXl 12041002 | 20076 44813080 | 14116 111380814 | 660,189
S2NAIC2 XXX 30000 L P
S3INAIC3 XXX
SANAICA XXX
SSNAICS XXX
56 NAC6 XXX
5.7 Totals 21,432,605 72,539,482 15,530,341 2,279,466 259,107 XXX 112,041,002 29.076 45,163,080 14.226 111,380,814 660,189
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

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
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 8 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 7 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Year Traded (a)
6. Industrial & Miscellaneous (unaffiliated)
6ANACT 20150492 | 49515941 | 40884886 | 430898 | 1617723 | XXX 12509041 | 2001 108164729 | so2| 102970467 | 9629473
62NAIC2 2042885 | 26562706 | 23418169 | 904304 | 1960483 | XXX 65078606 | 14204 | 39729931 | 12615 | 51565727 | 3,512,879
63NAC3 1292226 | 8263502 | 8601549 | 681381 | | XXX 18838658 | 4889 | 41873 | 0265 1892169 | 6,946,489
64NAICA 669,049\ XXX 669049 O O I 669,049
6SNAICS XXX
6'6 NAlC 6 ........................ X X X
6.7 Totals 23,685,603 85,011,198 72,904,604 2,016,673 3,568,175 XXX 187,186,254 48.578 148,736,532 46.852 166,428,364 20,757,890
7. Hybrid Securities
TANAICY .y oy XXX
T2NAIC2 . . B XXX
T3INAIC3 A"} . XXX
TANAICA B N D N [ R R
TSNAICS XXX
76 NAC6 XXX
7.7 Totals XXX
8. Parent, Subsidiaries and Affiliates
BANAICT B N [ B B R B D
82NAIC2 . MNEL XX
83NAIC3 \' | : XXX
BANAICA Bl e e (O N
85NAICS o XXX
86 NAlC 6 ........................ X X X
8.7 Totals XXX
9. SVO Identified Funds
9ANACT XXX XXX XXX XXX XXX N P U DU O D D
92NAIC2 XXX XXX XXX XXX XXX 20003822 20003822 SA 200038221
93 NAIC3 XXx | XXX | XXx | XXX | XXXl
94 NAIC4 XXx | XXX | XXx | XXX XXX
95NAICS XXX XXX XXX XXX XXX
9'6 NAlCG ........................ XXX XXX XXX XXX XXX
9.7 Totals XXX XXX XXX XXX XXX 20,003,822 20,003,822 5191 20,003,822
10. Unaffiliated Bank Loans
OANAICT . B Ty S S O L D B B B
102 NAC2 | i ) XXX o
103 NAIC3 A , XXX
104 NAICA B KX
105NAICS XXX
10.6 NAIC6 XXX

10.7 Totals
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Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

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

1 2 3 4 5 6 7 8 9 10 1 12
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 7 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 8 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Year Traded (a)
11. Total Bonds Current Year
MANACH (d) 48495000 | 158078787 | 71014175} 3148362 9606606 | | 290342931 753491 XXX XXX . 279,679,622 10,663,308
M2NAIC2 df 224285 26962338 | 23418169 | 904,394 | 1,950,453 200038221 75482059 | 19.589 | XXX XXX 71,569,549 3912511
MINAIC3 @f 1292226 8263502 | 8601549 681,381 18838658 | 4889 | XXX XXX 1892169 6,946,489
MANACA @ 669049 | | o 669,049 | 0174 | XXX XXX 669,049
MENACS @ © XXX XXX L
MENAICE (d) (©) XXX XXX
M7 Totals 52030111 [ 193973676 103083893 [ 4T3[ 1867069 | 20003822 [(b) 385332697 | 100000 [ XXX XXX [ 363141341 22,191,356
11.8 Line 11.7 as a % of Col. 7 13.503 50.339 26.739 1.229 2.999 5191 100.000 XXX XXX XXX 94.241 5.759
12. Total Bonds Prior Year
2INACY 70689014 | 157723661 4099709 | 5O4TS89 | 1084372 | XXX XXX f 76,141,745 | 86.984 | 266545375 | 9,596,370
122NAIC2 6058236 | 24705482 | 9s9rae| | 2918 XXX XXX 40479382 12751 36,255,803 4,223,579
123NAIC3 66851 369647 | 408374 L XXX XXX salgrs| 0265( satgrs|
124 NAICA XXX XXXl
125 NAICS XXX XXX L@
126 NAIC6 XXX XXX ()
27 Totals 768141011 182,798,791 1 50892229 | 5647989 | 1310200 | XXX XXX ) 317463000 100000 | 3036430511 13,819,949
12.8 Line 12.7 as a % of Col. 9 24.196 57.581 16.031 1.779 0.413 XXX XXX 100.000 XXX 95.647 4.353
13. Total Publicly Traded Bonds
BANACT 47058390 | 150507704 | 69358560 | 3148362 | 9606606| | 279679622 | 72581 266545375 | 83961 | 279679622 XXX
182NAIC2 1922493 | 24677209 | 22111489 | 904304 | 1960453 | 20003822 | 71569549 | 18573 96255808 | 1420 71,569,549 XXX
1B3NAC 1292206 | 3993647 | 6606206 [ 1892069 3086 | salgrs| 0265 | 11892169 | XXX
134 NAIC4 XXX
135 NAICS XXX
136 NAlC 6 ............................. X X X
187 Totals 50273109 [ 179178580 | 98076015 4082756 | 867069 | 20003822 363141341 [ w2t 303643051 95.647 | 363,141,341 XXX
138 Line 137asa%of Col.7 R 13844 | 49341 | 27008 | (S I 3183| 5509 100000 | XXX XXX XXX | 100.000 XXX
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11 13.047 46.500 25.452 1.052 2.999 5.191 94.241 XXX XXX XXX 94.241 XXX
14. Total Privately Placed Bonds
WANMCY 1436610 [ 7571083 | 1685615 | L 10663308 | 2167 | 9596370 | 3023 | XXX [ 10,663,308
12NAC2 820392 | 2285108 | 1307010( N R DR R 3925l | 1015 428579 1880 XXX | 3912511
WM3INAIC3 4269855 | 1995253 | esiast| 6946489 | 1803 XXX 6,946,489
WANAICA 669049 | | 669,049 | T Y R R XXX | 669,049
WMENAICS XXXl
146 NAlC 6 ............................. X X X
W7 Totals 1757002 [ 14795005 [ 4957878 | estaet | [ | 219136 [ 5759 13819949 4383 Xxx [ 22,191,356
148 Line t47asa%of Col.7  f o8| 66671 | 231 soro | 100000 | XXX | XXX XXX XXXl 100.000
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11 0.456 3.840 1.287 0177 5.759 XXX XXX XXX XXX 5.759

(a) Includes §
(b) Includes $

~ Ocurrent year of bonds with Z designations, and §

the Securities Valuation Office (SVO) at the date of the statement.

(c) Includes $

0 current year of bonds with 5GI designations, $

0 prior year of bonds with 5GI designations and §

~ Ocurrent year, $

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 certibfication of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

0;NAIC2§

0; NAIC 3 §

~ O;NAIC4S

0; NAIC5$§

~ O;NAIC6 $

~ 0 current year. The letter "Z" means the NAIC designation was not assigned by

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adju

sted Carrying Values by Major Type and Subtype of Issues
5 6 7

1 2 3 4 8 9 10 1 12
Over 1 Year Over 5 Years Over 10 Years Total Col. 7 Total from % From Total Total
1 Year Through Through Through Over 20 No Maturity Current as a % of Col. 7 Col. 8 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Prior Year Traded Placed
U.S. Governments
101 Issuer Obligatons | w43 2582501 | 1252364 | | eI XXX 46496875 | 12067 | 8453258 | 6609| 4649875 |
1.02 Residential Mortgage-Backed Securites 1,752,642 | 5850148 | 833013 XXX 8435803 | 2189 7901705 | 2489 | 8435803
1.03 Commercial Morigage-Backed Securifies "~ "' | 3,160831 | 2053026 | ol XXX 6313857 [ 1379| 7967737 [ 2510 8313857 [
1.04 Other Loan-Backed and Structured Securiies 560,988 46,749 XXX 607,737 0.158 14,390,376 4533 607,737
1.05 Totals 5,881,604 33,882,514 13,360,377 7,729,777 XXX 60,854,271 15.793 114,796,075 36.160 60,854,271
All Other Governments
201 lssuer Obligations m2Te N XXX mans | 02011 3708908 | ries 773,278
2.02 Residential Mortgage-Backed Securiies | L XXX
2.03 Commercial Mortgage-Backed Securiies | L XXX
2.04 Other Loan-Backed and Structured Securies XXX
2.05 Totals 773,278 XXX 773,278 0.201 3,708,908 1.168 773,278
U.S. States, Territories and Possessions, Guaranteed
301 lssver Obligations [ B2 67490 674807 | or| XXX w26 | 0283| 1781289 0861 | o216
3,02 Residential Mortgage-Backed Securiies |0l XXX
3.03 Commercial Mortgage-Backed Securities | L XXX
3.04 Other Loan-Backed and Structured Securies XXX
3.05 Totals 23,122 267,490 674,897 7,707 XXX 973,216 0.253 1,781,259 0.561 973,216
U.S. Political Subdivisions of States, Territories
and Possessions, Guaranteed
401 Issver Obligations L 1007176 [ 149713 | 863674 | . 302000 | XXX | 3500853 | 0909 | samms | 12| 3500883 |
402 Residential Mortgage-Backed Securiies || XXX
4.03 Commercial Mortgage-Backed Securiies [ XXX
4.04 Other Loan-Backed and Structured Securiies XXX
4.05 Totals 1,007,176 1,499,713 563,674 430,290 XXX 3,500,853 0.909 3,277,145 1.032 3,500,853
U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.01 lssuer Obligations 176670 [ 32222 | 17221 | ] D SO XXX | 6200612 . tea| 13976874 | 4403 | 5610423 . 660,189
5.02 Residential Morigage-Backed Securities "~ | 17681847 | 63548304 | 13454072 | 1,878,519 28007 | XXX 96821939 | 25127 | 2158371 | 6803 %8203
5.03 Commercial Mortgage-Backed Securies | 2412736 | 5324776 | 389040 | 26448 XXX 8353010 | 2168 8,542,061 | 2691 8353010 |
5.04 Other Loan-Backed and Structured Securies 161,352 434,090 XXX 595,442 0.155 1,045,774 0.329 595,442
5.05 Totals 21,432,605 72,539,482 15,530,341 2,279,466 259,107 XXX 112,041,002 29.076 45,163,080 14.226 111,380,814 660,189
Industrial and Miscellaneous
6.01 Issuer Obligaions | 1725284 | 73486685 | 67,034659 | 2,016,673 3568175 | XXX 157830446 | 40960 | 105579752 | BABT| 140,361,709 17469737
6.02 Residential Mortgage-Backed Securities [ .l I DT DU SR XXX N T Y EE Y B
6.03 Commercial Morigage-Backed Securities | 367130 | 5860879 | 5869945 | || XXX 15408194 | 3999 | fose8787 | 3339| 15,064,194 344000
6.04 Other Loan-Backed and Structured Securites 8,282,979 5,663,635 XXX 13,946,614 3.619 32,557,993 10.256 11,002,461 2,944,153
6.05 Totals 23,685,603 85,011,198 72,904,604 2,016,673 3,568,175 XXX 187,186,254 48.578 148,736,532 46.852 166,428,364 20,757,890
Hybrid Securities
701 lssver Obligations o R LOSAIE XXx
7.02 Residential Mortgage-Backed Securiies 1ol INEC NN = XXX
7.03 Commercial Morigage-Backed Securities |l AN S N | XXX
7.04 Other Loan-Backed and Structured Securiies XXX
7.05 Totals XXX
Parent, Subsidiaries and Affiliates
801 Issuer Obligations L e a .| XXx
8.02 Residential Mortgage-Backed Securiies || RHOYRNILL XXX
8.03 Commercial Mortgage-Backed Securities || INIWINE. XXX
8.04 Other Loan-Backed and Structured Securities || e W - XXX
805 Afliated Bank Loans —lssued Lo XXX
8.06 Affiiated Bank Loans - Acquired XXX
8.07 Totals XXX
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

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

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

1 2 3 4 5 6 7 8 9 10 1" 12
Over 1 Year Over 5 Years Over 10 Years Total Col. 7 Total from % From Total Total
1 Year Through Through Through Over 20 No Maturity Current asa % of Col. 7 Col. 8 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Prior Year Traded Placed
9.  SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO | XXX XXX XXX XXX XXX 20003822 | 20003822| SAO| 00082 |
9.02 Bond Mutual Funds Identifiedbythe SVO | XXXl XXXl XXXl XXX XXX b T
9.03 Totals XXX XXX XXX XXX XXX 20,003,822 20,003,822 5.191 20,003,822
10.  Unaffiliated Bank Loans
1001 Unaffiated Bank Loans -Issved |l N | e B U IS FU R FU R E N PSR SRR
10.02 Unaffiliated Bank Loans - Acquired | XXX
10.03 Totals XXX
11.  Total Bonds Current Year
11.01 Issuer Obligations 14,339,365 | 105,001,980 | 824878151 2,629,169 .. 11,297,952 CXXX 215846280 | 56016 XXX XXX 196,943,077\ 18,903,203
11.02 Residential Mortgage-Backed Securities | 19434489 | 69398542 14,287,084 1,878,519 .. .259,107 CXXX 105257742\ 736 XXX XXX 105257742
11.03 Commercial Mortgage-Backed Securiies | 9250938 | 13338681 6258994 | 26448 XXX 200750811 7545 | XXX XXX 28731061 344,000
11.04 Other Loan-Backed and Structured Securities -~~~ | 9005319 | 6144473\ XXX 15149792\ - 3932\ XXX XXX 12205639 | 2,944,153
11.05 SVO - dentified Securies XXX XXX XXX XXX XXX 20003822 ( 20003822 ( 5191 XXX | XXX 20003822
11.06 Affiliated BankLoans XXX XXX | XXX
11.07 Unaffiiated Bank Loans XXX XXX XXX
11.08 Totals 52,030,111 193,973,676 103,033,893 4,734,137 11,557,059 20,003,822 385,332,697 100.000 XXX XXX 363,141,341 22,191,356
11.09 Line 11.08 as a % of Col. 7 13.503 50.339 26.739 1.229 2.999 5.191 100.000 XXX XXX XXX 94.241 5.759
12. Total Bonds Prior Year
1201 Issuer Obligations | 43328311 131,008,406 | 363714611 1,481,990 ... 670,030 XXX XXX XXX 212860197 | - 67050 203632066 | 9,228,131
12.02 Residential Mortgage-Backed Securies | 5364970 [ 14,569,191 ( 6,088439| 28371215 640,260 | XXX XXX XXX 29500076 ( 9292 28476290 | 1,023,785
12.03 Commercial Mortgage-Backed Securies | 7,990,837 16,755,310 [ 2362438 | oo XXX | XXX XXX 27,108,584 | 8539 | 27108584 (
12.04 Other Loan-Backed and Structured Securities | 20129983 | 20465884 | 6,069892| 1328384 | XXX oo XXX XXX AT904M43 (ALY 444261100 3,568,033
1205 SVO- Identfied Securites .. XXX XXX XXX XXX XXX XXX XXX
1206 Affiated Bank Loans 0 XXX XXX XXX
1207 Unaffiiated Bank Loans XXX XXX XXX
1208 Totals 76,814,101 182,798,791 50,892,229 5,647,589 1,310,290 XXX XXX 317,463,000 100.000 303,643,051 13,819,949
12.09 Line 12.08 as a % of Col. 9 24.196 57.581 16.031 1.779 0.413 XXX XXX 100.000% XXX 95.647 4.353
13.  Total Publicly Traded Bonds
13.01 Issuer Obligations 136140821 92553319 | 77529936 | 1,947,789 . 11,297,952 CXXXC 196,943,077 | 510100 203632006 | 641441 196,943,077 | XXX
1302 Residentia Morigage-Backed Securifies | 19434480 | 69308542 | 14267084 | 1878519 | 289007 | XXX | 106257742 | 2316 | 28476200 | 8970 | 106257742 | XXX
1303 Commercial Mortgage-Backed Securifies || .. ... 9171853 | 13074066 | 6258994 | 26448 | | XXX 28731061 7486 | 2708584 | 8539 | 28731061 | XXX
1304 Other Loan-Backed and Structured Securiies | . 8052985 | 4182654 | L XXX | 12206639 | 3168 44426110 | 13994 | 12206639 | XXX
1305 SVO- Identfied Securifes .. XXX XXX XXX XXX XXX 20003822 | 20003822 | sa0t | 20,003,822 XXX
1306 Affiated Bank Loans XXX XXX
13.07 Unaffiiated Bank Loans XXX XXX
13.08 Totals 50,273,109 179,178,580 98,076,015 4,052,756 11,557,059 20,003,822 363,141,341 94.241 303,643,051 95.647 363,141,341 XXX
1309 Line 1308asa%of Col.7 [T 18844 w3 [ 27008 [ Ame ) 5500 [ 100000 | XXX [T XXX XXX 100000 [ XXX
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11 13.047 46.500 25.452 1.052 2.999 5.191 94.241 XXX XXX XXX 94.241 XXX
14. Total Privately Placed Bonds
14.01 Issuer Obligations | 725283 | 12538661 | 49578781 681381 XXX 18903203 | 496 | 9228131\ . 2907 XXX 18,903,203
14.02 Residential Mortgage-Backed Securities | P e (O I N I XXX 1023785 . 0322 XXX
14.03 Commercial Mortgage-Backed Securies [ 79385 | 264615 | XXX 344000 0089 | XXX 344,000
14.04 Other Loan-Backed and Structured Securities [ 952334 | 191819 ( XXX 2944153 | 0re4| 3568033 | 1124 XXX 2,944,153
14.05 SVO - Identified Securifies XXX XXX XXX XXX XXX XXX
14.06 Affiiated Bank Loans XXX XXX
1407 Unaffiliated Bank Loans XXX XXX
1408 Totals 1,757,002 14,795,095 4,957,878 681,381 22,191,356 5.759 13,819,949 4.353 XXX 22,191,356
14.09 Line 14.08asa%of Col. 7 =~ | [C5 D 666711 23410 3070 100000 | - XXX f XXX XXX XXX 100.000
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11 0.456 3.840 1.287 0.177 5.759 XXX XXX XXX XXX 5.759
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

TN
M=o

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

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

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

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

1. Bookladjusted carrying value, December 31 of prioryear oo 3360982 | 3360982 |
2. Costofshort-term investments acquired
3. Accrualofdiscount OO L N B B
4. Unrealized valuation increase (decrease) o O O B B
5. Totalgain (loss) ondisposals anotoy L0100
6. Deduct consideration received ondisposals 3349013 3,349,013 |
7. Deduct amortization of premium 2,878 2,878
8.
9.

—
&

Indicate the category of such assets, for example, joint ventures, transportation equipment:
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14

Unrealized Valuation increase/(decrease):
31 Section1, Column 17
32  Section2, Column19

SSAP No. 108 adjustments

Amortization:
71 Section 1, Column19
7.2 Section2, Column21

8'1 SeCtlon 1’ COlumn 20 C e e e e e e e e e e e e e e e e . . g . . C e e e e e e e e e e e e e e e e e e e —_—_—
8'2 SeCtlon 2’ CO|umn 23 e e e e ] LN i . . B e

Total foreign exchange change in book/adjusted carrying value:
9.1  Section1, Column18
9.2 Section 2, Column 20

Deduct nonadmitted assets

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

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Future Contracts

Add:
Change in variation margin on open contracts - Highly effective hedges:
3.11  Section 1, Column 15, current year minus

312 Section 1, Column 15, prior year

Change in variation margin on open contracts - All other:
3.13  Section 1, Column 18, current year minus

3.14  Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item:
3.21  Section 1, Column 17, current year to date minus
322 Section 1, Column 17, prior year

Change in amount recognized
3.23  Section 1, Column 19, current year to date minus
3.24  Section 1, Column 19, prior year plus

3.25 SSAP No. 108 adjustments |
Subtotal (Line 3.1 minus Line32) A B AN A

Cumulative variation margin on terminated contracts during the year (Section 2, Column15)
Less:

421 Amount used to adjust basis of hedged item (Section 2, Column 17)
422 Amount recognized (Section 2, Column 16)
4.23 SSAP No. 108 adjustments
Subtotal (Line 4.1 minus Line 4.2)

Dispositions gains (losses) on contracts terminated in prior year:

5.1  Total gain (loss) recognized for terminations in prior year

5.2  Total gain (loss) adjusted into the hedged item(s) for terminations in prior year

Book/adjusted carrying value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)

Deduct total nonadmitted amounts

S
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replicated (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

Cash Instrument(s) Held

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open
9 10 1 12 13 14 15 16
NAIC NAIC
Designation or Designation or
Other Notional Book/Adjusted Book/Adjusted Other Book/Adjusted
Number Description Description Amount Carrying Value | Fair Value | Effective Date | Maturity Date Description Carrying Value |  Fair Value CUSIP Description Description | Carrying Value |  Fair Value
XXX XXX XXX XXX XXX XXX

9999999999

Totals
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year to Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
(Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset)
Number Transactions Number Transactions Number Transactions Number Transactions Number Transactions
of Positions Statement Value of Positions Statement Value of Positions Statement Value of Positions Statement Value of Positions Statement Value
- Beginning Inventory
. Add:  Opened or Acquired
TransaCtionS .........................................................................................................................................
. Add:  Increases in Replication
(Synthetic Asset) Transactions
StatementValue | XXX XXX XXX XXX XXX oo
. Less: Closed or Disposed of
vadios ||| NON E _____________________________________________________________________________
. Less: Positions Disposed of
for Failing Effectiveness
Criteria ..................................................................................................................................................
. Less: Decreases in Replication
(Synthetic Asset) Transactions
Statement Value XXX XXX XXX XXX XXX
. Ending Inventory
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, Section 1, Column 14

N O N E Fair Value Check

7. PartA, Section 1, Column 16
8. Part B, Section 1, Column 13

9. Total (Line 7 plus Line 8)

Part D, Section 1, Column 8

. Part D, Section 1, Column 9

Potential Exposure Check

Part A, Section 1, Column 21

Part B’ SeCtion 1’ COlumn 20 .....................................................

SI14



Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1 2 3 4
Money Market
Total Bonds Mutual Funds Other (a)
1. Book/adjusted carrying value, December 31 of prioryear | 73669131 73669131
2. Costof cash equivalents acquired | 501,080,606 | 6,79259%6 | 494288010
3. Accrualofdiscount 6ol 6710
4. Unrealized valuation increase (decrease) |00
5. Totalgain (loss)ondisposals | 20 (20
6. Deduct consideration received on disposals | 503,628982 | 6,799,294 | 496829688 |
7. Deductamortization of premium
8. Total foreign exchange change in book/adjusted carrying value | b
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines
142+43+44+45-6-7+8-9) | 4825235\ o 4825235\
11. Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 4,825,235 4,825,235
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's Gross Income
Date Book/Adjusted Other-Than- Total Total Foreign | Earned Less
Description of Carrying Fair Value Temporary | Current Year's | Change in Exchange Interest Taxes, Repairs,
of Date Last Actual Amount of Value Less Less Current Year's |  Impairment Change in B./A.C.V. Change in Incurred on | and Expenses
Property Code City State | Acquired | Appraisal Cost Encumbrances | Encumbrances | Encumbrances| Depreciation | Recognized |Encumbrances| (13-11-12) B./A.C.V. |Encumbrances Incurred
Corporate Office 500 Exchange St Providence  [RI | 09001/2009| 09/01/2009| 122872435 | 57806204 | 39,689,806 | 39680896 | 2457886 | | 4454687 | 1996801| | 399300
0299999 Properties occupied by the reporting entity - Administrative * 122,872,435 57,806,264 39,689,896 39,689,896 2,457,886 4,454,687 1,996,301 3,953,095
0399999 Total Properties occupied by the reporting entity 122,872,435 57,806,264 39,689,896 39,689,896 2,457,886 4,454,687 1,996,801 3,953,095
0699999 Totals 122,872,435 57,806,264 39,689,896 39,689,896 2,457,886 4,454,687 1,996,801 3,953,095
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9
2 3
Name Actual Cost Amount Book/Adjusted Additional Investment
Date of at Time of of Carrying Value Made After
Description of Property City State Acquired Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Corporate Office 500 Exchange St |Providence R 09/01/2009 |RBS Citzens o Asdesr)
0199999 Acquired by purchase 4,454,687

0399999 Totals

4,454,687




Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Including Payments During the Final Year on "Sales Under Contract"
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Book/ Current Foreign

Additions, Adjusted Year's Other Book/Adjusted Exchange Realized Total Gross Income Taxes,
Permanent Carrying -Than- Total Total Foreign | Carrying Valu Amounts Gain Gain Gain Earned Repairs,

Description Name Improvements | Value Less Temporary | Current Year's| Change in Exchange Less Received (Loss) (Loss) (Loss) Less Interest and
of Disposal of Actual and Changes i | Encumbrance | Current Year' | Impairment Change in B./A.C.V. Changein | Encumbrance During on on on Incurred on Expenses
Property City State Date Purchaser Cost Encumbrances | Prior Year | Depreciation | Recognized | Encumbrance | (11-9-10) B/AC.V. on Disposal Year Disposal Disposal Disposal Encumbrance Incurred

€03

0399999 Totals




Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE B - PART 1
Showing All Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 4 9 10 11 12 13
Total
Book Value/ Current Year's Foreign Value Date of
Recorded Unrealized Other-Than- Capitalized Exchange of Last
Rate Investment Valuation Current Year's Temporary Deferred Change Land Appraisal
Loan Loan Date of Excluding Increase (Amortization)/ Impairment Interest and in and or
Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized Other Book Value Buildings Valuation
e et e i et e NONE | o s
Sl \ (Nl ™
3399999 Total Mortgages XXX
General Interrogatory:
1. Mortgages in good standing$ 0 unpaid taxes $

2. Restructured mortgages $

3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure §

0 unpaid taxes §

_ Ounpaid taxes $

0 interest due and unpaid.

0 interest due and unpaid.

~ Ointerest due an

d unpaid.
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Location

6

SCHEDULE B - PART 2
4 5
Loan
Type Date Acquired

Rate of Interest

7

Actual Cost at
Time of
Acquisition

8

Additional
Investment Made
After Acquisition

9

Value of Land
and
Buildings

3399999 Totals
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location
2 3
Loan
Number City State

Loan
Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current Year's
(Amortization)/
Accretion

10

Current Year's
Other-Than-
Temporary
Impairment
Recognized

1"

Capitalized
Deferred
Interest and
Other

12

Total Change
in Book Value
(8+9-10+11)

13
Total
Foreign
Exchange
Change
in
Book Value

1

Book Value/
Recorded
Investment
Excluding
Accrued Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

17

Realized
Gain
(Loss) on
Disposal

18

Total
Gain
(Loss) on
Disposal

0599999 Totals
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

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

1 2 3 Location 6 7 8 9 10 " 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation Book/Adjusted Current Year's | Current Year's Total
Name of and Carrying Unrealized | (Depreciation) | Other-Than- | Capitalized Foreign
CUSIP Vendor or Administrative Date Type Value Valuation or Temporary Deferred Exchange Commitment | Percentage
Ident- Name General Symbol/Market| Originally and Less Increase (Amortization)/ Impairment Interest and Change in Investment | for Additional of
ification or Description Code City State Partner Indicator Acquired | Strategy| Actual Cost | Fair Value | Encumbrance | (Decrease) Accretion Recognized Other B./AC.V. Income Investment | Ownership
09250D-9A-9 | Blackstone Madison Avenue Fund LP NEWYORK  [NY |Blacksione Madson o7012011| 13| g1l 20708  29708|  @2)| | T ERERRRR M
000000-00-0 | Blue Health Intelligence Comp, LLC CHICAGO IL  |BlueHealth Intelligence 04082012 | - 980,002 | - 1320372 | 1,320372| 10199 o f eM 1875
000000-00-0 | International Blue Solutions, LLC NEWCASTLE = |DE |International Blue Solutions 06/2612009 | | 966,272 | 1228562 | 1,228562 | 107,050 | b b 2190
000000-00-0 | Prime Therapeutics, LLC EAGAN MN |Prime Therapeutics 052612016 | | 4,748,040 | 10,576,653 | 10576853 |  (413765) o\ 1.910
1999999 Joint Venture, Partnership or Limited Liability Interests - Common Stocks - Unaffiliated 6,788,132 13,155,295 13,155,295 (200,742) 33,641 XXX
000000-00-0 _ |Oak Sireet HealthRI,LLC CHICAGO. [ |OakStret HealinRILLC 1202018 | | 3493000 | 154193 | 1964193 |  (1538807) R I | a0
2099999 Joint Venture, Partnership or Limited Liability Interests - Common Stocks - Affiliated 3,493,000 1,954,193 1,954,193 (1,538,807) XXX
4899999  Subtotal Unaffiliated 6,788,132 13,155,295 13,155,295 (200,742) 33,641 XXX
4999999  Subtotal Affiliated 3,493,000 1,954,193 1,954,193 (1,538,807) XXX
5099999 Totals 10,281,132 15,109,488 15,109,488 (1,739,549) 33,641 XXX
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

CUsIP
Ident-
ification

Name
or Description

Location

5

Name of
Vendor or
General
Partner

6

Date
Originally
Acquired

7

Type
and
Strategy

Actual Cost
at Time of
Acquisition

9

Additional
Investment
Made After
Acquisition

10

Amount
of
Encumbrances

1

Percentage
of
Ownership

5099999 Totals
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Total Book/Adjusted
Name of Carrying Unrealized (Depreciation) | Other-Than- Capitalized Change in Foreign Carrying Foreign
CUSIP Purchaser or Date Value Less Valuation or Temporary Deferred B./A.C.V. Exchange Value Less Exchange Realized Total
Ident- Name Nature of Originally | Disposal |Encumbrances,| Increase | (Amortization)/ | Impairment | Interestand (9+10- Changein | Encumbrances Gain (Loss) | Gain (Loss) Gain (Loss) Investment
ification or Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other 11+12) B/A.C.V. on Disposal | Consideration | on Disposal | on Disposal on Disposal Income
09250D-99 | BLACKSTONE MADISON AVE FUND |NEWYORK |NY |BLACKSTONEMADISON . [07/012011 (11042018 3029 | @4 . . | ... | ... .| . @4 c2gns| el | 2w 24|
1999999  Joint Venture, Partnership or Limited Liability Interests - Common Stocks - Unaffiliated 3,029 (354) (354) 2,675 2,889 214 214
4899999  Subtotal Unaffiliated 3,029 (354) (354) 2,675 2,889 214 214
5099999 Totals 3,029 (354) (354) 2,675 2,889 214 214
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690353-29-1 | OVERSEAS PRIVATE INVESTMENT T 90000 | 102347 | 972299 | 950,000 980000 29000 2900 JD f oo 842 27,550 | 03/19/2018 | 03/20/2024
912810-QX-9 | UNITED STATES TREASURY T O 1194973 | 106716 1333950 | 1,250,000 J 198380 1406 2750 3013 FA | 12984 17,188 1 02/25/2019 | 08/15/2042
912810-RK-6 |UNITED STATESTREASURY | | | L 3,389,802 | 101947 | 38230131 3,750,000 | sserroty TR (25000 3037 FA | Ba 46,875 |02/25/2019| 02/15/2045
912810-SF-6 | UNITED STATES TREASURY T C. 3134926 112716 3578733 | 3,175,000 (3138896 (L 769 .3000) 3085| FA | B8 47,625 10212712019 02/15/2049
912828-4N-7 | UNITED STATES TREASURY T 3224861 | 107586 | 3493317 3,247,000 C321985 | 209 2875|2954 MN | 12054 93,351 | 08/07/2018| 05/15/2028
912828-4V-9 |UNITED STATESTREASURY | | | [ B 956,175 | 107.729 1034198 | 960,000 | 9565441 | 1 I P (2875) 2822 FA | 104250 27,600 | 11/09/2018 08/15/2028
912828-4X-5 | UNITED STATES TREASURY T 1,298,578 | 103857 | 1,350,041 1,300,000 J 288982 25 (2750 2773 FA | 12080 f 35,750 |09/04/2018 08/31/2023
912828-5M-8 | UNITED STATES TREASURY T . 105377 109900 | 153951 105,000 o034 @Bop 3125\ 3083 MN | 44 3,281 | 1111912018 11/15/2028
912828-6B-1 | UNITED STATES TREASURY T . 841170 105924 | 900,354 | 850,000 o sanesy 655 (2625) 2745\ FA | 84281 11,156 03/01/2019 02/15/2029
912828-6D-7 | UNITED STATES TREASURY T .. 3883492 100976 | 3917.869 | 3,880,000 o.3882100 | (1393 (2500 2452 FA | 27770 48,500 | 03/08/2019/ 02/28/2021
912828-6F-2 |UNITED STATESTREASURY | | | L 1826166 | 104120 | 1874160 | 1,800,000 | 1823503 | | @863 | (25000 2272 FA L 15206 22,500 |03/27/2019/ 02/28/2026
912828-6G-0 | UNITED STATES TREASURY T 4288921\ 102783 | 4419669 | 4,300,000 4200867 | (CCH (2375) 2430 FA 1 34509 | 51,063 |03/12/2019 02/29/2024
912828-6H-8 | UNITED STATES TREASURY T 0 499219 | 101712 5085600 | 5,000,000 cA4904224 2028 | 2375\ 2429 MS | 352341 59,375 | 03/12/2019] 03/15/2022
912828-6T-2 |UNITED STATESTREASURY | | | L 2579689 | 103877 | 2648864 | 2,550,000 | 25181321 | (856 oo (2375] 22441 MN o 78200 30,281 105/30/2019) 05/15/2029
912828-62:8 | UNITED STATES TREASURY T _.2043837 | 100242} 20549611 2,050,000 2044376 59 750 A8t JD 9 17,938 | 07/24/2019 06/30/2024
912828-7A-2 | UNITED STATES TREASURY T 2489946 | 100042 | 2501050 | 2,500,000 C2A49228 | 2382 1625 1835 JD M2y 20,313 07/15/2019| 06/30/2021
912828-7C-8 | UNITED STATES TREASURY T .. 2498539 | 100360 | 2509000 | 2,500,000 2498760 L 21 TS0 A0 b 202100 08/01/2019| 07/15/2022
912828-WG-1 | UNITED STATES TREASURY T 1493543 | 1008511 UEUNLZS B 1,495,000 404024 482 (22500 2300 AO | 5729 16,819 | 04/29/2019 | 04/30/2021
912828-Y9-5 |UNITED STATESTREASURY | | | L 2993678 | 100343 | 301020 | 3,000,000 | 29040311 383\ 875 4807 Wb 2889 07/31/2019 | 07/31/2026
912828-YF-1 | UNITED STATES TREASURY T 2293805 | 99734 | 2293882 2,300,000 J2204332\ S1) 15000 1593 MS | 028 09/27/2019| 09/15/2022
0199999 U.S. Government - Issuer Obligations 46,479,674 | XXX 48,424,467 46,962,000 46,496,874 16,030 XXX | XXX | XXX 314,098 577,165 | XXX XXX
36202E-NA3 |G2003985-RMBS 4|1 oe2e2| el 0382 62714 e8| | @ 5500 | 5302 | MON | 27| 3,529 | 1200412007 | 06/20/2037
36202E-ZG-7 |G2004343-RMBS . 4 T . 101296 | 1459 109270 | 98,301 S A0NI03 (15 (5500 4748 | MON | e 5,505 | 02/12/2009 | 01/2012039
36179R-VB-2 |G2MA3310-RMBS |c. 4. T 1,034,781 | 1042041 ro2131z) 980,109 J 030891 @09) 3500 2323 | MON |~ 2859 35,006 |02/02/2016/ 12/20/2045
36179R-VD-8 |G2MA3312-RMBS LI L 701,075 | 106.956 | 702482 | 656,793 | LA A IO I 8 (4500 27641 MON | 24631 30,307 |1222/2016/ 12/20/2045
361795-QX-8 |G2MA4070-RMBS 4 T ... 881,967 | 105320 877346 | 833,027 878501 1“5 4000] 2635| MON | 27T 34,224 |12122/2016/ 11/20/2046
36179T-4N-2 |G2MAS5329-RMBS 4. T 1,644,495 | 103250 | 1857037 1,604,875 CAeA8TT (1.676)| . 3500 2839 MON | 46811 29,294 105/30/2019| 07/2012048
36205R-XM-4 |GN 398584 -RMBS 4 2012 102277 21 2064 | 2022 LN P D _7500) 8261 | MON | Bl 170 102/11/2000 06/15/2029
36207J-2F-9  |GN433774-RMBS = 4 T .. 19273 109633 207021 18,883 RN I I @ _7000) 8502| MON | moy oo 1,401 108/15/2001 05/15/2028
36210B-WF-8 |GN487646-RMBS 4. [ 1487 | 118860 | 199y 15140 (L I A oo 7500 8068 | MON | Ol . 114 103/10/2000| 09/15/2029
36200R-LW-0 |GN570141-RMBS 4 L 4807 | 108487 52150 4,807 Bl N IR DI 6500 8509 | MON | 26 .. 316121272001 12115/2031
36225A-D2-3 |GN780121-RMBS =~ 4. (U B 39| 102038 30| 0 %3 adl @, .. 10000 9423 | MON | S| 43 | 04/26/1995 | 04/15/2025
38381R-QR-3 | GNR 1923J NE - CMORMBS 4 3,008,096 | 103873 | 30000421 2983506 | 3006089 | | .. @oey (3500 3360 | MON | 8roz| 87,397 |02/06/2019) 11/20/2048
98913L-AA-1 |ZARAPL1A2-RMBS 4 T ... 986269 | 102312 1016697 | 993,722 988320 @) (2702 2931 | FMAN | 30881 27,749 | 02152018 08/20/2026
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0299999 U.S. Government - Residential Mortgage-Backed Securities 8,449,209 | XXX 8,583,695 8,240,658 8,435,801 (3,735 XXX | XXX [ XXX 25,439 255,055 | XXX XXX
3I7BB-AAT |GNR11165A-CMBS 4\t | segor| et o aozep| o 30228| o wds| | @sl 2494|2035\ MON | 88| 9598 |03/152017| 101612037
38378N-WU-3 |GNR 1417AAM-CMBS S C IR 708750 | 02412 | 699418 | 682045 | Tor7e4l | (19 2552|1849 MON | el 46,090 (1210412017 | 06/16/2048
38378N-HB-9 [GNR 1440AC-CMBS 4o 319645 | 100569 | N3 | 315300 | 36967 | | . w24n 2400 | 2410 MON | 8| 9,872 | 1210412017 | 1111612041
38378N-36-6 |GNR 1467 AE-CMBS S CEURUE 42869 | 100765 | 42387 | 42089 | 83| w4 2450|2176 MON | 75| 12463 | 12/15/2016) 05/16/2039
38378N-IN-1 [GNR1475AC-CMBS 4] w152 | 100219 | 438046 | 437088 | 4309741 | | B 2546 | 2413 | MON | e | 13613 | 04/21/2017 | 06/16/2053
38379KLI5 [GNR1575AB-CMBS 4o 550060 | 101089 | 543487 | sarre2| o s334l | ol . .. 3000|2410 | MON | 134 18,798 |03/22/2016| 11/16/2044
383790-K54 |GNR16131A-CMBS S CEURE 655049 | 99530 | 655529 | 656625 . @%6393( | .. TN D 2200| 2312| MON | 127 14,577 | 0912012017 | 04/16/2057
3379RTQ6 (GNR1751AB-CMBS S EERRU B 774439 | 100393 | ez | A0 | Tra280 | (] 2350 | 2330 | MON | (14 IR 18428 | 09/15/2017 | 04/16/2057
38360M-UL6 |GNR 18117AC-CMBS 4o 1144042 | 100036 | 1164654 | 1164234 | 1149450 | | 6 2750|3489 | MON | 2668 | 32,186 |08/24/2018| 07/16/2046
0399999 U.S. Government - Commercial Mortgage-Backed Securities 5,324,803 | XXX 5,321,368 5,293,304 5,313,858 (1,691) XXX | XXX | XXX 11,053 175615 | XXX XXX
T4046B-AA4 | PARCFT 1003N-ABS Clt |t |  eonor9| 1o235|  eosoes|  se4248| - eorzar| | el | 8576|1939 | FMAN| 37| 2482305152018 0210612022
0499999 U.S. Government - Other Loan-Backed and Structured Securities 607,079 | XXX 608,065 594,248 607,737 (561) XXX | XXX [ XXX 3,247 24,823 | XXX XXX
0599999 Subtotals — U.S. Governments 60,860,765 | XXX 62,937,595 61,090,210 60,854,270 10,043 XXX | XXX | XXX 353,837 1,032,658 | XXX XXX
455780-82:8 | INDONESIA, REPUBLIC OF (GOVER |C | C FE | 3%068| 102794| 411476 | 400000 | 39931 | Sl 8700 | 37481 M) | 702 | 14800 |12001/2016| 0110812022
80413T-AA7 | SAUDI ARABIA, KINGDOM OF (GOV. [C | C| wE | 371276 | 100470 | 376763 | 75000 | weeaT| | Tl 2375| 2881| A0 | 1608 | 8,906 |10/1912016 | 10126/2021
0699999 All Other Governments - Issuer Obligations 770,344 | XXX 787,939 775,000 773,278 924 XXX | XXX | XXX 8,720 23,706 | XXX XXX
1099999 Subtotals — All Other Governments 770,344 | XXX 787,939 775,000 773,278 924 XXX | XXX | XXX 8,720 23,706 | XXX XXX
13063D-AD0 |CALFORNIAST o [FE | w5000 tot42s| 70| 75000 | o aso00| b 2367| 2366| AO | 1036|4142 042772017 | 0410112022
57582P-WH-9 |MASSACHUSETTSST T E | 240,359 | 115.987 | 2609711 225,000 Bk N o9 A4S00) 3773 FA L 4219 10,125 1 06/26/2018 | 08/01/2031
68607L-XQ-5 |OREGONST [ TE 27359 1S | 21340 180,000 2102821 @Sl (58021 33141 D | 84 10,606 | 12/18/2017 | 06/01/2027
917542-QV-7 |UTAHST T E | 226420 | 105050 | 26363 225,000 L S N sl (3539) 3431 WL 39811 7,963 | 10/30/2018 | 07/01/2025
93974D-5W-4 |WASHINGTONST 2. E | 122546 | 107416 134210 125,000 cotepery 2 (34500 3670 FA 1 ety 3,821 109/11/2018 | 08/01/2029
1199999 U.S. States, Territories and Possessions (Direct and Guaranteed) Issuer Obligations 981,684 XXX 1,022,534 930,000 973,217 (4,498) XXX | XXX [ XXX 11,917 36,657 XXX XXX
1799999 Subtotals — States, Territories and Possessions (Direct and Guaranteed) 981,684 | XXX 1,022,534 930,000 973,217 (4,498) XXX [ XXX [ XXX 11,917 36,657 | XXX XXX
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05914F-FE-5 |BALTIMORECNTYMD T TE 24752 19701 2394021 200,000 7T N I @132 (5500) 33991 MN | 1833 11,000 | 01/10/2018 11/01/2027
235218-J8-8 |DALLASTEX T FE 1,063,500 | 104549 1045490 | 1,000,000 AT (s4e4) 5078 3368| FA | 19184 50,780 |02108/2018 02/15/2022
382406-PY-6 | GOODRICHMICHAREASCHDIST | | | E | 215000 | 102192 | 273 215000 250000 27200 2720 MN o 975 5,848 | 11/02/2017 | 05/01/2023
438687-EJ0 | HONOLULU HAWAII CITY & CNTY 12 TE 110000 | 108777 | 119655 | 110,000 C 10000 3783) 3783 | MS | 1376 4,082 |08/16/2018 09/01/2030
442331-38:2 |HOUSTONTEX 2. FE 110,000 | 108743 | nerr | o 110,000 Co 0000 3625\ 3625 MS | 18290 3,988 | 12/20/2017 | 03/01/2029
68608K-NF-1 |OREGONST ~ [ TE 190911 1331151 (ESANCH I 100000 | MeMI | D (5902 4437 FA L 24591 5,902 | 11/20/2018 | 08/01/2038
725208-7V-8 |PITTSBURGHPA - FE 1,118,490 | 100754 | 1,007,540 | 1,000,000 U ATCH R I @20 .6600) 2185| MS | 220000 66,000 |05/16/2017 03/01/2020
882722-VP-3 |TEXASST . T FE 199,063 | 16237 | 203415 175,000 C98999 (220 4631 3492 AO | 2026 8,104 105/31/2017 | 04/01/2033
882724-CV-7 |TEXASST - TE 250,000 | 1018741 254685 250,000 250000 (25200 2520 FA | 2825 6,300 | 05/24/2017 | 08/01/2023
93974C-RF-9 |WASHINGTONST =~~~ T FE | 17,649 | 120467 | 120467 | 100,000 7T I I 86 5000 3602\ FA | 2120 5,090 | 12/15/2017 | 08/01/2033
947627-DM-4 | WEBER BASINUTAHWTRCONSER | | | E 115000 | 102348 | "rroo oo 145000 18000\ 27400 2740 MS | 1080 3,151/ 08/04/2017 | 03/01/2025
1899999 U.S.lPoIiticaISubdivisions-IssuerOingationls | | 3652545 | XXX 3,580,799 3,375,000 3,500,853 (64,521) XXX | XXX | XXX 56,978 170,245 | XXX XXX
2499999 Subtotals — U.S. Political Subdivisions of States, Territories and Possessions (Direct 3,652,545 XXX 3,580,799 3,375,000 3,500,853 (64,521) XXX | XXX | XXX 56,978 170,245 XXX XXX
04780E-AB-3 _| ATLANTA GA DOWNTOWN DEV AU FE | 342420 | 102980 | 319238 | 310000 o swe0e2| | o) 6875| 4088 | FA | 8880 | 21,313 [ 12/13/2016 | 02101/2021
25483V-PR9 _[DISTRICT COLUMBIAREY L] 635469 | 100429 | 627681 | 625000 | 626670| . | . Gl 2824|2173 O | (L1C DU 17,650 (0912512017 | 06/01/2020
44244C-TQ-0 |HOUSTON TEX UTILSYSREV 2 |FE 65000 | 108511 | ezl 65000 | 85000 | | 3973 | 39731 WN | 80 2,582 | 08/08/2018| 11115/2031
451443-Z)-7 _|IDAHO ST BLDG AUTH BLDG REV o 180,000 | 104527 | 198,149 180000 | 180000 ol [ 3080 | 3080 MS | 1848 5,544 | 12/08/2017 | 09101/2026
49127K-BX7 _ [KENTUCKY ECONOMIC DEV FIN AU T e 867956 | 101334 | 886673 | gr5000 | o gm2e2| | 197 | 297 | 3197| O | 2163 25,961 | 0312012018 12/01/2021
57419R-PL-3 | MARYLAND ST CMNTY DEV ADMIN 2 |FE 89325 | 100630 | ! 0567 | ! 0000 89384 | Bl 2857 | 2901| MS | 87| 2,892 | 05/22/2017 | 09101/2040
576000-XQ-1 _ (MASSACHUSETTS ST SCHBLDG A 12 |FE | 460,000 | 100064 | 460294 | 460000 | 460000 | ol [ 3395|339 | AO | (T DO 1110712019 10/15/2040
592041-XC-6 _MET GOVT NASHVILLE & DAVIDSO. 2L 685744 | 102020 | 663130 | 650000 | 60189 | . aotenl 4197|2677 MON | 2213 31,633 0612212017 | 07/01/2046
64469D-B9-1 | NEW HAMPSHIRE ST HSG FIN AUT 2. TE 135000 | 101452 | 136960 | 135,000 C 188000 3163) 383 Wb 2135 4,424 106/29/2017 | 07/01/2040
64972E-GL-7 |NEW YORKN Y CITY HSG DEV COR 2. FE | 100,205 | 102490 | 102490 | 100,000 Co 00194 onf. oo 33T 3290 MN o 883 1,143 |06/14/2019| 11/01/2034
B4971W-6A-3 | NEW YORKN'Y CITY TRANSITIONA [ E | 130,000 | 102351} 13308 | 130000 | 130000\ L 27800 2750 MN oo 896 3,575 | 06/22/2017 | 05/01/2024
B4971X-EK-0 | NEW YORKN'Y CITY TRANSITIONA T TE 146523 | 106444 | 159666 | 150,000 A2 I I 3| (34300 3773 FA L 20441 5,016 1 09/19/2018 | 08/01/2026
655162-FH-3 | NOBLESVILLE IND MULTI SCH BLD - FE 341,521 103229 | 3200100 310,000 Co27A0 (s 5370 3269 M| [ECH 16,647 |09/2212016) 01/15/2022
T3474T-AH-3 | PORT MORROW ORE TRANSMISSI [ TE | 139697 | 102702 138648 | 135000 | [RIETC 0 N I ©nf o 2937 219% | MS | 1822 3,965 | 09/05/2017 | 09/01/2022
74442P-DS-1_|PUBLICFINAUTHWISREV T FE | 100,000 | 100811 ) 00811y 100,000 C 100000 2380 2379 A oy 2,380 | 07/18/2017 | 07/01/2022
801096-AU-2 | SANTA ANA CALIF CMNTY REDEV A - FE 190,000 | 108582 | 206306 | 190,000 Co190000 3867 | 3867 MS | 2449\ 5,980 | 10/19/2018 | 09/01/2026
83756C-SA-4 | SOUTH DAKOTA HSG DEV AUTH 2. TE 100,000 | 101396 | 10139 | 100,000 0100000 (3060) 3060 MN | 8100 3,221/ 05/16/2017 | 11/01/2037
798170-AC-0 | SUCCESSOR AGENCY TO THE RED FE | 550,000 | 100.279 | 551535 550,000 J0980000 | 2259\ 2257 FA | ST 12,425 112/08/2017 | 08/01/2020
798170-AG-1 |SUCCESSORAGENCYTOTHERED| | | E | 180,000 | 103635 | 186543 | 180000 | 180000 ( L (29881 2957 FA 1 22190 5,324 1 12/08/2017 | 08/01/2024
88213A-DP-7 |TEXASA&MUNIVREVS TE 49522 1011191 50560 | 50,000 CooAeTeZ LN (2246 2454 MN o S 1,123 (0612712017 05/15/2022
88213A-KB-0 | TEXAS A & M UNIV REVS 1FE 175,00 102.159 178,778 175,000 175,000 2549 | 2549 | MN 570 4,461 | 06/07/2017 | 05/15/2024
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88213A-KG-9 | TEXASA&MUNIVREVS 2. TE 175,000 | 104600 | 183080 | 175,000 S ATS000 | .3086) 308 | MN | 690 5,401 1 06/07/2017 | 05/15/2029
88283L-HU-3 | TEXAS TRANSN COMMN ST HWY F T FE | 179,051 | 1204711 180707 | 150,000 CATAA9 70 5A78] 3288 AO | 1942y 7,767 | 08/22/2017 | 04/01/2030
91412H-BM-4 | THE REGENTS OF THE UNIVERSIT [ E | 135000 | 107658 | 145338 | 135000 | 185000\ L (3616) 3615 MN | B24) 4,882 |05/23/2018 | 05/15/2025
977100-CZ-7 | WISCONSIN ST GEN FD ANNUAL A T TE 195258 | 100687 | 2013741 200,000 oy 10 U (2049] 2486 MN | 683 4,008 | 06/22/2017 | 05/01/2023
2599999 U.S. Special Revenue - Issuer Obligations 6,347,691 XXX 6,384,142 6,220,000 6,270,614 (27,701) XXX | XXX | XXX 50,224 199,407 | XXX XXX
31326M-EY-5 (FH2B6451-RMBS 4o 307239 | 102416 | w7199 | 200951 | o s8ns2| | w5 298| 2439 | MON | 1505 | 9,313 |08/2212017 | 08101/2047
31202HBB9_|FHCO0934-RMBS 4o 1901 | 113799 | 2182| 190 1898 8000 | BOST|MON | 18 154 | 04/27/2000| 03/01/2030
31336H-IN-1 [FHCO0805-RMBS 4o 2982| f784| 2409 | 23| o288 | @ 5500 | 4826 | MON | 02| 1,287 (10/252004| 03/01/2024
31204M-ACS |FHEO2703-RMBS e 7150 | 104276 | 73306 | 0300 098 O 4000 | 3430 MON | 2| 2,906 | 12/16/2010| 07/01/2025
3126MJV2-3 |FHGC0832-RMBS ol e 488492 | 104387 | 486508 | 466063 | 4gT028| | (169 . 3500 | 2625 MON | 1359 [ 16,594 | 03/19/2015) 03/01/2045
3133BAQK7 FHG60458-RMBS ol e ] 446726 | 105123 | 446383 | 424631 | asder| | ) 3500 | 289 | MON | 1239 15,055 |04/1912016 | 01/01/2044
31335B-M7-8 |FHG61282-RMBS LI L 8,071,324 | 102837 | 8481890 | 8247880 | 8074264 | | 2955 ol (3000 33711 MON |~ 20620 186,534 |03/04/2019| 01/01/2048
31335B-2A-3 |FHG61669-RMBS 4 (U B 1445335 | 102598 | 1,505,466 | 1,467,345 J 445509 we o 3000 3256 | MON |~ 3668 | 33,462 |03/08/2019) 01/01/2047
31307T-L9-0 |FH J36652-RMBS 4. (U B 2247926 | 103268 | 2317043 1 2,243,719 J2241708 | @ o 3000 2935| MON | S 50,715 | 03/08/2019| 03/01/2032
31307U-VF-2 |FHJ37814-RMBS . 4 LT D 328,764 | 103364 | 333288 | 322,441 B2 ( N @4 (3000] 25441 MON |~~~ 80B) 9,862 | 12/01/2017 | 10/01/2032
3132M9-T5-3 |FHQ28972-RMBS c. 4. (U B 1681,175| 105894 | 16701431 1,577,180 JBT836S | (469 4000] 2635| MON | 8257 64,152 |12123/2014| 10/01/2044
3132WN-UV-2 |FHQ48695-RMBS LI L 869,099 | 105601 | 889,965 | 84762 88745 | | @3 (4000] 3230 | MON | 2809 25,283 | 03/04/2019 06/01/2047
3132XT-AE-8 |FHQS0904-RMBS 4 L 1004978 | 105367 | 1,050,709 | 997,187 L I I (98 (3500 3340| MON | 29081 26,233 |02/25/2019| 09/01/2047
3133KG-LG-1 |FHRAT227-RMBS 4. (U B 1918079 | 102118 1915023 1,875,299 L N I @y (3000 2597 | MON | 4688 | 9,377 |09/30/2019 08/01/2049
3132DV-KV-6 |FHSD7508-RMBS LI L 2994394 | 105362 | 30047120 2851804 | 2991226 | | G188 (3500 2205| MON |~ 8318 . 8,318 |11/14/2019 10/01/2049
3132A8-6Y-0 |FHZSB087-RMBS 4 (U B 5969115 | 101626 | 5983906 | 5,888,153 5967526 (159 (2500 2483 | MON | 12267 49,341 108/05/2019| 04/01/2033
31403D-XF-1 |FN745078-RMBS 4. oo 112,280 | 105998 | neaaty 111,739 L S P ()] I (3856 | 3216 MON |~ 39| 5,098 |01/25/2007 | 10/01/2036
31407X-XZ-9 |FN844096-RMBS 4 [N D 25574 M8329) N 25415 S0 @0 . .6000) 5804 | MON | 0 D 1,780 | 11/16/2005| 11/01/2035
31417GF2-7 |FNAB9184-RMBS . 4. [ D 383010 102796 | AT 373,668 L2 I I (33 (3000 2594 MON |~ 834) 11,348 02/02/2016 | 04/01/2043
3138EQ-KJ-7 |FNAJT496-RMBS c. . LI L 402,033 | 102526 | 3992131 389379\ 3964621 | e (3000 2227 MON |~ 973] 12,039 112/09/2011/ 12/01/2026
3138WB-UK-9 |FNAS2385-RMBS c. 4 LU B 741,334 | 106706 | 7ABB%6 | 701,647 LTI (88 (4000] 2806 | MON | 2339 28,372 | 05/08/2014| 05/01/2044
3138WD-BZ:3 |FNAS3655-RMBS . 4. [ D 837,074 106.897 | 824590 | 771,386 C8AgTT amy 4500 2678 | MON | 2893 35,528 | 08/06/2015) 10/01/2044
3138WE-KK-4 |FNASA797-RMBS ¢ . LI L 1059302 | 104378 | 1086673 | 1021937 | 1057083\ | @rf o (3500) 2808 | MON | 29811 36,265 | 08/06/2015 04/01/2045
3138WG-DN-1 |FNAS6408 -RMBS c. 4 L D 475102 | 104293 | 468418 | 449,136 CATIASS o (3500 2466 | MON | 3y 15,980 | 07/06/2016 | 01/01/2046
3138WG-FT-6 |FNASG477-RMBS - 4. oo 202113 105403 | 306,007 | 290,321 C202099 (15)] [ (3500 3357 | MON | - 84T 7,756 |02/28/2019 01/01/2046
3138WG-G6-5 |FNAS6520-RMBS ¢, 4 LU D S4rr21| 1042991 542048 | 520,284 B2 I I amp (3500 2542 MON | W 18,467 110/25/2016 | 01/01/2046
3138WL-CM-3 |FNAS9975-RMBS . 4. [ D 149698 | 104802 | 499741 143,102 49086 (139 4000 29852 MON | ary oo 5,880 | 12/01/2017 | 07/01/2047
3138Y4-6V-6 |FNAX3583-RMBS c. LI L 708,237 | 105167 | 713825 | 678,754 | [ALC R I @ey (3500 27321 MON | 1980 24,206 | 12/23/2014| 07/01/2042
3140FE-5K-6 |FNBD7149-RMBS =~~~ 4 L 8,137,161 | 105664 | 8526627 | 8,069,540 (8136439 mor (3500 3306 | MON |~ . 288%6 | 256,577 | 02/25/2019 | 04/01/2047
3140FX-DM-1 |FN BF0107 - RMBS 4 1 947,644 | 110.112 969,027 880,040 947,764 212 4500 | 2.919| MON 3,300 40,193 |07/25/2017 | 06/01/2056
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3140FX-D7-4 |FNBFO125-RMBS 4 LU D 320,065 | 106.533 | 3228310 302,752 C 80013 (2 B (4000) 2880 | MON | 1009 12,263 110/13/2017 | 07/01/2056
3140FX-EE-8 |FNBFO132-RMBS 4. [ D 337,308 | 108629 | 346,746 | 319,203 Coss 248 2y 4000) 2887 | MON | 10641 12,932 10711412017 | 07/01/2056
3140FX-E4-0 |FNBFO154-RMBS LI L 418,750 | 105700 | 423882 401,022 4158010 (S76)] A (3500 2706 | MON | OT() 14,306 | 08/17/2017 | 11/01/2046
3140FX-FN-7 |FNBFO172-RMBS 4 LU B 135220 | 106215 | 139166 | 131,023 BRI I (0] 4000) 3328 | MON | aerl o 5,330 | 02/13/2018 | 01/01/2041
3140FX-GG-1 |FNBFO198-RMBS 4. [ D 653,138 | 106.217 | 673673 | .. 634,242 882845 @ 4000 3337 | MON | 2114 25,838 | 05/25/2018| 11/01/2040
3140FX-GK-2 |FNBFO201-RMBS L L 571,976 | 106.707 | 600,597 | 562849 | CLE L7 I @eny. oo (4000] 36741 MON | 1876 | 22,856 | 09/17/2018/ 08/01/2051
3140FX-GL-O |FNBF0202-RMBS 4 L D 421149 | 109317 | 441965 | 404,298 coAases ) 1’6 4500] 3680 | MON | e 18,504 | 07/17/2018 | 01/01/2051
3140GT-v3-1 |FNBHS133-RMBS 4. oo 362,627 | 102160 | 362,765 | 355,095 ..%65206 | | 2009 2820 2690 | MON | - 83| 10,166 | 08/22/2017 09/01/2047
3140GU-KS-5 |FNBHS5704-RMBS 4 LD B 336,261 | 103102 s4of2r | 329,895 Cosse (%) (3000 2537 | MON |~ 825) 10,046 |12/01/2017 | 10/01/2032
3140H1-VX5 |FNBJ0629-RMBS 4. (U B 3,957,760 | 106782 | . 4101910 | 3,841,385 03950036 | (G4 4000 2993 | MON |~ 12805 116,202 | 03/04/2019 03/01/2048
3140HE-AJ-1 |FNBKOS08-RMBS LI L 609,641 | to7.797 | 636,970 | 500898 | 608033 | . . | . .. (1808) (4000) 2999 | MON | 1w 17,7271 03/04/2019 07/01/2048
3140HM-ZD-9 |FNBK7939-RMBS 4 LU B 360,317 | 107119 KICY(US D 350,740 358883 | (1309 4500] 3698 | MON | 350 16,013 ] 11/05/2018 | 11/01/2048
3140HP-S9-9 |FNBKIS43-RMBS 4. [ 26,069 | 106617 | . 26833 24,980 =25l I I 129 (4500 3226 | MON | 941 .. ... 843(03/04/2019) 11/01/2048
3140J5-FGO |FNBM1066-RMBS L Y 154425 105907 | 156225 | “rsm 154308 | 0 N I (4000 2983 | MON | L D 6,015 | 12/01/2017 | 02/01/2047
3140J7-VZ-5 |FNBM3331-RMBS 4 (U B 9643612 | 105300 | 10103203 | 9,594,680 Joeaster | @49 (3500 3377 | MON | . 29841 254,888 | 03/04/2019 | 08/01/2047
3140J8-MN-0 |FNBM3964-RMBS 4. [ D 992,047 | 10517 | 1032048 | 982,317 B0 I I @l (3500 3295 MON | 2865 26,429 | 02/28/2019| 07/01/2046
3140J9-ME-8 |FNBM4856-RMBS 4 L 11823060 | 107640 | 12334137 11,458,691 A N (430 4000) 3273 | MON |~ 3819 | 347,860 | 02/25/2019 | 04/01/2047
314009-19-2 |FNBMSO75-RMBS 4. (U B 5983296 | 1032811 6265262 | | 6,066,227 5984232 44l 3000 3220 MON |~ 15066 | 137,778 |02125/2019 08/01/2046
3140JA-CQ-9 |FNBMS478-RMBS LI L 2,538,168 | 107.747 | 2611180 | 2423433 25339241 | @420 (4500 32421 MON | 9088 | 104,709 103/01/2019| 01/01/2049
3140JAEU-8 |FNBMS546-RMBS 4 L 1229593 | 104817 | 127291 1,214413 Jr2MO (18e) (3500 32441 MON | 35421 32,550 |02128/2019) 05/01/2044
3140JA-GD-4 |FNBMSS595-RMBS 4. [ B 390,506 | 105.063 | 405838 | 386,281 0300454 ()] 3800 3273 | MON | ey oo 10,336 |02/28/2019) 08/01/2045
31400A-NJ-5 |FNCA3092-RMBS LI L 2,726,264 | 107357 | 2802465 2610426 2709847 1 | asgr4) o 45000 3411 MON | 9789 | 90,765 |02121/2019) 02/01/2049
31400B-3Q-9 |FNCA4406-RMBS =~ LI A S 5689126 | 102619 | 57231341 5,577,094  oe8TASe | (1890 . .3000) 2645| MON | 13943 13,943 110/30/2019 10/01/2049
3140X4-H66 |FNFM1152-RMBS - 4. (U B 2849368 | 1011951 2846052 | 2,812,455 (2849420 520 2500 2138 | MON | 5859 | 5,859 | 10/24/2019 07/01/2033
31418A-X52 |FNMA1599-RMBS ¢, 4 LT D 684,638 | 1027941 676,189 | 657,811 LA N @4 (3000 23491 MON | 1645 19,974 1 08/15/2016 | 09/01/2043
31418C-NT-7 |FNMA3101-RMBS 4. [ D 148,722 | 106690 | 1489441 139,604 o MRTSe @00 o 4500 2913 | MON | 524) 6,409 | 12/04/2017 | 08/01/2047
31418C-QC-1 |FNMA3150-RMBS LI L 141679 | 106679 | 141683 132813 140509 | | (S22 )] N (45000 2827 | MON | 81 6,135 | 12/04/2017 | 10/01/2047
3136A0-YR-2 |FNR1187A JA-CMORMBS 4 LU B 619,370 | 101.318] 6258711 . 617,730 ALY I I @ar (3000) 2802| MON |~ 1944 19,298 | 03/19/2018 | 06/25/2040
35563P-GG-8 |SCRT 1835CMA-CMO 4. (R 82,880 | 102924 85769 | 83,332 U5 I IO o P 3800 3575 | MON | - 243 2,953 |08/09/2018 | 08/27/2057
2699999 U.S. Special Revenue - Residential Mortgage-Backed Securities 96,892,377 | XXX 99,763,549 95,178,566 96,821,938 (42,152) XXX [ XXX | XXX 274,509 2,377,002 | XXX XXX
3137B1-UG-5 |FHMSK027 A2-CMBS 4 LU D 596,540 | 101715 ) 595033 | 585,000 N O I @30 (2637 2218 | MON | 1286 | 15,426 1 08/04/2017 | 01/25/2023
3137B2-HN-3 |FHMSK028A2-CMBS 4. [ B 662,037 | 103048 | 654,355 | 635,000 O BA9BST G153 AN 22400 MON | 1ede | 19,755 | 08/03/2017 | 02/25/2023
3137B3-6)-2 |FHMSK029A2-CMBS 4 2126100 | 103660 | 2104298 | 2,030,000 | 2083530 | anssny oo (3320 2362 MON | 56161 67,396 |08/02/2017| 02/25/2023
3137BW-WD-2 | FHMS K725A2-CMBS 4 LU B 5149811 103312 516560 | 500,000 508899 (8| (3002 2492 MON | 1250 6,880 | 04/24/2017 | 01/25/2024
3137BW-WD-2 | FHMS K725 A2 - CMBS 4 1 514,981 103.312 516,560 500,000 508,897 (3,082) 3.002 | 2492 | MON 1,251 23,140 | 04/24/2017 | 01/25/2024
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3138LJ-VF-4 |FNANG013-CMBSRMBS =~~~ 4 LU D 900,146 | 1004511 8994311 895,389 BTG R I )] (2260 2080 | MON | a3 20,609 | 06/08/2017 03/01/2022
3138LJ-3P-3 |FNAN6205- CMBSRMBS =~ 4. [ D 780,995 102239 | 794014 776,627 ST 0] 2650 2568 | MON | wezy oo 23,936 |06/26/2017| 08/01/2024
3138LJ-4T-4  |FNANG233 - CMBSRMBS LI L 4250181 103713 | 431494 | 418047 421700 L 242 (3020 2690 | MON | 1082 12,791/ 08/25/2017 | 12/01/2024
3138LK-LX-3 |FNANG64T-CMBSRMBS 4 LU B 254219 102312 25119 250,000 A N 0] 2710 2402 | MON |~~~ 58] 6,869 | 08/10/2017 | 12/01/2023
3138LK-TE-7 |FNANG848 - CMBSRMBS 4. [ D 306,320 | 101.954 | 3051541 299,305 o..803824 (1,360 . 2650 2170 MON |~~~ 68| 8,056 |08/30/2017 | 07/01/2023
3140HS-JK-8 |FNBL1165-CMBSRMBS L L 196,905 | 104512 205725 196,844 | 196842 L ] I I (3620 3599 | MON |~~~ 594) 6,555 | 10/30/2018 | 01/01/2026
3140HS-JL-6 |FNBL1166-CMBSRMBS 4 L D 177215 | 1045120 1851531 177,159 CATEAS8 7] (3620 3599 | MON |~ 83| 5,899 | 10/30/2018 | 01/01/2026
302970-AG-3 |FRESB 19SBS9ATF-CMBS 4. oo 234623 104999 | 45151 2334719 S T I I (128 3470 3400 | MON |~ 675| 6,757 |02/13/2019 01/25/2029
302970-AH-1 | FRESB 19SBS9 ATH-CMBS 4 LU D 421417 105488 | 442368 | 419,354 CA0313 ) (3610] 3186 | MON | 1262 12,629 102/13/2019 11/25/2038
302970-AF-5 _FRESB 19SBS9ATH - CMBS 4] 327656 | 104386 | Mot | 26108 | 36989 | ©n. ... .. 3330 | 2845| MON | . %0s| 9,056 | 02/13/2019| 11/25/2038
2799999 U.S. Special Revenue - Commercial Mortgage-Backed Securities 8,439,153 | XXX 8,491,486 8,240,312 8,353,010 (36,730) XXX [ XXX [ XXX 20,883 245754 | XXX XXX
91754RYH4 |USBRISTA-ABS 4 |FE | 264813 | 100122 | 65117 265304 | 264709 | o 2302 | 2488 MON | - 06 8,253 | 09/07/2017 | 02125/2043
91754RYG6 [UTSHGR 141NTS-ABS 4 L 330202 | 100108 | 82363 | 382004 | 3O7R| | el 2342|2430 | MON | 8| 9,935 062612017 | 12126/2038
2899999 U.S. Special Revenue - Other Loan-Backed and Structured Securities 595,105 XXX 598,080 597,398 595,442 48 XXX | XXX | XXX 236 18,188 | XXX XXX
3199999 Subtotals — U.S. Special Revenue 112,274,326 | XXX 115,237,257 110,236,276 112,041,004 (106,535) XXX | XXX | XXX 345,852 2,840,351 XXX XXX
00038A-AB-9 _ABB TREASURY CENTER (USA) INC T e 245203 | 103163 | wras| 230000 | o o28e02( | G| B 4000|2286 | O | 49| 9.200 | 05/18/2017 | 06/15/2021
002824-BG-4 |ABBOTTLABORATORIES 12 [1FE | 431932 | 124975 | 499900 [ 400000 | 430898 sl ol ATS0| 40001 WN | 1636 [ 19,000 |03/0412018| 11/30/2036
002824-BM-1 _ABBOTT LABORATORIES 12 |FE | 206312 | 108894 | a71788 | 200000 | 205572 ol ol 3875|3313 | M | 2282 7.750 | 03/08/2019 | 09/15/2025
00287Y-AQ-2 (ABBVIEINC 12 |2FE | 34151 | 105544 | 316632 | 300000 | o w3e4T| | Gl 3600 | 2644 | MN | 140 5,400 | 10/16/2019| 05/14/2025
00287Y-AY-5 |ABBVIEINC 12 PFE 940,380 | 103518 | 1035180 | 1,000,000 946592\ 6212 .. 3200) 41841 MN Lo arme 32,000 (0212112019 05/14/2026
00287Y-BC-2 |ABBVIEINC 12 FE 307,167 | 105248 | 315,744 300,000 C808M0 (o5 3750 3A7S | OMN | 14691 13,000 | 04/12/2019 11/14/2023
00507U-AR-2 |ACTAVISFUNDING SCS Citz |2FE | 256,775 | 102286 | 28515 250000 2527990 | (309 (3450) 2881 MS | 2540 8,625 | 11/14/2016 | 03/15/2022
00108W-AA-8 |AEPTEXASING 12 PE | 748701 100934\ 75700 75,000 L TR a0 (24000 2436 AO | a0 1,800 (09/19/2017| 10/01/2022
00130H-BW-4 |AESCORP 12 SFE 652,050 | 103499 | 652044 | 630,000 . .648508 | @s42) 5500 4701 AO | TS| 34,650 | 02/08/2019| 04/15/2025
010392-FT-0 |ALABAMAPOWERCO =~ 2 |FE 99665 | 102528 | 102528 | 100000 ( 99668 | | S| (3450 3488\ AO | %m0 09122019 | 10/01/2049
00507U-ASO |ALLERGANFUNDINGSCS =~ C |12 FE 741,518 105088 | 81935 | 750,000 CTAST3 1056 (3800 4013| MS | 8392 28,500 |03/01/2019/ 03/15/2025
01882Y-AA-4 | ALLIANT ENERGY FINANCELLC 12 FE 69,965 | 104373| 730610 70,000 o 89880 myeo 3750 3789 JD 0 DU 2,625 | 06/06/2018 | 06/15/2023
36186C-BY-8 |ALLY FINANCIALING =~ PE 658,962 | 138.995| 7805731 540,000 LA N G819 .8000) 5560 | MN | - 72000 43,200 | 02/08/2019 11/01/2031
025816-BD-0 |AMERICANEXPRESSCO - FE 957,790 | 101830 | 1019300 1,000,000 LT I I 100444 (26850 3792\ JD | 2135 26,500 | 1112712018 12/0212022
025816-BR-9 |AMERICANEXPRESSCO 20 |FE 199634 | 103363 | 206726 | 200000 19679 (| asLo (3000) 3036| AO | UL 6,000 | 04/15/2019 10/3012024
025816-BS-7 |AMERICANEXPRESSCO 2. TE 120882 | 103833 | 134983 | 130,000 coe6 60 (34000 3419 FA 1 1922 4,420 10212212018 02/27/2023
025816-BW-8 | AMERICAN EXPRESS CO 2 1FE 159,834 |  105.130 168,208 160,000 159,882 36 3700 3722| FA 2,434 5,920 |07/31/2018| 08/03/2023
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02665W-CA-7 | AMERICAN HONDA FINANCE CORP T 1FE 250000 | 102026 | 255065 | 250,000 250000 (2800 2599 MN | 813 6,500 | 11/13/2017 | 1111612022
02665W-CJ-8 | AMERICAN HONDA FINANCE CORP T 1FE .. 48914 ) M0d47de 52373 | 50,000 5 I N (. 3450 | 3487 M| 800 1,715 |07/11/2018 07/14/2023
03027X-AD-2 | AMERICAN TOWERCORP [ PE ] 687,785 | 110134 | [AL:I0 650,000 | esre1s | G989 (5000) 3708\ FA | 228 16,250  02/21/2019 | 02/15/2024
03027X-AT-7 | AMERICAN TOWER CORP 12 2FE ... 351645 | 103838 | 363433 | 350,000 B L N (188)) 3375 3210 MN 1 1809 (o 7.875 | 04/11/2019 05/15/2024
032654-AL-9 |ANALOGDEVICESINC =~ 12 2FE _..3%0172 | 100740 | 40290 | 400,000 U1 IS I 3210 2500 3385\ JD | T2 10,000 |12/27/2018) 12/05/2021
03523T-BX-5 | ANHEUSER-BUSCH INBEV WORLD. 2 |2FE 504,925 | 108860 | 544300 500000 | so4221( | moar AM50) 3882 W of07 | 10,375 | 01/11/2019 01/23/2025
035240-AL-4 | ANHEUSER-BUSCH INBEV WORLD 12 2FE ... 659406 | 110007 | 660,042 | 600,000 888076 (1.330) 4000) 2654 AO | 5200 10/16/2019| 04/13/2028
037389-BB-8 |AONCORP 12 2FE o o145 2744 563,720 | 500,000 Sos1s2 (1.223)| 4500 4083 JD | 1000 o 23,250 02/21/2019| 12/15/2028
037833-AS9 |APPLEINC T 1FE ... 705663 | 106178 | TA3246 | 700,000 (2 N @43 (34500 3303 | MN 1o 3690 | 24,150 102/21/2018| 05/06/2024
037833-BX-7 |APPLEINC 12 1FE .. 798534 125266 | 876,862 | 700,000 o TerAse | (1.048) 4650 | 4128 FA | LETEN 16,275 | 02/21/2019 02/23/2046
037833-CU-2 |APPLEINC 2 |FE ] 182,086 | 103420 | 186,156 | 180000 | 18I @Nf (2850 2661 MN | T8 5,130 | 0621/2017 | 05/11/2024
037833-DP-2 |APPLEINC 12 1FE .. 1,356,601 | 98098 | 1343943 | 1,370,000 C 886973 2y 22000 2310 MS | 9209 09/05/2019 | 09/11/2029
038522-AQ-1 | ARAMARK SERVICES INC 12 3FE ... 664265| 105560 | 707282 670,000 o eearsd 469 | 5000 5120 FA | 13988 | 16,750 |02/08/2019) 02/01/2028
00206R-CN-0 |AT&TINC 2 |2FE 177,069 | 104821 | 188678 | 180000 | 178009 (ol o I (3400) 3629 MN | T82) 6,120 | 06/09/2017 | 05/15/2025
00206R-CT-7 |AT&TINC 12 2FE .. 432604 | 1083721 433488 | 400,000 CAB03 | (oo 4125\ 2664 FA | 6142 10/16/2019| 02/17/2026
00206R-DB-5 |AT&TINC T 2FE ... 708425 103788 | (AR N 707,000 CT08026 ) @99 3800 3730 MS | [0 26,866 | 1227/2018 | 03/15/2022
00206R-DQ-2 |AT&TINC 12 2FE ...250.285 | 109.806 | 24515 250,000 250264 eny. A4250) 4233 MS | 35421 10,625 | 02/21/2019 03/01/2027
00206R-HJ-4 |AT&TINC 12 2FE oo eager | a4 20 645,000 k42088 | 221 4380 44m oMS Lo 9383 . .. 14,964 02/13/2019 03/01/2029
052769-AD-8 |AUTODESKINCG 2 |2FE 355,114 100193 | 382176 | 350000 354498 | ee A4375] 4099 JD p o B8t 15,313 102/21/2019 | 06/15/2025
05348E-AT-6 | AVALONBAY COMMUNITIES INC 12 1FE ... 183398 | 107345| 182487 | 170,000 o AT823s (2089 42000 2815 JD f 3T 7,140 | 06/12/2017 | 12/15/2023
05523U-AK-6 | BAE SYSTEMS (HOLDINGS) LTD T 2FE .. 233894 1057141 2991 227,000 B G2l I 3800 3345| AO | 2013\ 8,626 | 05/11/2017 | 10/07/2024
05964H-AB-1 |BANCO SANTANDERSA Cl.. .. TE | 210,024 | 107.539 | 215078 | 200000 2078691 | ©nf oo 4250) 3630 AO | 1889 8,500 | 08/07/2017 | 04/11/2027
06051G-FF-1 | BANK OF AMERICA CORP 1FE oo 19348 07424 182141 170,000 CATe0e a3 4000) 3098| AO | L7UVN 6,800 | 06/05/2017 | 04/01/2024
06051G-FN-4 | BANK OF AMERICA CORP - 1FE ... 987540 | 100099 | 1,000990 | 1,000,000 CoenTes | 7329 (2250 2998 AO | 43151 22,500 | 08/06/2018 | 04/21/2020
06051G-GC-7 | BANK OF AMERICA CORP 2. 2FE ... 500000 108397 | 5419851 500,000 0800000 4183) 41821 MN Lo 20021 20,915 | 11/2112016| 11/25/2027
06051G-GF-0 | BANK OF AMERICA CORP 125 |1FE .. 322401 107628 | 322884 | 300,000 C321836 (565) 3824\ 2684 A | SISl 10/16/2019| 01/20/2028
06051G-GK-9_ | BANK OF AMERICACORP 125 |WFE ) 180,502 | 1017741 183193 | 180000 | 180253 ( | Ny (2881) 2818| AO | 865 5,186 | 06/05/2017 | 04/24/2023
06051G-GR-4 | BANK OF AMERICA CORP 125 |1FE 171395 | 105968 | 1854440 | 1,750,000 CLmase 30511 (3593) 3875 W1 21946 31,439 10212112019/ 07/21/2028
06051G-HD-4 | BANK OF AMERICA CORP 125 |1FE ... 942965 104953 | 569,895 | 543,000 2L I I meo 34191 3420\ JD o seT| 18,565 |12/20/2017 12/20/2028
06051G-HF-9 | BANK OF AMERICACORP 125 |WFE ) 260,000 | 103832 | 269963 | 260000 2600001 (35500 3551 MS | 29741 9,230 | 02/28/2018 | 03/05/2024
06051G-HM-4 | BANK OF AMERICA CORP |12 1FE ... 100000 | 1110921 mheszy o 100,000 100000 Ary Az A 1874 4,271 | 07/18/2018 07/23/2029
06367T-4W-7 |BANK OF MONTREAL ¢ 1FE o...99883 | 101636 | 101836 100,000 Co8e8s2 a 3100 3439 AO | 672 3,100 |04/10/2018 | 04/13/2021
0406R-AG-2. |BANK OF NEW YORK MELLON - 1FE ... 99891 1048911 104891 100,000 Uk L I I 60 (35001 3522 AO | 613 3,500 | 04/23/2018 | 04/28/2023
0406H-CX-5 | BANK OF NEW YORK MELLON COR 2. 1FE 1,014,280 | 105067 | 1,050670 | 1,000,000 S8 (ren; 3250 2988 | MS | 9931 16,250 | 04/11/2019 09/11/2024
06406R-AA5 | BANK OF NEW YORK MELLON COR 2B 181964 | 1018121 182722 180000 | 180892 | @230 (2800 2347\ FA | 1812 4,680 | 05/30/2017 02/07/2022
06406R-AB-3 | BANK OF NEW YORK MELLON COR 25 1FE L. 424188 | 1060711 44284 | 400,000 B 72 I I ©n 3442 2530 FA 1 5507 1071612019 02/07/2028
06406R-AJ-6 | BANK OF NEW YORK MELLON COR 1FE 59,989 | 105.119 63,071 60,000 59,993 4 3450 | 3453 | FA 805 2,059 |08/07/2018| 08/11/2023
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06738E-AW-5 |BARCLAYSPLC Cl2  |3FE. 659995 | 107805 | THAB3S | 700,000 .. 663006 | | SIULE B 4836) 5638| MN | 4890 33,852 [02/1412019) 05/09/2028
07274N-AL-T | BAYER US FINANCE IILLC 12 2FE ... 198542 109108 | 218216 | 200,000 - LA I I 1881 4375 4462\ JD | 389 8,750 | 06/18/2018 | 12/15/2028
07274N-AY-9 |BAYERUSFINANCEIILLC [ PFE 14671 110909 | 114236 103000 | MASST | G (55000 3332 FA | 2140 10/25/2019 08/15/2025
05531F-BB-8 |BBS&TCORP =~ 2. 1FE .. 1033009 | 103392 | 1075217 | 1,040,000 1034063 | CICH (2850 2918\ AO | 53621 29,640 | 04/11/2019| 10/26/2024
075887-BT-5 | BECTON DICKINSON AND CO 12 2FE ... 903810 101649 | 508245 | 500,000 CoS01883 T3 2894\ 2730 4D | 1005 o 14,470 | 07/31/2017) 06/06/2022
075887-BW-8 |BECTON DICKINSONAND CO 2 |2FE 385312 106542 | 426168 | 400000\ 813291 | M5 37000 42011 U p o 1028 14,800 | 08/06/2018 | 06/06/2027
092113-AH-2 |BLACKHILLSCORP 12 2FE .. 71594 106006 | 742040 70,000 UYL I I e 4250 | 3746 | MN | 26| 2,975 | 08/21/2018 | 11/30/2023
05565E-AL-9 |BMW US CAPITALLLC 12 1FE .. 176558 | 99787 | ey 180,000 C 8898 803 . 1850 2320 MS | 98t 3,330 |05/30/2017 | 09/15/2021
05565E-BC-8 |BMW US CAPITALLLC s 1FE .. 19980 02279 | 20456 | 20,000 LA O I [ (3400) 3434 FA {261 678 08/07/2018| 08/13/2021
05581K-AB-7 |BNPPARIBASSA ¢ 1FE .. 373860 | 105033 | 393874 | 375,000 U677y N IS I 160 3800 3849 A | 6769 | . 14,250 101/03/2017 | 01/10/2024
0965W-2F-0 |BNPPARIBASSA Cl. .. E | 198928 | 111076 | 22152 200000 199088 (L L2 N N 4400) 4486 FA | 33490 8,800 | 08/07/2018 | 08/14/2028
10112R-AW-4 | BOSTON PROPERTIESLP 12 1FE .. 18g62 | 105767 | 126920 | 120,000 omeroy 188 3800 3985| FA | 1900 4,560 | 05/09/2018 | 02/01/2024
10112R-AZ-7 |BOSTON PROPERTIESLP 12 2FE .. 09884 eTrr g 62266 | 60,000 0T I I A 3200 3237 M| 88| 1,920 | 11/17/2017] 01/15/2025
103730-AB-6 _|BP CAPITAL MARKETS AMERICA IN 2 |FE 140,000 | 108201 | 181481 140000 | 140000 (L 3796 379 | MS | 1476 5,314 100/18/2018 | 09/21/2025
10373Q-AD-2 | BP CAPITAL MARKETS AMERICA IN 12 1FE ... 60000 106409 63845 60,000 C 80000 3790 3789 FA | 96| 1,706 | 11/01/2018| 02/06/2024
10373Q-AY-6 | BP CAPITAL MARKETS AMERICA IN |12 1FE . 174009 | 104386 | 177456 170,000 TS SI0)] 3224\ 2833 AO | vy oo 5,481 | 06/06/2017 | 04/14/2024
05565Q-CP-1 | BP CAPITAL MARKETS PLC cit. 1FE ... 505850 | 106742 | 5337100 500,000 B L I I ©9) (38141 3585\ FA | 74691 19,070 1 09/18/2018 | 02/1012024
110122-82-0 | BRISTOL-MYERS SQUIBB CO _ 12 1FE .. 1,668,501 | 103237 | 1729220 1,675,000 1869355 | 84 (2900 2979 A 303591 05/07/2019 | 07/26/2024
11134L-AF-6 |BROADCOMCORP 2 |2FE 495130 | 103628 | 518140 500000 | 495844\ | o (3625) 3849 W 1 83581 . 9,063 | 04/10/2019 01/15/2024
11134L-AH-2 | BROADCOMCORP 12 2FE ... 600270 | 103855 | 623130 600,000 800287 meoo 3875) 3867 W 1 (AN D 10/16/2019| 01/15/2027
12189L-AL5 | BURLINGTON NORTHERN SANTA F |12 1FE .. .98524 | 027741 1027741 100,000 S 88088 3| 3050 3423 MS | o 3,050 |05/23/2018| 09/01/2022
13645R-AP-9 | CANADIAN PACIFIC RAILWAY CO cit . PE 183467 | 104808 | EATCH I 170000 | LLCACT I @899) | 45000 2665\ 0 1 35281 7,650 | 06/26/2017 | 01/15/2022
14040H-BN-4 | CAPITAL ONE FINANCIAL CORP 2. 2FE .. 481270 106642 | 533210 | 500,000 coAs918 ) 1708 3750 4306 MS | 5833 18,750 1 02/21/2019 03/09/2027
14040H-BT-1 | CAPITAL ONE FINANCIAL CORP 2. 2FE oo 198716 1044200 208240 | 200,000 C 9880 1541 (3300 3428 AO | ey 6,600 |04/1212019 10/30/2024
141781-AZ7 |CARGILLING T 1FE . 196675 | M02227 | 193209 | 189,000 e N N I (ren; o 3250 22491 WMN f o 785 6,143 | 08/01/2017 | 11/15/2021
142339-AE-0 |CARLISLECOINC . 12 2FE ... 681824 102408 | 640050 | 625,000 LS 2T I I (15034) 5125\ 2626 JD | 14240 32,031 |08/07/2017| 12/15/2020
14912L:6U-0 | CATERPILLAR FINANCIAL SERVICE |C [ E | 193,100 | = 99859 | 199718 | 200000 1975838 | | 182 7000 2487 FA L W 3,400 | 12/05/2016 | 08/09/2021
12513G-BC2 (CDWLLC 12 3FE ... 644192 104708 | 6701311 . 640,000 AL N @A 5000) 4881 MS | 0867 32,000 |02/14/2019) 09/01/2025
15135B-AQ-4 |CENTENECORP 12 3FE .. .19832| 103060 20812 20,000 S8BT oo 4250 4375 JD SO 1112112019 12/15/2027
15137T-AA-8 | CENTENE ESCROWICORP 2 3FE ] 587,205 | 106310 600652 | 565000 | S8S07TL @133 5375 472r| 0D Lo 25310 30,369 |02/28/2019) 06/01/2026
15189X-AP-3 | CENTERPOINT ENERGY HOUSTON 12 1FE oo 178281 99880 | 79964 | 180,000 T3S0 a4 1850 241 JD |28 3,330 | 08/07/2017 | 06/01/2021
12527G-AC-7 |CF INDUSTRIESINC T 3FE ... 667368 | 103157 | e | 690,000 O BTABST 42891 (3450 4295\ JD | 19841 23,805 | 02/14/2019| 06/01/2023
808513-AT-2 | CHARLES SCHWAB CORP 12 1FE ... 9448 101958 | 96,860 | 95,000 AL I I KU (2650) 2682 4 1 LR 2,518 | 12/04/2017 | 01/25/2023
808513-AX-3 | CHARLES SCHWAB CORP 12 1FE o...99933 | 108337 | 1083371 100,000 R N I I (. 3850 | 3859 MN | 48| 3,850 | 05/17/2018 | 05/21/2025
161175:8K-9 | CHARTER COMMUNICATIONS OPE 2 |2FE 628,336 | 106.568 | 692692 | 650,000\ 6300341 | 1698\ 4200) 4655 MS | 8038 | 27,300 |02/21/2019 03/15/2028
16411Q-AE-1 | CHENIERE ENERGY PARTNERSLP | 12 3FE C 12371 102945 13240 110,000 BT o I IR @nf. . 4500) 4230\ AO | 1499 11/0412019| 10/01/2029
166764-BG-4 | CHEVRON CORP C 1,2 1FE 297,366 | 100.480 301,440 300,000 299,163 599 2100 | 2308 | MN 788 6,300 | 12/05/2016 | 05/16/2021
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166764-8T-6 [CHEVRONCORP 12 1FE . foros| 103639 | 114003 | 110,000 coorete .21 (2895] 3386 | MS | 1044 3,185 | 07/13/2018| 03/03/2024
17275R-BC-5 |CISCO SYSTEMSINC T 1FE .. 492670 | 1042841 521420 500,000 coAess 844 2950 3473 FA | 5040 | 14,750 1 02/21/2019 | 02/28/2026
125881-GX-0 (CITGROUPINC | | | SFE ] 655488 | 118.284 | 709704 | 600,000 | 512991 | . @1’ 6125) 4847 MS | (EECE D 36,750 |0227/2019) 03/09/2028
172967-0P-7|CITIGROUPINC 1FE ... 180464 | 104946 | 188903 | 180,000 co1803d0 @) . (3300) 3261 AO | 1056 5,940 | 06/21/2017 | 0412712025
172967-KN-0 |CITIGROUPINC - 1FE ... 909439 105030 | 976779 | 930,000 UL LTCCH I I 2200 3400 3751 OMNC| 5210 31,620 | 02/21/2019) 05/01/2026
172967-KX-8 |CITIGROUPINC 20 |FE 409,620 | 102169 | 408676 | 400000\ 4052200 | (98 o (3337 28717\ MISD | ey 15,918 109/28/2017 | 09/01/2023
172967-LB-5 |CITIGROUPINC . 2. 1FE .. 9853%6 | 1013591 582814 | 575,000 580542 (2.988) (2955) 2467 | MJSD | 1086 20,626 |05/21/2018] 12/08/2021
172967-LC-3 |CITIGROUPINC ¢ 12 1FE ... 678837 | 101650 | 691220 | 680,000 CBT9SSS | 421 2900 2935 JD | 12600 19,720 | 12/01/2016/ 12/08/2021
172967-LD-1 |CITIGROUPINC 125 |1FE _..250000  to7.721 | 269303 | 250,000 250000 3887 3888 W | 4616 | 9,718 | 01/04/2017 | 01/1012028
172967-LG-4 |CITIGROUPINC 12 1FE .. 249825 | 101557 | 253893 | 250,000 CL29920 K 2750 2764 AO | 12600 6,875 | 04/25/2017 | 04/25/2022
172967-Lz-2 |CITIGROUPINC 125 |WFE ) 120,000 | 105785 | 126942 | 120000 | 120000 (L 40441 40451 JD 041 4,853 | 05/15/2018 06/01/2024
20030N-BX-8 |COMCASTCORP 12 1FE ... 182563 | 103659 | 186586 | 180,000 I I I @2 (3000 2761 FA | 2250 5,400 | 05/23/2017 | 02/01/2024
20030N-CS-8 |COMCASTCORP 12 1FE . 139962 109437 | 152792 140,000 RISl I I (CH 3950 3954 AO | ey oo 5,684 | 10/03/2018 | 10/15/2025
20030N-CT-6 |COMCASTCORP 2 JFE | 1288650 | 112578 | 1407225 | 1,250,000 | 1285738 | | @) 41800 3786 | AO | 10951 53,316 |02121/2019) 10/15/2028
202795-HZ6 | COMMONWEALTH EDISON CO 12 1FE oo 18%2r | 02292 132980 | 130,000 coAsned (1488) (34000 2199 MS | AT 4,420 | 06/01/2017 | 09/01/2021
210518-CT-1 | CONSUMERS ENERGY CO 12 1FE _..286588 | 1022101 288232 282,000 < A N Y I I ©52)| (2850 | 24841 MN | oy oo 8,037 |05/11/2017| 05/15/2022
21688A-AL-6 | COOPERATIEVE RABOBANK UA . 1FE .. 249825 | 101962 | 254905 | 250,000 249898 L a 27800 2784 0 32661 6,875 | 01/03/2018 | 01/10/2023
T497TR-DF-8 | COOPERATIEVE RABOBANK UA Cl. . 1FE .. 821049 101163 | 832571 . 823,000 sz o LN 2625\ 2676 A | 9542\ 0711512019 | 07/22/2024
225401-AB-4 |CREDIT SUISSE GROUPAG Citz |2FE | 1,250,000 | 102737 | 1284213 | 1,250,000 | 1,250000 (o 35741 38573 WL 213450 44,675 | 01/042017] 01/09/2023
225433-AC-5 | CREDIT SUISSE GROUP FUNDING ( Cl. . 2FE .. 245070 | 105819 2645481 250,000 248484 5140 37500 4081 MS | 24741 9,375 | 02/21/2019 03/26/2025
228023-AB-3 |CROWLEY CONROLLC T 1 . 158400 | 1744 77003 158,400 Co 188400 481 481 FA | 2502 5,351 | 10/24/2018 | 08/15/2043
22822V-AB-7 | CROWN CASTLE INTERNATIONAL 2 |2FE 869,457 | 109536 | 931,056 | 850,000 | 8673041 | .. @153 44500 4088 FA | 142890 18,913 102/21/2019 02/15/2026
126307-AZ0 |CSCHOLDINGSLLC =~ 12 3FE . 436691 11687 | asrarr | 410,000 coAsasAT (1844 (6500 5541 FA | mwdy 13,399 03/22/2019 02/01/2029
126650-CF-5 | CVS CAREMARK CORP 12 2FE ... 323876 | 1040741 338241 325,000 324024 1“8 3375\ 3446 FA | 42361 5,484 |04/11/2019 08/12/2024
126650-CT-5 |CVSHEALTHCORP 12 2FE ... 598326 | 100175 | 601,050 | 600,000 C899%24 3420 24250 2482 U 1 1083 12,750 | 05/16/2016 | 06/01/2021
126650-CW-8 |CVSHEALTHCORP 12 2FE .. 428404 107330 429320 | 400,000 coAwser| (103 4100) 2648 | MS | 43031 10/16/2019 03/25/2025
126650-CX-6 (CVSHEALTHCORP 2 |2FE 801,408 | 109.212| 87369 | 800,000 | 801319 ] N I 4300) 4216 MS | 9173 | 34,400 |03/04/2019) 03/25/2028
126650-DC-1 |CVSHEALTHCORP T 2FE ... 401016 | 101663 | 406652 | 400,000 400420 @33 (3380 3289 MS | 419 13,400 | 03/09/2018 | 03/09/2021
233851-BV-5 | DAIMLER FINANCE NORTH AMERIC T 1FE .. 181676 100139 180250 | 180,000 C 180234 (605)) . (2450 2403 | MN | s 4,410 | 07/26/2017 05/18/2020
25243Y-AY-5 |DIAGEO CAPITALPLC Citz |WFE | 199,554 | 105340 | 210680 | 200000 199682 L 8 (3500) 3546 | MS | 20031 7,000 | 05/15/2018 | 09/18/2023
25272K-AG-8 | DIAMOND 1 FINANCE CORP 12 2FE .. 266223 | 108466 | mes | 250,000 C20088 @504 5450 | 4259\ JD | 606 13,625 1 01/03/2017 | 06/15/2023
260543-CJ0 |DOW CHEMICALCO 12 2FE _..203064 | 104998 | 20999 | 200,000 Co202876 (388)) 3800 3479 AO | 1soy 3,500 |04/11/2019 10/01/2024
260543-CY-7 |DOW CHEMICALCO 12 2FE 311670 | 114459 343317\ 300,000 o osed (808)| 4800 42951 MN | 1240 14,400 | 03/04/2019 11/30/2028
26078J-AC-4 |DOWDUPONTING 12 2FE . 46736 | 110401 495455 | 450,000 oo deste2| (700 4493\ 3829 MN | 2583 | 19,488 | 02/21/2019 11/15/2025
26078J-AD-2 |DOWDUPONTINC 2 |2FE 230,000 | 113488 | 261022 230000 230000 AT25) 47241 MN 1389 10,475 111/14/2018 | 11/15/2028
250847-EG-1 |DTEELECTRICCO =~ 12 1FE 81346 1023121 81849%6 | 800,000 806329 (5,169 3900) 3206\ JD | 2800 31,200 | 08/10/2018 06/01/2021
233331-BB-2 | DTE ENERGY CO 1 2FE 104,882 | 100.712 105,748 105,000 104,905 22 2600 | 2638| JD 121 1,380 | 06/10/2019| 06/15/2022
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26442C-AV-6 | DUKE ENERGY CAROLINAS LLC 12 1FE 59930 | 108072| 61843 60,000 Bl N I 3 B (3050) 3074 MS | 839 1,830 (0212612018 03/15/2023
26441C-AX-3 |DUKE ENERGY CORP 12 2FE ... 575448 | 103026 | 618156 | 600,000 CLSTEs28 2081 3150 3719 FA | [N 9,450 | 03/04/2019 08/15/2027
26442U-AG-9. | DUKE ENERGY PROGRESSLLC 2 |FE 59,989 | 109.364 | 65618 | 60000 | 59993 | | Al 37000 3701 MS o TAO) 2,356 | 08/07/2018 | 09/01/2028
26442U-AH-7 | DUKE ENERGY PROGRESS LLC 12 1FE 190213 0731 204620 | 191,000 Co180270 5T (3450) 3499 MS | 1ed0 3,441103/04/2019 03/15/2029
26441Y-AW-7 |DUKE REALTYLP 12 2FE C 1Tt e ey o 170,000 BTG N I I (1510 3875\ 2897 AO | 131 6,588 |05/19/2017| 10/15/2022
26441Y-BB-2 |DUKEREALTYLP 2 |2FE 39570 | 109002 | 43601 40000 | 39619 E 2 T 40000 4131 MS o aml o 1,618 |09/04/2018| 09/15/2028
26818L-AB6 |DYOLEASINGLLC =~ - 1FE C 1120491 101396 11604510 1,144,474 L AR N I 1879 . (2372 2691\ MISD | 805) 28,090 |04/11/2018| 03/19/2027
278265-AD-5 |EATONVANCE CORP T 1FE .. 996,110 104998 | 1049980 | 1,000,000 Cen0as 870 (3625 37T JD | ey 36,250 | 12/04/2018| 06/15/2023
278865-AY-6 |ECOLABINC 12 1FE _...39979 01007 | 404031 40,000 C030889 51 2375 2386 FA | 372|950 08/07/2017) 08/10/2022
29273R-BD-0  [ENERGY TRANSFER PARTNERS LP 12 2FE 1146357 | 1051021 1,208673 | 1,150,000 1146840 T DU 483 4050) 41081 MS | B4 46,575 |03/08/2019| 03/15/2025
29336U-AF-4 | ENLINK MIDSTREAM PARTNERS LP 2 3FE 662,864 | 93982 | 639078 | 680,000 | 639,078 | (25500 L N I 48500 5265 0 1 8207 16,490 | 02/14/2019 07/15/2026
29379V-BE-2 | ENTERPRISE PRODUCTS OPERATI 12 2FE ... 710,108 | 1067141 746998 | 700,000 (LA N (1362)] 3750 3470 FA L ET0 D 13,125 102/21/2019 | 02152025
29379V-BK-8 | ENTERPRISE PRODUCTS OPERATI 12 2FE Co 12769 10101 ez oo 170,000 CATO9I 40 (2850 2392\ AO | 1023 4,845 1 06/12/2017 04/15/2021
26884A-AZ-6 |ERP OPERATINGLP 2 |FE 173,394 | 104479 | 167,166 | 160000 | 185475 | | A 4625] 2561 JD f 329 7,400 | 05/19/2017 | 12/15/2021
26884A-BG-7 |ERP OPERATINGLP 12 1FE .. 423452 105097 | 420388 | 400,000 L2721 I I o 3250 2395\ FA | ST 101612019 08/01/2027
30219G-AK-4 | EXPRESS SCRIPTS HOLDING CO 12 2FE ... 655803 | 103901 675,357 | .. 650,000 BT I I (29 . 35800 3308 JD | oy 22,750 | 04/10/2019| 06/15/2024
31428X-BR6 |FEDEXCORP = 12 2FE ... 436083 | 108980 | 468614 | 430,000 O ASEAT @9 42000 4017 AO L szl oo 18,060 | 02/21/2019 101172028
31620M-AM-8. | FIDELITY NATIONAL INFORMATION 12 2FE 1132373 | 106407 | IS0 1,100,000 S 128044 (4329 3875 3218 JD | 3078 42,625 | 04/15/2019| 06/05/2024
337932-AH-0 |FIRSTENERGY CORP 2 |2FE 497,510 106934 | 534670 | 500000 | orrsey 220 (38000 3870 0 b 8992 | 9,750 | 03/04/2019 0711512027
337738-AQ1 |FISERVINC 12 2FE ... 189922 105622 | 179557 | 170,000 19948 20 (3800) 3809\ AO | 1815 6,568 | 09/20/2018 10/01/2023
337738-AT-5 |FISERVING 12 2FE .. 234984 1035841 243422 235,000 RIS L I I [A 3200 3200 A 3906 06/10/2019 07/01/2026
340711-AW-0_|FLORIDA GAS TRANSMISSION COM 2 |2FE 180,564 | 107.808 | 183274 170000 | LG U 2400 4380 34431 0 1 40 7,395 | 05/19/2017 | 077152025
341081-FJ1 | FLORIDA POWER & LIGHT CO 12 1FE . 204732 102505 | 207265 290,000 C202830 (850) (2750 2426\ JD | - 665| 7,975 | 06/27/2017 | 06/01/2023
345397-XZ-1 | FORD MOTOR CREDIT COMPANY L - 2FE o 281922 999251 29775 | 300,000 CL288BAS | 3645 (3096 | 4548 MN | AT 9,288 |09/12/2018 | 05/04/2023
35671D-BL-8 | FREEPORT-MCMORAN INC 12 3FE ... 864131 105916 | 709637 | 670,000 864934y 803 A4550) 4726 MN | 39801 30,485 10212712019 11/14/2024
361448-BD-4 |GATXCORP 12 2FE .. 254518 106921 | 267303 | 250,000 ISR 073 I I (69%8) . 4350 3937 FA | 41081 5,438 | 03/01/2019 02/15/2024
369550-BA-5 | GENERAL DYNAMICS CORP [ FE 1546063 | 100353 | 1956472 1,850,000 | 1549283\ | 2066 L (2875] 3005| MN | 6189 44,563 | 07/3012018 05/11/2020
369550-BG-2 | GENERAL DYNAMICS CORP 12 1FE .. .99284\ 07T 64282 | 60,000 2 N 00 (3500) 3699 MN | 288) 2,100 | 05/08/2018 | 05/15/2025
370334-BT-0 |GENERALMILLSINC 12 2FE ..203918 | 1054211 210242 200,000 CL28386 Sl I 3650 3187 FA | 2788 | 3,650 |04/12/2019 02/15/2024
370334-CE-2 |GENERALMILLSING 2 |2FE | 69848 | 105365 | BIS6 70000 6989 | | . S N 37000 3742 AO | 882 2,590 | 04/03/2018 | 101172023
370334-CF-9 |GENERALMILLSING 12 2FE .. .905620 | 108130} 540650 | 500,000 LY L I I T3 4000) 3788 | AO | ey 20,000 |02/21/2019| 04/17/2025
37045X-BT2 | GENERAL MOTORS FINANCIAL CO 12 2FE .. 980,710 1051041 1,051,040 | 1,000,000 C985220 45101 A4S0 SIS 198171 21,750 10212112019 01/17/2027
37331N-AG-6 | GEORGIA-PACIFICLLC 12 1FE ... 168287 | 101886 | 167093 | 164,000 185795 () (3163] 2504 MN p 883 5,187 | 06/26/2017 | 11/15/2021
375558-BF-9 | GILEAD SCIENCES INC 12 1FE ... 400624 | 1076151 430460 | 400,000 400565 | (3] I (3650 3624\ MS | 48671 7,300 | 03/08/2019 03/01/2026
38141G-GS-7 |GOLDMANSACHSGROUPINC | | | E | 180,966 | 107.340 | mad 160,000 | 169635 | @480) | T80 2721 W 4012 9,200 | 05/30/2017 | 01/24/2022
38141G-YM-3 | GOLDMAN SACHS GROUP INC - 1FE ... 209142 106548 | 21309 | 200,000 205854 (1.286) 4000) 32441 MS | 28221 8,000 | 05/15/2017 | 03/03/2024
38141G-VP-6 | GOLDMAN SACHS GROUP INC 2 1FE 199,592 |  100.480 200,960 200,000 199,942 84 2750 | 2792 MS 1,619 5,500 |09/08/2015| 09/15/2020
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38141G-VX-9 | GOLDMAN SACHS GROUPINC  |C 2. 1FE 1000000 | 104393 | 1043930 | 1,000,000 1000000 (3686 3739 | JAO | 6655| 43,256 | 10/25/2016 | 10128/2027
38141G-WB-6 | GOLDMAN SACHS GROUP INC 12 1FE 2299884 | 106429 | 2309509 | 2,170,000 J228789 | 803) 3850 2778 A | BT 6,545 | 12/18/2019 01/26/2027
38141G-WD-2 | GOLDMAN SACHS GROUPINC 2R 1011520 | 101,022 | 1010220 | 1,000,000 | 1004256 | | G229 (3046 2757 JAO | 54991 37,079 |00/28/2017 | 04/26/2022
38141G-WT-7 | GOLDMAN SACHS GROUP INC 12 1FE ....39980 | 102829 | anaszy 40,000 C030989 4l 32000 3209\ FA | a5 1,280 |01/18/2018| 02/23/2023
38869P-AN-6 | GRAPHIC PACKAGING HOLDING C 12 3FE .. 685279 1040411 728287 | 700,000 BT ECIE N I I 2035 4125\ 4564 FA | 10908 | 14,438 | 02/27/2019) 08/15/2024
413875-AR-6 |HARRISCORP 2 |2FE 602,334 | 106.698 | 640,188 | 600,000 | 602062 | @l (3832] 3788 | AO | 4087 22,992 102/21/2019| 04/27/2025
404119-BW-8 |HCAINC = 12 3FE .. 8er712 15750 | 740800 | 640,000 L BeSETS | @03 5875\ 5288 FA | 15667 | 18,904 | 02/08/2019 02/01/2029
42328B-AA-0 |HELIOSLEASINGILLC - 1FE ... 933324 1002151 535525 | 534,376 BT I I [ (2018 | 2088 | FMAN | 959 | 11,353 |11/2212016/ 05/29/2024
42328B-AC6 |HELIOSLEASINGILLC =~ T 1FE .. 286941 98938 | 200603 | 293,723 0289032 83| 1562) 2220\ MSD | S A 4,819 |05/24/2017 | 09/28/2024
42824C-AG-4 [HEWLETT PACKARD ENTERPRISE_ 12 2FE ..905330 | 1011431 SCYACH B 500,000 Cos0s92 ) 2189 ,3600) 3138 AO | 3800 18,000 | 04/09/2018 | 10/15/2020
432833-AD-3 | HILTON DOMESTIC OPERATING CO 2 3FE 651,755 | 105534 | 6859711 650,000 | 6518451 | oy o 5A25) 50781 MN 55621 33,313 102/08/2019) 05/01/2026
436440-AM-3 |HOLOGICINC 12 3FE ... 663802 | 106.284| 227310 680,000 LGN N I 1330 . 4625) 45T\ FA | 13040 15,725 02/08/2019 02/01/2028
437076-BN-1 |HOMEDEPOTINC 12 1FE .. 695198 | 99823 749423 | 750,000 ST 5554 | 2125\ 3222 MS | 46931 15,938 | 02/21/2019) 09/15/2026
437076-BY-7 |HOMEDEPOTINC =~~~ 2 |FE 243,594 | 104.026| 254864 | 245000 2436591 | L O (29500 3017 0D p s 3,574 1 06/03/2019 06/15/2029
44107H-AC-6 | HOSPITAL FOR SPECIAL SURGERY 12 1FE _...25000| 105436 26359 25,000 C0028000 3737|3737\ AO f 2340 93403/23/2018| 04/01/2028
44107T-AX-4 |HOST HOTELS & RESORTSLP |12 2FE ... 373406 | 1052041 304515 | 375,000 CLSTA023 28 3875 3043 MN | 1857 14,531 1 03/20/2017 04/01/2024
44328M-AK-0 |HSBCBANKPLC ¢ 1FE .. 182454 1027541 174682 170,000 Co A0 @919 ATS0) 2348 WL 36341 8,075 | 11/09/2017 | 01/19/2021
404280-AW-9 |HSBCHOLDINGSPLC Cl. . 1FE _.2041010 | 108883 | 2177660 | 2,000,000 J2088716 @204 4300) 3962 MS | 2694 86,000 |03/01/2019) 03/08/2026
404280-BM-0 |HSBCHOLDINGSPLC C25 |WFE | 200,000 | 102325 | 204650 | 200000 2000001 (3033] 3034 MN o BT 6,066 | 11/15/2017 | 11/22/2023
45167R-AE-4 |IDEXCORP =~~~ 12 2FE . 617584\ M01.744 1 6155511 . 605,000 809213 (CYEI] 4500) 3495\ JD | 1210 27,225 | 071012018 12/15/2020
449934-AD0 |IMSHEALTHING 12 3FE .. 428316 1057321 444074 | 420,000 JoA2rgos | (ro8)| 5000 4685\ AO | 44330 21,000 | 03/22/2019| 10/15/2026
45687A-AM-4 | INGERSOLL-RAND GLOBAL HOLDIN [ PE 673,907 | 100.924 | 681,237 | 675000\ 74884l | I3\ (2900) 2885\ FA | 70891 19,575 1 02/13/2018 | 02/21/2021
458140-BD-1 |INTELCORP . 12 1FE o 18241 103852 1869341 180,000 coser o @ 2875 2646 MN | 19 5,175 | 07/28/2017 | 05/11/2024
459200-HA2 | INTERNATIONAL BUSINESS MACHI |C T 1FE ... 204564 | 1018281 20365 | 200,000 A I I ©32) 2900 2403 | MN | o 96T| 5,800 | 12/05/2016 11/01/2021
459200-JG-7 | INTERNATIONAL BUSINESS MACHI T 1FE ... 351,089 | 106586 | 3730511 350,000 380984 (109 (34500 3399 FA | 4428 6,038 | 03/08/2019 02/19/2026
459200-JR-3 | INTERNATIONAL BUSINESS MACHI T 1FE .. 343872 106056 | A% | 350,000 U (- IS I 6421 3300 354 AL at 11,550 | 08/06/2018 | 01/27/2027
459200-02-5 | INTERNATIONAL BUSINESS MACHI [ E 423448 105463 | 41852 | 400000\ 42715 e (3300 2333 MN | 1687 6,600 | 10/16/2019 05/15/2026
460690-BP-4 |INTERPUBLIC GROUP OF COMPANI 12 2FE ... 404628 | 112525 450,100 | 400,000 B e N I @20 4650 ) 4497 AO | 4650 | 19,117/102/21/2019 10/01/2028
24422E-TV-1 | JOHN DEERE CAPITAL CORP 1FE .. 129736 | 100838 | 131089 130,000 C 129886 S3 . 2150 2493\ MS | 8T 2,795 |09/05/2017 | 09/08/2022
24422E-UM-9 | JOHN DEERE CAPITALCORP | = | | E 69,987 | 105981 Ty 70000 69994 | | 6l 3650) 3653| AO | 0 S61) 2,555 |10/09/2018 | 10/112/2023
24422E-UX-5 | JOHN DEERE CAPITAL CORP 1FE . 1o4geT | 1022731 1994321 195,000 R () IS I Ko I .2600) 2639\ MS | 1606 1,268 |06/04/2019 03/07/2024
46625H-S-2 | JPMORGAN CHASE & CO - 1FE .. 1,089,264 | 101387 | 1,064,564 | 1,050,000 JA0SAMIT (16580 .. 4400 2765 0| 20405 46,200 | 05/04/2018 | 07/22/2020
46625H-KC-3 | JPMORGAN CHASE & CO 2. 1FE .. 180320 104392 | 187906 | 180,000 180232 @) 34250 309 | 0L 2469 5,625 | 06/21/2017 | 01/23/2025
46625H-RW-2 | JPMORGAN CHASE & CO 2. 1FE . 1,022380 | 1017610 1017810 1,000,000 B2 T I I (4420 (3166 2750 | JAO | 6068 | 38,134 100/28/2017| 10/24/2023
46647P-AP-1 | JPMORGAN CHASE&CO 125 FE | 1620135 | 104204 | 1625582 | 1,560,000 | 1619568 | | (S0 I (35591 2381 AO | 0487 2,135 112/18/2019 | 04/23/2024
46647P-AV-8 | JPMORGAN CHASE & CO 125 |1FE 1911248 | 111566 | 2,086,284 | 1,870,000 JLeorede | (3802) 4203) 38 WL 34495 41,820 10212112019 07/23/2029
46647P-AX-4 | JPMORGAN CHASE & CO 12,5 1FE 130,000 | 113.742 147,865 130,000 130,000 4452 | 4452 | JD 418 5,788 | 11/28/2018| 12/05/2029
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48128B-AB-7 | JPMORGAN CHASE & CO 12 1FE oTas3| 102084 | a4 730,000 BE R TA N N 252 29120 2599 WL 100041 21,696 | 09/14/2017 | 01/15/2023
48305Q-AC-7 _|KAISER FOUNDATION HOSPITALS 12 1FE ... 448358 | 1044311 469,940 | 450,000 CAABTS8 1621 3150 3493 ) MN | 2363 14,175 1 05/03/2017 | 05/01/2027
494550-BT-2 | KINDER MORGAN ENERGY PARTN 2 |2FE 515375 | 101389 | 506945 | 500000 | 503856 | |, .. ) R I (35000 27141 MS | 58331 17,500 | 11/03/2016 | 03/01/2021
49456B-AP-6 | KINDER MORGANINC 12 2FE ... 505,005 | 109059 | 5452051 500,000 I N I ()] 4300) 4183 MS | er| 21,500 |02/21/2019/ 03/01/2028
482480-AE-0 |KLA-TENCORCORP = 12 2FE ... 67100 | 1097341 685838 | 625,000 885202 (5808)| 4650 3130 MN | 48441 29,063 | 04/10/2019| 11/01/2024
512807-AN-8 |LAMRESEARCHCORP 2 |2FE 352,804 | 106.745| 373608 | 350000 3624371 | @66) (3800) 3646 | MS | 39161 13,300 | 02/22/2019 | 0311512025
526057-CV-4 |LENNARCORP |12 3FE ... 669,907 | 1087841 750610 | 690,000 C 870989 1852 . 5000 5456 JO | 1933 34,500 |02108/2019/ 06/15/2027
53944V-AK-5 |LLOYDSBANKPLC ¢ 1FE ... 356468 | 100449 | 381572 350,000 CSSIAS0 2238)| . L2700 2041 FA | 3518 9,450 |09/18/2017 | 08/17/2020
53944Y-AH6 | LLOYDS BANKING GROUP PLC ci. . 1FE .. 907372 105582 | 950238 | 900,000 908366 | | (1.008) (3900) 3716 MS | 10628 17,550 | 04/10/2019 03/112/2024
548661-DD-6 |LOWESCOINC ==~ 12 2FE o TH4928 | 104424 780930 | 750,000 CTHA306 | ©n) 3425 2987 MS | 6901 11,719 1 04/11/2019 | 09/15/2024
559080-AK-2 | MAGELLAN MIDSTREAM PARTNER 2 |2FE 167,565 | 112895 | 180632 | 160,000 | 16611 | e I (5000) 42041 MS | 2867 | 8,000 | 06/09/2017 | 03/01/2026
564759-QB-7 | MANUFACTURERS AND TRADERS 2. 1FE ... 913680 | 100060 | 925565 | 925,000 0920483 231 2547 2851 | MSD | 1963 29421 106/2012018] 12/01/2021
565849-AL-0 | MARATHON OIL CORP 12 2FE .. 494625 105885 | 529425 | 500,000 coAes3e 691 3850 | 40441 D | 16041 o 19,250 | 02/21/2019) 06/01/2025
56585A-AL-6 | MARATHON PETROLEUM CORP 2 |2FE 176006 | 101152 7ess | 170000 | TS| rsey o (34000 2326\ JD f 27T 5,780 | 05/31/2017 | 12/15/2020
55336V-AJ-9 | MARKWEST ENERGY PARTNERS L 12 2FE .. 683813 1092171 682606 | 625,000 C880370 G443 4875\ 3998 JD | 2539 30,469 |03/08/2019) 06/01/2025
S71748-AZ-5 | MARSH & MCLENNAN COMPANIES | 12 1FE .. 783296 | 1074441 805830 | . 750,000 ooTe026 (1210 . 3750 | 2954 MS | 8359 ... 13,125 | 10/16/2019) 03/14/2026
571748-BA9 | MARSH & MCLENNAN COMPANIES | 12 1FE ... 186532 | 103462 | 186232 | 180,000 183893 (1153 (3300) 2593 | MS | 1iee | 5,940 | 06/23/2017 | 03/14/2023
57629W-BY-5 | MASSMUTUAL GLOBAL FUNDING Il 1FE ... 196802 | 100163 | 200326 | 200,000 198882 CICH 2000 2456 | AO | 844 4,000 | 05/15/2017 | 04/15/2021
57629W-CH-1 | MASSMUTUAL GLOBALFUNDINGIL |~ | | E 798,368 | 105383 | 843064 | 800,000 | 798544 we oo (3400) 3433 MS | 85381 13,600  03/05/2019 | 03/08/2026
58013M-EY-6 |MCDONALD'SCORP 12 2FE . TS8S813 | Mo78TT | 809,078 | 750,000 B CTE 7 R (1) 37000 3508 o e 13,875 102/21/2019 01/30/2026
58013M-FE-9 |MCDONALD'S CORP 12 2FE . 149829 104156 | 156,234 | 150,000 4988 ¥ 3350 3375 AO | 1256 5,025 |08/13/2018 | 04/01/2023
585055-BS-4 |MEDTRONICINC [ TE | 508,455 | 107159 | 535795 | 500000 | so7368| | .. (o8| (35000 3490 MS | 51831 17,500 | 02/21/2019 031512025
552953-CE-9 | MGM RESORTS INTERNATIONAL 12 3FE .. 661570 | 1122491 729619 | 650,000 o ee0t92 (1378 5750 | 54021 JD | 1eet| 37,375 | 0211412019 06/15/2025
504918-BL-7 |MICROSOFT CORP |12 1FE ... 603152 125009 | 687,550 | . 550,000 o .e02169 | o83) . (4450 | 3860 | MN | 3943 24,475 10212112019 11/03/2045
606622-AD-6 | MITSUBISHI UFJ FINANCIAL GROUP ¢ 1FE ... 507,045 1074511 537255 | 500,000 808307 | TR (3850) 3620 MS | 6417 9,625 | 03/01/2019 03/01/2026
606822-AP-9 | MITSUBISHI UFJ FINANCIAL GROUP ¢ 1FE .. 130043 | 101460 | 131898 130,000 CoA30025 O - (2665 | 2657 A | 1801 3,465 | 07/19/2017 | 07/25/2022
606822-BD-5 | MITSUBISHI UFJ FINANCIAL GROUP| = | C| E | 657,995 | 104281 | 677821 | 650,000\ 56907 | . | .. (088 3407) 3a34 MS L oy 11,073 1 04/10/2019 03/07/2024
60687Y-AE-9 | MIZUHO FINANCIAL GROUPINC ~ |1C | C | 1FE ... 250,000 | 100409 | 210231 250,000 250000 2213 223 MS oS 5,683 | 09/07/2016 | 09/13/2021
609207-AQ-8 | MONDELEZ INTERNATIONAL INC 12 2FE o T9794 | 104848 83878 | 80,000 S T98e3 | ) 3625\ 3680 MN | 35 2,900 |05/03/2018 | 05/07/2023
61744Y-AK-4 |MORGAN STANLEY ~ . 125 FE | 1217163 | 106.286 | 1328575 | 1,250,000 | 1219738 | | 2515 3591) 3828 W 1 19825) 22,444 10212112019 07/22/2028
61746B-EC6 |MORGAN STANLEY |c. 2. 1FE ... 900000 | 102206 | 51030 | 500,000 00800000 (3336 3383 | JAO | 3T 19,929 110119/2016 | 10/24/2023
61746B-ED-4 |MORGAN STANLEY ~ - 1FE .. 932047 1014991 957343 | 946,000 938824 3718 (2625 30441 MN | 3035 24,833 | 04/06/2018 | 11/17/2021
61746B-EF-9 | MORGAN STANLEY T 1FE .. 419587 | 106452 | 425808 | 400,000 CoMerde (©og) (3625) 2883\ W 1 6485 . 3,625 | 10116/2019 01/2012027
61761J-VL-0 |MORGAN STANLEY T 1FE . 186217 106235 | 11223 180,000 coeas2 (800) 3700) 3166 | AO | 1258 6,660 | 06/23/2017 | 10/23/2024
617610-ZN-2 |MORGANSTANLEY | | | PE ] 102105 107261} 107261 100000 | 1845 4070 I 3950) 3691 AO | T 3,950 | 06/23/2017 | 04/23/2027
55336V-AR-1 |MPLXLP 12 2FE ...99731 103534 | 62120 60,000 AL Y I 280 4000) 4083 MS | 70T 2,400 | 02/05/2018 | 03/15/2028
637417-AL-0 | NATIONAL RETAIL PROPERTIES IN 1,2 2FE 39,715 | 110.623 44,249 40,000 39,749 27 4300 | 4.387| AO 363 1,806 | 09/18/2018| 10/15/2028
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78442F-EQ7 |NAVIENTCORP T 3FE 63748 | 107000 | 721600 | 680,000 867087 33391 (55000 8190 4 b 18207 18,700 |02/08/2018| 01/25/2023
62886H-AP-6 | NCL CORPORATIONLTD 12 3FE ... 305000 101625 | 309996 | 305,000 00805000 3625\ 3625\ JO | e 12/02/2019| 12/15/2024
64110L-AX-4 INETFLIXINC [ SFE ] 655836 | 114.060 | LIRS D 620000\ 53626 | | .. @210 (6375] 5622 MN | 5050 41,611 1021412019 05/15/2029
64952W-CP-6 | NEW YORK LIFE GLOBAL FUNDING 1FE . 144912 100024 | 145035 | 145,000 I I 20 .2000) 2020 AO | 861 2,900 | 06/20/2017 | 04/09/2020
64952W-CS-0 | NEW YORK LIFE GLOBAL FUNDING - 1FE ... 199606 | 100882 | 201,764 | 200,000 S 99807 83 .. (2300 2341 JD o 268| 4,600 | 06/05/2017/ 06/10/2022
655844-AW-8 | NORFOLK SOUTHERN CORP [ PE 172638 | 116370 | 174555 | 150000 | 166012 @ee4 (5590 3400 MN oo 1025 8,385 | 06/09/2017 | 05/17/2025
655844-BH-0 | NORFOLK SOUTHERN CORP T 2FE .. 264535 18411 296,028 | 250,000 L AN N I S0 4837 4d2r| AO 3023 12,093 02/21/2019| 10/01/2041
666807-BM-3 | NORTHROP GRUMMAN CORP 12 2FE _..296,748 | 103088 | 309264 | 300,000 RUe Y- I IS 80| 2930 3A3T | ML 40531 4,395 | 04/11/2019) 01/15/2025
666807-BN-1 | NORTHROP GRUMMAN CORP. 12 2FE .. 479680 | 1043241 521620 500,000 B IS N I 1639 32500 37941 0L 7Aoo 8,125 | 03/04/2019 01/15/2028
666807-BQ-4 | NORTHROP GRUMMAN CORP. 12 2FE o 34995 101495 36523 35,000 U2 N I 21 (2550 25852\ AO | 188 | ... 893]10M10/2017| 10/15/2022
67080L-AA-3 INUVEENLLC 2 |FE 99403 | 11307 | msory 100000 ( 09472\ oL (4000) 4072 MN 86T 4,100 | 10/17/2018 11/01/2028
67066G-AE-4 |NVIDIACORP 12 1FE .. 487525 | 104986 | 524930 | 500,000 BT N 1212 32000 3581 MS | 4867 16,000  03/04/2019 09/16/2026
62947Q-AX6 |NXPBY Cl12 2FE .. 524815 1127631 563815 | 500,000 C0522083 (2582)| 5350 | 45041 MS | 8917 | . 13,375 | 03/01/2019) 03/01/2026
674599-CE-3 | OCCIDENTAL PETROLEUM CORP 2 |2FE 96,318 | 100795 | 100795 | 100000 ( 97283 | ] I I P 2700) 3628 | FA | 1020 2,700 | 10118/2018 | 02/15/2023
674599-CP-8 | OCCIDENTAL PETROLEUM CORP T 2FE oo 194791 101083 1970531 195,000 27 I 20 . (2700 2737 FA | 2001 08/06/2019 | 08/15/2022
674599-CZ-6 | OCCIDENTAL PETROLEUM CORP 12 2FE .. 21706 | 103015 | 206030 | 200,000 o..204880 L (4083)| 4850 | 2715 MS | 28% | 9,700 | 11/08/2016 | 03/15/2021
68380X-BL-8 |ORACLECORP . 12 1FE ... 292568 | 101667 | 3050011 300,000 S N 139 (2400) 2898 | MS | 21200 7,200 | 06/14/2018 | 09/15/2023
68389X-BM-6 |ORACLECORP |c. 12 1FE ..238040 | 1022731 255683 | 250,000 RIS -2y I I 12410 (2650 3387 M| 3085 | 3,313 | 02/21/2019 07/15/2026
68380X-BS-3 |ORACLECORP 2 |FE 770051 103919 83135 80000 | TTe60 | S I P (2950 3610 MN p oo s02) 2,360 | 06/27/2018 | 11/15/2024
686514-AE0 |ORLANDOHEALTHINC 12 1FE _...80387 | 106213 | 84970 | 80,000 U2 I I (0] B 3777 3720 AO LTS 3,022 | 02/06/2018 | 10/01/2028
69371R-N7-7 | PACCAR FINANCIAL CORP - 1FE .. 79947 100998 | 80798 | 80,000 ST (N 2300 2314 FA | T 1,840 | 08/07/2017 08/10/2022
695114-CQ9 |PACIFICORP 2 |FE 252,558 | 102746 | 256865 | 250000 251460 1 | @220 29800 2757 0D p o B1S) 7,375 | 05/10/2017 | 06/01/2023
70109H-AK-1 | PARKER HANNIFIN CORP T 2FE . 188962 103737 | 186727 180,000 UL I I (1.766)) (3500) 2433 MS | 185 6,300 | 09/18/2017 | 09/15/2022
70450Y-AC-7 | PAYPAL HOLDINGSINC 12 2FE ... 229860 1010401 22392 230,000 CL22986T | L4 (2400 2413 AO | ST 09/19/2019| 10/01/2024
693304-AP-2 |PECOENERGYCO = 12 1FE ... 299403 | 100974 | 3029221 300,000 209892 "l (2375 24140 MS 20981 7,125 | 05/24/2017 | 09/15/2022
709599-AX-2 | PENSKE TRUCK LEASING COLP 12 2FE ..293937 | 072140 321642 | 300,000 R s I IO L 42000 45001 AO | 3180 12,600 | 02/21/2019 04/01/2027
709604-AB-8 | PENTA AIRCRAFT LEASING 2013 LL [ E | 473352 102039 | arrgsz| 468,136 | 2016 @l (2646 2355 | FMAN | 1239 12,867 | 05/10/2017 | 11/25/2025
T18546-AC-8 |PHILLIPS66 T 1FE ... 182893 | 104960 | 178432 170,000 IR TC N N I @720 43000 2571 AO 1828 7,310 |07/19/2017 | 04/01/2022
719160-AA-1 |PHOENIX2012LLC T 1FE ... 630489 992801 650,858 | 655,578 838228 2810 1607 3038 JAO | 2575 | 11,337 1 03/21/2018 07/03/2024
69353R-FG-8 |PNCBANKNA 20 |FE 341,523 | 104337 | 365180 | 350000 342267 | A 3100) 3425\ AO | 1989 10,850 | 02/21/2019 10/25/2027
693475-AV-7 | PNC FINANCIAL SERVICES GROUP 2. 1FE ... 963585 | 1053011 579196 | 550,000 561888 | (192n) 3800 2932 A 8449 9,625 | 04/11/2019 01/23/2024
742741-AA-9 | PROCTER & GAMBLE PROFIT SHAR . 1FE ... 466,740 | 102818 | 449957 | 437,625 BRGSO I ©.083) 9360 2596 M| 204811 53,078 | 10/30/2018 01/01/2021
T4340X-AW-1 |PROLOGISLP 12 1FE .. .91825 | 107089 | 53545 50,000 B I I s A4250) 3565 FA | 803 2,125 | 06/19/2018 | 08/15/2023
744448-CH-2 | PUBLIC SERVICE CO OF COLORAD 12 1FE o 79293 101983 80930 | 80,000 TSN 12z (2500 2667 | MS | 889) 2,000 | 06/30/2017 | 03/15/2023
744482-BL-3 | PUBLIC SERVICE CO OF NEW HAM 2 |FE ] 189,158 | 105,067 | 189021 180000 | 185565 | | (458 | (35000 25911 MN o 1050 6,300 | 06/22/2017 | 11/01/2023
74456Q-BC-9 | PUBLIC SERVICE ELECTRIC AND G 12 1FE . 123487 013410 [SIRCEH B 130,000 XL U 1250 (2375 3475 MN p 395 3,088 | 05/16/2018 | 05/15/2023
745867-AX-9 |PULTEGROUP INC 1,2 3FE 667,437 | 109.132 753,011 690,000 669,500 2,063 5000 | 5515 W 15,908 17,250 | 02/14/2019| 01/15/2027
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747525AT0 |QUALCOMMING |12 1FE 569485 103392 | 504504 | 575,000 Co 0222 38 (2900) 31041 MN o 189 16,675 |04/1212018] 05/20/2024
21685W-DF-1 | RABOBANK NEDERLAND Cl. . 2FE 1,002,320 | 104563 | 1045630 | 1,000,000 J 0010894 (466)| 3950 | 3887 | MN | 5706 39,500 |08/06/2018 11/09/2022
756109-AN-4 | REALTY INCOME CORP 2 |FE 66,152 | 103253 | ~ CIANES 65000 | 65656 | | .. @3 32501 283%| AO | “e) 2,113 |11/29/2017 | 10/15/2022
756109-AV-6 | REALTY INCOME CORP 12 1FE ... 267356 | 1078131 2803141 260,000 286573 @ 3875] 3331 AO | 2020 6,200 | 04/16/2019 04/15/2025
T591EP-AP-5 | REGIONS FINANCIAL CORP |12 2FE .. 109935 | 105856 | meadz| 110,000 C 109985 . 3800 3812 FA | (5 4,192 | 08/08/2018 08/14/2023
759470-AV-9 | RELIANCE INDUSTRIESLTD 2 TE | 903,784 | 99758 | 921,449 923684 | 904895 | | W 18700 2585 0 7965 18,602 | 12/14/2018 | 01/15/2026
760759-AR-1 | REPUBLIC SERVICES INC 12 2FE o A4T8ATS | 02417 512085 | 500,000 o A80BAT 2172 2900 3573 M| 7280 7,250 | 03/01/2019 07/01/2026
774341-AE-1 |ROCKWELL COLLINS INC 12 2FE . 199231 105407 | 200273 | 190,000 CoSSETA (1429 3700 2846 JD | 812 7,030 |06/13/2017 | 12/15/2023
775109-B8-0 |ROGERS COMMUNICATIONS INC C (12 2FE .. 175,148 | 106630 | sl 170,000 SIS S8 (36250 3199 JD f 274 6,163 | 07/18/2017 | 12/15/2025
T7578)-AA6 |ROLLSROYCE CORP C |12 2FE ...200320 | 100389 | 200778 | 200,000 C200074 0 o [2375) 2322 AO | ote) 4,750 | 05/26/2017 | 10/14/2020
776743-AC-0 |ROPER TECHNOLOGIESINC 2 |2FE 563075 | 101489 | 583562 | 575000\ S67.967 | | ... SATZN (2800) 3483 JD f T8 16,100 | 07/30/2018 | 12/15/2021
776743-AE6 | ROPER TECHNOLOGIES INC |12 2FE ... .99848| 105000 105000 | 100,000 Co9989%0 20 (3650 3682| MS | 1075 3,822 | 08/14/2018 | 09/15/2023
78013X-W2-0 | ROYAL BANK OF CANADA Cl . 1FE ... 289397 105708 | 306,563 | 290,000 289849 1250 3700 3745 AO | 2563 | 10,730 | 10/01/2018 10/05/2023
780097-8-9 _|ROYAL BANK OF SCOTLAND GROU C(25 |2FE | 257,030 | 106219 265548 | 250000 25925 | (108 45190 3786 JD | 88 11,298 1 04/12/2019 | 06/25/2024
78355H-KK-4 |RYDER SYSTEMINC 12 2FE ... 760815 | 1055421 791,565 | 750,000 L T8040 (GO 3875 3536 D | 2422 31,081 1021212019/ 12/01/2023
78355H-KL-2 |RYDERSYSTEMINC 12 2FE ... 204182 1052111 210422 200,000 C208813 ) (569)| . 3650 3180 MS | 2089 4,076 | 04/11/2019) 03/18/2024
785592-AM-8 _| SABINE PASS LIQUEFACTIONLLC 12 2FE . 8Ta224 | 112592 900736 | 800,000 88810 9520 (5625] 4046 MS | 15000 45,000 |02/21/2019/ 03/01/2025
797224-AA0 | SAN CLEMENTE LEASINGLLC T 1FE .. 498639 | 101580 | 494878 | 487,180 UGy I I @874 3885|2457 | FMAN | 1650 26,971 | 04/19/2018 08/27/2021
806854-AB-1 _| SCHLUMBERGER INVESTMENT SA Citz |WFE | . 51610 102219 SIANIU 50000 | 50622 | Sa0)] I (33000 24241 MS | 1 1,650 |07/27/2017 09/14/2021
81211K-AK-6 | SEALED AIR CORPORATION 1 3FE ... 682500 | 1182841 768846 | 650,000 L N L) 6875] 8338 | 4 | 20606 | 22,34 102/28/2019/ 07/15/2033
§22562-AX-0 | SHELL INTERNATIONAL FINANCE B cl1. 1FE o 17801 104826 1782041 170,000 SURTC A I I (1219 (3400 2556 | FA | 2232 5,780 |06/14/2017 | 08/12/2023
822582:BZ-4 | SHELL INTERNATIONAL FINANCE B Citz |WFE | . 69,707 | 108310 BTy 70000 CCACH Y [ P (3500) 3590 | MN oo 82T o 2,450 |11/07/2018 | 11/13/2023
82481L-AB-5 | SHIRE ACQUISITIONS INVESTMENT C |12 2FE .. 47890 | 100568 | 351988 | 350,000 B -5t I IR 56 24000 2573 MS | 2287 8,400 | 09/14/2017 | 09/23/2021
82620K-AL-7 | SIEMENS FINANCIERINGSMAATSC cl1. 1FE .. 9%418 | 99ddT | 596,682 | 600,000 -y I I 44231 (2350 3503| AO | . 2917 14,100 | 03/01/2019) 10/15/2026
828807-CS-4 | SIMON PROPERTY GROUP LP. 12 1FE o 101181 105299 105299 | 100,000 100783 (1snr 3375) 3492 AO | 844 3,375 | 05/16/2017 | 10/01/2024
828807-CU-9 | SIMON PROPERTY GROUP LP. 12 1FE .. .81082 100251 80201 80,000 C 8080 (356) (2500 2044 MS | 66T 2,000 | 05/17/2017 | 09/01/2020
82967N-BA-5 |SIRIUSXMRADIOINC =~~~ 2 3FE 664,953 | 105.685| 922r| 690,000\ 667077 | | 20240 (5000) 5543\ FA | GXICH DN 17,250 1 02/08/2019 | 08/01/2027
84756N-AD-1 | SPECTRA ENERGY PARTNERSLP 12 2FE .. 212338 | 108872 77440 200,000 210882 (1.756) ATSO) 3312 MS o 2191 4,750 | 04/12/2019 0311512024
853496-AD-9 | STANDARD INDUSTRIES INC 12 3FE ..388144 ) 1027321 400655 | 390,000 o..%88226 83 .. AT50 | 4819 A 8542\ L. 08/02/2019 01/15/2028
854502-AH-4 | STANLEY BLACK & DECKERINC 2 |FE 129904 | 12763 | 146592 | 130000 | 120027 20 A4250) 4288 MN oo T0B) 5,663 | 10/30/2018 | 11/15/2028
857477-AW-3 | STATE STREET CORP - 1FE .. 240095 | 101766 | 24415 250,000 C2MASS 1060 (2650 3269 MN | T3 6,625 | 02/21/2019 05/19/2026
857477-BC6 | STATE STREET CORP |28 1FE ....%0000| 105801 529011 50,000 C 080000 3776 3777 JD Mo 1,888 | 11/28/2018| 12/03/2024
865622-8)-2 | SUMITOMO MITSUI BANKING CORP ¢ 1FE ... 835800 106176 849408 | 800,000 L8073 (5.086) 39800 2832 WL 180100 15,800 | 04/10/2019 01/1012024
86562M-AF-7 | SUMITOMO MITSUI FINANCIAL GRO ¢ 1FE ... 374832 100088 | 400272 | 400,000 R0 £ I I 2516 (26832 3613 M| 48841 5,264 | 03/01/2019 07/14/2026
86562M-BF-6 | SUMITOMO MITSUI FINANCIAL GRO Cl. . .. E | 190,000 | 106,082 | 201,556 | 190000 | 190000 (L (3936 ) 3935 AO | 1958 | 7,478 110/10/2018 | 10/16/2023
86787E-AT-4 |SUNTRUSTBANK 2. 1FE . 139751 101,070 | 141498 | 140,000 130864 520 (2450) 2489 FA | 14290 3,430 | 07/26/2017 | 08/01/2022
86787E-BB-2 | SUNTRUST BANK 1,2 1FE 39,976 | 109.828 43,931 40,000 39,983 7 4050 | 4.058| MN 261 1,652 | 10/24/2018| 11/03/2025
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867914-85-1 |SUNTRUSTBANKSINC 12 |1FE 660009 | 108402 | 661,252 | 610,000 688226 1 (4 4000) 2385| MN | 4067 12400 |10/1612018] 05/01/2025
871503-AU-2 |SYMANTECCORP 12 |3FE ... 658337 1021821 674401 660,000 ULy I I 2440 .5000] 5047 AO | 6967 | . 33,000 (021142019 04/15/2025
§74060-AT-3 _| TAKEDA PHARMACEUTICAL CO LT Citz |2FE | 209,506 | 107.375| 214750\ 200000 80100 ) 44001 3262 MN oo 886 8,800 | 04/12/2019 11/26/2023
874060-AW-6 | TAKEDA PHARMACEUTICAL COLT C 12 2FE .. 419688 | 116448 | 465792 400,000 AL o U I (1339 (5000) 4358 | MN | 1944 20,000 |03/01/2019 11/26/2028
878742-AZ-8 | TECKRESOURCESLTD Cl12 2FE ... 670110 105668 | 739676 | 700,000 670859 S99 5400 5730 FA | 187501 18,900 |02/08/2019) 02/01/2043
880779-AZ6 |TEREXCORP 2 3FE 667,782 | 103375| 713288 | 690,000 | 670600 | | 28181 (5625] 6280\ FA | LATCS DU 19,406 | 02/08/2019 02/01/2025
88104L-AE-3 | TERRAFORM POWER OPERATING |12 3FE ... 663250 105916 | TMAZ 700,000 . ees0r2 AU -~ B 5000 5789 A 4681 17,500 | 02/14/2019 01/31/2028
88167A-AE-1 | TEVA PHARMACEUTICAL FINANCE cl1. 3FE .. 657912 - 835021 659,666 | 790,000 .. .B59666 | (10142); ~~~ 118% ) 3150 5918 AO | 6221 24,885 | 02/27/2019| 10/01/2026
88224L-AK-4 | TEXAS CHILDREN'S HOSPITAL T 1FE ... 203368 | 101649 | 203298 | 200,000 L N I @s2) (2968 27041 AO | 1484 5,936 | 09/08/2017 | 10/01/2024
883556-BF-8 | THERMO FISHER SCIENTIFIC INC 12 2FE oo 182826 107146 187506 | 175,000 UL AP G I I ) 4150 3087 FA | 3026 3,631 041212019 02/01/2024
883556-BR-2 | THERMO FISHER SCIENTIFICINC _ 2 |2FE 472235 102813 | 514065 | 500000 | ragizy 2870 (2950) 38041 MS | e 14,750 1 03/01/2019 | 09/19/2026
872540-AQ-2 | TUXCOMPANIES INC ~ 12 1FE ... 372203 | 100465 KICYCS S D 375,000 CO 873089 29| 22500 2333 MS | 2484 8,438 | 09/07/2016 | 09/15/2026
88947E-AT-7 | TOLL BROTHERS FINANCE CORP |12 3FE ... 669,384 104534 752645 | 720,000 813298 3912 4350 | 5345 FA | ne2y o 15,660 |02/14/2019) 02/15/2028
39114Q-BX-5 | TORONTO-DOMINION BANK Cl.. .. E 1183440 | 100752 | 1209024 | 1,200000 | 1192880 (| 6714 25500 3436 W1 13260 30,600 | 08/09/2018 | 01/25/2021
89114Q-C4-8 | TORONTO-DOMINION BANK ¢ 1FE o 199,782 1053331 168533 | 160,000 O AS9BAT a 3800 3529 2520 5,600 | 07/12/2018 | 07/19/2023
89153V-AG4 | TOTAL CAPITAL INTERNATIONAL § cl1. 1FE .. 179030 106318 | 18074ty 170,000 TSI (1338) . 3700 2799 L 2900 6,290 |07/14/2017 | 01/15/2024
89236T-DR-3 | TOYOTA MOTOR CREDIT CORP T 1FE .. 496675 | 105779 528895 | 500,000 coArote Sl 32000 3296 | 01 7586 8,000 | 02/21/2019 011112027
89352H-AK-5 | TRANSCANADA PIPELINES LTD C |12 2FE .. 205034 | 105546 | 21092 200,000 L2428 (T98) 37800 314 AO L 1963 3,750 | 041212019 10/16/2023
893647-BE6 |TRANSDIGMINC 12 |4FE 670,032 | 108448 | [ACYEIE D 660,000 | 6690491 | . 3 6250) 5982| MS | 120460 24,292 1 02/08/2019 03/15/2026
902133-AR-8 | TYCO ELECTRONICS GROUP SA C 12 1FE .. 103542 04772y o472 100,000 C 02357 (S00) (3450) 2868 | FA | 1438 3,450 | 07/31/2017 | 08/01/2024
91159H-HR-4 |U.S.BANCORP 2. 1FE ... 394620 105078 | 420312 400,000 CL8ess2 ) stz 3150 3339 AO | 2240 12,600 | 02/21/2019) 04/27/2027
902674-XF2 | UBS AG (LONDON BRANCH) O R LS 199,868 | 100134 | 200268 | 200000 199983 | AT 22000 22200 0D p 28 4,400 | 06/01/2017 | 06/08/2020
904764-BG-1 | UNILEVER CAPITAL CORP 12 1FE o M891T | 04767 | (SIAELY D 150,000 AN I 1881 3250 33941 MS | 19440 4,875 | 09/04/2018 | 03/07/2024
906581-AA-1 |UNION 11LEASINGLLC - 1FE ... 787090 | 101089 | 782045 | 773,774 L T8OSST (1.660)| . (2405 2179 JAO | 3515 20,156 103/10/2016| 01/23/2024
906548-CM-2 | UNION ELECTRIC CO 12 1FE ... 109841 103033 | 13336 | 110,000 Co 109728 KL (29500 2987 JD 1 o 3,245 | 06/06/2017 | 06/15/2027
907818-ES-3 |UNION PACIFIC CORP 12 2FE o..218991 ) 07201 ) 235842 | 220,000 S200m 2y 3750 3749 AL 3804 9,098 | 06/05/2018 | 07/15/2025
907818-EV-6 |UNION PACIFIC CORP 2 |2FE 251,278 | 114584 286460 | 250000 212510 @) A4375] 4335 MS | 3312 13,733 102/21/2019 09/1012038
907818-EY-0 | UNION PACIFIC CORP 12 2FE .. .29925 | 110436 | B 30,000 Rkl T IR 91 ... 39501 3979 MS | 365 1,488 |06/05/2018| 09/10/2028
907818-FB-9 | UNION PACIFIC CORP 12 2FE . 704697 | 1092611 770290 | 705,000 CTOATS3 Sl 3700 3705 MS | 8695 13,912 102/11/2019) 03/01/2029
911312-8K-1 |UNITED PARCEL SERVICEINC 2 |JFE 179446 | 1018351 183303 | 180000 | 1796858 | | L1 I .2500) 2561 AO | ws 4,500 | 11/09/2017 | 04/01/2023
911365-BK-9 | UNITED RENTALS (NORTH AMERIC 12 3FE ... 651061 1100911 693573 | . 630,000 Coesot2y @ 6500 6250 JO | 18201 46,069 |02/08/2019| 12/15/2026
913017-CN-7 | UNITED TECHNOLOGIES CORP 12 2FE oL 181854 1027791 185002 180,000 C 8090 (23)] . (2800 2646 | MN | T8 5,040 |07/27/2017 | 05/04/2024
91324P-CW-0 | UNITEDHEALTH GROUP INC T 1FE ... 402744\ M07182 | 428728 | 400,000 402498\ (246) (34500 3380 b 6363 . 6,900 | 02/21/2019 011512027
91324P-CY-6 | UNITEDHEALTH GROUP INC T 1FE ... 637098 | 1067101 640260 | 600,000 UL N I 29 3375] 2486 | AO | 42151 L 10/16/2019| 04/15/2027
9033TH-NV-1 JUSBANKNA ~ |2 | 249,750 | 104463 | 261158 | 250000 a49824 1 Sl (34000 3420 0L sfor| 8,500 | 07/19/2018 | 07/242023
91911T-AP-8 | VALE OVERSEASLTD C |1 2FE ... 107450 | 117565 | 17565 | 100,000 108290 UL 6250) 516 FA | 24481 6,250 | 06/21/2018 | 08/10/2026
92242V-AB-2 |VCK LEASE S A C 1FE 274,391 102.051 275,902 270,357 273,451 (373) 2.591 2.237 | JAJO 1,304 7,357 | 06/22/2017 | 07/24/2026
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92343V-BR-4 | VERIZON COMMUNICATIONS INC T PE 433480 | 110929 | as3me| 400,000 Al N I (5859 . 5450 34441 MS 6066 | 20,600 |04/11/2018| 09/15/2023
92343V-CX-0 | VERIZON COMMUNICATIONS INC T FE 676,501 119.792 | 838544 | 700,000 RULTLC0: o I I ds| 4522 AT34 MS | 9320 31,654 10212112019 09/15/2048
92343V-DY-7 | VERIZON COMMUNICATIONS INC [ PE ] 206,194 | 110890 | 221980 | 200000 208851 | (S5 [ 4125) 3675 MS | 2406 8,250 | 03/08/2019 03/16/2027
92343V-EN-0 | VERIZON COMMUNICATIONSINC ~ | T PE 144,881 105887 | 158831 150,000 B UL Y . 6941 ... (3376 3954 FA | BN 5,064 | 05/04/2018 | 02/15/2025
927804-FS-8 | VIRGINIA ELECTRIC AND POWERC |C 12 FE 895030 | 104096 | 936,864 | 900,000 L8991 602 . 3100 34931 MN | 3565 27,900 | 03/08/2019| 05/15/2025
927804-FV-1 | VIRGINIA ELECTRIC AND POWER C 2 |FE 362,950 | 103618 | 362663 | 350000 362895 | (£50)] N (29500 2360 MN 1o I 5,163 | 10/16/2019 11/15/2026
92826C-AD-4 |VISAINC - 12 FE | 490455 | 105689 | 528445 | 500,000 coAe483 ) (ARSI 3150 3431 JD o TA4 15,750 | 03/08/2018 | 12/14/2025
92826C-AG-7 |VISAING |12 FE . 269,185 | 10117 23016 | 270,000 269882 L L2150 2213 ) MS | 7R 5,805 |09/06/2017 | 09/15/2022
92857W-BJ-8 | VODAFONE GROUPPLC C 1 PE | 59,550 | 108599 | 65159 | 60,000 Kl N I 3 D AM25) 4248 MN L 213 2,475 | 05/23/2018 | 05/3012025
92857W-BU-3 |VODAFONE GROUPPLC ci1. FE 338,722 | 104492\ 385213 | 340,000 RIS L N I 8. . 4280 422 MS o aral o 09/10/2019 | 09/17/2050
929089-AB-6 | VOYAFINANCIALING [ PFE ] 339,420 | 105.625| 369688 | 350000 s4os24 | | L N (3650) 41321 JD p o s68) 12,775 102/21/2019 | 06/15/2026
931142EE9 |WALMARTING 12 E | 1182752 | 10271 | 1268117 | 1,150,000 J180M4s @8on| 37000 3334 JD 891 42,550 102/21/2019/ 06/26/2028
254687-FL-5 |WALTDISNEYCO 12 FE 261,070 97.089 | 257206 | 265,000 BRTCA L I I L .2000 2166 | MS | 1693 09/03/2019/ 09/01/2029
949746-RW-3 |WELLSFARGO&CO | | | ... TE 307,560 | 102805 | 308415 300000 07340 | @0 (3000) 2577 AO | [CCH 4,500 | 10/16/2019| 04/22/2026
95000U-2A-0 |WELLSFARGO&CO 25 FE 1728755 | 106275 1859813 1,750,000 JAT0S46 U1EA0 3584\ 3740 MN | 6795 62,720 | 0212112019 05/2212028
94988)-5N-3 | WELLS FARGOBANKNA - FE | 1079353 | 100.722 1107942 1,100,000 CA09LTA0 e (2600 3342 A 13188 28,600 | 05/17/2018| 01/15/2021
772739-AL-2 |WESTROCKRKTCO T PE 197,753 | 105346 | 189623 | 180,000 188308 | CATE)) 4900) 2690 MS | 2940 8,820 | 05/17/2017 | 03/01/2022
962166-BX-1 |WEYERHAEUSERCO 12 FE 318278 | 108692 | 347814 320,000 C383%6 LA (4000 4062 MN | 163 9,244 10212112019 11/15/2029
96949L-AD-7 | WILLIAMS PARTNERSLP 2 |2FE 486,285 | 104274\ 521370\ 500000 | 48756 | 24 37800 41420 0D p 833 18,750 1 02/21/2019 06/15/2027
96950F-AM-6 | WILLIAMS PARTNERSLP 12 PE 521,465 | 106.705| 533525 | . 500,000 BRI N @GOy 4300) 32941 MS | 69881 10,750 | 04/11/2019 03/04/2024
92940P-AB-0 |WRKCOINC 12 FE 20956 | 10338 | 31010 30,000 RS- N I S| 4650 | 4674 MS | Ay 1,093 | 11/27/2018| 03/15/2026
98978V-AB-9 |ZOETISINC 2 |2FE 355,037 | 102849 | 360322 | 350000 3630651 | .. ooy (32800 282 FA L 440 11,375 101/10/2018 | 02/01/2023
3299999 Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 158,141,676 | XXX 165,518,954 157,007,307 157,831,445 (35,642) (111,374) XXX | XXX | XXX 1,568,563 4,686,504 | XXX XXX
008G86-AAS (ADNAOTAT-CMBS Cla . |2FE | 4649 | 100497 | 4306 | 4285 | 4| | ] T80 | TS| W | 67 6.734 | 03/17/2016 | 0110212020
125039-AF-4 ~|CD 17CD6AS-CMBS 4 O IM 2483789 | 106255 | 2856375 2,500,000 | 2484987 | | wes (3456] 35541 MON | 72000 72,000 |02/13/2019 11/15/2050
12529M-AF-5 CF19CF1A5-CMBS =~~~ 4 E | 2197969 | 109075 | 2,181,500 | 2,000,000 2194862 @30 3786 2595| MON | 63101 ... 12,619 110123/2019 | 05/17/2052
17322M-AW-6 | CGCMT 14GC21 A5-CMBS 4. LU I 2271441 105823 | 238102 225,000 2T R I @oy 3855 | 3670 MON | - 723 8,674 | 10/30/2018 | 05/10/2047
12624K-AD-8 |COMM 12CRE2A4-CMBS 4 IRMo 377,832 | 102166 | 372906 | 365000 01 I @853) | 3471 2376 MON | 88T 11,487 06/23/2017 | 08/15/2045
12624X-AD-0 |COMM 13CRE6 A4-CMBS 4 LU 452014 | 102472 450877 440,000 B o - IL N I I @19 3401) 2570 MON | ey 13,844 1 06/19/2017 | 03/12/2046
23307D-AW-3 |DBGS 18C1 A1-CMBS 4. LU I 601,689 | 102372 615,965 | 601,693 LT I I @00 o (3409 | 3380 MON | 19y 21,247 110/17/2018| 10/17/2051
36248G-AD-2 | GSMS 13GC16A4-CMBS 4 ™ 433,719 106653 | 426812 400,000 40887 (5328 421 2783 MON | 144 17,084 107/18/2017 | 11/13/2046
36250H-AE-3 |GSMS 14GC26A5-CMBS 4. LU 268,323 | 105629 | 285198 | 270,000 268589 28 (3629 3756 | MON | 87| 9,798 |10110/2018 | 11/13/2047
36254C-AV-2 | GSMS 17GS7 A4-CMBS 4 O IM 24750684 | 105980 | 2649500 | 2,500,000 | 2413z L 20481 (3430] 3580 | MON | el 71,458 |02/13/2019) 08/12/2050
36261P-AT-9 | GSMS 19GSA1A4-CMBS 4 E | 2,004,366 | 102982 | 2004030 | 1,946,000 02003590 | iy (3048] 2708 | MON |~ 443 4,943 |10/30/2019) 11/13/2052
46643T-AZ-5 |JPMBB 14C26 A2 - CMBS 4 1FM 63,034 99.897 61,135 61,198 61,198 (1,119) 3.018 MON 154 6,657 | 12/16/2014| 01/17/2048
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
o Rate Year's Total
r NAIC Used Other Foreign Admitted
e Designation To Book / Unrealized Current -Than- Exchange Amount Amount Stated
i and Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual
CUSIP g | Bond | Administrative Actual Fair Fair Par Carrying Increase / (Amortization) / |  Impairment in Rate Rate | When & During Maturity
Identification Description Code | n | CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized BJ/A.C.V. of of Paid Accrued Year Acquired Date
46643T-BJ-0 |JPMBB 14C26 A4-CMBS 4 ™ 137,993 | 1050841 Hre 140,000 188325 a3\ (34941 3762 MON | 481 4,892 |10/09/2018 | 01/17/2048
46634S-AD-7 |JPMCC 12C6 ASB-CMBS 4. LU I 951,629 | 101473 | 954,659 | 943,591 O oATses | @284 (31441 2763 | MON | 2473 31,941 107/31/2018) 05/17/2045
482598-AA-7T | KNDL 19KNSQA-CMBS 4 IRMo 344,000 | 100.048 | 344065 344000 3440001 .2565] 2603 | MON | ar) oo 5,574 | 05/10/2019 05/15/2036
61762X-AS-6 | MSBAM 13C12ASB-CMBS 4 LU 320878 | 102755| 3212831 312,669 A< N @2850) . (38241 2109 MON | 99| 13,688 | 07/19/2017 | 1011712046
61690K-AE-2 |MSBAM 13C7 A4-CMBS 4. LU I 499532 | 1018401 499016 | 490,000 coAesa23 ) (asany 2918 | 2520 MON | ey oo 14,298 | 07119/2017/ 02/16/2046
61761Q-AE-3 |MSBAM 13C8 A4-CMBS 4 IRMo 461,760 | 102417 460877 | 450000\ R I @240 (31341 2600 | MON | ATCH 14,103 107/19/2017 | 1211712048
61764P-BU5 |MSBAM 14C19A4-CMBS 4 LU 187,773 | 105069 | 1998311 190,000 188138 290 . (3526 3747| MON |~ 888) 6,699 | 10/09/2018 | 12/17/2047
94989W-AQ-0 |WFCM 15C31 A2-CMBS 4. LU I 622100 | =~ 99.868 | 633301 634,138 L2:07A I I 8265 ... (2309 4011 MON | 12200 16,128 |12/20/2018 11/18/2048
92937F-AD-3 | WFRBS 13C12A4-CMBS 4 ™ 330,012 t02792| 3289341 320,000 iAo N 813 (3198] 2583 | MON | 883] 10,234 06/23/2017 | 03172048
3499999 Industrial and Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securitie 15,454,889 XXX 15,835,490 15,137,574 15,408,194 (14,492) XXX | XXX | XXX 41,979 373,902 | XXX XXX
03066G-AD-1 |AMCAR191A3-ABS 4. FE 759900 | 101210 769196 | 760,000 CTR983 N 29701 2994 MON |~ 815| 17,243 | 03/05/2019) 11/20/2023
05568Y-AA-6 |BNSFO71PTC-ABS [ TE | 632,588 | 100.079 | 626538 | 574389 | 6319201 | W 599 ) 1681| AO | 86101 34,440 |10/18/2018) 04/01/2024
14314W-AD-3 |CARMX173A3-ABS 4. FE | 342,076 | 100013 | 342187 342,143 cosaas LN 1970 1987 MON | 300) 8,158 | 07/18/2017 | 04/15/2022
126410-LM-9 | CSX TRANSPORTATION INC - ABS T FE 385673 | 108902 | 369236 | 339,053 CosTsae @omy . 8251 2128 0| T3 22,251 | 11/17/2017) 01/15/2023
254683-CG-8 |DCENT 184A-ABS 4 E 1499592 | 101943 | 1529145 | 1,500,000 1499548 "o 310 3483 MON | 20731 46,650 | 07/2412018| 01/16/2024
200015-AA4 |ELMWTTA-CDO 4. FE 1,240,000 | 100038 | = 12404710 1,240,000 J 240000 (3316 3328 | JAO | 8223 27,961 | 0211412019 04/2212030
28108Q-AA-2 |ESLFT121A-ABS 4 | 289,210 | 99.502 | 286873 | 288309 2888711 | @ o (2792 2727 | MON | S 10,407 | 05/18/2017 | 09/25/2030
35104V-AB-8 |FCRT161A2-ABS 4 TE 44176 | 100048 | . 44306 | 44,285 I Y A P (28700 3337 | MON | 560 1,935 |06/17/2016| 10/15/2021
34528Q-FK-5 |FORDF171A2-ABS 4. FE 1,291,450 | 100089 | 1,291,148 1,290,000 J 200238 ®3%) .2160 | 1534 MON | 12381 35,311 1 01/26/2018| 05/15/2022
34531D-AE-8 |FORDL17BA4-ABS 4 O |FE 920,980 | 100.003 | 923577\ 923549\ 923421 | | 1808 | 24700 2356 | MON | 891) 20,244 1 0471012018 02/15/2021
34528H-AA2 |FORDRIBREV2A-ABS 4 FE | 324,988 | 104481\ 339,563 | 325,000 2 I I 61 3470 3496 | MON |~ 801} 11,2771 0711712018 | 01/15/2030
43814U-AG-4 |HAROT182A3-ABS 4. FE 269,994 | 100929 | 2712508 | 270,000 CL289810 aen| 3010 3215 MON | 28 8,127 |05/2212018| 05/18/2022
61205P-AK-5 |MHESA12A2-ABS 4 TE 235373 | 1004781 24255\ 233,839 B N @0 (2765] 2436 | MON | 215 8,485 | 08/03/2017 | 05/20/2030
65474V-AQ-4 |NMOTR19AA-ABS 4. FE 3,020,000 | 100426 | 3032865 | 3,020,000 C.3020000 (2300 2316 | MON | 3087 65,016 |03/05/2019 02/15/2024
78447Y-AC6 |SIMA133A3-ABS 4 | 409,388 | 97764 | 4008911 410060 | 409454\ | ] I I (2292] 2349 MON | LCTA 11,965 1 07/21/2017 | 04/26/2027
78448B-AC5 |SLMA135A3-ABS 4 TE 380432 | 98502| KIEYALS DR 379,395 R U I I e .2392] 2370 MON | TN 11,575 10712112017 | 10/25/2027
85208N-AA-8 |SPRNTS161A1-ABS ¢ 4. FE 1203111 101015 1218341 120,313 CoA20318 Gl 3360 3369 | MJSD | 24 4,187 |10/20/2016/ 03/20/2023
87165L-BB6 |SYNCT162A-ABS 4 O |FE 384,985 | 100421 | 386621 385000 385039 | @) (22100 2212 MON | 378) 8,508 | 05/20/2016 | 05/15/2024
92917J-AA5 |VOYA182A1-CDO 4 FE | 924,061 99300 | 928457 | 935,000 C928728 ) e8| (3001) 3560 | JAO | 6079 . 25,247 | 02/12/2019/ 07/15/2031
98162E-AC-1 |WOART17AA3-ABS 4. FE 478116 | 99965 | 484920 | 485,090 CoAs028 ) Ay oo 1930 3180 MON | a6 11,719 1 03/20/2018 09/15/2022
3599999 Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Sec 13,953,293 | XXX 13,998,002 13,865,425 13,946,614 1,405 XXX | XXX | XXX 43,514 390,706 | XXX XXX
3899999 Subtotals — Industrial and Miscellaneous (Unaffiliated) | | 187,549,858 | XXX 195,352,446 186,010,306 187,186,253 (35,642 (124,461) XXX [ XXX [ XXX 1,654,056 5451112 | XXX XXX
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

0 Rate Year's Total

r NAIC Used Other Foreign Admitted

e Designation To Book / Unrealized Current -Than- Exchange Amount Amount Stated

i and Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual

CusIP g | Bond | Administrative Actual Fair Fair Par Carrying Increase / (Amortization) / |  Impairment in Rate Rate | When & During Maturity
Identification Description Code | n | CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized BJ/A.C.V. of of Paid Accrued Year Acquired Date

46431507 |ISHARESISHORTMATBD 2| moorgoz| sozso| 20008822\ | 0003g2| @y | B S Y B 22
5899999 SVO Identified Funds - Exchange Traded Funds — as Identified by the SVO 20,007,802 | XXX 20,003,822 20,003,822 (3,981) XXX [ XXX | XXX XXX XXX
6099999 Subtotals — SVO Identified Funds 20,007,802 | XXX 20,003,822 20,003,822 (3,981) XXX | XXX | XXX XXX XXX
7699999 Totals — Issuer Obligations 216,373,614 | XXX 225,718,835 215,269,307 215,846,281 (35,642) (191,140) XXX | XXX | XXX 2,010,500 5,693,684 | XXX XXX
7799999 Totals — Residential Mortgage-Backed Securities 105,341,586 | XXX 108,347,244 103,419,224 105,257,739 (45,887) XXX | XXX [ XXX 299,948 2,632,057 | XXX XXX
7899999 Totals — Commercial Mortgage-Backed Securities 29,218,845 | XXX 29,648,344 28,671,190 29,075,062 (52,913) XXX [ XXX | XXX 73,915 795,271 XXX XXX
7999999 Totals — Other Loan-Backed and Structured Securities 15,155,477 | XXX 15,204,147 15,057,071 15,149,793 892 XXX | XXX | XXX 46,997 433717 | XXX XXX
8099999 Totals — SVO Identified Funds 20,007,802 | XXX 20,003,822 20,003,822 (3,981) XXX | XXX | XXX XXX XXX
8199999 Totals — Affiliated Bank Loans XXX XXX [ XXX [ XXX XXX XXX
8299999 Totals — Unaffiliated Bank Loans XXX XXX [ XXX | XXX XXX XXX
8399999 Total Bonds 386,097,324 | XXX 398,922,392 362,416,792 385,332,697 (39,623) (289,048) XXX | XXX | XXX 2,431,360 9,554,729 | XXX XXX
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 2 - SECTION 1
Showing All PREFERRED STOCKS Owned December 31 of Current Year
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3| 4 7 8 10 11 12 13 14 15 16

F Current

0 Rate per Year's Total

r Share Other Total Foreign

e Book/ Used to Amount Nonadmitted | Unrealized -Than- Change Exchange

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change

CUSIP g of Carrying Fair Fair Actual But During But Increase / Impairment B./A.C.V. in Date NAIC

Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) | Recognized (13-14) B./A.C.V. Acquired Designation
31338#10-4 | Federal Home Loan Bank-Boston ~[RF | | 3569000 [ 356,900 | 400000 [ 356900 | 886,000 | |l 090252019 |
9099999 Industrial and Miscellaneous (Unaffiliated) Publicly Traded 356,900 XXX 356,900 356,900 XXX XXX
05636.-10-0|BCS FINANCIAL CORPORATION [0 | [ = 11868000 | 1366956 | 115180 | 1366986 | |l (62388) | (52385) 12302016 |
9199999 Industrial and Miscellaneous (Unaffiliated) Other 1,366,956 XXX 1,366,956 (52,385) (52,385 XXX XXX
024524-12-6 | AM BEACON:BW LC VALINST CoooTess| 2452 270\ 2452 2086 |36 L 88| | e 123120191
649280-83-1 |AMERICAN FUNDSNWLDRS | | | = 148267 104811 7060) 104814 9262\ | . 184l 1360 1346\ 12320194
19248B-40-4 |COHEN&STEERS GLINFRI -~~~ | | | 274364490 | 5948222 | 21680 59482221 5528646 | | 107941 | MOSTT M9517 12042019 -
19247N-40-9 |COHENSSTEERSGLRLTYI | | | 103634160 | 59237291 57.160 | 59237291 572808 | | 38290 195670\ | 195670 | 1200420191
233203-84-3 |DFAUSSMALLCAPI | | | 115583260 | 40488821 35030 40488821 38491301 | 389 1997520 | 199752 1211620194
41665H-78-9 |HARTFD:SCHREMESDR | | | 405302860 | 6,732,081 16610 | 67320811 6221281\ | 153181 ] 510799\ | 5107991 1227120194
464287200 |ISHARES.CORES&PS00 | | | . 143629000 | 46426638 | 323240 | 46426638 | 403547851 | 93rgeo | 8176319 | 8176319 067120191
57629E-15-9 |MASSMUTUALP:CRBRS | | | . 481696141 5317921 1040 S37921 523083 1 183921 | 182841 | 182841 123120194
57629E-30-8 |MASSMUTUAL PINTLRS - f - f 1661319\ 205471 12970 20947 200921 | 7CH DU SR 32610 32611 . 12312019
576295-73-7 (MASSMUTUALSBLCHRS | | | 1876036 | 44,068 | 23490 44068 395011 1220 ST 57201 . 121312019
576295-68-7 |MASSMUTUAL S:S8PS00RS | | | 10333180 1899241 18380 189,924 1 188463 | 1. 36014 26930 | 26930 1231720190
552966-80-6 |MFSINSTLINTLEQUITY | | | 673183270 | 18,754,886 | 21860 18,754,886 | 16288886 | | anges| | 2466,000 1 | 2,466,000 | 12112120194
665130-10-0 |NORTHERN FDSMID CAPIDX | | | 12440170 24047\ 19330 24047 28343\ 4 3390 33001 12320194
665162723 |NORTHERNFDSISMCAPIDX | | | . . 7437061 98541 132504 98541 9624\ | 1030 12680 1268\ 12320194
704329-24-2 |\PAYDEN.EMMKTBDSI | | | 873597.070 | 11994488 | 137304 119944881 11584194 | 440241 410203 | 4102031 121302019 4
779546-10-0 | TROWEPRICEDIVGR ~ —~ \ ~ f | 197.449) 10528 | 833201 1058281 94911 L 841 12030 12081 121312019
779562107 [TROWEPRICENEWHZNS | | | 1085820 | 644651 593701 64465 598220 | 7228\ r28) 123120190
74149P-200 |\ TROWEPRICERET:2020 | | | .. . 864033 | 19086 | 2209 19086 18780 ) 6| 06 (o 06 123120190
74149P-78-8 |TROWEPRICERET2025 [ | | . . 9217477\ 163,887 | 17780 | 163887 162,049 | | 3083 | 15827 156271 12320194
74149P-30-9 |TROWEPRICERET2030 | | .| . . 8146473 | 210986 | 25900 210986 | 205550\ | 3723 196851 | 196851 12320194
74149P-77-0 |TROWEPRICERET2035 | | | . 2715926 516841 19030 o684 So740 ol 8491 | 4ddr) 44470 12320194
74149P-40-8 | TROWEPRICERET:2040 | | | 3459077\ 93605 | 21.060 93605 . 89,060 ... ... 1440\ 93941 | 93941 121312019
74149P-76-2 [TROWEPRICERET2045 | | | = 1,564.306 | 289111 18520 8901 28380 | 9| 1884 18540 121312019
921908-87-7 |VANGUARDREIDXADM [ | | . 58.867 | ... TT46 | 131880 Al 6726 | P T 1482 14820 121182019
9499999 Mutual Funds | | 101,313,749 XXX 101,313,749 91,001,632 2,486,938 12,499,701 12,499,701 XXX XXX
9799999 Total Common Stocks 103,037,605 XXX 103,037,605 91,358,532 2,486,938 12,447,316 12,447,316 XXX XXX
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

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

1

CUsIP
Identification

Description

3
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4

Date Acquired

5

Name of Vendor

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

060112019
- 06/01/2019
0212502019
0212502019
0202712019
© 03/01/2019
03/08/2019
0302712019
03122019
0311212019
051302019
072412019
- 07/15/2019
© 08/01/2019
0412902019

073112019
0972712019

31 40X4-H6-6

FN FM1152 - RMBS

0310412019
0300812019
03/08/2019
0300412019
030012019
1001/2019
1111412019
© 08/05/2019
' 03/01/2019
03012019
0300412019
0300412019
0300412019
0300412019
0300112019
030112019
- 03001/2019
0300112019
- 03/01/2019
' 03/01/2019
03012019
11/01/2019

11/01/2019

CHASE SECURITIES INC

2,894,710

2,857,209.01
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CUSIP of Shares Accrued Interest
Identification Description Foreign | Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

576000-XQ-1 MASSACHUSETTS ST SCHBLDG AUTHDEDICATED 072019 [MerillLynch 460000 | 400000 |
64972E:GL-7 |NEW YORKNY CITY HSG DEV CORPMULTIFAMI | | 06/14/2019  |Morgan Stanley | 100205 10000000 |
3199999 Subtotal - Bonds - U.S. Special Revenue and Special Assessment and all Non-Guaranteed Obligations XXX 89,946,629 88,782,973.53 105,232
002824-BG4 ABBOTTLABORATORIES . . ... ..03/04/2019 - |MerrillLynch 431,932 40000000 5,067
002824-BM-1 ABBOTTLABORATORIES . ] 03/08/2019  |SALOMONBROTHERSINC | 208312 200,00000 | 3,810
00287Y-AQ-2 ABBVIEING . 1011612019 |DainRauscher o 3141510 30000000 o 4,620
00287Y-AY-5 ABBVIEING 02212019 |FirstBostonCorp 940,380 | _100000000| 8,978
00287Y-BC-2 ABBVIEING ] 041122019 |GOLDMAN 7167 300,00000 | o 6,500
00130H-BW-4 ~ |AESCORP .02/08/2019  |DainRauscher 652,050 | 630,00000| 11,261
010392FT-0 ALABAMAPOWERCO | 09122019 |WachoviaBank 99,665 | 10000000
00507U-AS-0 ALLERGANFUNDING SCS C | 03012019 [Merilibynch e 75000000 | 13,458
36186C-BY-8 ALLYFINANCIALINCG  02/08/2019  |NomuraIntenational TrustCo | 658,962 | 54000000 12,120
03066G-AD-1 AMCART91A3-ABS ] 03052019 |CHASESECURITESINC | | 789900 76000000 ( o
025816-BR-9 AMERICANEXPRESSCO . ..04/15/2019 * |DONALDSON LUFKIN & JENRETTE | . 199,634 | 200,00000 | 2,783
03027X-AD-2 AMERICANTOWERCORP ~ 0221/2019  |DONALDSONLUFKIN& JENRETTE | | 687,785 | 650,00000 | 903
03027X-AT-7 AMERICANTOWERCORP ] 0412019 INATIFISE B1645| 350,00000 (o 984
03523T-BX-5 ANHEUSER-BUSCH INBEV WORLDWIDEINC CCo 012019 Morgan Stanley 504925 | 500,00000 ) oo
035240-AL-4 ANHEUSER-BUSCH INBEVWORLDWIDEINC | doMe019 INATIFISE 659,406 | 600,00000 | . 333
037389-BB-8 AONGORP C | 02212019 |WachoviaBank SIT145) 500,00000 | o 5,125
037833-BX-7 APPLEINC 021212019 [Montgomery 758,534 | 70000000 oo 181
037833-DP-2 APPLEINC ] 09/05/2019  |Montgomery 1,356601| 137000000 | oo
038522-AQ-1 ARAMARK SERVICESINC . 0208/2019 - |Merill Lynch 664,265 670,00000 | 1,024
00206R-CT-7 ATETING ~ 1016/2019  |DONALDSONLUFKIN&JENRETTE | | 432604 | 400,000.00 ( 2,1%
00206R-DQ-2 AT&TINC ] 021212019 |GOLDMAN 250285 25000000 | 5,135
00206R-HJ-4 AT&TINC 0211302019 |WachoviaBank 641,827 | 64500000
052769-AD-8 AUTODESKINC ~ 02121/2019  |DONALDSONLUFKIN& JENRETTE | | /G4 350,00000) oo 2,977
06051G-GF-0 BANK OF AMERICACORP . 101612019 |HSBCSECURITES L 3224011 30000000 o 2,804
06051G-GR-4 ~~ |BANKOFAMERICACORP 021212019 |MorganStanley | 1,711,395 1,750,000.00 | 5,938
06406H-CX-5 BANK OF NEW YORKMELLON CORP -~ ] 041172019 - |US Bancorp Piper-DTC 1014280 | 1,000,00000 | 3,069
06406R-AB-3 BANK OF NEW YORKMELLONCORP . . ... .. . ... ....|..10M6/2019 |FirstBoston Corp oo 424188 | 40000000 2,715
06738E-AW-5 ~ |BARCLAYSPLC C .| 027442019 |CREDITUSA ~ 659,995 | 70000000 o 9,403
07274N-AY-9 BAYERUSFINANCENLLC ] 10252019 |BNPParbas L naert | 108,00000 | 1,164
05531F-BB-8 BB&TCORP _.04/11/2019  |DONALDSON LUFKIN & JENRETTE | . 8441441 850000001 11,372
10122-BZ0 BRISTOL-MYERSSQUIBBCO .  0507/2019  |Morgan Stanley | 1,668,501 | 167500000 oo
T134L-AF-6 BROADCOMCORP 04702019 |GOLDMAN 495130 | 500,000.00 | oo 4,380
T134L-AH-2 BROADCOMCORP ~ 10M6/2019  [Montgomery 600270 | 60000000 6,006
14040H-BN-4 CAPITAL ONE FINANCIAL CORP -~~~ ] 021212019 [Montgomery 481210 | 500,00000 | 8,646
14040H-BT-1 CAPITALONE FINANCIALCORP -~ 0471212019 - Merill Lynch 198,716 | 20000000 o 3,043
125039-AF-4 CD17CDEAS-CMBS 02132019 |Morgan Stanley 2483789 | 250000000 3,360
12513G-BC-2 COWLLC 021142019 |Barclays Bank 644192 640,00000 | 14,933
15135B-AQ-4 CENTENE CORP 11/21/2019  [Barclays Bank 19,832 20,000.00
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15137T-AA8 CENTENEESCROWICORP ... ..02/28/2019  |DONALDSONLUFKIN & JENRETTE | . | 587,205 | 56500000 7,845
12529M-AF-5 CR19CF1AS-CMBS 102312019 |GOLDMAN (2197,969| 200000000 5,679
12527G-AC-7 CFINDUSTRIESINC _.02/14/2019  |DONALDSON LUFKIN & JENRETTE | . 667,368 | 690,00000 5,158
161175-BK-9 CHARTER COMMUNICATIONS OPERATINGLLC . . . 022212019 |MorganStanley 628336 | 650,00000 12,133
16411Q-AE-1 CHENIERE ENERGY PARTNERSLP .. 11042019 |DONALDSONLUFKIN& JENRETTE [ | "3t 110,00000 | 743
17215R-BC-5 CISCOSYSTEMSINC 021212019 |Morgan Stanley 492670 | 500,00000 7,252
125881-GX-0 CITGROUPINC 0227/2019  |BarclaysBank L 655488 | .. . 600,00000 | 17,558
172967-KN-0 CITIGROUPINC ..02/21/2019 /| TORONTO DOMINION SECURTIES (USA)INC | . .. | ... ... 729975 75000000 oo 8,075
20030N-CT-6 COMCASTCORP | 02212019 [BNPParbas | 1288650 | (125000000( 20,174
TA9TTRDF8 COOPERATIEVERABOBANKUA ' ] C. .| 07152019 |GOLDMAN 821,049 .. 82300000 (
225433-AC-5 CREDIT SUISSE GROUP FUNDING (GUERNSEY)L . . . . . .. CC ] 02212019  Morgan Stanley 245910 25000000 o 3,880
22822V-AB-T CROWN CASTLE INTERNATIONALCORP 021212019 |USBancorpPiperDTC | 869,457 | 850,00000 | . 1,051
126307-AZ-0 CSCHOLDINGSLLC 031222019 |WachoviaBank L 436,691 | 41000000 oo 4,146
126650-CF-5 CVSCAREMARKCORP 04112019 [Merrillynch 323876 | 325000001 1,920
126650-CW-8 CVSHEALTHCORP 1016/2019  |HSBCSECURITIES L 428404\ 40000000 oo 1,048
126650-CX-6 CVSHEALTHCORP ..03/04/2019  |FirstBoston Corp -~ 801408 | 800,00000 | .. 15,384
260543-CJ-0 DOWCHEMICALCO 04112019 [Merrillynch 203,004 | 200,00000 oo 212
260543-CQ-4 DOWCHEMICALCO - ] 0300422019 [Meriliynch 31670 300,00000 | o 3,840
26078)-AC-4 DOWDUPONTINC -~ 0212112019 - (FirstBoston Corp M7136 | 400,000.00 ( 4,343
233331BB2 DTEENERGYCO 06102019 [SALOMONBROTHERSINC | 104882 | 10500000
26441C-AX-3 DUKEENERGY CORP 03/042019  |DONALDSONLUFKIN& JENRETTE [ | 5754481 600,00000 | 1,103
26442U-AH-T DUKE ENERGYPROGRESSLLC . .. . ... ... 03042019 |BarclaysBank 190213 | 91000004
290015-AA-4 EAMTA-CDO 02/14/2019  |SALOMONBROTHERSINC | 1240000 124000000
29273R-BD-0 ENERGY TRANSFERPARTNERSLP (.03/08/2019  |VARIOUS 11483571 118000000 21,465
29336U-AF-4 ENLINKMIDSTREAMPARTNERSLP - 02142019 [MerrilLlynch 662,864 | 680,00000 . 3,115
29379V-BE-2 ENTERPRISE PRODUCTS OPERATINGLLC . 021212019 [MorganStanley 70108 70000000 729
26884A-BG-7 ERPOPERATINGLP 01612019 INATIFISE 4234521 400,000.00 ( 2,781
30219G-AK-4 EXPRESSSCRIPTSHOLDINGCO . . . ... . ... ... 04102019 |MITSUBISHIUFJSECURTES | 655603 | 650,00000 . 7,3%
31428XBR-6 FEDEXCORP 02212019 |FirstBostonCorp L 306,240 | 30000000 o 4,480
31620M-AM-8  ~ |FIDELITY NATIONAL INFORMATION SERVICES |~~~ . . - 041152019 |USBancorpPiperDTC | 1182373 | _10000000( 15,629
337932-AH-0 FIRSTENERGY CORP ] 030042019 [Merililynch 497510 500,00000 | o 2,763
3377T38-ATS FISERVING ..08/10/2019 - |CHASE SECURITIESING | 2349841 23500000 o
35671D-BL-8 FREEPORT-MCMORANINC 0227/2019 |CHASESECURITESING | 664,131 67000000 9,061
302970-AG3 FRESB19SBSY ATF-CMBS ] 021132019 |DONALDSONLUFKIN&JENRETTE | | . 286152 23500000 589
302970-AH-1 - FRESB19SBSOATH-CMBS . C03/01/2019  |VARIOUS 4250811 42300000 ( 1,103
302970-AF-5 FRESB19SBSOATH-CMBS . - 021132019 |DONALDSONLUFKIN&JENRETTE | | 329,557 | 328000001 789
361448-8D-4 GATXCORP 030012019 |GOLDMAN 2845181 25000000 ( 604
370334-BT-0 GENERALMILLSINC 04122019 [MerrilLlynch 203918 200,00000 1,237
370334-CF-9 GENERALMILLSINC 0221/2019 | WachoviaBank 505620 500,00000 | o 7
37045%-BT-2 GENERAL MOTORS FINANCIAL COMPANY INC 0212112019 - Merill Lynch 980,710 100000000 f 4,592
375558-BF-9 GILEADSCIENCESINC  03/08/2019  |WachoviaBank | 400,624 | 400000001 o 446
38381R-QR-3 GNR1923JNE-CMORMBS ] 06/01/2019 | Amherst Pierpont Securities | B11500000
38141G-WB-6 GOLDMAN SACHS GROUP INC 12/18/2019 | DONALDSON LUFKIN & JENRETTE 2,128,060 2,000,000.00 30,800
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38869P-AM-6 GRAPHIC PACKAGINGHOLDINGCO . . ], 021272019 |DONALDSONLUFKIN & JENRETTE - | . | 685279 | 70000000 1,283
36254C-AV-2 GSMS17GSTA4-CMBS 02113/2019  |Morgan Stanley 2475684 | 250000000| 3,335
36261P-AT-9 GSMS19GSA1A4-CMBS ] 103012019 |GOLDMAN 2004366 | 194600000 1,183
413875-AR-6 HARRISCORP 0212112019 |WachoviaBank L 6023341 600,00000| 7,536
404119-BW-8 HCAING ] 02/08/2019  [MorganStanley L o eerrz2) o 640,00000 ( . 1253
432833-AC-5 HILTON DOMESTIC OPERATING COMPANYINC . | ... .| 02/08/2019 |DONALDSONLUFKIN& JENRETTE | | 651,785 | . 650,00000| 9,346
436440-AM-3 HOLOGICING 02/08/2019  |MerrillLynch 663802 . 680,00000 | 961
437076-BN-1 HOMEDEPOTINC ] 02/21/2019  |US Bancorp Piper-DTC 695198 | ... .. 75000000 ( 7,083
437076-BY-7 HOMEDEPOTINC ] 06/03/2019 |Morgan Stanley L 243,504 | 245000001
404280-AW-9 HSBCHOLDINGSPLC ] C. .| 030012019 |VARIOUS 2041000 200000000 41,089
449934-AD-0 IMSHEALTHINCG ] 03/22/2019  |JEFFERIES & COMPANY,INC. | 428316 . 42000000 9392
459200-0G-7 INTERNATIONAL BUSINESS MACHINES CORP ||, 08/08/2019 | Merrill Lynch o 351,089 ..38000000| N
459200-J25 INTERNATIONAL BUSINESS MACHINES CORP | . 101612019 |MerrilLynch L 423448 | .400000.00) 5610
460690-BP-4 INTERPUBLIC GROUP OF COMPANIESINC -~~~ . | ... ... 0212112019 |SALOMONBROTHERSINC | 404628 | . 40000000 7,957
24422E-UX-5 JOHNDEERE CAPITAL CORP ] 06/042019 |SALOMONBROTHERSINC | | 194667 | 19500000 oo
46647P-AP-1 JPMORGANCHASE&CO ] 1211812019 (MemillLynch 1,960135 | 1500,000.00 8453
46647P-AV-8 JPMORGANCHASE&CO ] 0212112019 |DEUTSCHEBANKALEXBROWN | 1,791,248 | 175000000 6,538
49456B-AP6 KINDERMORGANINC ] 0221/2019 |Stifel Nicolaus & Co. 505005 | 500,00000 | 10,392
482480-AE0 KLA-TENCORCORP ] 0410/2019  |GOLDMAN 6r1,900 1 62500000 12,997
482598-AAT KNDL19KNSQA-CMBS ] 05/10/2019 |DEUTSCHEBANKALEXBROWN | | 344000 1 34400000
512807-AN-8 LAMRESEARCHCORP ] 02222019 |BarclaysBank L 352804 350,00000 ( o 5,948
526057-CV-4 LENNARCORP ] 02/08/2019 |SALOMONBROTHERSINC | 669,107 | . 690,00000| 5463
53944Y-AH-6 LLOYDS BANKING GROUPPLC ] C. .| 04102019 |VARIOUS 907372 900,00000 | o 1,300
548661-DD6 LOWESCOINC ] 04111/2019  |JEFFERIES & COMPANY,INC. | 754928 75000000 ( 1,953
565849-AL-0 MARATHONOILCORP ] 022112019 |GOLDMAN L 494625 | 500,00000 | 4492
55336V-AL9 MARKWEST ENERGY PARTNERSLP ] 03/08/2019  |MorganStanley 653813 .. .. 62500000 | 8,548
STATA8-AZ-5 MARSH & MCLENNAN COMPANIESINC -~~~ | . 10116/2019  |VARIOUS 783296 | 750,00000 | 7,286
57620W-CH-1 ~~ |MASSMUTUAL GLOBALFUNDING I~ ], 0300512019 |CHASESECURITIESINCG | 798368 | 800,00000|
58013M-EY-6 MCDONALD'S CORP ] 02121/2019 |DONALDSONLUFKIN& JENRETTE | | S TS8513 75000000 ( 1,927
585055-85-4 MEDTRONICINC ] C | 02212019 [MorganStanley L B 500,00000 | 1778
552953-CE-9 MGMRESORTS INTERNATIONAL ] 021142019 |DONALDSONLUFKIN& JENRETTE | | ... . . 661570 | ... .. 650,00000 | 6,644
594918-BL-7 MICROSOFTCORP ] 02121/2019  |Montgomery 603152 | ... 550,00000 ( 7614
606822-AD-6 MITSUBISHI UFJ FINANCIAL GROUPINC ] C | 03012019 (Memilllynch 507,045 1 500,00000 | 214
606822-BD-5 MITSUBISHI UFJ FINANCIALGROUPINC -~~~ ] C. .| 041022019 [Montgomery 657995\ .. . 650,00000 | . 2,153
61744Y-AK-4 MORGANSTANLEY ] 0212172019 |MerillLynch Jraraes ) . 1,250,00000 ( 4115
61746B-EF-9 MORGANSTANLEY 10/16/2019  |WarburgDilonReed | 317,880 . 30000000 2,658
T8442F-EQ-7 NAVIENTCORP ] 02/08/2019 [Merililynch 663,748 | ... . 680000001 1,766
62886H-AP-6 NCLCORPORATIONLTD ... .. ... 12022019 |CHASESECURITESING | 305000 30500000
64110L-AR-7 NETFLIXING 0214/2019  |Barclays Bank 655836 | .. . 62000000 | 12,406
65474V-AQ-4 NMOTR19AA-ABS ] 03/052019  |Montgomery oo 3,020,000 302000000 (
655844-BH-0 NORFOLKSOQUTHERNCORP ... .| ... .| 021212019 |SALOMONBROTHERSINC | 264535 | ..28000000( 4,837
666807-BM-3 NORTHROP GRUMMAN CORP ] 047172019 IMerrillLynch o 296,748 | 300,00000 (o 2,198
666807-BN-1 NORTHROP GRUMMAN CORP 03/04/2019  |First Boston Corp 479,680 500,000.00 2,302
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1

CUsIP
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Description

3

Foreign

4

Date Acquired

5

Name of Vendor

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

91324P CW 0

UNITEDHEALTH GROUP INC

0310412019
03012019
' 08/06/2019
022112019
' 09/19/2019
022112019
0212112019
041112019
021412019
04122019
 04/16/2019
' 03/01/2019
04/12/2019
022112019
0412019
022112019
' 02/2812019
030112019
' 02/08/2019
0411212019
08/02/2019
022112019
047102019
03/01/2019
' 10/16/2019
02142019
041212019
' 03/01/2019
02008/2019
0200812019
02142019
0202712019
0411212019
03012019
021412019
022112019
- 04/12/2019
' 02/08/2019
0212112019
022112019
021112019
02108/2019

02/21/2019

US Bancorp Piper-DTC

402,744

400,000.00
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1

CUsIP
Identification

Description

3

Foreign

4

Date Acquired

5

Name of Vendor

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

0612019
022112019
0300812019
0310812019
1016/2019
091102019
0211202019
022112019
02212019
09/03/2019
101612019
02212019
0202112019
02212019
04/11/2019

212710019

8099999

Subtotal - Bonds - SVO Identified Funds

20,007,802

8399997

Subtotal - Bonds - Part 3

277,148,358

252,427,690.91

1,007,935

8399998

Summary Item from Part 5 for Bonds

40,383,778

29,584,000.00

19,916

8399999

Total - Bonds

317,532,136

282,011,691

1,027,851

100012019

41665H-78-9

HARTFD:SCHR EM EQ SDR

042302019
1203112019
0412302019
12312019
120042019
020052019
120042019
0312812019
12602019
12/27/2019

02/05/2019

Northern Trust

369,576.550

5,673,000
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464287-20-0 ISHARES:CORE S&P 500 ... ..0205/2019 |FirstBostonCorp 89,476.000| 24590510 |
464287-200 ISHARES:CORE S&P 500 ] 06/17/2019  |BURNS FRY HOAREGOVETTINC -~ | . ... . ... 899.000 | . ... 260570 | o
S7629E-159 MASSMUTUALP:CRBRS . oo | 042312019 |Reliance Trust 4891143 SV
57629E-15-9 MASSMUTUALP-CRBRS Cooooo ] 12312019 (Reliance Trust 14378428 | 100,712
57629E-30-8 MASSMUTUAL PiINTLRS ooo.....|. 042312019 |Reliance Trust 1Mo431 ) T23 |
57629E-30-8 MASSMUTUAL PiINTLRS Coooo| 12312019 IReliance Trust 363583 | 45351
57629S-73-7 MASSMUTUAL S:IBLCHRS ] 04/23/2019  |Reliance Trust 17ers | 3TTAN
576298-73-7 MASSMUTUALS:BLCHRS Cooo| 12312019 Reliance Trust 544809 12639 |
576295-68-7 MASSMUTUAL S:S8PS00RS oo 042312019 |Reliance Trust 780216 | 12866 |
576295-68-7 MASSMUTUAL S:8&PS00RS 123112019 - |Refiance Trust o 23847791 43007
552966-80-6 MFSINSTLINTLEQUITY o G| .0205/2019  NorthernTrust 670,000.000 | 16,147,000 (o
552066-80-6 MFSINSTLINTLEQUITY Cooo | 21212009 Northern Trust 20820740 566,949 | |
665130-10-0 NORTHERN FDSIMID CAPIDX ooo.....|. 042312019 |Reliance Trust 147.353 | 2603 |
665130-10-0 NORTHERNFDSMIDCAPIDX . ... oo | 23152019 |Reliance Trust 326510 6094\
665162-72-3 NORTHERN FDS:SMCAPIDX ] 04/23/2019  |Reliance Trust 13939 1386 |
665162-72-3 NORTHERN FDS:SMCAPIDX Coo | 2312019 |Reliance Trust 222930 | 2819
704329-24-2 PAYDEN-EMMKTBD SI Coo | 230019 |VARIOUS 876661470 | 11624798 |
779546-10-0 TROWEPRICEDIVGR ' ] 04/23/2019 " |Reliance Trust 38061 1992\
779546-10-0 TROWEPRICEDIVGR Coo | 12312019 Reliance Trust 108691 5423\
779562-10-7 TROWEPRICENEWHZNS - Coo....| . 042312019 |Reliance Trust 81599 4536 |
779562-10-7 TROWEPRICENEWHZNS Cooo| 12312019 IReliance Trust 2784 21000
74149P-20-0 TROWEPRICERET:2020 . . Cooo.o..|. 042312019 |Reliance Trust 2835181 5293\
74149P-20-0 TROWEPRICERET:2020 . . ] 123112019 |Reliance Trust 610515 . 1848
74149P-78-8 TROWEPRICERET:2025 . ... Cooo....|. 042312019 - |Reliance Trust STATR | 9849 |
74149P-78-8 TROWEPRICERET:2025 . .. oo | 22019 Reliance Trust 2287335 40848 |
74149P-30-9 TROWEPRICERET:2030 . . . .. ] 04/23/2019 | Reliance Trust BMNTAT 203441
74149P-30-9 TROWEPRICERET:2030 . . . . ... oo | 2312019 (Reliance Trust 2362229 | 60523 |
74149P-77-0 TROWEPRICERET:2035 . o], .04232019  \Reliance Trust v6.714 1 TO83 |
74149P-77-0 TROWEPRICERET:2035 . . . ... .. oo | 2312019 (Reliance Trust 94470 17825
74149P-40-8 TROWEPRICERET:2040 . . ... 041232019 |Reliance Trust 321588 | 8107 |
74149P-40-8 TROWEPRICERET:2040 . . ] 123112019 |Reliance Trust 986.028 | 26553 |
74149P-76-2 TROWEPRICERET:2045 . . . .. Co..| 041232019 IReliance Trust o 204847 AT
74149P-76-2 TROWEPRICERET:2045 . . S| 232019 Reliance Trust 874345\ 16099
921908-87-7 VANGUARD REIDXADM '~ ] 03/28/2019  |DIVIDEND REINVESTMENT | ... ... 04061 ... SO0
921908-87-7 VANGUARDREIDXADM ' ......|. 12182019 |DIVIDEND REINVESTMENT . | ... .. 1839 N U
9499999 Common Stocks - Mutual Funds | | | XXX 75,478,746 XXX

9799997 Subtotal - Common Stocks - Part 3 | | | XXX 75,835,646 XXX

9799998 Summary Item from Part 5 for Common Stocks | | | XXX 1,246,859 XXX

9799999 Total - Common Stocks XXX 77,082,505 XXX
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9899999 Total - Preferred and Common Stocks XXX 77,082,505 XXX
9999999 Totals XXX 394,614,641 XXX 1,027,851
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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 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment BJ/A.C.V. Change in Disposal on on on During Maturity
ification Description n| Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJ/A.C.V. Date Disposal Disposal Disposal Year Date
02265Q-AA6 (AMALLTD C|oaiori2019|VARIOUS | | Asa3 | derstr| | (08| (1059) L. 486,762 6112 6112 4887 | 082112021
36202E-NA-3 G2 003985 - RMBS 12/04/2019) Paydown b f 0 150881 0 15057.701 15194 15188 (U] I I (U] I I 15,058 o ... 361 05202037
36202E-7G-7 | G2 004343 - RMBS 12/01/2019\Paydown || 18092 1809237 18644 | 18810 (0] I ey 18092 433 | 0112012039
36179R-VB-2 | G2 MA3310 - RMBS, 12/01/2019| Paydown || 218211 21627075 228335 | 221452y aeny o (aienr oo 2820 3,801 | 12/20/2045
36179RVD-8 |G2MA3312-RMBS 12/04/2018 Paydown o f o 172895 172894821 1845521 184l15) oy (o 1728950 ] 3,291 | 12/20/2045
36179S-QX-8 | G2 MA4070 - RMBS, 12/01/2019| Paydown || 242834 242834271 271011 25462 | ey o (0] 242834\ 4,858 | 11/20/2046
36179T-4N-2 | G2 MAS329 - RMBS 12/01/2019) Paydown o f | 316843\ 31684250 | saaees | | (L] I I ey | aesas ) ] 2,229 | 0712012048
36205R-XM-4 | GN 398584 - RMBS | 12/01/2019 Paydown || 2418 241834 2352\ 23631 SO SOf o 2413\ 47 | 06/15/2029
36207)-2F-9 | GN 433774 - RMBS 12/01/2019| Paydown || .. 9665 - 966540 9865 | 7195 (290 o a2 9,665 o ... . 292 0515/2028
362108-WF-8 | GN 487646 - RMBS 120012019 Paydown b f 13t 18096 1290 290 20 20 (1 I D P P 4 | 09/15/2029
36211R-MX-4 | GN 520674 - RMBS 04/15/2019| Paydown ~~ ~~~~f | 10900 1090025 10988 0940 @ oo @l o 10900 289 | 0411512030
36200R-LW-0 | GN 570141 - RMBS 12/01/2019| Paydown | .2 P 669\ .- I N D B 22| 1211512031
36225A-D2-3 |GN780121-RMBS 12/04/2018) Paydown b f o T290 729020 3 I o8 I B @ 5] R O 2 R IV R I 14| 0411512025
38376G-A7-5 | GNR 1110 AC - CMBS 04/01/2019\ VARIOUS -~ 1| 509986 | 50703427 - Sir23t) 904895\ | o8 I Eod I D 504,929 L5087 (5057 | 3894 11/16/2044
38378B-AA-7 | GNR 11165 A - CMBS 12/01/2019) Paydown o f | 144845 14747290 arIor) o rer) YE)] I (1)) I 147,473 L 262) (2628)| 1,722 | 101612037
38378X-F-5 | GNR 14112 AD - CMBS 04/012019|VARIOUS - -~~~ | | 345002 35487936 354220 347303\ o f 1200 1200 347,423 o (2331) (2331)[ 1,379 | 0211612040
38378N-WU-3 | GNR 1417A AM - CMBS 12/01/2019| Paydown | | . 56375| 8310961} 86,250 | 86,1561 | )] I @048 83,110 . (6739)|  (26735)| 1,188 | 0611612048
38378N-H8-9 | GNR 1440 AC - CMBS 12/04/2019) Paydown o f o 146895 146894791 1489151 148218 | (12600 (260 1468951 ] 2,306 | 111612041
38378N-3G-6 | GNR 1467 AE - CMBS 12/01/2019\Paydown ||, . 129864) 12986386 | 132,096 | 131202 | (2en, oo @a2eny 120864 | Lo 257 | 05/116/2039
38378N-3N-1. | GNR 1475 AC - CMBS 12/01/2019| Paydown | | 252462 25246188 | 254809 | 254392\ a84n) o agan) | 252462 | | 2256 | 06/16/2053
38379K-FK-9 |GNR 1537 A-CMBS 040172019\ VARIOUS -~~~ | 4821020 o 457607.72 | 459.263 | 483347\l 4N U P 4N I B assme (317 (1317} 2571 | 1211612050
38379K-LJ-5 | GNR 1575 AB - CMBS 12/01/2019| Paydown | | . 61981 6351302} 649621 64280 | G459 A (G4 63,513 o153 (1.533)] . 525 1171612044
38379K-KZ:0 |GNR 1578 A~ CMBS 0401/2019| VARIOUS | | 447515 451504841 aame | B4l o I D 54 I B 446,663 oL 882 852 | 2845 | 06/16/12040
38379U-K5-4 | GNR 16131 A- CMBS 12/01/2019 | Paydown || ... 15563 1556348 15500 | 18507 | L N e 15563 | 110 | 04/16/2057
38379R-TQ:6 | GNR 1751 AB - CMBS 12/01/2019| Paydown || . 28182 0 2618213} 26,1821 61791 Al Al 261820 ] 171 | 04/16/2057
38380M-JL-8 | GNR 18117 AC - CMBS 12/04/2019 Paydown b f 0 201651 27164781 26694 B4 | RLs 1 I L I DR 201651 242 | 07/16/2046
38381R-QR-3 | GNR 1923J NE - CMORRMBS | | 12/01/2019|Paydown | | . 131404 | = 13149431| 132578 | oS o) 1814940 | 1985 | 112012048
62888V-AA6 |NGN 10RT 1A-CMORMBS | |04/01/2019|VARIOUS | . | 1023734 | 102282394 1023785 1,023785) | Mmoo (119) oo 0esers 59 59| 5507 | 1000772020
62888W-AB-2 |NGN 10R3 2A - CMO/RMBS | 04/01/2019| VARIOUS | | 14662011  1463147.91| 1467728 | - 1467728 (S20] I I (C:10] I I 14673711 | (1,080)|  (1,080) 8397 | 12108/2020
62888W-AC-0 |NGN 10R3 3A- CMORMBS |  |04/01/2019| VARIOUS -~~~ | | 27946 27857456 | 282488 | 218575\ W 28575 | L (628) ((628)] 1389 | 12/08/2020
62889C-AA-7 INGN 11R2NTS - CMORMB | - |04/01/2019)VARIOUS  —  f | 487p48 | 487355431 486,769 | 4875011 | S P D en oo grast| L 167 167 | 2633 | 020062020
690353-V3-8 | OVERSEAS PRIVATE INVE | |03/01/2019| CHASE SECURITIES INC -~ | |~ 939985 92500000 921,763 | 922555\ ] L O L T 922,717 . 17,268 17268 | 08121/2021
690353-U9-6 | OVERSEAS PRIVATE INVE | |03/08/2019|CHASE SECURITIESINC | | 816860 | 79000000 | 790000 | 790000\ b 790,000 ... 26860 26860 10124/2022
74046B-AA-4 |PARCFT 003N -ABS |C|11/06/2019|Paydown | | 264450 | 26445016 | 270160 ) 270,767\ | ] I ()] I 264450 | | 2364 | 020062022
83162C-WK-5 | SBAP 1420G A - ABS 04/01/2019| VARIOUS -~ -~~~ f | 1,162,786 | 116944291 1189817 1,200186 | | @rny oo (2,791) . 1197.39%5 . (34608)|  (34608) 24115 07/01/2034
83162C-XB-4 | SBAP 1520F A-ABS 04/01/2019| VARIOUS -~~~ f 397,097 | 398,092.85 | 407423 | AMS @ @)oo 411,394 o (14207)| - (14207)] 3361 | 0610112035
83162C-XE-8 | SBAP 1520HH-ABS 040172019 VARIOUS - -~~~ 37438t 37921437 3825321 383167\ | 2 L0 I 3838931 | (©512)  (0512) 6673 | 0801203
83162C-YQ-0 | SBAP 1720E CTF - ABS 04/01/2019|\ VARIOUS -~~~ f o 0743 | 91637678 | Ne37T| 83T 916,377 .. .8904) (8.904)] 9,677 | 05/01/2037
83162C-Z1-3 | SBAP 1810E E - ABS 04/01/2019 VARIOUS -~~~ | | 6533991 650,00000 | 650,000 | 850,000\ ) 650,000 oL 3399 3399 | 10,232 | 09/01/2028
83162C-2J-5 | SBAP 18200 C-ABS 04/01/2019|VARIOUS - -~~~ | | 362175 35903362| 359,034 | 389034\ b 359,034 AL 3142/ 5348 | 04/01/2038
83162C-ZP-1 | SBAP 1820G CRT-ABS 04/01/2019|\ VARIOUS -~~~ 1| 2543491 25000000 | 250000 | 250000\ b 250,000 o434 4349 | 5913 071012038
831641-EV-3 | SBIC 11108 B- ABS 08/01/2019 VARIOUS -~~~ | [0 85777 8STTS| | 68 5 I B 895,843 . (2n) (1127) 13301 | 09/10/2021
831641-EW-1 | SBIC 1210A A - ABS 04/01/2019] VARIOUS 598,054 599,761.01 593,014 593,261 1,856 1,856 595,117 2,937 2,937 8,640 | 031102022
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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ification Description n| Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJ/A.C.V. Date Disposal Disposal Disposal Year Date
831641-EY-7 |SBIC 1310AA- ABS 04001/2019|VARIOUS L | 9ssdaf | osaeed | | 18As | 1845 o 985529 L9 @otg)| | 12216 | 031012023
831641-FA-8 | SBIC 1410A A~ ABS 12012019)VARIOUS - -~~~ p o 1162418 1 1,159248.40 ) 1159628 | 1159628\ o f a8l 48 1159677 oM 2741 16,722 | 03/10/2024
831641-FB-6 | SBIC 1410B A- ABS 04/01/2019| VARIOUS -~~~ f 475000 47451965) 482935 483829 | G20 G20 483,308 ... .(8308) [(8.308)| 7530 | 09/10/2024
831641-FC-4 | SBIC 1510A A - ABS 08/01/2019| VARIOUS -~~~ | | 1469829 149045200 14595421 1459125\ | 3260 .. 3,260 .. 1462385 o 1AM 7444 | 19,687 | 03/10/2025
831641-FE0 |SBIC 1510BA-ABS 04/01/2019| VARIOUS - -~~~ 19863071 - 1,39462331 ) 1375900 |~ 1375900 o f @) @ 18756724 | 10726 | 10726 | 17,835 | 09/10/2025
831641-FH-3 | SBIC 1710A A - ABS 08/01/2019|VARIOUS -~~~ | 1,384195] 139323563 | 1345125 | 1344187\ | RI0)] I D (2.879) 1,341,308 4287 42887 20,886 | 03/10/2027
831641-FL-4 |SBIC 1810BB-ABS | |04/012019)VARIOUS —~—~ —~ f 1066968 | 104500000 1045000 | - 1045000 | b b 1,045,000 .. 21968 21968 | 17,717 | 09/10/2028
912810-QX-9 | UNITED STATES TREASUR | 10/07/2019| VARIOUS | | 1772311} 175000000 | 1672962 | avd 474 . 1673436 . 98875 98,875 | 11,362 | 08/15/2042
912810-SF-6 | UNITED STATES TREASUR | - 05/06/2019] VARIOUS ~~~~—f ~| 582021} 57500000 | 503741 3 DR 150 570,390 oo Mg "e32 | 3,077 | 02/15/2049
912828-2L-3 |UNITED STATES TREASUR | 102/07/2019) GOLDMAN -~ -~~~ f - | 448855 46327950 | 441,852 | 452,764 BEUROES)] S  I (10890) 441,874 .. 6982 6982 | 986 | 07/1512027
912828-3F-5 |UNITED STATES TREASUR | 04/12/2019/GOLDMAN | | 1077439 110000000 | 1,036,406 | 1,038,950 R I - I 1,756 _. 1,040,708 o 36733 36,733 | 10,324 | 111512027
912828-3R-9 | UNITED STATES TREASUR | 02/07/2019 | Morgan Stenley | | 3725710| = 38286000 | 3671611 372,187 ] (7L I @gen | 367,320 o 5250 5250 | 1,087 | 01/15/2028
912828-5N-6 | UNITED STATES TREASUR | 03/08/2019|JP Morgan | |  1660226| 162500000 | 1619858 | 1619912 o f [N P (£ N I 16200514 40475 | 40175 | 12,963 | 11/30/2025
912828-6D-7 |UNITED STATES TREASUR | - |12/20/2019| VARIOUS | | = 1030508 | 102000000 1020918 o f 40 A I (109) _. 1,020,809 o969 9699 | 6,924 02/28/2021
912828-6F-2 |UNITED STATES TREASUR | |06/11/2019]JPMorgan | |~ 15431811 150000000 1498919 1 LN DR P 108 _ 499,027 . 44188 44153 | 10,598 | 02/26/2026
912828-6G-0 |UNITED STATES TREASUR | |04/16/2019| SALOMON BROTHERSINC | | 199937 | 20000000 | 199485\ b L1 I o0 199494\ | 443 M3 620 | 0212972024
912828-89-0 |UNITED STATES TREASUR |  |02/28/2019|CREDITUSA ~~~ f ~| 39046 40000000 | 3932811 394,807 B /L IR L I D 395,185 o st (861 | 4,000 | 02/28/2021
912828-C2-4 | UNITED STATES TREASUR | (02/07/2019| HARRIS NESBITT CORPBOND | | 10,093,966 | ~ 11,000,000.00 | 10,906,809 | ~ 10984380 | 0240 10,234 10904814 (648) [(648)| 73,384 | 0212812019
912828-F6-2 |UNITED STATES TREASUR | |02/07/2019Dain Rauscher | | 893389 | ~ 90000000 | 891,783 | 891,783 R N PN I (R T I 892,819 o 510 (5701|3729 | 10/31/2019
912828-G6-1 | UNITED STATES TREASUR | |02/07/2019| Nomura International Trust Co | - | 867889 | ~ 87500000 874,663 | 866,049 R I N I (0 I I 867,068 R J821| 2524 | 1113072019
912828-MP-2 | UNITED STATES TREASUR | 03/01/2019| GOLDMAN | | 757362| ~ 75000000 | 7608401 758482\ | (12) 20 7572260 | 1260 126 | 14871 | 021152020
912828-N3-0 |UNITED STATES TREASUR | |03/04/2019] Nomura International Trust Co |~~~ |~ 1427625 | 145000000 | 1416242 | 1,421,698 R R LN I 1,180 1422878 I Y 4746 | 5448 12/31/2022
912828-PC-8 | UNITED STATES TREASUR | |02/07/2019) Morgan Stanley | | = 2504879 | 250000000 2377132 2504775\ | @) (253) .. 2,504,522 L. 36| 3% | 15400 | 1115/2020
912828-Q3-7 | UNITED STATES TREASUR | |03/04/2019| Societe Generale | | 12715759 ] = 13,050,00000 | 12,754,400 | ~ 12829083 | | 849 14,849 _ 12,843,902 C(128142)| - (128,142)| 66,004 | 03/31/2021
912828-T6-7 | UNITED STATES TREASUR | - 102/07/2019]JP Morgan {290,507 | 30000000 | 299,959 | 290,037 B - 4 I 391 2003% | 11 LML 1,036 | 103172021
912828-T)9 | UNITED STATES TREASUR | |02/27/2019| Nomura Intemational Trust Co | | 3207053 | 3300,00000 | 3132165 341824\ 659 .. 6,59 C. 3148213 ... 58840 58840 | 28,738 | 08/15/2022
912828-TY-6 |UNITED STATES TREASUR | |03/04/2019 Morgan Stamley | | 4661219 | 481800000 | 4729358 | - 4748728 | | o1z .. 3012 . 4751740 _(eos21)| - (9021)| 23791 | 11/1612022
912828-V3-1 | UNITED STATES TREASUR | 03/01/2019| HSBCSECURITIES | | 6723874 | 679100000 | 6663346 | 67108221 | CIULE DU B 13,074 oo 6723895 ) (21) _(@N)] 59,070 | 01/15/2020
912828-V4-9 | UNITED STATES TREASUR | 02/07/2019| SALOMON BROTHERSINC | | 1008991 | 104255000 | 9951001 1032773 (CEE) R 5 R @r2n; | 9955671 | 130241 134241 2219 | 0111502027
912828-VZ0 |UNITED STATES TREASUR | |02/07/2019| Montgomery -~~~ | | = 2032108 |  2,049,00000| 2,031,051 1 2,031,051 R R L7 I 1,067 A A S B O ... . O . 14748 | 0913012020
912828-WN-6 |UNITED STATES TREASUR | 03/04/2019)GOLDMAN -~~~ | - | 5394727 | 546000000 | 5380873 5400113\ | L I aatt oo 5,404,323 .. (9,5%) (9.59)| 28,500 | 05/31/2021
912828-WY-2 | UNITED STATES TREASUR | |02/07/2019| Morgan Stanley | | 1855308 186500000 | 1854873 | 1854873\ | a2 412 oo 1885285 23 230 21,909 | 07/31/2021
912828-X8-8 | UNITED STATES TREASUR | 041122019 SALOMON BROTHERSINC | | 1580854 | 159500000 | 1606970 | 1605287\ @Gog)f (305) ... 1,604,982 (4129 0 (24129)) 15801 | 06/15/2027
912828-XH-8 | UNITED STATES TREASUR | 102/07/2019) CHASE SECURITIES INC =~ | 12742760 |  12,900000.00 | ~ 128024311 12721269 | | meeAr oo 11,964 . 12,739,233 .. 3526 3526 | 22,584 | 06/30/2020
912828-Y9-5 |UNITED STATES TREASUR | 09/12/2019(BNP Parbas | | 2730159 | 270000000 | 28943101 L I I 89 . .2694399 . 35759 35,759 | 6,053 | 07/31/2026
912828-YF-1 | UNITED STATES TREASUR | 10312019 VARIOUS | , 170000000 | - 1,695421 ) o f E P B 39 _. 1695460 ... 10,404 10404 | 1710 | 09115/2022
98013L-AA-1 |ZARAPL1A2-RMBS | |11/202019|Paydown | | 132,326 13232629 1813341 3345 s CU) I 1823260 ] 1,344 | 0812012026
0599999 Subtotal - Bonds - U.S. Governments XXX 106,353,136 | 107,273,519.23 105,923,900 96,427,052 (53,907) 12,336 (41,571) 106,194,876 158,261 158,261 732,825 XXX
716540-8C-5 | PETROLEOS MEXICANOS | C|04/01/2019| VARIOUS .| . 8%4063| 85000000 839545 | 841396 | | 869 %9 ... 841765 L @To)| 1702 3542 | 1212012022
71654Q-8D-3 | PETROLEOS MEXICANOS | C 041012019 VARIOUS | | 1095989 |~ 1,11800000 | 1104799 | ~ Ado5138 | | aml 416 . 1,105,554 .. .(9,569) [(9.569)| 4542 | 1212012022
00254E-ML-3 | SWEDISH EXPORT CREDIT | C|02/08/2019| TORONTO DOMINION SECURTI 991,840 1,000,000.00 1,001,394 990,020 1,713 1,713 991,733 107 107 5125 | 08/28/2019
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11 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
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1099999 Subtotal - Bonds - All Other Governments XXX 2,921,892 2,968,000.00 2,945,738 2,936,554 2,498 2,498 2,939,052 (17,160) (17,160) 13,209 XXX
A19792-8M-9 |HAWAILST 02/08/2019| Paine Webber | | 356,648 | 36000000 | 3663241 386324 o f 9 f EICH R P 366431 | 51 5| . 1869 05/01/2020
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions XXX 356,648 360,000.00 356,324 356,324 319 319 356,643 5 5 1,869 XXX
159807-6Y-7 |CHARLESCNTYMD 02/08/2019| Raymond James Financial | | 265776 | 26500000 265448 | 265448 1 @y @y 2654071 | 370 370) 3,555 03/01/2020
34153P-PE-2 |FLORIDASTBRDED PUBE| |02/08/2019] Wachovia Bank | = | 251678 | 25000000 252400 - 252400 | | @) | (C)] I 1732 9 (99)] . 2564 06/01/2025
796237-VK-8 | SANANTONIOTEX 02/08/2019| Paine Webber | | 128,858 | 12500000 129338 | 129338 | @ @0 120046 | (189) . (189 3159 08/01/2022
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States XXX 646,312 640,000.00 647,186 647,186 (1,000) (1,000 646,185 126 126 9,278 XXX
047093-BJ-7 | ATHENS GAHSG AUTHRE | |02/08/2019) Merrill Lynch | 506,045 | 50000000 | 508,005 | 508005 @osg)f | @ogf 505967 | 78 78| 4988 06152039
04780E-AB-3 | ATLANTA GA DOWNTOWN | 104/01/2019) Call @ 10000 ¢ | ~ 135000 13500000 | M98 o td2Me ) @) (0] I M21320 (7182)f  (7182)f 4641 02012021
149717-JP-6 | CAYCE S C WTRWKS & SE | |07/01/2019| Maturity @ 100.00 ... | .. .765000 76500000 765000 | 765000 b b 7650001 b 15,300 | 07/01/2019
190760-HA-9 | COBB-MARIETTA GACOLIS | 02/08/2019| DONALDSON LUFKIN & JENRE |~~~ | 348243 35000000 | 4787 o dArAsT | 290 200 | drmrl | 466 | 466 4405 01/01/2020
3130A8-Y7-2 | FEDERAL HOME LOANBAN| |02/07/2019 HSBC SECURTIES | |  1587440] 160000000 | 1601844 | - 1883842\ | 2724\ | 2nAd 1986566 | | 84| 874 7117 08/05/2019
31326MEY-5 |FH2BB451 -RMBS 12/01/2019) Paydown ~~~f o f 786591 7865900 80570 | 80569 ... WEZ0] N D (7)) I B 78659 | 1,260 | 08/01/2047
312966-W5-9 |FHB14268-RMBS 07152019 Paydown o 8IS 815002 LS D 8137 L8 I L4 I D 8ISt 149 | 10/01/2019
312967-J7-8 |FHB14786-RMBS 05152019\ VARIOUS 1 32340 3234240 32401 32291 Sl Sl 3240 32 | 05/01/2019
312967-4A-7 |FHBIS317-RMBS 051152019 Paydown A AT I L U I 20 20 s 15 | 06/01/2019
31292H-BB-9 |FH C00934-RMBS 12/04/2018 Paydown L R P 2820 11| 03/01/2030
31335H-3N-1 |FH C90805-RMBS 12/01/2019) Paydown ~~~f o f 107051 1070496 "oy 10823 ey (1] I N 10705 ||| 265 03/01/2024
31294M-AC-5 | FHE02703-RMBS 12/04/2019 Paydown b f 242081 24207.97) 246321 244180 | @) @30 242081 428 | 07/01/2025
3128MJ-v2:3 |FH G08632-RMBS ~ 12/01/2019| Paydown -\ | 86372 - 8637241 90529 | 902871 | @909 @gooy 86372\ | S| 1524 | 030172045
3128ME-SM-4 |FH G15724 -RMBS 04/01/2019|VARIOUS | | 335216 326604611 3398541 334009 o f G2 @) 37T | 1439 1439 2,776 01/01/2029
31335A-QK-7 | FH G60458 - RMBS 12/04/2019 Paydown b f 0 603151 o 60315400 634531 63317 @on)| @oen | 803150 ] 1,101 ] 01/01/2044
31335B-M7-8 |FH G61282-RMBS ~ 12/01/2019| Paydown | | 671336 67133638 656966 | | 1385 143850 | 671336 | | 7,135 | 01/01/2048
31335B-2A-3 |FHG61669-RMBS 12/01/2019) Paydown o f | 192789\ 192789121 189897\ b 2890 | o f o 28%0) 192789\ 1,958 | 01/01/2047
31307T-L9-0 |FH J36652-RMBS 12/04/2018) Paydown o f o 231578 231578471 220130 L @y @yf 21578 2,680 | 03/01/2032
31307U-VF-2 |FH J37814-RMBS 12/01/2019| Paydown ~~~f -~ 65625) 6562460 66911 66,7720 L (o auof 65625 | | . |, .. 935 10/01/2032
3132M9-T5-3 |FHQ28972-RMBS 12/01/2019) Paydown - f | 303866 303866441 323903 323062\ | (CALE) I (9173 3866 | 6,413 | 10/01/2044
3132WN-UV-2| FH Q48695 -RMBS ~ 12/01/2019| Paydown | | . 98763 - 0876344 101850\ (3088) | @088 98763 | | 1,722 | 06/01/2047
3132XT-AE-8 |FH Q50904 -RMBS 12/01/2019) Paydown - f | 111,009 11100856 | mere b @nf @nf LACCN IR I P P 1,256 | 09/01/2047
3133KG-LG-1 |FHRA1227 -RMBS 12/04/2019) Paydown b f 10820 11,03157 ) Ll I R B @2)f @20 J < I N R 36 | 08/01/2049
3132DV-KV-6 | FH SD7508 - RMBS 12/01/2019) Paydown || 17784 1778410 18673 @9 (G I I LL004: o 8 I U I B 52 | 10/01/2049
3132A8-6Y-0 |FHZS8087-RMBS 12/01/2019) Paydown o f | 3817020 38170189 386950 | G240) (S L)] I 17024 | .| 1700 04/01/2033
S137AK-6E-6 | FHR 3970D HA- CMO/RMB | 04/01/2019) VARIOUS - -~~~ f = |~ 505256 505182371 S01451 1 SO1A451 ) 290 ST D P 3546 | 35461 2959 | 02/15/2026
3137B9-U4-5 |FHR 4325B MA-CMORMB |  04/01/2019]VARIOUS | | ~ 550844\ — 54132425| 56339% |  5833%6 | | en (GE3) I D S52765 | | @120) @12} 4241 09152039
31379R-EM-6 | FN426840-RMBS 097252019 Paydown o 4101 410136 4485 | 41200 )l I D | U I Y I R R S 230 | 01/01/2025

31403D-XF-1 | FN 745978 - RMBS 12101/2019| Paydown 30,193 | 30,193.22 30,339 30,552 (364) (364) 30,193 795 | 10/01/2036
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31407XXZ:9. |FN 84409 - RMBS 120012019\ Paydown | 508861 50840\ L @69 (269) .. 50570 R ~ 1816 11101/2035
31417G-F2-7 |FN AB9184 - RMBS 1200472019 Paydown b 494720 49471.991 50,709 506391 1 (L1esy (0] I B 49472 ... 16| 04101/2043
313BE0-KJ-7 | FNAJT496 - RMBS 12/01/2019\Paydown | 182747 13274672 137,061 135406 | | @eany .o @pany 18274y | 1520 | 1200172026
3138ET-02-3 | FN ALB3B0 - RMBS 04/01/2019|\ VARIOUS -~~~ f o 3472161 33776189 351460 | 350289\ @ o @se) | 349,434 o221y (2218)| 3911 | 09/01/2025
3138ET-NT9 |FNALBSOT-RMBS 040172019\ VARIOUS -~~~ || 9958221 - 99400671 1032423 | 0 993125 b A I st 983156 | | 2666 | 2866 | 8375 | 12/01/2030
3138L6-KZ-0 | FN AMS5711 - CMBS/RMBS 12/26/2019| Paydown | .. | . .1100000| 110000000 1,096,348 | - 1,006411) | 3589 | ... 3989 oo 100000 32,566 | 06/01/2021
3138LJ-VF-4 |FNANBO13-CMBSRMBS | |12/01/2019Paydown ~~~ f ~ f ~ 14852) 1485223 14931 14002 @ ) R 19852\ 93 | 03/01/2022
3138LJ-3P-3 | FN AN6205 - CMBS/RMBS 12/01/2019\Paydown || est) o 11est0y nory o mrs oo @ @y WS\ 93 | 08/01/2024
3138LJ-4T-4 | FN AN6233 - CMBS/RMBS 12/01/2019| Paydown || ... 82001 6200321 6334 6310 L0 A B ) 6200\ ol 52 | 1200112024
S138LK-TE-7 |FNANG84S - CMBSRMBS | |12/01/2019Paydown ~~~~~—~ f ~  f 695} 69486} myo (42 I P (551 I (11) R 7 I U N B 4| 071012023
3138WWB-UK-9 | FN AS2385 - RMBS. 12/01/2019 | Paydown | | . 8885 8868465 | 937011 934210 @O oo @soy oo 88685 | ... . ... 2029 | 0500172044
3138WC-WA- |FN AS3340 - RMBS 04/01/2019\ VARIOUS -~ | | 38690/ 39061698 | 305660 | 384673\ o f 222 22 384,895 o 2025 2025 | 1,924 | 09/01/2024
3138WD-BZ:3 | FN AS3655 - RMBS 12/04/2018) Paydown o f o 196896 19689561 213663 213167\ | (18252)) | (18252)1 | 196896 | 4,987 | 10/01/2044
3138WE-KK-4 | FN AS4797 - RMBS 12/01/2019| Paydown || 157020 157019821 162,761 1624611 | G4 G434 157,020 b 3,089 | 04/01/2045
3138WG-DN- | FN AS6408 - RMBS 12/04/2019) Paydown - f o f 80933 ) 8093287} 856121 852911 | @ss2)f @30 809331 ] 1,531 | 01/01/2046
3138WG-FT-6 | FN AS6477 - RMBS | 12/01/2019\Paydown || A19er) o A92689 ) 421850 )] I @9 a2 457 | 01/01/2046
3138WG-G6-5 | FN AS6520 - RMBS 12/01/2019| Paydown | | . 80210 8020965 844391 8418 | G972 @92 80210 b 1,538 | 01/01/2046
3138WL-CM-3 | FN AS9975 - RMBS 12/04/2019 Paydown o f o f 0 438041 4380367) 458231 456761 L (186 o (8o 38041 ] 1,047 | 0710112047
3138Y4-6-6 | FN AX3583 - RMBS. 12/01/2019\Paydown ||, 1334351 133435041 1392311 1388161 | SO (CT4)] A 1834351 | 2011 | 070172042
3140FE-5K-6 | FNBD7149 - RMBS 12/01/2019| Paydown || 798327 | 82923460 | 836183 || )] I I ©940) | 829,235 . (32908)|  (32908)| 8855 | 0410112047
3140FX-DM-1 |FN BFO107 -RMBS = 12/04/2018 Paydown o f o 189,281 139231490 14992 149912 (ogray (og74)y 1892810 ] 3,004 | 06/01/2056
3140FX-D7-4 | FN BF0125 - RMBS 12/01/2019| Paydown || .. 39674 3967370 ar9421 aresan @29 @259 39,674 R ..... 140 07/01/2056
3140FX-EE-8 | FN BFO132 - RMBS 12/04/2019) Paydown - f o f 0 438031 43803341 46288 | 462181 L 4T3 @Ar3)F 43,803 ... 817 07/01/2056
3140FX-E4-0 | FN BFO154 - RMBS 12/01/2019\Paydown || ... 78982 7898167 | 820791 81965 | @8y @are) 78982 b 1282 | 11/01/2046
3140FX-FN-7 | FN BFO172 - RMBS 12012019 Paydown || B34 a4y 245021 2489 | 063 I sy S I R BN B 480 | 01/01/2041
3140FX-GG-1 | FN BFO198 - RMBS 12/04/2019) Paydown o f o 1213610 121361431 249ty 24967 | @S%) (CE)] I (LA I Y PR P 2,332 | 11/01/2040
3140FX-GK-2 | FN BF0201 - RMBS 12/01/2019 Paydown || 916 9113607 926141 928161 | Ay (L0 T GO A S RN B 1783 | 08/01/2051
3140FX-GL-0 | FN BF0202 - RMBS 12/012019| Paydown || 72748 72747960 757801 20 P B B4y @043 27480 1,597 | 01/01/2051
3140GT-V3-1 |FNBH5133 -RMBS 12/04/2018 Paydown b 442071 44206510 4523 452981 L L] I aor 4207 | 701 ] 0900172047
3140GU-KS-5 | FN BH5704 - RMBS 12/01/2019| Paydown || . 54421 5442680 SSATT | 55359\ | ©6) ©26) 54427 R .. 807 10/01/2032
3140H1-VX-5 | FN BJ0629 - RMBS 12/01/2019) Paydown o f | 408347\ 40634699 | an8est (12249 (12249 | 347 L 6,131 | 03/01/2048
3140HE-AJ-1 | FN BK0908 - RMBS | 12/01/2019 | Paydown ||, . 64503]  6450318) 665491 | 048) o @048) | 64,503 o ... 937 | 07101/2048
3140HM-ZD-9 | FN BK7939 - RMBS 12/01/2019| Paydown || .. 57454 5745366 590221 590000 | assyr ass4y oo Stashy 1,506 | 11/01/2048
3140HP-59-9 | FN BK9543 - RMBS 12/04/2019 Paydown b f 28851 2885100 oM (] I I (1] I B 2885 | b 5 | 11101/2048
3140HS-JK:8 | FN BL1165 - CMBS/RMBS 12/01/2019 Paydown || 396 3156381 ST ST ) Y I M 3AS6 | 35 | 01/01/2026
3140HS-JL6 | FN BL1166 - CMBS/RMBS 12012019 Paydown || 2841 2840751 2842\ 2842 6] D D M 2840\ 31| 0110172026
3140J5-FG-9 | FNBM1066-RMBS 12/04/2018) Paydown b f 0 810024 31001671 324551 R4 (1430 aasor o 31002 |||, 63502012047
3140J7-VZ5 | FN BM3331 - RMBS 12/01/2019| Paydown || 1294638 120463820 | 13012410 ©59%8) | (6.5%) Coo 20438 16,165 | 08/01/2047
3140J8-MN-0 | FN BM3964 - RMBS 12/01/2019) Paydown o f | 1324910 13249069 | 1837950 | (1802 () I 1824910 ] 1,402 | 07/01/2046
3140J9-ME-8 | FN BM4856 - RMBS 12/01/2019 | Paydown || 1599897 |  1,559.807.25 | 1609500 | o f 49887 | (49,587) C oS8BT 22,790 | 04/01/2047
3140J9-T9-2 | FN BMS5075 - RMBS, 12/01/2019| Paydown | | . 583815| ~ 58381502| 575834 | [CZ6N D I £7£ Y A B 583815\ | . |....8292] 08/01/2046
3140JA-CQ-9 | FN BM5478 - RMBS 12/04/2018) Paydown -~~~ b 78 44499 | L () I (19,939 | 424,881 o8| (o718 5789 | 01/01/2049
3140JA-EU-8 |FN BM5546 - RMBS 12/01/2019 | Paydown 133,887 133,887.38 135,561 (1,670) (1,670) 133,887 1,270 | 05/01/2044
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

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
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ification Description n| Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJ/A.C.V. Date Disposal Disposal Disposal Year Date
3140JA-GD-4. FN BM5595 - RMBS 1201/2019| Paydown L B I N )] B - (536) 90 R 4941 08001/2045
3140QA-NJ-5 | FN CA3092 - RMBS 12/04/2019) Paydown o f | 983732\ 553731601 5183031 | @ne @09 ss37321 ] 10,453 | 02001/2049
314008-3Q-9 | FN CA4406 - RMBS 12/01/2019) Paydown || 20813 27513200 28086 o f )] [ GBSy 513\ 69 | 10/01/2049
3140X4-H6-6 | FN FM1152 - RMBS 12/01/2018 Paydown b f 0 AATSAL 44754100 e I R SR ey (2:4] I B arsal 93 | 07/01/2033
31418AX5-2 | FN MA1599 -RMBS 12/04/2018) Paydown b f 0 919261 91926431 956751 955181 @S84T @Sl 919261 ] 1,597 | 09101/2043
31418C-NT-7 | FN MA3101 - RMBS 12/01/2019| Paydown ~~~f o f 307920 3079176 32803 | 26321 | C ] I B agsar 30,792 o . 45 08/01/2047
31418C-QC-1 | FN MA3150 - RMBS 12/01/2019) Paydown o f o f 0 382040 38204241 408511 406031 b @299 @290 38,294 L. 91| 1000172047
3136A0-YR-2 |FNR 1187A JA-CMORRMBS | | 12/01/2019(Paydown | | 248725| 24872502 249386 | 249216 1 G220 G220 48725\ 3,407 | 06125/2040
302970-AG-3 | FRESB 19SB59 ATF -CMBS | |1201/2019| Paydown A R LA T T B @ () R L U D I I 8 | 0172512029
302970-AH-1 | FRESB 193859 ATH-CMBS | |12001/2019|Paydown | | 2169| 2169041 2180 1 )] I I OF L I R R S 18| 11125/2038
302970-AF-5 | FRESB 195B59 A7H- CMBS | [12001/2019|Paydown o By VT P B ()] I ®) YL 2 IR I I IR 9| 111252038
373541-X3-0 | GEORGIAMUN ELEC AUTH | |01/01/2019 | Maturty @ 10000 | | . 450000| ~ 45000000 | 474453 | 480000 450000 8,033 | 01/01/2019
560420-AB-7 | MAINE FIN AUTH WASTE M | |10/01/2019|Call @ 10000 | | 155000| ~ 15500000 165419 1573400 | @340 @30 1850000 ] 8,990 | 10/01/2019
S7419R-PL-3 | MARYLAND ST CMNTY DEV|  |06/28/2019|Call @ 10000 -~~~ f |~ 35000} 3500000 34738 | ML Sl 2 I B 34,754 o e 246|312 09/01/2040
586108-AK-8 | MEMPHIS-SHELBY CNTY T | |11/01/2019| Maturty @ 10000 | | 950000| ~ 95000000 | 950,000 | 850,000\ o 950000 )] 19,000 | 11/01/2019
64469D-B9-1 |NEW HAMPSHIRE STHSG | | 11/01/2019(Call @ 10000 | | 20000} 2000000 20000 | 20000 20000 ) .. |.... 85007012040
655162-FH-3 |NOBLESVILLEIND MULTIS | |07/15/2019|Call @ 100.00 | | 125000| ~ 12500000 187710 | 132832y o f 0] I 3 131,824 .. .(6824) [(6824)| 5102 | 01/15/2022
665250-85-4 |NORTHERN ILL MUNPWR | |01/01/2019| Maturty @ 10000 | | 825000 | 82500000 90090171 825000 oo 825000 | | 24007 | 0110172019
76116F-AA5 |RESOLUTION FUNDING CO | |03/01/2019| DEUTSCHE BANKALEXBROW | | = 1476000 | = 150000000 | 1452660 | 1469191\ 665 | . 6,65 CoovAnsgary 153 B 1011512019
76218N-AS6 | RHODE IS COMM CORP AR | |07/01/2019 | Maturty @ 10000 | | . 350000| ~ 35000000 | 350,000 | - 350,000 b b 3500001 b 8,575 | 07/01/2019
35563P-GG-8 | SCRT 1835C MA - CMO. 1200472018 Paydown b f o s 15863 ) 1093 7Woss | U U U I D wasay 193 | 082712057
83756C-SA-4 | SOUTH DAKOTAHSGDEV | |12/012019|Call @ 10000~~~ f | ~ 15000} 1500000 15000 1 150000 b 15,000 o .. 254 11/01/2037
91754RYH4 |USBR151A-ABS | |121262019|Paydown | | 63896| 6389647 63,7571 637481 L 10 [ I 63896 || 474 | 02125/2043
91754R-YG-6 |UTSHGR 141NTS - ABS 12/26/2019| Paydown || 53641 53641451 53365 | 53,418 s 250 | 53641 | | 384 120262038
924279-AE-2 | VTSHGR 131 A - ABS | 040172019 VARIOUS | | 329098) 333926401 33315 38209 | KL I I L2 I 333,247 GACE) [(4.149)) 2,088 | 04/30/2035
3199999 Subtotal - Bonds - U. S. Special Rev. and Special Assessment and all Non-Guar XXX 23,648,491 15,480,195 (221,576) (221,576) 23,240,347 (73,577) (73,577) 323,888 XXX
048312-AD-4 | ACETF 021 A4 -ABS 08/01/2019|VARIOUS o o Bargs9| o eossot| | (2083) . (2.089) - 826508 (19| (1198)| 16,439 | 10/20/2023
00507V-AL-3 |ACTIVISION BLIZZARD INC | |03/04/2019| DONALDSONLUFKIN & JENRE | |~ 98122 10000000 | 99689 | 99784 5N P P SN I DR 99,795 o (1e73) (1673)| 585 | 06/15/2022
00510R-AC-7 | ACUITY BRANDS LIGHTING | |03/04/2019| DONALDSON LUFKIN & JENRE | | 560918 | ~ 550,00000 | 68,168 | 568654 | @G422)f G422 | 565,232 L4319 (4319)| 7425 | 121152019
008686-AA5 | ADNA 01 A1 - CMBS C|04/01/2019) Paydown - f | 163862\ - 163661.77| 1775731 163881 | an .o ay 1836620 | 01/02/2020
13976A-AE-0 | AFIN 163 A4 - ABS 12/20/2019| Paydown ~ | | 1036000 103600000 1,024,091~ 1,030005 | - 5995 .. 5995 L I | 1218 | 0312212021
015271-AM-1. | ALEXANDRIA REAL ESTAT | 03/04/2019| DONALDSON LUFKIN & JENRE | | 40850 | 4000000 | 0973 EAALA I I | T | I 39977 o b 673 | 1133 | 01/1512024
02007C-AD-4 |ALLYA 161A3-ABS 040172019\ VARIOUS -~~~ || . 556081 5561081\ 55,587 | 56557\ SUL S 558081 (O] (] o1 | 04/15/2020
03065V-AD-9 |AMCAR 161A3-ABS | |04/01/2019|Paydown A TS ) L I L I ! 2 R I R 3 | 10/08/2020
02665W-BE-0 | AMERICAN HONDA FINANC || € 02/07/2019) GOLDMAN -~ f - | 149051} = 15000000 | = 151498 | 148,899 B < I I 250 491340 (84) L (B4) 1045 | 0711212019
026874-CU-9 | AMERICAN INTERNATIONA | 03/04/2019| DONALDSONLUFKIN & JENRE | |~ 209878 | 20000000 | 212,146 | 209875 o f @) @82 209392 1 486 (486 | 2573 | 06/01/2022
03076C-AD-8 | AVIERIPRISE FINANCIAL IN'| ~03/01/2019| CHASE SECURITIESINC | | 760343| ~ 750,00000 | 800625 | 7643 | | ©280( | ®280) | 761,463 4] (1121) 10,190 | 06/28/2019
035242-A)-5 | ANHEUSERBUSCHINBEV | |10/20/2019|VARIOUS | | 415741| 41700000 426105 | 4224 ] I (C50] I 421,166 ... (6635 (6635)| 9,379 | 02001/2021
04685A-28-6 | ATHENE GLOBAL FUNDING | |03/04/2019 | BAIRD (ROBERT W) &CO.INC. | | =~ 304413 | 30000000 | 209907 | 299949 4 P D Sl 299,952 o Adet 4461 | 7367 | 011252022
049560-A)-4 | ATMOS ENERGY CORP | [02/07/2019| DONALDSON LUFKIN & JENRE | ) .600,00000 |~ 606582 | 606582 | @eon o (C220] I 602885 | 433 (433 | 20883 | 03/15/2019
05964H-AB-1 |BANCO SANTANDER SA | C|03/08/2019 | Merrill Lynch 394,688 400 000 00 420,048 417,581 (339) (339) 417,237 (22,549) (22,549) 7,131 | 0411172027
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06744C-FV-8 |BARCLAYSBANKPLC |C|03/01/2019| CHASE SECURITIES INC. I B X )| TeABa2 | 78300 | @) B3 752759 CBA0D| L EA0n)| | 8044 | 080772020
05568Y-AAG | BNSF 071 PTC - ABS 10/01/2018) Paydown b 92865 | 9286527 | 1022751 101078 | | I ©200 92865\ | . S| 2841 04/01/2024
05566S-AA-1 | BNSF RAILWAY COPASS T | [04/01/2019VARIOUS | | 205070 | 28972410 | 205765 | 295765 @o) @ 253351 | (265) _.(@69)| 7739 | 01/15/2023
12189P-AG-7 | BNSF RAILWAY COPASS T | |04/012019|VARIOUS | | 456,067 | 44217844\ 456521 | - 485997 (s29) (529 | 454,468 o 1599 (1599 | 19,782 | 01/15/2021
12189P-AK8 | BNSF RAILWAY COPASS T | |04/01/2019|VARIOUS | | 340340 | - 33542629 | 3444431 348310\ | (1952)f (assf 6819 | (6479) . (6479 11634 | 011152021
11133T-AB-9 | BROADRIDGE FINANCIAL S| 03/04/2019| TORONTO DOMINION SECURTI| | 883873 | 87500000 899,885 | 89131} ey (890 | 0 I (5,568) (5,568)| 17,761 | 09/01/2020
118230-AQ4 |BUCKEYE PARTNERSLP | |02/07/2019|Morgan Stanley | . | . 13,5711 12500000 | 1247351 1100500 m o 110,222 oL 3349 3349|960 | 12/01/2026
126802-CY-1 | CABMT 142 A - ABS 07A8/2019|VARIOUS -~~~ f 1,000,000 | - 1,000,000.00 | 988,438 | 998,894 R P LN I 1,106 B L R | 16997 | 071572022
12802R-AA-3 | CAL DIVE |TITLE XI INC 08/01/2019|VARIOUS | 477652 | 45698838 | g4 do8 | - 484dae) | G4f o G4 483,907 .. .(6259) (6.255)| 13,290 | 02101/2027
136385-AT-8 | CANADIAN NATURAL RESO | C | 03/08/2019 | MITSUBISHI UFJ SECURITIES | | 756,788 | 750,00000 | 767160 TesasT| | wenr o @nr oo 763,026 ... (6239 (6.239) 11,638 | 04/15/2024
136385-AW-1 | CANADIAN NATURAL RESO| C |03/08/2019| NBCN CLEARING INC. | | M7779 | 12000000 19824\ o M9873 Y Ll T 61 119,879 o210 (2101)] 2331 | 01/15/12023
14314W-AD-3 | CARMIX 173 A3 - ABS 12152019| Paydown L 192857 | 19285715 192820 | 1928404 L2 P L4 I DR 192857\ | | 1459 | 04512022
12479R-AD-9 CAUTO 171 A1-ABS 040172019 VARIOUS ~ | 195,746 | 196,666.67 | 1966101 196616 8 I 2 I B 1966190 | C26 - (873)( 1690 | 04115/2047
12505J-AD-5 | CBL & ASSOCIATESLP 03/22/2019| DONALDSONLUFKIN & JENRE |~~~ | 190675 | 250,00000 | 2246M3 1 191,875 B A N N N 852190 | 247,004 . (86419 - (56419) 4173 | 12/1512026
12503M-AA6 | CBOE HOLDINGS INC_ 03/01/2019| DONALDSON LUFKIN & JENRE |~~~ | 493495 | 50000000 | 498,795 | 499011 H 00 LN I 499031 (5536)  (553)| 11812 | 011212027
20267U-AA-T | CBSLT 168 A1 - ABS 08/01/2019|VARIOUS ~ =~~~ f | 134689 | 136924141 136,887 | 1369631 | @0 @ 136961 | (212)| . (2212)| 744 | 10/25/2040
151350-AM-1 | CENOVUS ENERGY INC | C|03/08/2019|FirstBoston Corp | | 595494 | 62500000 | 6248041 624949\ | [N D |8 I DR 624,969 .. (29475)|  (29475)| 10,846 | 04/15:2027
17252M-AM-2 | CINTAS CORPORATION NO | | 03/04/2019| DONALDSON LUFKIN & JENRE | | 169,711 17000000 | 1730431 - A721100 S0l I (0F] I 171,998 . (2287)) - (2287)) 2123 04/01/2022
172967-EV-9_ | CITIGROUP INC 05/22/2019| Maturity @ 10000~~~ | 525,000 | 52500000 | 622,498 | 539721 aner2y oo G731 I 525000 1 b 22313 | 0512212019
17401Q-AB-7 | CITIZENS BANK NA 121042019 Maturity @ 10000~~~ f | 250,000 25000000 f 249765 | 249956 | ar ar 250000 o f | 825 | 1200472019
189054-AV-1 |CLOROXCO 03/01/2019| GOLDMAN - -~~~ 1 528331 5500000 549811 549831 | L3 R L8 I I 549850 | (152) . (2152) 729 | 1001/2027
12593N-AD-9 |CNH 15C A3 - ABS 04012019 VARIOUS | 189,586 | 189,966.00 | 189811 189286 ] EC I I N T B 189,385 o A 2020 479 | 11/16/2020
12594D-AD-0 | CNH 16B A3 - ABS | 04012019 VARIOUS -~~~ | 493,942 | 49619520 | 495486 | 4924941 Sos] I @ar - 492,079 oL ee2 1862 | 1224 | 08/16/2021
126378-AD-3 |CNH 17B A3 - ABS 0212/2019|BNP Paribas -~ f | 529316 | 53500000 | 521,959 | 527,959 B .. N P 80 | 5288191 | 496 496 | 1631 | 09/15/2022
15200N-AC-9 | CNP 1 A3 - ABS 040172019\ VARIOUS L] 1,003,832 .. 1,008,124 1,010,032 sy 24N R 1,010,853 o2 (7.021)| 23,087 | 08/15/2023
200340-AS6 | COMERICA INC. 03/08/2019| GOLDMAN -~~~ | 122096 | 12000000 | 19989 - 119990 19991 2,106 2106 | 2738 | 07/31/2023
12591R-AX-8 | COMM 14RE15A2-CMBS | |04/01/2019|VARIOUS | | ... 561,863 | 565674.24| 553589 | se4g43| ©1878) | ©878) | 502,964 .. 58898 58,898 | 3,028 | 0211212047
12631D-AX-1 | COMM 14RE17A2-CMBS | |0511002019|Paydown | . . | ... 702802 70280209 7238811 035140 mop o (CAN)] I D 7028021 b 6,221 | 051012047
228023-AB-3 |CROWLEY CONROLLC | [081152019|Call @ 100.00 | | 6,600 | 660000 66001 6600 | 6600 b 41| 08152043
126410-LM-9 || CSX TRANSPORTATIONIN | |07/15/2019| Paydown | | .. 33806 | 3380577| 38454 | 37603 | | G (CRES) I D 33806 | | 1,057 | 01/15/2023
23307D-AW-3 | DBGS 18C1 A1 - CMBS 12/04/2019) Paydown b 85837 8583661\ 85836 | 85836 | Sl 51 85837\ | | et | 101772051
254683-CB-9 |DCENT 176 A-ABS 02/08/2019| SALOMON BROTHERS INC |~~~ | 444252 | - 45000000 443286 | 443286 | sl o I 443,729 o 528 (5283|1340 | 02/15/2023
25389)-AT-3 | DIGITAL REALTY TRUSTLP| 03012019 GOLDMAN | | 101,087 10000000} 99852 99861 | 4 D D 1o 99,864 ST 1173 | 3,140 | 07/15/2028
06742L-AE-3 | DROCK 143 A - ABS 02/11/2019 Barclays Bank | 1 1411204 |~ 141400000 | 4398174 | 407,892 R T I B 1,007 ... 1,408,899 L 23% 2395 | 5490 | 07/15/2022
06742L-AM-5 |DROCK 161 A - ABS 07MS5/2019|VARIOUS -~~~ f ] 1050000 | 1050,00000 | 1,043271) 1047480 | | 2520 .. 2520 o reseoco oo | 9310 | 057162022
26444H-AD-3 | DUKE ENERGY FLORIDALL| 041012019 VARIOUS | | 748050 | 750,000.00 | TAGATS | TATSI90 1w 7oy 747,689 o %6t C36T| 3500 | 12/15/2019
26818L-AB:6 |DYOLEASINGLLC 12192019 Paydown -~ b 159,058 | 15908802 | 1569761 - ASTAM8 ) ) N8W 1893 19088 ] 1415 | 03/19/2027
263534-CL-1 |E1DUPONTDENEMOURS | |02/21/2019| VARIOUS -~~~ | | 730,035 | 73500000 | 726899 | 721,712 R R A I P U I 728,518 o1 181750441 05/01/2020
29365Y-AA1 | EAI 1 AT-ABS 040172019 VARIOUS -~~~ | 261,029 | 26219674 | 2660211 20867 | ECl U P o3 I B 260002 127 | 127|709 | 08/01/2021
278062-AG-9 [EATON CORP C|01/10/2019| Morgan Stanley | | 94818 | 10000000 | 100,000 | -~ 100,000 | b 100,000 o.(6182) (5.182)| 1026 | 09/15/2027
29366A-AA2 ELL1AT-ABS 04012019 VARIOUS -~~~ | 624776 | 63185968 | 628567 |  6aryé2) | ] (122 I E .2 627,964 .. (3.188) (3,188)| 3437 | 09/01/2023
26867L-AE-0 | END FINANCE LLC. C|03/01/2019) Barclays Bank {0 1986121 004 2012991 200865 | ] I L)l T 200,480 _. (1.868) (1.868) 2213 | 03/19/2020
294429-AK-1 | EQUIFAX INC 03/05/2019| GOLDMAN 215,871 220,000.00 219,045 219,415 43 43 219,459 (3,588) (3,588) 1,349 | 06/01/2021
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281080-AA2 (ESLFT 121A- ABS. 12/26/2019| Paydown L o Teste| o T9stel | a1 (78 79328 o | 670 0912512030
30216N-AA4 | EXPORTLEASEELEVENC | [08/01/2019|VARIOUS | | 812050 | ~ 81254069 | 815303 | 815056 | | asof o asof oo 814,906 ... (285%6) (2856) 8,062 | 07/30/2025
30231G-AD-4. | EXXON MOBIL CORP 02/07/2019| DONALDSON LUFKIN & JENRE | | 199,89 | 20000000 | 199,264 | 199,636 B . I D 040 199840 56 86| 1475 | 03/15/2019
35104V-AB-8 |FCRT 161A2-ABS 121152019 Paydown - f | 28772 236771761 2861911 236,422 B -l I Ml 267721 | 288t | 101572021
31331F-AX.9 |FEDERAL EXPRESS CORP | |04/01/2019|VARIOUS | | 861277| ~ 83375758 | 867104 869,192\ | @gon (0] I 866386 | | (5.108) ~ (5108) 30931 | 071152023
313747-AT-4 | FEDERAL REALTY INVEST | |03/04/2019] DONALDSON LUFKIN & JENRE |~~~ | 194820 20000000 | = 196794 | o tersTHy 2y N D 197,664 o284 (2844) 1451 | 06/01/2023
337158-AF-6 | FIRST TENNESSEE BANKN | 030412019 | Morgan Stenley | | 674048| ~ 67500000 6805151 677800 | ®0) G28) 676,975 .. (2926 (2.926) 5255 | 12/01/2019
337738-AN-8 |FISERV INC 03/01/2019| Morgan Stanley | | 745373\ 75000000 | 752493 | TS5 L amol aml oo 751,144 o BT1)| (B772)| 5288 | 0610112020
302445-AD-3 | FLIR SYSTEMS INC 03/05/2019| WachoviaBank | | 743878 75000000 TA1A95 | TSI R I 82 | 743,697 41 281|533 | 06/152021
34531D-AE-8 | FORDL 17B A4 -ABS 12152019 Paydown b f 0 124510 12450900 12416 | 12432 I 2 I 12450 ) N 68 | 02/15/2021
34529S-AA7 | FORDR 17REV2A - ABS 03/05/2019|CREDITUSA | | 218936 | ~ 22500000 — 24975 | 224983\ L I oo 224,984 .. .(6049) (6.048)| 1210 | 03/15/2029
34532R-AA4 | FORDR 18REV1 A-ABS 03/05/2019| TORONTO DOMINION SECURTI |~ | 171,350 | 17500000 | 174939 | - ATARATH 20 20 174,949 o359 (3599)| 1272 | 07/15/2031
34950)-AE8 |FORTIVECORP 02/08/2019| DONALDSON LUFKIN & JENRE |~~~ |~~~ 69587| 7000000 69171 6971 At 200 693821 | 205 205 200 | 06/15/2019
34959J-AF-5 |FORTIVECORP 03/05/2019| DONALDSONLUFKIN & JENRE | |~ 968383 98500000 972,576 | 975921 s 70 I P 976,568 ... .88 (8,185) 5272 | 06/15/2021
34964C-AC-0 | FORTUNE BRANDS HOME | |03/04/2019) GOLDMAN -~~~ f | 111463} 11000000 | 1099181 109922 N I 61 109,928 o183 183 | 2017 | 09/21/2023
302970-AG-3 | FRESB 19SB59 ATF - CMBS | | 11/01/2019| Paydown ~ o B L T T B ()1 I I () I U B DR DR 11| 011252029
302970-AH-1 | FRESB 19SB59 AH- CMBS | | 11/01/2019| Paydown A T3 I I B 431 I P (12) U T/ N N D 28 | 11/25/2038
302970-AF-5 |FRESB 19SB59 ATH-CMBS | | 11/01/2019|Paydown | | 76| 745911 L I B B ) I () (.2 I B N 13 | 11125/2038
36733P-AAD. | GATE CAPITAL (CAYMAN) | [08/01/2019/VARIOUS | | = 934320 94505549 | 934,226 | 936538 | a2 a2 937,009 ... .(2689) (2689)| 3334 | 03/27/2021
36159)-CV-1 | GEMNT 122 A- ABS 04/01/2019| VARIOUS -~~~ f 7750000 77500000 | eS| 774713 R - I 2871 | 775000 1 b 1434 | 01/18/2022
36159)DL-2 |GEMNT 127 A-ABS 0916/2019\VARIOUS | [ 1000000 ~1,00000000 986085 993313\ | L O .2 I D 1000000 o 13,200 | 09/15/2022
36962G-2T-0 | GENERAL ELECTRIC CO 02/07/2019|Morgan Stanley | | 163833} 16000000 162771 e @8 @) 162,544 o 1,389 1389 | 2,393 | 05/0412020
37045X-BR6 | GENERAL MOTORS FINAN | |03/01/2019| DONALDSON LUFKIN & JENRE | |~ 501839 | ~ 50000000 | 511200 507936 | S] I @sor 507,485 .. (5647) G647 8,112 | 0111412022
377372-AL-1 | GLAXOSMITHKLINE CAPIT | C|03/04/2019| GOLDMAN | |~ 8,007 8000000} 79625 796869 | B B 79,682 o 1328 13251 833 | 05152023
377372-AM-9 | GLAXOSMITHKLINE CAPIT | C03/01/2019| DONALDSON LUFKIN & JENRE | | 142400 | ~ 14000000 | 139059 | 1391344 o f <} I B 230 | 139,157 o s 3242 1,551 05/15/2025
38013M-AD-8 | GMALT 172 A3 - ABS 121202019 Paydown . f o 1295000 | - 1,29500000 | 12912411 1,293,715 R N 2 I I 1,285 B N I | 7385 | 0912172020
36254U-AD-2 | GMCAR 172 A3 - ABS 02/08/2019| TORONTO DOMINION SECURTI| | 223154 |~ 22500000 | 22518 | - 222,518 B 2 I D 250 | 222,773 s 381|651 | 1271612021
38145G-A)-9 | GOLDMAN SACHS GROUP 1| [11113/2019| Call @ 100.00 | | 1125000 | 112500000 | 1126028 | - 1,124491 B <N I 303 1124794 o 28 206 | 23,719 | 12/13/2019
40139L-AC-7 | GUARDIANLIFE GLOBALF | |03/05/2019|RBS GREENWICH CAPITAL | | 174551| ~ 180,00000| 176,735 77868 | <N D E<N I 7800ty (3450)| . (3450) 1268 | 10127/2021
40139L-AD-5 | GUARDIAN LIFE GLOBAL F |  03/04/2019] GOLDMAN -~~~ { = | 183215} 15700000 | 157,088 | 157,065 o f @ @ 157,063 .. .(3849) (3848)1 1,287 | 05/08/2022
44932G-AD-T |HART 17BA3-ABS 02/08/2019 Barclays Bank | f 3410511 34500000 340826 | 340,826 AR R .4 P I ol I a8 (167) [(1en)f 967 | 01/18/2022
41284B-AE-6 |HDMOT 151 A4 - ABS 04/01/2019|VARIOUS -~~~ f | 1101834 110157727 1096653 | 1008638\ | 2035 .. 2035 .. .1,100673 ... st 8611 3465 08/152022
42225U-AE-4 | HEALTHCARE TRUSTOF A | 03/04/2019| GOLDMAN | |~ 39039| 4000000 39975 399831 | L U L I 399841 | (949) (945) 803 | 07/01/2022
42328B-AA-0 | HELIOS LEASING | LLC 111292019 Paydown - f | 112376 112374951 121540 112193 o 7L U 112,375 ... 852 052972024
42308B-AC-6 | HELIOS LEASING I LLC 12/282019| Paydown ~ | | 58963 5806289 57601 57,858 R P <N I 1083 58963 | | .. | 346 | 09128204
436106-AA8 | HOLLYFRONTIER CORP 03/01/2019| DONALDSON LUFKIN & JENRE | | 263655 | 25000000 | 268048 | 2670310 o f ) I I (G| I D 266,683 .. .(3029) (3.028)| 6283 | 04/01/2026
47788B-AD6 |JDOT 17BA3-ABS 02/12/2019| CHASE SECURITIESINC | |~ 346842 35000000 dguie) M9 4 I I e 36599 | | 2430 243) 1044 | 1011502021
24422E-TP-4 | JOHN DEERE CAPITAL CO | |03/01/2019) Dain Rauscher | | ~ 600945 60000000 | 601,920 | 600940 o f (1:2] I B (55 I 600804 | o f 41 14| 4208 | 03132020
46643T-AZ:5 | JPMBB 14C26 A2 - CMBS 12001/2019| Paydown || 805187| 80518687 | 8203391 809013\ | @998) @yl L 851871 ] 7,781 | 01117/2048
46634S-AD-7 | JPMCC 12C6 ASB - CMBS 12/01/2019| Paydown | | 245566 24556623 | 247858 | 24788 (1800 @asoo oo 245566\ | | 2954 051772045
46625H-JD-3 | JPMORGAN CHASE & CO 01/08/2019|Morgan Stanley | | 164758} 16000000 173237\ 168807 o f (] I ). 168,839 ... .(4081) (4.081)| 3320 | 0112412022
485134-BL-3 '|KANSAS CITY POWER &LI | ~(04/01/2019| Maturity @ 10000 | = . 004 758633 T3\ | UALS)] N (CE)] I 725000 | | .. 25919 | 0410172019
50117N-AC-8 |KCOT 171 A3 - ABS 02/12/2019| MITSUBISHI UFJ SECURITIES 528,793 535,000.00 526,156 526,156 941 941 527,098 1,695 1,695 1,648 | 08/16/2021
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49446R-AL-3  |KIMCO REALTY CORP 03/05/2019| DONALDSON LUFKIN & JENRE | )| 78S80 | A7ame3 | | (6D - (167) o ine L 2299)| (2208)| 1,904 | 05/01/2021
50077L-AS5 |KRAFTHEINZ FOODS CO | [03/04/2019| DONALDSON LUFKIN & JENRE | | 91j21| 9000000 | 89,823 | 898401 | A P B A I B 89,847 oL lerd 274y 810 | 06/15/2023
53117C-AN-2 |LIBERTY PROPERTYLP 03/08/2019| DONALDSON LUFKIN & JENRE |~~~ | 178834 | 17500000 | 184571 181627 1 @82 (291 I 181,245 oA (2411 1745 | 06/15/2022
53944V-AM-1 | LLOYDS BANKPLC C|01/2212019| Maturity @ 100.00 | 625000 62500000 | 6263811 625028 | ... @) @) 6250001 o f | 8406 | 0112272019
565849-AN-6 | MARATHON OILCORP | 103/01/2019] Morgan Stanley ~~ ~~~f ~  | ~ 693851} ~ 70000000 | 695303 | 698596 | | wy myo esgres | | (G17) . (GMD) 4935 | 06001/2020
S7772K-AD-3 | MAXIM INTEGRATED PROD|  |03/08/2019| Merrill Lynch = f | = 75003} 8000000 79939 AT 20 20 79,949 .. .(4949) (4.946)| 667 | 06/15/2027
579780-AM-9. | MCCORMICK & COMPANY 1| |03/04/2019| DONALDSON LUFKIN & JENRE | | 136204 | ~ 14000000 | 189912 1399281 8 I B Lo 139,932 o 3837) (3837) 2462 | 08/15/2024
58507L-AB-5 | MEDTRONIC GLOBAL HOL |C|03/28/2019 | Maturity @ 100.00 | | 630000 63000000 | 626,289 | 629,237 e I (<N I e300 630000 1 b 5,355 | 0312812019
61205P-AK'5 | MHESA 12A2- ABS 121202019 Paydown - f o f 795191 7951904 80041 [L523% I D @3 o @8 LCAIEN T |, 769 05202030
60700D-AD-0. | MVIAF 18A A4 - ABS 03/05/2019| DEUTSCHE BANKALEXBROW | | 120745 12000000 | 199831 19975 20 20 119,976 oL 189 769|983 | 01/10/2025
60871R-AG-5 [MOLSON COORS BREWIN | |03/08/2019|CHASE SECURITIESING ||~ 139391 | 15000000 | 149768 | 1498231 o\ Al Al 149,828 . (10a3n)| o (10437)] 2963 | 07/1512026
60920L-AA-2 | MONDELEZ INTERNATIONA| |02/07/2019| DONALDSON LUFKIN & JENRE | |~ 940814 | ~ 950,00000 | 950,923 | 936,966 R R 11N I L I I 938,755 2059 2059 | 4417 | 1012812019
61746B.DR4 |MORGANSTANLEY 03/01/2019 BANKOFNEWYORK | |~ 948499 ~ 95000000 953506 | 880519\ | )] I (o 950359 1 | (1860)| . (1.860)( 13914 | 07123/2019
61762X-AS6 |MSBAM 13C12ASB- CMBS |  |12/01/2019|Paydown ~ | | = 858%4| 8583353 90558 | 88866 . | .. ] N D @844y 85834\ | .. | 931 1017/2046
62854A-AM6 |MYLANNV 03/01/2019| DONALDSON LUFKIN & JENRE | | 396620 | 40000000 | 39953 | 399773\ | 118 I 13 I DR 399,790 S B179) (3170) 2800 | 06/15/2021
62854AAN-4 [MYLANNY 03/01/2019| DONALDSON LUFKIN & JENRE |~~~ | 233713 | 25000000 | 2421331 243628 1 290 290 243,751 _ (10045)| - (10,045)| 2,194 | 06/1512026
B5479A-AB-8 |NALT 17A A2A - ABS 04012019\ VARIOUS | f 145734 14576696 | 145576 | 1455764 | E I I o D B 145615 | 119 19| 308 | 09/16/2019
63254A-AR9. | NATIONAL AUSTRALIA BAN | C02/07/2019| GOLDMAN | | 485300 |  500,00000 | 499,961 | 481,365 A . I I 88| 482,173 s 3217|5443 | 07/12/2021
651229-AT-3 |NEWELL RUBBERMAIDINC | 02/07/2019| DONALDSONLUFKIN & JENRE | | 140849 |~ 14100000 | 138934 | 40773 ¢ | o7y 070 140880 | | (31) BN 1344 | 0312972019
68268N-AN-3 | ONEOK PARTNERS LP 03/01/2019|US Bancorp PiperDTC |~~~ |~ 352132} 35000000 31,0151 3851950 b ] I @4ar a0l (2,260) (2.260) 6281 | 03/152020
685218-AC-3 |ORANGESA C|03/01/2019| TORONTO DOMINION SECURTI| | 178483 | 18000000 | 1784811 W9ATS (A I "oy oo 1795820 | (1.100) - (1.100) 991 | 11/03/2019
694308-HW-0 | PACIFIC GAS AND ELECTRI|  |07/24/2019| Barclays Bank  ~~~~{ ~| ~ 265293| 27500000 | 25918 225818 2460 | B I 228,378 o 36915 6915 12/01/2027
695156-AS-8 | PACKAGING CORP OF AME| | 12/06/2019)VARIOUS  f |~ 251924 2500000 249731 49820 0 I I 141 I IR 49910 9 S 90 789 12/15/2020
695156-AT-6 | PACKAGING CORP OF AME | |03/08/2019| SALOMONBROTHERSINC | |~ 47818 | 5000000 | - 49836 | 49851 | Sl 2 I B 49,854 ... .(2039) (2036)] 41| 121502027
709604-AA0 | PENTA AIRCRAFT LEASING | |04/01/2019|VARIOUS | | 739034 | — 76657170 | [N 739,101 O R £ I 6o I 739885 | . (851) _.(851)] 3857 | 0412912025
709604-AB-8 | PENTA AIRCRAFT LEASING | |11/25(2019|Paydown | | 7238| 72358281 731640 730300 eny oo (G30] I I 723880 | | Tie | 12572025
716540-BF-8 |PETROLEOS MEXICANOS |C|04/01/2019VARIOUS | | 311850 | 32000000 24771 - 324770 ] oy L I I 312838 L (788) (m8y)| 771 | 1202012022
69340J-AAD | PHEAA 143 A - ABS 04012019\ VARIOUS -~~~ | f 395190 40079646 | 3082451 398342y ol 64 I I [63 I B 398,416 o329 (3.225)| 2456 | 08/25/2040
719160-AA-1 |PHOENIX 2012LLC 10/03/2018 Paydown o f | 182878 13287271 127788 | 128212 | 449 L 449 1 132873 ||| 53] 070372024
693476-BJ-1 | PNC FUNDING CORP 03/01/2019|Morgan Stanley | | 510155} 50000000 586,195 | 514633) @232)f @22 S124014 o f (2,246) (2246)| 14,734 | 02/08/2020
740189-AG-0 | PRECISION CASTPARTS C | |03/04/2019| WachoviaBank | | 614625| ~ 62500000 602,925 603,119 B o I I o0 604,019 ... 10606 10606 | 10,026 | 01/15/2023
742741-AA9 |PROCTER & GAMBLE PRO | [07/01/2019(Paydown | | 258900 | 25890000 | 26125 | 23y 7922 | (17922 | 258900 ... 6202 010172021
69363P-AB-6 | PSNH 181 A2 - ABS 03/06/2019 |Barclays Bank | | 101688 | 10000000 99996 | 1000154 o f Al Al 100,019 .. 1668 (1868 | 2,922 | 08101/2028
744448-CD-1 | PUBLIC SERVICE COOF C | [02/07/2019| GOLDMAN | [ 170805| ~ 17000000 | 170782 470782 | (] I ®)y w1y 214 (149)[ 1300 | 11115/2020
75625Q-AD-1 |RECKITT BENCKISER TREA|C|03/01/2019 Morgan Stamley | | 194004} 20000000 | 199784 | 1998274 o f T 61 . 199,833 o589 (6829|1054 | 06/26/2024
75884R-AV-5 | REGENCY CENTERS LP 03/01/2019Merrill Lynch | f 261824} 27000000 | 269,301 | 2094224 | 5 P 5 I DR 269,433 (7809 (7.609)| 5778 | 02001/2027
750470-AU-1 | RELIANCE INDUSTRIES LT | C04/01/2019|VARIOUS | | 633560| ~ 65250000 6243121 625810 | 2303 ¢ |23y 613 5647 | 5BAT| 8463 | 01/1512026
759470-AV-9 | RELIANCE INDUSTRIES LT | C|07/15/2019) Paydown ~~~~~f ~| ~ 142105) = 14210526 | 139044 - 138968 | | ster| AL I 142105 ) . | 864 01/15/2026
74949L-AB-8 | RELX CAPITAL INC C|03/04/2019| GOLDMAN | |~ 89648| 9000000 89,620 | 89676 [0 I 3 S D 896911 | “3)| (43)) 1,488 | 03/16/2023
773903-AF-6 |ROCKWELL AUTOMATION || |02/07/2019| DONALDSONLUFKIN & JENRE | |~ 688516 | 69500000 | 687,369 | 687,369 e L LA I LCLA I D 688,126 o 389 39| 6332 | 030012020
797224-AA0 | SAN CLEMENTE LEASINGL| |11/27/2019|Paydown | | 675613| ~ 67561336 | 6o1,504 | eerg2r) (11695 (1169)) | 675813 | 13,333 | 08i27/2021
80685P-AA6 | SCHLUMBERGER NORGE | C 1211912019 VARIOUS | 004 757910 ey oo GO9S (CA00)] I 167,696 ... (26%) (2696)| 14,257 | 01/15/2021
816851-BF-5 | SEMPRA ENERGY 03/04/2019| DONALDSON LUFKIN & JENRE 38,713 40,000.00 39,848 39,876 5 5 39,881 (1,168) (1,168) 693 | 02/01/2023
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82481L-AA7 | SHIRE ACQUISITIONS INVE |C[02/07/2019| DONALDSON LUFKIN & JENRE | )| 380047 | dast60 | | Ted o Ted M50 M| 1455|2549 | 0912312019
78447Y-AC-6 | SLMA 133 A3 - ABS 12126/2019 Paydown - f o f 550581 55058001 54968 | 54989\ L L U N I B 55,058 o ... 373 0412612027
78448B-AC-5 | SLMA 135 A3 - ABS 12/26/2019| Paydown ~ .\ | 61701 0 6170061 61869 | 61852 | al (L5571 I . 6r7oty RN B 446 | 1012512027
832248-AY-4 | SMITHFIELD FOODS INC | C03/05/2019| DONALDSON LUFKIN & JENRE | |~ 191254| ~ 200,00000 | 2022741 2015400 o f ] I ) 201,454 _(10200)| (10200 4020 | 0200112022
842400-FY-4 | SOUTHERN CALIFORNIAE | |03/04/2019 | Morgan Stanley | | 275568| ~ 28000000 | 2033251 200034\ (S0)] I I (C1)] I 289866 | | (14008)  (14098) 4219 | 10001/2023
85208N-AA-8 | SPRNTS 161 A1 - ABS 12120/2019| Paydown . f o f 687501 6875000 68749 | 68750\ | 68750\ | | 1299 0372012023
87166P-AA-9 | SYNIT 181 A-ABS 03/05/2019| TORONTO DOMINION SECURTI| | 83386 | 82500000 | 82490751 824079\ | 8 I B Lo 824,982 . 8204 8,204 | 6352 09/16/2024
871829-AX5 |SYSCOCORP 03/04/2019| Morgan Stanley {919,108 | 92500000 924,469 | 924149\ 1 8 Ol T 924,230 6122 (5122)] - 10,355 | 10/01/2020
873782-AA4 | TAGUA LEASING LLC 04/01/2019|VARIOUS | f 692067 71058973 | M2219 | 6892759} o f a2y a2y 693171 | (1,104) (1104) 4418 | 07/12/2024
89237R-AD-0. | TAOT 17C A3 - ABS 02/082019|GOLDMAN | f 563899 57000000 562,003 | 562,003 R R .Y P B 28 562,731 ... %8 (968 | 1,606 | 11/15/2021
87233Q-AA6 | TC PIPELINES LP 03/05/2019| TORONTO DOMINION SECURTI| | = 510220 | = 50000000 | 538,400 | 5116144 o f o) (CUL)] I 510706 ¢ (486) (486)| 5296 | 06/15/2021
87236Y-AAG | TD AMERITRADE HOLDING |  [03/04/2019| DONALDSON LUFKIN & JENRE | | 917622| ~ 90000000 | %4795 | 9258721 @) @943 920,930 .. .(3308) (3308)| 13,300 | 12/01/2019
88167A-AC-5 | TEVA PHARMACEUTICAL FI| C 02/07/2019 | Merril Lynch | | 170800 | ~ 180,00000 | 1799911 185,561 1 e L I 166158 | 4643 | 4p43| 2200 | 0772112021
89153V-AM-1 | TOTAL CAPITAL INTERNATI| C | 02/07/2019] DONALDSON LUFKIN & JENRE |~~~ | 149696 | 15000000 | = 149478 | 1493541 W wrpo 149510 ) 185 1851 455 | 06/19/2019
89236T-EC'5 | TOYOTAMOTOR CREDIT C | C|01/17/2019|Morgan Stenley | |~ 300120| ~ 31000000 | 30937111 3095301 | /A P B LA I 309,537 o eA) OM7)| 2481 09/08/2022
89417E-AF-6 | TRAVELERS CO INC 02/07/2019| TORONTO DOMINION SECURTI| | 403720 | = 40000000 | 3190041 405012y (1352 | @ass2) o 403660\ 1 60 60| 4523 | 06/02/2019
19864H-AN-7 | TRUSTEES OF COLUMBIA | |04/0122019|VARIOUS | | . 457982 | ~ 43870971 | 460610 4606100 | @0 (10| D 459,750 .. .(17eg) (1.768)| 4744 | 12/15/2020
90265E-AL9 | UDRINC 03/042019| Wachovia Bank | f 180131} 18000000 | 186,190 | 184966 ) | asar oo asor oo 184,812 ... (4681) (4881) 4504 | 0710172024
906581-AA-1 | UNION 11 LEASING LLC 101232019 Paydown | | 7095 71096474 174040 | 4729441 - f oy amoy o 71095 | 1032 | 01232024
90783T-AA'8 | UNION PACIFIC RAILROAD | [04/01/2019|VARIOUS | | 577699 | ~ 86113301 | S8572y o S7r226) o f @nl o @l 576,366 oo 13 1334 | 17,754 | 0710212025
907833-AE-7 | UNION PACIFIC RAILROAD | [04/01/2019|VARIOUS | | 26513| 26513291 280111 268160 | ()] I I (5] I I 2513 ||| 88802232019
90331H-ML-4 | US BANK NA 02/07/2019| TORONTO DOMINION SECURTH |~ 622244 62500000 | 620,163 | 620,663 R . I . L I D 621,260 o o 984 3,800 | 10/28/2019
90327Q-CY-3 | USAA CAPITAL CORP 03/05/2019Morgan Stanley | [ 317057} 32500000 319085 321,397 B L P I 610 321,658 . (4801) (4801)| 1733 | 06/01/2021
92242V-AB-2 |VCKLEASESA C|10/24/2019| Paydown | | 3646  3614618) 36685 | 366081 | @ @9 146 | RN 235 | 072412026
92276M-AZ8 | VENTAS REALTY LP 03/04/2019|GOLDMAN | | 169844} 17000000 | 173019 | ATzttt L B (U] I D 172,019 YL (2175)| 3085 | 08/15/2022
929043-A)-6 | VORNADO REALTY LP 03/01/2019Merrill Lynch —~ ~~~~~{ f 531381 5500000 547781 548071 | 0 I S1o 54,812 _. (1.680) (1680)| 1,230 | 01/15/2025
929160-AT-6 | VULCAN MATERIALS CO 03/01/2019| Stfel Nicolaus & Co. | | 603738 | 62500000 | 622519 | 622805 | 3¢ 5 I B 622,958 C (19220)| - (19220)| 10427 | 041012027
92347X-AA4 | VZOT 161A-ABS 08/01/2019|VARIOUS ~f | 196694 | 19715456 | 196435 | 196435 ¢ | (153 I B L I I 196604 | 90 90| 388 | 011202021
92348P-AAD |VZOT 172A-ABS 02/12/2019| DONALDSONLUFKIN & JENRE | | 208392 | 21000000 | 2078941 207894\ 292 2000 | 208186 | . 26| 206|805 | 12202021
92348X-AD-7 | VZOT 18A C - ABS 03/05/2019| TORONTO DOMINION SECURTI| | = 1,110313 | = 1,100,00000 | 1099801~ 1,0098%6 | 2 DU 12 1,099,848 .. 10485 10465 | 8,352 | 04/20/2023
937257-AA-1 | WASHINGTON AIRCRAFT 2 | C08/01/2019 | VARIOUS | | 689443| ~ 68987375 693496 | 692853\ | ()] I )] I 692,758 . 3315 3319 4,237 | 06/26/2024
950400-AE-4 | WELLTOWER INC 03/04/2019| GOLDMAN -~ -~~~ ~ | 51028| = 5000000 499841 49985\ | 20 20 49,987 oot 10411 1,097 | 09/01/2023
960413-AT-9 | WESTLAKE CHEMICAL CO | |03/01/2019 | Morgan Stenley | | 331083| ~ 35000000 362,230 | 3518494 o f @) @) 351,915 .. (20832)  (20832)] 7,000 081152026
94989W-AQ-0 | WFCM 15C31 A2 - CMBS 12/01/2019) Paydown o f | 165862 165861.62| 162,713 t62749) | 2432 2 ) I B 185862 | 1,708 | 11/18/2048
94980E-AA-5 | WFCM 15LC20 A1 - CMBS 04/01/2019| Paydown - f | 495254\ 495254121 4903211 49,900 3323 | XN I 495254\ | 1642 | 047152050
981464-CW-8 |WFNMT 12AA-ABS 02/08/2019| TORONTO DOMINION SECURTI| | 1000430 | 100000000 | 90545 | 999930 o f oF o0 999970 | | 460 460 | 4972 | 01/17/2023
92939F-AR-0 | WFRBS 14C21 A2-CMBS | C|07/17/2019) Paydown =~~~ f 1258293 125829293 1263132 1259260 ol oL 1258293 | 23,363 | 08/16/2047
96221T-AE-7 | WFRBS 14LC14 AS-CMBS | |03/15/2019] WachoviaBank ~~~f ~| ~ 103895 10000000 | 106,969 | 105490 aenl. o (G4:24] I I 105,304 ... .(1.608) (1,608)| 1,067 | 03/15/2047
98162E-AC-1 | WOART 17A A3 - ABS 121152019 Paydown o f | 464910 464910421 458227 | 460768 | 3934t RIS I D 464910 | | 28441 0915/2022
98161T-AD-7 | WOART 17B A3 -ABS 03/05/2019| WachoviaBank —  ~  f | 385262\ 390,00000| 389,899 | 389944 Gl P D I 389,950 ... .(4688) (4.688)) 1,732 | 02/15/2023
983919-AG6 | XILINXING 02/07/2019| DONALDSON LUFKIN & JENRE | | 649695 | 65000000 | 648,564 | 648,564 R R A N P U R 649,370 IR 2. 3241 5802 03152019
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 71,649,748 71,882,289.05 72,377,199 71,948,531 55,139 (116,088) (60,949) 71,889,616 (245,644) (245,644) 898,122 XXX
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8399997 Subtotal - Bonds - Part 4 XXX 205,094,505 206,364,727 205,898,838 | 187,795,842 1,232 (323,511) (322,279) 205,266,719 (177,989) (177,989)| 1,979,191 XXX
I
8399998 Summary Item from Part 5 for Bonds XXX 40,799,312 29,584,000.00 40,383,778 3,440 3,440 40,387,218 412,093 412,093 281,734 XXX
8399999 Total - Bonds XXX 245,893,817 | 235,948,727.10 246,282,616 | 187,795,842 1,232 (320,071) (318,839) 245,653,937 234,104 234,104 | 2,260,925 XXX
05966L-10-2 | BANCOLOMBIA ADR REPS | C |01/23/2019| Morgan Stanley . 1187000 | 51,897 o ssas | aspas | N I B 2 . 8e72|  eer2| 351
8499999 Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred XXX 51,897 XXX 45,225 45,225 45,225 6,672 6,672 351 XXX
8999997 Subtotal - Preferred Stocks - Part 4 XXX 51,897 XXX 45,225 45,225 45,225 6,672 6,672 351 XXX
8999999 Total - Preferred Stocks XXX 51,897 XXX 45,225 45,225 45,225 6,672 6,672 351 XXX
000375-20-4 |ABBADRREP10RD |C|01/23/2019| Morgan Stanley - 11,030,000 | 210,325 00880 | 200880 | || | 209880 el eds ]
004498-10-1 |ACI WORLDWIDE ORD | |01/23/2019| Morgan Stanley | 1893000 | 53386 | | A1e9T | 52379 (oess)| | (10883)) | . AeoT e8| meso| |
00687A-10-7 |ADIDASADR C|01/23/2019| Morgan Stanley | 636.000 | 7489y 66,360 | 66,360 | 66,360 oL 8531 8531 .
GO084W-10-1 |ADIENTORD D|04/01/2019| Morgan Stanley | 3738000 | 65426 | | 56294 | 56294\ 56,294 o912 9132
007973-10-0 | ADVANCED ENERGY INDU | |01/23/2019 | Morgan Stanley | 559.000 | 254651 239981 28998\ 23,998 oL 4T laer|
00766T-10-0 |AECOMORD 01/23/2019|Morgan Stanley | 4906000 | 143908 o f 130,009 | - 130,009\ 130,009 1389 13891
N00985-10-6 | AERCAP HOLDINGS ORD | C|01/23/2019(Morgan Stanley | 4718000 | 21383 | 186,833 | 1868331 o\l 186,833 L2451 24551\
008252-10-8 | AFFILIATED MANAGERS G | |01/23/2019 | Morgan Stanley | 1743000 | 183890 | 169838 | 169838\ || 169,838 .. 14052 14052
001055-10-2 |AFLACORD 04/01/2019| Morgan Stanley | 11,278000 | 535246 | 392,500 | 513,826 c2132e)f (121326) | 392,500 . 142,746 142re |
00846U-10-1 | AGILENT TECHNOLOGIES | |04/01/2019| Morgan Stanley | 4198000 | 299620 | | 208297 | 283197 (4900 (r4900) 208297\ 91322 913221 688
008492-10-0 |AGREE REALTY REITORD | |01/23/2019| Morgan Stanley | 1,804000 | - 110619 | 87,739 106,652 R (LA N N B (18913)) | 87,739 .. 22880 22,880 | 1,001
001317-20-5 |AIAGROUPADR C|01/23/2019| Morgan Stanley | 7944000 | 276684 | | 2434431 261,199 TS (rse) oo 243,443 .. 33240 33240\
00912X-30-2 |AIRLEASECLAORD | |01/23/2019|Morgan Stanley | 6172000 | - 2212131 o f 185028 | 186,456 (2] I IR I (428 185,028 .. 36185 36,1851 421
009719-50-1 | AKBANK TURK ANONIM SIR| C|01/23/2019| Morgan Stanley | 7463000 | - 212691 L 18471 BATVL 1841 2,798 2798 |
010199-30-5 |AKZO NOBEL NV SPONSO | C|04/01/2019| Morgan Stanley | 7036000 | 197,709\ o 187404 | o A8TA0A Y 187,404 ... 10,305 10305 ) 22121
012653-10-1 |ALBEMARLEORD =~ 04/01/2019| Morgan Stanley | 2239000 | - 166,095 o f 172,560 | 172,560 | o\ 172,560 ... (6464 (6464) 150
015271-10-9 | ALEXANDRIAREAL ESTAT | |04/01/2019| Morgan Stanley | 3414000 | - 421847 b 390,663 | 393429 YL | I N I @ren; oo 390,663 . 30984 30984 - 3312
015393101 |ALFALAVALADR =~ C|01/23/2019| Morgan Stanley ~ | 4004000 | 88353 | | . 82953 | 88021 | (5088 L (5.088) | 82953 | | 54001 54000 o f
01609W-10-2 | ALIBABA GROUP HOLDING | C|01/23/2019| Morgan Stanley | 1199000 | 182872 | 128,254 | 164,347 R G| N N B (36093)) | 128,254 .. 54618 54181
018805-10-1 |ALLIANZSEADR =~ C|01/23/2019| Morgan Stanley | 11,668.000 | - 242691 | 225287 | - 234,994 (| A N B oo 225,281 . 404 74041
020002-10-1 |ALLSTATEORD ~ 01/23/2019| Morgan Stanley | 1,027.000 | 87608 | L 846641 84861 | 0701 I I I amy oo 84,664 o294 2943\ 412
02319V-10-3 | AMBEV ADR REP ONE ORD | C|01/23/2019| Morgan Stanley | 16,327,000 | 738000 640021 64002 64,002 o 9799 9799 | - 1131
024835-10-0 | AMERICAN CAMPUS COMM| | 01/23/2019| Morgan Stanley | 1114000 4 48880 | | 45950 | 46,108 | aser aser o 45,950 2930 2930
025816-10-9 | AMERICAN EXPRESS ORD | |04/01/2019Morgan Stanley | 346.000 | 3420440 32,9241 2981 (S20] A P I C20] I 32,924 o 1310 BT T (N I 135
026874-78-4 | AMERICAN INTERNATIONA | |01/23/2019| Morgan Stanley | 1645000 | 701800 646171 648291 @20 @20 64,617 ... 5983 9863
03027X-10-0 | AMERICAN TOWER REIT 01/23/2019| Morgan Stanley 1,851.000 305,582 210,023 292,810 (82,787) (82,787) 210,023 95,559 95,559 1,555
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03076C-10-6 | AMERIPRISE FINANCE OR | | 04/01/2019  Morgan Stanley ©3,936.000 | - 464447 | 4n000 | drogoo | o - 410800 oo BT s3edr|
036752-10-3 | ANTHEM ORD 01/23/2019| Morgan Stanley | 2107000 | 536328\ 1 3520741 553,361 VAV 14] T R B (o128 ) 352,074 o 184254 | 184254 |
G0408V-10-2 |AONCLAORD ~ |C|01/23/2019|Morgan Stanley | 188,000 | 288211 213281 20328\ 27,328 oo 1498 N B
03748R-10-1, | APARTMENT INVSTMGT C | |01/23/2019| Morgan Stanley | 2437000 | - 14p49 ) 106617 | 106936 1L A N B (G5 I 106,617 ... 8032 8032
03755L-10-4 JAPERGYORD 01/23/2019 | Morgan Stanley | 1389.000 | 459091 376141 S I I N R (PP sretdy 82051 82051 ol
037833-10-0 | APPLE ORD 01/23/2019| Morgan Stanley | 173000 6375 L 26851 21308 @Ol @snl oo 26851 | @) T
03938L-20-3 |ARCELORMITTALADR | C|07/01/2019| Adjustment | | B
04269X-10-5 | ARRAY BIOPHARMA ORD 01/23/2019| Morgan Stanley | 1,567,000 | 26,7051 L 23301 22330 22,330 ... 4318 4316 |
042735-10-0 | ARROW ELECTRONICS OR | - (01/23/2019 | Morgan Stanley | 2895000 | 2112344 o f 199610\ 199610 o\ 199,610 oo Me24 ey oo
04280A-10-0 | ARROWHEAD PHARMACEU| (01/23/2019 | Morgan Stanley | 2070000 | 2360 | 257091 27090 25,709 ... 65 oSty
00215W-10-0 | ASE INDUSTRIAL HOLDIN A | C|01/04/2019 | Morgan Stanley | 17,390.000 ( 611320 652131 652131 65,213 ... .(4080) 4080
04530-10-6 | ASPEN PHARMACARE HOL | C(01/23/2019| Morgan Stanley | 4325000 | 485041 4541 405470 40,547 LT 9T
04621x-10-8 |ASSURANTORD 04/01/2019 | Morgan Stanley | 1960000 185933 ) o f 175302 - 478302 1753024 108314 108311
046353-10-8 | ASTRAZENECA ADRREP 1.|C |01/23/2019| Morgan Stanley | 4305000 | - 157,391 b 137,023 | 163,504 R CikcL) | N N B (26,480) | .. 137,023 .. 20367 20367
049255-70-6 | ATLAS COPCO ADR REP C | C(01/23/2019 | Morgan Stanley | 6,384.000 | 188077 ) 1495431 152,769 B2 (C270)] I 149,543 .. 853 85331
052800-10-9 | AUTOLIV ORD C|04/01/2019| Morgan Stanley | = 338000 | 258091 L 237381 1380 23,738 2 2000
053484-10-1 | AVALONBAY COMMUNITIE | |04/01/2019|Morgan Stanley | 644000 | 18814} 19291 112088 )] I B B asof ] 111,929 ... 688 6885 | 947
053774-10-5 | AVIS BUDGET GROUP ORD|  (01/23/2019 | Morgan Stanley | 2840000 | 93331 | 638431 638431 b 63,843 .. 9490 5490
05382A-10-4 | AVIVA ADR REP TWO ORD |C|01/23/2019 | Morgan Stanley | 13538000 | 146680 @ 120799\ 2099 127,799 .. 18881 18881
GO750C-10-8 | AXALTA COATING SYSTEM | |01/23/2019 | Morgan Stanley | 1,511,000 | 39451 35388 | 35388\ 35,388 L2557 2557
05501U-106 |AZULADRREP3PRF |C|01/23/2019| Morgan Stanley | 1576000 adasl 303131 436391 320, (33nf oo 03131 14130 14030
056752-10-8 |BAIDUADRREP 1/10CLA |C|01/23/2019| Morgan Stanley | 2840000 | - 457359\ o f 450424 | - 40424\ 450,424 ... 893% 6935
05845R-30-6 |BALFOURBEATTY ADR | C|01/23/2019| Morgan Stanley | 5249.000 | BOTE | 333841 333840 33,384 . 4693 4693
05946K-10-1 | BANCO BILBAO VIZCAYAA | C|01/23/2019 Morgan Stanley | 25845000 | - 154084 136,720\ 136,720 L 136,720 . 17,464 17464\
059578-10-4 |BANCO DO BRASILADR |C|04/01/2019 | Morgan Stanley | 11,704000 ¢ - 151865 o f 121,446 | 139,395 R UE )| N I B (7949 | . 121,446 o309 30191 284
060505-10-4 | BANK OF AMERICAORD | ~(04/01/2019| Morgan Stanley | 6234000 | 179568 | 1 149,706 | 153,606 BN -] S R I @Oy 149,706 . 20862 20862
06652K-10-3 | BANKUNITED ORD 04/01/2019| Morgan Stanley | 2849000 | - 957431 852991 85299\ 85,299 ... 10444 10444\ 598
06738204 |BARCLAYSADRREP 4 OR |C|01/23/2019|Morgan Stanley | : 26073000 | 221279\ | 196361 196590 | @O @9 1963611 | 24917 4907
067680-20-7 |BARLOWORLDADR C|01/23/2019) Morgan Stanley | 3,260000 | 8240 272211 22200 ] 22210 | 08y 018y 4y
055262-50-5 | BASF SE ADR C|01/23/2019| Morgan Stanley | 12006000 |~ 215745 o f 200186 | 21986 211,186 o 4559 45591
072730-30-2 | BAYER AKTIENGESELLSCH| C (01/23/2019 | Morgan Stanley | 10.806.000 | 203150 | 189,861 189861 1898611 | 13,289 132891
072743-30-5 | BAYERISCHE MOTOREN W | C|04/01/2019 Morgan Stanley | 2841000 | - L0048 I B 766221 76622\ 76,622 BTG (LGN
075887-10-9 |BECTON DICKINSON ORD | |01/23/2019 | Morgan Stanley | 1,541,000 | 366573 | | ety 347,218 sl (G20 I a9 ] 94,782 o482l o .
07725L-10-2 | BEIGENE ADRREP ORD | C|01/23/2019| Morgan Stanley | | 304000 | 406311 L 426121 4268391 @ny oo @ 42,612 . (1.e81) (.98 Gl
084670-70-2 | BERKSHIRE HATHWAY CL | |01/23/2019| Morgan Stanley | 1242000 |~~~ 248228 | | 2162611 253,592 B CIE:0)] I IR I @330) ] 28261 | 31,967 39671
08579W-10-3 | BERRY GLOBAL GROUP O | (01/23/2019| Morgan Stanley | 1,349.000 | 67075 641181 641181 64,118 o295 2957
05545E-20-9 | BHP GROUP ADRREP 20 | C(04/01/2019| Morgan Stanley | 1437.000 899041 | 519121 601961 @284 | @24l S19120 | 8082 8082|1885 |
088836-30-9 | BIDVEST GROUP ADR C|01/23/2019| Morgan Stanley | 1619000 | Aar3or) o 39933 | 45,559 B (172:) | I I (5626) | 39,933 oL T34 (163
09215C-10-5 | BLACK KNIGHT ORD 07/01/2019| Morgan Stenley | 1583999 76638 | 50,7201 71,375 C o 0BSS ) (20859)( | 50,720 B (97
09609G-10-0 | BLUEBIRD BIO ORD 01/23/2019| Morgan Stanley | = 491.000 | 58320 L agror) a8707 1 48,707 ... 9813 9613 .
05565A-20-2 | BNP PARIBAS ADR C|04/01/2019| Morgan Stanley | 6252000 |~ 148501 o f 140920 140920 L 140,920 o 188t [0
097023-10-5 |BOEINGORD =~ | [01/23/2019) Morgan Stanley | 368000 | 1309454 | 1183821 118680 @8 @8 118,382 12564 2841
101121-10-1 |BOSTON PROPERTIES REI 01/23/2019| Morgan Stanley 1,106.000 133,228 124,480 124,480 124,480 8,748 8,748 1,051
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055622-10-4 | BP ADR EACH REPSTNG SI | C |04/01/2019 | Morgan Stanley C 4243000 169,983 | tespts| 60895 | o (65280) | . (6.280) . 155615 Mg | ases|
105532-10-5 | BRASKEM ADR REP 2 CLA | C|01/23/2019 | Morgan Stanley | 2,766,000 | nasty 61,0011 67,656 N 200 T R (CL0)] I I 61,0011 10,450 fs0 |
109194-10-0 | BRIGHT HORIZONS FAMILY | |01/23/2019| Morgan Stanley | 256,000 | 23591 285311 285310 28,531 oL 8 er|
110448-10-7 | BRITISH AMERICAN TOBAC| C| 04/01/2019 | Morgan Stanley | 6297000 | 203829 o f 200622 | 200622\ o f 200,622 ... 3206 (3206|3951
11135F-10-1 |BROADCOMORD 01/23/2019 | Morgan Stanley | 2526000 | 46275\ 497596 | 642311\ (aarsy (144715 415% | | gers | 4sere | |
111337-10-3 ' BROADRIDGE FINANCIAL S| |01/23/2019| Morgan Stanley | 790000 | 8534 56955 | 76,038 R X)) I N B (19083)) | 56,955 .. 21,580 21,580 383
12685J-10-5 | CABLE ONE ORD 04/01/2019| Morgan Stanley | 57.000 | argod ) 422031 46,746 Casa @s42) | 42,203 oL o6 Seet
12803K-10-9 | CAIXABANK UNSPONSORE | C |01/23/2019| Morgan Stanley | 56718000 | Tase | 649421 649420 64,942 ... 6544 6544
133131-10-2 | CAMDEN PROPERTY REIT | |01/23/2019| Morgan Stanley | 1,011,000 | 92980 o f 89,0191 89,019 89,019 oL 3982 3962\ 7178
136069-10-1 | CANADIAN IMPERIAL BANK | C |01/23/2019  Morgan Stanley | 694.000 | segar| | SL731) STty Sty 4,896 489 | 605
136375:10-2 | CANADIAN NATIONAL RALL | C (01/23/2019| Morgan Stanley | 2283000 | 185887\ 166918 | 169,193 B2} I I I @25 166,918 .. 18969 18969 |
136457-10-0 | CANADIAN PACIFIC RAILW | C |01/23/2019| Morgan Stanley | 151000 - 20521 L 26634 268210 0] A R B asey 26,634 oL 3018 3018 63
142339-10-0 | CARLISLE COMPANIES OR | |01/23/2019 | Morgan Stanley | 1581000 - 168901} b 158922 188922 0 189220 | 9978 | 99781 |
14365C-10-3 | CARNIVAL ADRREP 10RD | |01/23/2019| Morgan Stanley | 2034000 | - 109128 o f 09N O 99,17 . 1o 001
146229-10-9 | CARTERS ORD 01/23/2019 | Morgan Stenley | 2643000 | 214810 25722 25722 L 257220 L (011) o
12504L-10-9 | CBRE GROUP CL A ORD 01/23/2019| Morgan Stanley | 7195000 | 31180 o f 228057 | 288,088 C (80030 ®031 ] 228,057 oL 83123 831231
150870-10-3 | CELANESE ORD 04/01/2019| Morgan Stanley | 4327000 | 4042414 b 3astty 389,300 G| B I B @4790) st | 39,730 397301
151290-88-9 | CEMEX ADR REP 10 PAR C | C|01/23/2019 | Morgan Stanley | 4074000 | 23620 | 19837 19637\ 19,637 s SN
M22465-10-4 | CHECK POINT SOFTWARE | C|01/23/2019| Morgan Stanley | 2208000 | - 235208 241511 226,651 S 2S00 @500 24151 11,057 noszy oo
166764-100 |CHEVRONORD 01/23/2019|Morgan Stanley | 1405000 | - 186176\ | 150,900 |~~~ 152,850 (=10 | A I B (980 | 150,900 ... 5218 5216
16941M-10-9 | CHINA MOBILE ADRREPS | C|02/01/2019| Morgan Stanley | 4415000 | - 229533\ 1 208469 211,920 (E5E0] I N @asnf oo 208469 | 210641 200641 o f
16947K-10-7 | CHNANTNL BLDNGMTRA | C|01/23/2019| Morgan Stanley | 1844000 | 673241 641901 64190 64,190 BN A4
H1467J-104 _|CHUBB ORD D|01/23/2019 | Morgan Stanley | 646,000 | 84870 | 82830 | 83450 (0] N N (G220 T 82,830 . 2040 2040 ¢ 472
171330:50-2 | CHUNGHWA TELECOM AD | C (01/23/2019| Morgan Stanley | 1,345000 | 6412 A3750 1 48,138 )1 I IR @se) o 43,750 o272 2722
171484-10-8 | CHURCHILLDOWNS ORD | |01/23/2019 | Morgan Stanley | 108,000 | 285781 263461 263461 26,346 o223 2232 176
125523-10-0 | CIGNA ORD 01/23/2019| Morgan Stanley | 489.000 | 953321 | 793301 92,871 ssanE (13400 o 79,330 ... 16,002 16002
171798101 | CIMAREX ENERGY ORD | 01/23/2019| Morgan Stanley | 404000 | L P DR 249071 24907\ 24,907 oL 4264 42641
17275R:10-2 | CISCO SYSTEMS ORD 04/01/2019| Morgan Stanley | 4449000 | - 201367 | o f 155,090 | 192,775 R CIA:)] N N B @rege) ... 155,090 .o ae217 46,277 | 1468
125581-80-1 |CITGROUPORD 04/01/2019 | Morgan Stanley | 3,358.000 | 45811\ 1285111 28510 1285100 | T30ty 3oty
172967-42-4 | CITIGROUP ORD 01/23/2019|Morgan Stanley | 2605000 | 160632 185616 138816 135,616 .. 25018 23061
G25839-104 | COCA COLAEUROPEAN P | D |01/23/2019 Morgan Stanley | 1036000 8441 L 382871 47,501 R | A D I o263 38,237 . 9807 9807
20030N-10-1 | COMCAST CL A ORD 04/01/2019| Morgan Stanley | 4894000 | 178879\ | 166,554 | 166641 (C20] [ I I (0] N B 166,554 L1232 12325 930
20337X-10-9 | COMMSCOPE HOLDING OR| (01/23/2019| Morgan Stanley | 8170000 | 1512264 o f 133906 | 133906\ | 133,906 o139 LI D
204319-10-7 | COMPAGNIE FINANCIERE | C(01/23/2019 | Morgan Stanley | 20344000 | - 139355 1812190 3219 131,219 .. 8136 81361
20825C-104 | CONOCOPHILLIPS ORD 04/01/2019| Morgan Stanley | 1,202,000 | 8484 67587 | 80,556 Co (2989 (1299 | 67,587 o AT247 1247
217204106 |COPARTORD 01/23/2019| Morgan Stanley | 1,522,000 | TAGTT | 48535 1 2,721 BRG] N N B (408)) | 48,535 . 26142 268420
21870Q-10-5 | CORESITE REALTY REIT O | |01/23/2019) Morgan Stanley | = 410000 | SN 8 I B 35,7641 w641 3’764 2420 2429 sty
21925Y-10-3 | CORNERSTONE ONDEMAN | |01/23/2019| Morgan Stanley | 480.000 | 26032 24001 242061 )] I R B (0] D 24,091 ool 19400
224399-105 | CRANE ORD 01/23/2019| Morgan Stanley | 574000 | 446251 L aast) SATs4  IR U PR NN (U DR adst) 3,194 sfe4t
G2519Y-10-8 | CREDICORP ORD C|01/23/2019| Morgan Stanley | = 308000 | 24910 50004 | 68,274 U -1 I I (18180) .. 50,004 L2397 2391
12626K-20-3 |CRHADRREPSG 1 ORD |C|01/23/2019| Morgan Stanley | 1,091,000 | 30835 L 287481 87481 28,748 ... 2087 2087
208221-10-1 | CROWN CASTLE INTERNA | (01/23/2019| Morgan Stanley | 2042000 | - 223844\ 182230 | 221822 RIS T R B @9593)1 | 182,230 o M6 a4l
228368-10-6 | CROWN HOLDINGS ORD 01/23/2019| Morgan Stanley 4,805.000 226,045 199,744 199,744 199,744 26,301 26,301
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229663-109 |CUBESMARTREITORD | |04/01/2019 | Morgan Stanley 423000 122165 o |omas o 2] (0308 _(10,308) 111423 o forat| o q074t| 1,368
231021-10-6 | CUMMINS ORD 04/01/2019| Morgan Stanley | 351.000 | 9721 L 46908 | 469081 b 46,908 oL 284 B2 8
126650-10-0 | CVS HEALTH ORD 01/23/2019| Morgan Stanley | 1,691,000 | - 10527\ | 109,680 | 110,794 oamar auvar oo 109,680 .14 L0 PR
237545-10-8 | DASSAULT SYSTEMES AD |C|01/23/2019 | Morgan Stanley | 1,366,000 | - A71091 ) 157,318 | 160,307 )| N N B 2989 | 157,318 o 1374 3774y
23304Y-10-0 | DBS GROUP HOLDINGS AD| C (01/23/2019 | Morgan Stanley | 2893000 | 205816 ] 1819051 2017140 (8800 (19809 1819051 | LN < N O
247361-70-2 | Delta Air Lines, Inc. 01/23/2019|Morgan Stanley | 1454000 | 68805 . 69841 72,555 AL | N I B @nay oo 69841\ | (1,035) 038
25157Y-20-2 |DEUTSCHEPOSTADR | C|01/23/2019| Morgan Stanley | 3796000 | 11651 ) 103,745 03745 103,745 R [
253868-10-3 | DIGITALREALTY REITORD | |01/23/2019 | Morgan Stanley | 765000 | 789951 8151 8IS 811 | (2,516) @s18) 173
254709-10-8 | DISCOVER FINANCIAL SER | [01/23/2019 | Morgan Stanley | | 947,000 | 620521 ol 558541 558541 55,854 ... 6198 6198
25659T-10-7 | DOLBY LABORATORIES CL | (01/23/2019 | Morgan Stanley | 1148000 720060 | 634111 70,992 RN (0.1} T I I (0] I I 634110 | 8,694 8gs4t
256746-10-8 | DOLLAR TREE ORD 01/15/2019| Morgan Stanley | 394000 | 378821 33104 35,586 3] I I I @482) 33,104 ... 418 45781
25754A-20-1 | DOMINOS PIZZA ORD 01/23/2019| Morgan Stenley | 221,000 | 9773 470251 54,806 I CAL:LY | T N (L) I I 47,025 . 12,748 12748 |
260003-10-8 |DOVERORD 01/23/2019Morgan Stanley | 424000 | 33161 300831 00831 300831 32331 82331
265504-10-0 | DUNKIN' BRANDS GROUP' | |01/23/2019| Morgan Stanley | 808000 | 56580 | 42440 1 51,809 (21| N I o369 | 42,440 o 14049 14494
233651106 | DXC TECHNOLOGY ORD 08/01/2019| Morgan Stenley | 1264003 [£C:I50 I 66,763 | 672071 @aar @ar 66,763 1048 nods 202
273002101 |EAST JAPAN RAILWAY ADR| C|02/01/2019 Morgan Stanley | 9450000 | - 142825 o f 1881121 3812 138,112 o481 45131
27579R104 | EAST WEST BANCORP OR | (01/23/2019| Morgan Stanley | 4626000 | 230797\ o f 201370 200370 b 201,370 .. 29428 294281
277276-10-1 | EASTGROUP PROPERTIES | (01/23/2019| Morgan Stanley | 1580000 1544490 b 1211461 - 144,933 U= L14] T R I @reng | 121,146 ... 33303 333031 1,138
G29183-103 | EATON ORD €|01/23/2019| Morgan Stanley | = 686.000 | 480511 arfor) S 01U I I R U (N R 47,101 %t N
281020-10-7 | EDISON INTERNATIONAL O| |04/01/2019 Morgan Stanley | 740,000 | 402011 418891 420100 G200 @0f 41,689 o(1392) (1392 453
29084Q-10-0 |EMCORGROUPORD | (04/01/2019| Morgan Stanley | 3904000 | - 24770\ 2330300 283030\ 23030 (AL YA L0 O Y I
292505-10-4 | ENCANA ORD C|01/2412019| Morgan Stanley | 14,354,000 | 98682 | | 82,966 | 82966 82,966 o 15718 AL
29286D-105 | ENGIE SPONSORED ADR | C [01/23/2019 | Morgan Stanley | 3679.000 | 57993\ | 524841 52683 Y] N U D @01 52,484 . 5509 55091
29362U-104 | ENTEGRIS ORD 01/23/2019| Morgan Stanley | 2,087.000 | - 615941 L 428211 58,217 08898 (15599) ... 4000 L 18,972 1892
29404K-10-6 | ENVESTNET ORD 01/23/2019| Morgan Stanley | 812000 | 425851 L 399421 399420 39,942 ... 2642 2642
26875P-10-1 |EOGRESOURCES ORD | [04/01/2019| Morgan Stanley | 4447000 | 429435\ AT L1675 (NN I IR N I 387,823 o M6 46131 978
29429L-10-5 | EPIROC AKTIEBOLAG UNS |C|01/23/2019 | Morgan Stanley | 3,212000 | -~ 308421 28214 30,064 BT I IR I assoy 28,214 ... 2428 2428
26884U-10-9 | EPR PROPERTIES REITOR | |04/01/2019| Morgan Stanley | 1805000 | 126672} o f 1520m | - 115574 EL70] I BE B @enp 115,207 . 11465 1465\ 650
20444U-700 |EQUNIXREITORD 01/23/2019 | Morgan Stanley | 1025000 373760 b se13r4 ) o sedrA s34 L 12386 123861 |
20472R10-8 | EQUITY LIFESTYLEPROP | |01/23/2019| Morgan Stanley | 998000 | 100749 | o f 89623 | 96,936 1K) I N B @33y 89,623 A "6 549
20476L-10-7 | EQUITY RESIDENTIALREIT | |01/23/2019| Morgan Stanley | | 670.000 | arost) 410051 44,221 R 7)) T R I (CAE)] I B 41,095 . 5988 593 | 362
297178:10-5 | ESSEX PROPERTY REITO | |01/23/2019|Morgan Stanley | 245000 | 638921 60076 | 60076\ 60,076 oL 3815 3815 456
29786A-10-6[ETSY ORD 01/23/2019| Morgan Stanley | 802000 | A3T46 ) 35799 38,151 @I 2352) 35,799 oL 14T TOAT
298736-10-9 | EURONET WORLDWIDE OR|  (01/23/2019 | Morgan Stanley | 3,388000 | 385405\ 1 261,106 | 346,863 LGS 4] T R B (CETA) R P 261,106 124299 124299
29977A-10-5 | EVERCORE CL A ORD 04/01/2019| Morgan Stanley | 390,000 | 321990 219081 20908\ 27,908 o 4290 42901
G3223R-10-8 | EVEREST RE GROUP ORD, | C[01/23/2019 | Morgan Stanley | 180,000 | 409721 a3ral AT azral (402) )
30161Q-104 |EXELXISORD 01/23/2019 | Morgan Stanley | 2417000 | 52896 | arsaz) arsazy arsazl o SA541 SASAL
30225T-10-2 | EXTRA SPACE STORAGE R | |01/23/2019| Morgan Stanley | 461.000 | 423041 37343 41,711 )| N N B @369 | 37,343 oL 40t 4911
307305-10-2 | FANUC ADR .. |C|01/23/2019) Morgan Stanley | 18015000 | 202772\ | 2113041 21306 | (€] T I @ 271,304 . 21469 21469
313747-206 | FEDERAL REIT ORD 01/23/2019| Morgan Stanley | 1,109.000 | - 139350\ | 130,906 | 130906 | | 130,906 .. 844 844d | 1131
31620R-30-3 | FIDELITY NATIONAL FINAN | |01/23/2019 | Morgan Stanley | 4330000 | - 148653 11,0441 136,135 R G| N N B @00 ] 111,044 .. 37,609 376091
32054K-10-3 | FIRST INDUSTRIAL REALTY|  (01/23/2019 | Morgan Stanley | 4149000 | - 129867 ] 115663 | 119,740 RN 22 44] T D I @ormnf oo 115,663 ... 14003 14003 | 902
33616C-10-0 | FIRST REPUBLIC BANK OR | |01/23/2019| Morgan Stanley 2,569.000 244,263 223,246 223,246 223,246 21,017 21,017
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337626105 |FIRSTRAND ADR C|01/23/2019| Morgan Stanley . 1158000 | - 55367 | st sagss| @) . (0.997) L A6t o foor | doror|
Y2573F-10-2 | FLEX ORD C|01/23/2019) Morgan Stanley | 16,834.000 | 134960\ | 128107 128107 128,107 ... 683 6853
302491-30-3 | FMC ORD 04/01/2019| Morgan Stanley | 560.000 | 4389 | L a0s armey @2 o @2 o 41,015 ... 2681 (26810 224
344419-106 | FOMENTO ECON ADRREP | C01/23/2019| Morgan Stanley | | 824,000 | 761890 ol 709051 70905 70,905 ... 5284 5284
34950E-10-9 |FORTINETORD 01/23/2019 | Morgan Stanley | 1217.000 | 853441 | 3971 85,7131 @mse) @rse) aser) 41386 413860
359520-10-6 | FUCHS PETROLUB SE UNS | C|01/23/2019| Morgan Stanley | 7,252000 | -~ 831791 | 741881 74188\ 74,188 oL 8991 8991
364097-10-5 |GALP ENERGIAADR | C|04/01/2019| Morgan Stanley | 8,195000 | 644421 | 62250 | 63,593 s @343 62,250 o209 21924
36467J-108 | GAMING AND LEISURE PR | |01/23/2019 | Morgan Stanley | 3172000 | - 112936 | o f 100,116 | 102,487 R L) | I I @3y 100,116 L1282 12820
G3922B-10-7 | GENPACT ORD C|01/23/2019| Morgan Stanley | 9316000 | 268911 o f 236,014 251439 R U0 N I B (15425 | . 236,014 .. 32898 32898 |
375916-10-3 | GILDAN ACTIVEWEAR A O | C(04/01/2019 | Morgan Stanley | 3631000 | - 120598 ) 100574 | - 110,237 I -] T R (CAE)] I 100,574 ... 20024 200241
375558-10-3 | GILEAD SCIENCES ORD | 01/23/2019| Morgan Stanley | 1,059,000 | 720450 66,240 | 66,240\ 66,240 ... 5805 5805
37636P-10-8 |GIVAUDANADR |C|01/23/2019|Morgan Stanley | 1,494000 | [ U DR 68481 | 69,142 @0 () 684811 | .. 4,640 46401
37733W-10-5 | GLAXOSMITHKLINE ADRR | C|04/01/2019 Morgan Stanley | 1814000 nRry 656771 . 693131 (AE0] I I @8 656771 | 5060 | 5060 |  ff82f
382550-10-1 | GOODYEARTIREAND RUB | |01/23/2019| Morgan Stanley | 7,729.000 | 183040 o p 157749 STTAS 157,749 .. 4109 @9 o
384109-104 |GRACOORD | (01/23/2019|Morgan Stanley | 1386000 STty 58,004 | 580041 b 58004\ | (163) (183 222
398438-40-8 | GRIFOLS ADRREP ONEN_|C|01/23/2019 | Morgan Stanley | 3,560.000 | 68357 | L. 64241 65,362 B A0} I I arof oo 642411 | 4,116 anel
400110-10-2 | GRUBHUB ORD 01/23/2019| Morgan Stanley | 345000 | 25765 155451 26,499 U0 N R B (10984 | 15,545 .. 10220 10220
400506-10-1 | GRUPO AEROPORTUARIO | C |04/01/2019 | Morgan Stanley | | 358000 | 81700 2195 21950 b 29,195 ...2915 2975
40052P-10-7 | GRUPO FINANCIERO BANO | C|01/23/2019 | Morgan Stanley | 4924000 | 138618 | | 1200741 - 120813 GO (GE5)] I 120,074 .. 18544 185441
40054A-10-8 | GRUPO SUPERVIELLE ADR| C (01/23/2019 | Morgan Stanley | 2639000 | - 240910 29071 2007 22,907 oo 128 1285
40171V-10-0 | GUIDEWIRE SOFTWARE O | [01/23/2019| Morgan Stanley | | 520000 | 6121 300491 - 4a7200 aerr (e7or 300490 18628 1 186281 |
40412C-10-1 | HCA HEALTHCARE ORD 01/23/2019|Morgan Stanley | 5061.000 | 661,927 3823421 - 629,841 S TS0 ] (47500 | 382,342 219585 | 279585 |
40415F-10-1 | HDFC BANKADR REP 3 OR | C|01/23/2019| Morgan Stanley | 4352000 | 437356\ ] 343,894 1 450,824 C (08930 b (106930 | 343,894 .. 93462 93462
42330P-10-7 | HELIX ENERGY SOLUTION | |01/23/2019 | Morgan Stanley | 2752000 |~ 18947 14888 | 14888\ 14,888 o 4059 40591
42806J-106 |HERTZ GLOBAL HOLDINGS | (01/23/2019 | Morgan Stanley | 2758000 | 423441 3784 STRAT 37,647 oL 4697 46971
428291-10-8 | HEXCEL ORD 01/23/2019| Morgan Stenley | 4945000 | - sot762y 255840 283,546 B0 T R I @rroe)y oo 255,840 45022 459221
437076-10-2 |HOME DEPOTORD 01/23/2019| Morgan Stanley | 169,000 | 27320 200381 200381 29,038 . 8% N
44106M-10-2 | HOSPITALITY PROPERTIES| (01/23/2019| Morgan Stanley | 3492000 | 89607 | 83389 83389 83,389 ... 6218 6218
44107P-10-4 1HOST HOTELS &RESORTS | |01/23/2019| Morgan Stanley | 7708000 | 3156\ 128492 1284921 1284920 | 30841 3084t 4927\
40434L-10-5 | HP ORD 01/23/2019|Morgan Stanley | 4379000 | - 9B217 1 84751 | 89,594 G I NN B @843 | 8ATSTY | 8,466 8466 | 702
404280406 | HSBC HOLDINGS ADR REP | C (01/23/2019 | Morgan Stanley | 2,341,000 | orAT8 | | 9,228 | %239 aoy o oy 96,228 . 1280 1250
44332N-106 | HUAZHU GROUP ADR REP |C|01/23/2019 | Morgan Stanley | 2022000 | - 63298 L 439911 57,890 1) I I (13899 .. 439911 L 19,307 19307 | 647
446150-10-4  |HUNTINGTON BANCSHARE |  |01/23/2019| Morgan Stanley | 4478000 | 601031 53220 | 533781 sl aser 53,220 ... 688 6883 528
44919P-50-8 | IAC INTERACTIVE ORD 01/23/2019| Morgan Stanley | 337.000 675731 | 26686 61,684 L 0| I R I (34.998) 26,686 ... Aoser o887
45104G-10-4 | ICICIBANKADRREP20R |C|04/01/2019| Morgan Stanley | 12622000 | - 1299144 b 105918 | 129,880 Co@%e)) (3962) | .. 105,918 .. 239% 239% |
G4705A-10-0. | ICON ORD C|01/25/2019| Morgan Stanley | 539.000 | 721040 44450 | 69,644 RN | I I B (25094 | 44,450 L 27654 21gs4 )
45167R-10-4 ]IDEXORD =~ 04/01/2019 | Morgan Stanley | 1783000~~~ 242938) o f 162444 - 25122 ©670)) (720 T I 1624440 80493 80493 T67|
455807-10-7 |INDUSTRIAL COMMERCIAL | C|04/01/2019| Morgan Stanley | 13595000 | 201475 b 174,502 | 192,505 S 8003) (18003) .. 174,502 .. 26913 269731
45662N-10-3 | INFINEON TECHNOL ADR R| C [01/23/2019 | Morgan Stanley | 9433000 | 193896 | 186,396 | 188,519 B CAYA)] T D I @123 186,396 .. 1500 7800
456788-10-8 | INFOSYS ADRREP ONE O |C|01/23/2019Morgan Stanley | 4109000 | - 3192 39181 M8 39,118 oL 404 4041
456837-10-3 | ING GROEP ADR REP 1 OR | C[01/23/2019 | Morgan Stanley | 6447.000 | 67910 68725 68725\ 68,725 ... 8085 8065 |
46187W-10-7 | INVITATION HOMES ORD | (01/23/2019| Morgan Stanley | 3913000 | 821401 | 52| 78,573 0] T R I @odo) 74,521 . 1614 e
465562-10-6 | ITAU UNIBANCO HOLDING | C|04/01/2019| Morgan Stanley 26,180.000 257,795 220,239 239,285 (19,047) (19,047) 220,239 37,556 37,556 269
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466140-10-0 |J G CADR C|01/23/2019| Morgan Stanley .. 2780000 | 84,09 B £ DY /[ DR R DR B o Tret BN B - R
426281-10-1 | JACK HENRY AND ASSOCI | [01/23/2019 | Morgan Stanley | | 441.000 | Srds2) 55,7951 557950 b 55,795 . Lesr s
469814-10-7 | JACOBS ENGINEERING GR | |01/23/2019 | Morgan Stanley | 4766000 | 204692\ o f 265443 | 278,620 sy asamny oo 265,443 L. 29249 20291
471038-10-9 | JAPAN AIRLIN UNSPON AD |C|04/01/2019 | Morgan Stanley | 6593000 |~ M7A4s4) b 11,0141 116,564 (21551 I N GBS 111,014 ... 6440 6440 |
G50871-10:5 | JAZZ PHARMACEUTICALS | C |01/23/2019 | Morgan Stanley | 432000 | 553981 | 535511 535510 b 535511 | NsATy o AsAr
47580P-10-3 |JELD WENHOLDING ORD | |01/23/2019| Morgan Stanley | 1828000 | 28999 L 25449 | 259761 (7201 I R B G2nf 25,449 L. 3550 3550
476405-10-5 | JERNIGAN CAPITALORD | (01/23/2019| Morgan Stanley | 1851.000 8120 36538 | 36687 ] N I B o 36,538 oo lerd 1974 648
478160-10-4 | JOHNSON & JOHNSON OR | |01/23/2019|Morgan Stanley | 1915000 |~ 245940\ | 244622 247131 210} I IR @509 244,622 oo 1319 N
G51502-10:5 | JOHNSON CONTROLS INTE| D |01/23/2019  Morgan Stenley | 15218000 |~ 485670 451243 | 412431 451,243 L S4dr 34427 3957
46625H-10-0 | JPMORGAN CHASE ORD 04/01/2019| Morgan Stanley | 1919.000) 196657 | o f 736ty 187,333 B ATC)] S R B (41720 LEALIY I D 23,496 249% ) 153
48238T-10-9 | KAR AUCTION SERVICES O| |04/01/2019 | Morgan Stanley | 689.000 | 354481 328791 28719\ 32,879 ... 2568 2568 | 2y
485785-10-9 | KASIKORNBANK PUBLIC A |C|01/23/2019 | Morgan Stanley | 1,566,000 | 37561 SN 35,525 R YC.2 | N B arn o 33777 o398 3918
48667L-10-6 |KDDIADRREP050RD | C|(04/01/2019| Morgan Stanley | 15083000 |~~~ 185368 |\ | 178734 T84 LLYE S I D 6634t o eel
493267-10-8 | KEYCORP ORD 01/23/2019|Morgan Stanley | 3,486,000 | 58535 L 51263 | S1823 | @60 @601 51,263 oo Ten 212
49338L-10-3 | KEYSIGHT TECHNOLOGIES|  (01/23/2019| Morgan Stanley | 5726000 | 385632 ] 209810 355470 C(4sge0) (145060) | 209,810 o AThg22) o A7Sg22|
49803T-30-0 | KITE REALTY GROUP REIT | |01/23/2019|Morgan Stanley | 3,311.000 | 0977 468521 46852 46,652 o435 43251 1,051
500458-40-1 . |KOMATSU ADR C|01/23/2019| Morgan Stanley | 2,727.000 | 67639 | 58740 | SBTA0 |\ 58,740 ... 8900 8900 (
501173-20-7 |KUBOTAADRREP 5ORD | C(01/23/2019| Morgan Stanley | 1188000 01491 815811 815811 b 815811 . 8,568 8568 | 773
009126-20-2 |L AIRLIQUIDE ORDADR ~ |C|01/23/2019Morgan Stanley | 7543000 | 797720 o f 185098 | 186086 | G:101 I I I (CL70] I 185,098 ... .(632) 6320
50540R40-9 |LABORATORY CORPRTN O (01/23/2019| Morgan Stanley | 1,508000 | 203785\ | 190,851 1905511 1805511 | 13,234 132344
517834-10-7 |LAS VEGAS SANDSORD | [01/23/2019| Morgan Stanley | | 782000 | aTerl 40686 | 407031 (S I amy doe86) | SL L Y L' [
524901-10-5 |LEGG MASON ORD 01/23/2019|Morgan Stanley | 1,594.000 | 4592 408631 40863 | 40,663 o509 5029 | - 542
G5480U-12:0 [LIBERTY GLOBAL CL C OR | C|01/23/2019 | Morgan Stanley | 1,147.000 247000 236741 28141 23,674 .. 1026 106
531229-85-4 |LIBERTY MEDIAFORMULA | |01/23/2019|Morgan Stanley | 117000 341590 342921 34292 342920 L (133) )
534187-10-9 | LINCOLN NATIONAL ORD 04/01/2019| Morgan Stanley | 7,048000 | 407735 o f 361633 | 361633\ o\ 361,633 AL 46,1021 2,608
G5494)-10-3 | LINDE ORD D]01/23/2019  Morgan Stanley | 833000 | 1319484 | 1209811 1299810 b 129,981 .. 1966 1966
538034-10-9 | LIVE NATION ENTERTAINM | |01/23/2019 | Morgan Stanley | 1,696,000 | 894621 73083 | 83,528 Q04T (10479) 73,053 ... 16409 16409 |
530439-109 | LLOYDS BANKING GROUP | C (01/23/2019| Morgan Stanley | - 40,661,000 | - 199914 1040021 104,092 0 104,092 o 1589 1589
54150E-10-4 | LMA NGRAINDS SCD ANM | C (01/23/2019 | Morgan Stanley | 2935000 | 3BAN 32867 | 2867 32867\ | 2788 | 2788 | o f
54338V-10-1 | LONZA GROUP ADR C|01/23/2019| Morgan Stanley | 5123000 142748 o f 183447 AT 133,147 ... 9602 9602
502117-20-3 | L'OREAL ADR C|01/23/2019) Morgan Stanley | 4150000 | - 1893154 many 189,900 B2 T R B (18g29) | mary 18,045 84S
548661-10-7 | LOWE'S COMPANIES ORD | |01/23/2019Morgan Stanley | 394000 368231 L 34926 | 36,390 B A o I I I (| N 34,926 oL 87 Jsar 189
548862101 |LOXO ONCOLOGY ORD 01/23/2019| Morgan Stanley | 181,000 | 422941 L 24767 | 253531 8o (G2 N 24,767 o ser wser | oo
502175-10-2 |LTC PROPERTIES REITOR | (01/23/2019| Morgan Stanley | 2,041.000 | 895321 | 85003 | 85069 | @) ) 85,003 . 4529 45291 388
502441-306 | LVMH MOET HENNESSY L |C|01/23/2019| Morgan Stanley | 2089000 | - 121,986 o f 106,397 | 122123 asney asre) . 106,397 .. 15588 15588 |
56501R-10-6 | MANULIFE FINANCIAL ORD | C 04/01/2019 | Morgan Stanley | 12146000 | 1911184 o f 172352 72382 L 172,352 . 18767 18767 1
56585A-10-2 /| MARATHON PETROLEUM O| - (01/23/2019 | Morgan Stanley | 14430071 AT R B 739781 851521 (GATE)] I I (GATE)] I LE2JCH I DU O BT A N I
58155Q-10-3 | MCKESSON ORD 01/23/2019| Morgan Stanley | 410000 | 512890 452931 45293 | 45,293 ... 59% 599 | 160
G5960L-10-3 | MEDTRONIC ORD C|01/23/2019) Morgan Stanley | 994000 | 859161 | 904141 04141 90,414 (4499 (4.498)| 497
58733R-10-2 | MERCADOLIBRE ORD C|01/23/2019| Morgan Stanley | 238000 | 783091 S1427| 69,698 U -2 I I I (82101 51427 .. 26882 268821
504837-30-4 | MICRO FOCUS INTERNATI | C|08/01/2019| Morgan Stanley | 5402000 | 104693\ | 92935 | 9298 S| N I DR @) 92,935 oot nwsey oo
505017-10-4 | MICROCHIP TECHNOLOGY | (01/23/2019 | Morgan Stanley | 7473000 | 830724\ 507,266 | 515882 N o1 S U @s1e)f L 507,266 ... 23458 24581
594918-10-4 | MICROSOFT ORD 04/01/2019| Morgan Stanley 536.000 56,647 35,280 54,442 (19,161) (19,161) 35,280 21,367 21,367
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59522)-10-3 | MID AMEERICA APT COMMU | - |04/01/2019  Morgan Stanley 303000 303720 BN BT U D1 /2 1<) B DO - (2023) 290,149 o msTi| o Assrt| 283
506278-10-1 | MIDDLEBY ORD 01/23/2019| Morgan Stanley | 381.000 | 44086 L 391401 391400 39,140 . 4926 L
608190-10-4 | MOHAWK INDUSTRIES OR | |01/23/2019 | Morgan Stanley | 1,196,000 | 148466 | | 139884 | 139884\ o\ 139,884 ... 8582 8582
60921V-10-1 | MONDI ADR C|01/23/2019| Morgan Stanley | 1,030,000 | 486991 455160 A5516 1 45,516 BUEALS) e
61945C-10-3 |MOSAICORD =~ 01/23/2019Morgan Stanley | 840.000 | 25929\ | 2458 | 245360 2458 | Nse2) o sezy
631512-20-9 | NASPERS SPON SADRRE | C|01/23/2019| Morgan Stanley | 6556000 | 286302 243455 | 259978 IR U75)] N N B (16523) .| ... 243,455 oL A2847 24|
637071-10-1 '|NATIONAL OILWELL VARC | (01/23/2019| Morgan Stanley | 13714000 | 395345\ | 3524501 382450\ L 352,450 o A28% 428% )
63938C-10-8 | NAVIENT ORD 01/04/2019| Morgan Stanley | 2472000 | 242391 207781 20778 21,778 s 2461
62886E-10-8 |NCR ORD 01/23/2019|Morgan Stanley | 3,881.000 | 96656 | | 89573 | 89573\ 89,573 ... 1083 7083
641069406 | NESTLE ADR C|01/23/2019) Morgan Stanley | 3353000 | - 283829\ | 2601341 271,459 B CLT7S)] T R I (1328 260,134 ... 236% 286% )
64110D-104 |NETAPP ORD 01/23/2019| Morgan Stanley | 07,000 | 04310 289% | 20856 | ©60) ®60) | 28,996 oo 143 14350 199
64110W-10-2 INETEASEADR  |C|04/01/2019|Morgan Stanley | 441,000 | 109083 o f 101,732 103,798 21| I N (2068) | 101,732 o T3t [0
647581-10-7 |NEW ORIENTL EDUCTN GR| C|01/23/2019) Morgan Stanley | = 664.000 | 4181 s4gar| 363041 Dy arenp oo sagar) | E Y Y I O
64829B-10-0 | NEW RELIC ORD 01/23/2019| Morgan Stanley | 328000 | 30585 26,558 | 26558 | 26,558 o 4027 4021
65341D-10-2 |NEXPOINT RESIDENTIAL O | [01/23/2019| Morgan Stanley | | 500000 f 18030 16749 17s2s ) 0] N N (G0 I D 16,749 oo e 1281
655044-10-5 | NOBLE ENERGY ORD 01/23/2019| Morgan Stanley | 17000 | 312461 L 322110 2100 22110 5,035 S35
655663-10-2 | NORDSON ORD. 04/01/2019| Morgan Stanley | 464000 | 57696 ol 53018 | 55,378 @I @3N 53,018 o481 467191 162
655664-10-0 | NORDSTROM ORD 01/23/2019| Morgan Stanley | 323000 14953 15055 | 15055\ 15055\ (103) ]
66987V-10-9 | NOVARTIS ADR REPSG 10 |C|01/23/2019 | Morgan Stanley | 2630000 | - 231803 o f 214232 | 225680 BT )] I IR I ) I 214,232 Co e s
670100-20-5 | NOVO NORDISK ADR REPS | C01/23/2019 | Morgan Stanley | | 434,000 | 208941 19994 1994 19,994 ... 600 600
670108-10-9 |NOVOZYMES A S UNSPON | C(01/23/2019 | Morgan Stanley | 1881.000 83271\ 841751 84751 84175 o4 o P I
67059N-10-8 | NUTANIX CL A ORD 01/23/2019|Morgan Stanley | 1,847,000 | 92607 | ol 51976 | 76,817 IR CES: )| I N B (4840 | 51,976 ... 40632 408321
67077M-10-8 | NUTRIEN ORD A|01/23/2019| Morgan Stanley | 640.000 | 4131 | 294011 30080 2] I N (G 24010 3,011 oy 234
68389X-10-5 | ORACLE ORD 04/01/2019| Morgan Stanley | 1,606,000 | [N I P 72169 | 220N I S I I (Cor] I 72,169 ... 6545 6545 | 305
690742101 | OWENS CORNIING ORD _ 01/23/2019| Morgan Stanley | 633000 | 289191 218391 20839 27,839 oo 10 1079 139
690768-40-3 | OWENS ILLINOIS ORD 01/23/2019| Morgan Stenley | 5222000 | 100,119 4 ) 899191 90027 )] I I I ar 89,919 ... 10199 10199 261
701491-10-2 | PARK 24 SPON ADRREP O | C|01/23/2019 | Morgan Stanley | 3,390.000 | ~ s142m) 737661 3766\ 73,766 ... 1660 7,660 | 1748
709102:10-7 | PENNSYLVANIAREIT ORD | (01/23/2019| Morgan Stanley | 4153000 | 2876 L 24869 | 2869 | 24,669 L4807 497
715347-100 |PERSPECTAORD 08/01/2019 | Adjustment L b
717081-10-3 | PFIZER ORD 01/23/2019|Morgan Stanley | 4228000 | 177809\ o f 146,358 | 184,552 RG] N I B @819%) ] 146,358 oL 31481 sasty o
69336-10-1 |PGT INNOVATIONS ORD | (01/23/2019 | Morgan Stanley | 1315000 213 208431 08431 b 20,843 o ay
71943U-104 | PHYSICIANS REALTY REIT | |01/23/2019|Morgan Stanley | 4377000 | 739920 69717 | 70163 @ o @) 69,717 o421 42751 1,007
69338106 | PICC PROPERTY AND CAS |C|01/23/2019 | Morgan Stanley | 2755000 | - 67930 69398 | 69398\ o 69,398 .. (1488) (1468))
72341E:30-4 | PING AN INSURANCE GRO | C(01/23/2019 | Morgan Stanley | 5017.000 | CAT(H I B 872461 872461 b 87,246 .. 4483 4463
723787-10-7 | PIONEER NATURAL RESOU| |01/23/2019 Morgan Stanley | 1,306,000 | 180264\ | TATeS | ATTeS | 171,765 ... 8499 8499
69343P-10-5 | PJSC LUKOIL SPONSORED | C|04/01/2019 | Morgan Stanley | 1811.000 | 4159 96,388 | 129,450 N G2 -74] I N B (33082)) | 96,388 Co M2 AATT2 | 2,160
730276-10-3 | POWER INTEGRATIONS O | [04/01/2019 | Morgan Stanley | | 506.000 | 308391 3085 | 80856 1 308% | | amy. SE0] I I
74112D-10-1 | PRESTIGE CONSUMER HE | |01/23/2019| Morgan Stanley | 1,046.000 | 286841 L 32,3001 32300 32,300 o381 @
742718-109 |PROCTER & GAMBLE ORD | |01/23/2019| Morgan Stanley | 1649000 185622 o f 151576 - AS1S76 ) 151,576 . 4046 4046 | 1,183
74435K-20-4 | PRUDENTIAL ADR REPSTG | C|01/23/2019 Morgan Stanley | 6323000 | 245696 1 223645 223845\ W 223,645 L2205 220510
69367U-10-5_ | PT BANK MANDIRI PERSER | C|01/23/2019 Morgan Stanley | 7,798.000 | - 83302 6rom1 | 78,838 aTeny o (aren) oo 670711 | 16,231 182311
715684-10-6 | PT TLKMNK TBK ADR REP | C(04/01/2019| Morgan Stanley | 2,602,000 | 722950 | 68198 681981 b 68,198 L aoor a00r)
745867-10-1 | PULTEGROUP ORD 01/23/2019| Morgan Stanley 597.000 15,868 14,756 15,516 (760) (760) 14,756 1,112 1,112 66
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693656-10-0 | PVH ORD. 01/23/2019| Morgan Stanley | 2591000 269403 | 20003 ) 20833 | s - (1531) 20303 %000 s0M00|
74758T-30-3 | QUALYS ORD 01/23/2019| Morgan Stanley | 562,000 | 449231 L 420041 420040 42,004 L2919 2919
74915M-10-0 | QURATE RETAILSRSA OR | |01/23/2019 | Morgan Stanley | 15073000 ¢ - 317207 o f 286,376 | 294225 (A I I I 849 286,376 .. 30832 0832
7591EP-10-0, |REGIONS FINANCIAL ORD | |04/01/2019 | Morgan Stanley | 3078000 | Aarg29 408591 arteay B2 @29 40,859 ... 8210 6270 31
759351-60-4 | REINSURANCE GROUP OF | |04/01/2019| Morgan Stanley | | 498.000 | [ 5 I B 62560 | 698351 ((2207] I R (C157] I N 62560\ . AT | AT
767204-10-0 |RIO TINTO ADR REP ONE O| C|01/23/2019| Morgan Stanley | = 551,000 | 204010 267121 267120 26,712 ... 589 S I
771195104 |ROCHE HOLDINGS ADR | C(01/23/2019| Morgan Stanley | 11954000 | 387849\ | 358,145 371,530 B 5)] B (13389 | 358,145 . 29504 25041
775781-20-6 |ROLLS ROYCE HOLDINGS |C|01/23/2019 | Morgan Stanley | 12,789.000 |~ 146304 o f 1337091 33709 133,709 .. 125% 12595 | 54
776696-10-6 |ROPER TECHNOLOGIES O |  |01/23/2019Morgan Stanley | 665000 | 183057 o f 127,304 | 177,236 RSk 74] N I B (49932) | ... 127,304 .. 55783 55753 | . 308
778296-10-3 |ROSS STORES ORD 01/23/2019| Morgan Stenley | 3,836,000 | - 349587\ 1 256016 | 319,155 B CEAE)] T R B CEAEC)) R P 256,016 AT 93571\
780259-20-6 |ROYAL DUTCH SHELL ADR | C|01/23/2019 Morgan Stanley | 1,883000 | - 110801\ | 109722 09722 109,722 oo o8 R
780259-10-7  |ROYAL DUTCH SHELL ADR | C|04/01/2019 | Morgan Stanley | 7,169.000 | - 433388 | o f 416272 | - 429,710 1) N I B (3438) .| 416,212 AN ey
78667J-108 | SAGE THERAPEUTICS ORD| [01/23/2019| Morgan Stanley | 379.000 | 494861 L 363041 33041 363041 13182 1382 f ol
803054-20-4 |SAPADRREP1ORD | C|04/01/2019| Morgan Stanley | 3,599.000 | 375156 | o f 354,596 | 358,280 G2 | I I B @884y | 354,506 ... 20,560 208601
803866-30-0 | SASOL ADRREP 1 ORD  |C|01/23/2019| Morgan Stanley | 2626000 | 78858 | 76690 | 916 @) @) 76,690 ALY 2167
80585Y-30-8 | SBERBANK RUSSIA SPONS | C|01/23/2019| Morgan Stanley | 3,849.000 | - 49867 | L 421851 421850 42,185 ... 1682 (022
806857-10-8 | SCHLUMBERGER ORD | C|01/23/2019| Morgan Stanley | 1,970.000 | 853011 710781 norgy 71,078 o 14223 14223\ 98
784117-10-3 | SEIINVESTMENTSORD | (01/23/2019| Morgan Stanley | 4307000 | 208116 ] 198983 198983 ) 0 198,983 AL 91331 1421
82322R10-9 |SHENZHOUINTLGROUPH | - |01/23/2019 Morgan Stanley | 6,501.000 | 752160 TAITE | LA CH N S I BN I B 74,176 oo 1039 1039
828806-10-9 | SIMON PROP GRPREIT OR| |01/23/2019 | Morgan Stanley | 1532000\ 285787 o f 256649 257361 M0 a0 256,649 ... 9,088 o088 |
82937K-10-1 | SINOPHARM GROUP ADR | C (01/23/2019 Morgan Stanley | 1505000 S I B 310781 078 30781 2648 | 2p48 1 f
78440P-10-8 | SK TELECOM ADR RPSTNG| C|01/23/2019| Morgan Stanley | 6884000 | 182481 169,652 | 184,491 R )| B N B (14839) .| 169,652 . 12828 12828 | 4,546
78440X-10-1 | SL GREEN RLTY REITORD | (01/23/2019| Morgan Stanley | 1546000 - 1358141 b 122258 ) 122288 o 0 122,258 3887 13557 1 1,314
83569C-10-2 | SONOVAHOLDING ADR | C|01/23/2019 | Morgan Stanley | 3431.000 | 1255141 o f 98581 | 112,468 coassen (13887 985811 |, 26,933 26931
844741-10-8 | SOUTHWEST AIRLINES OR | (01/23/2019 | Morgan Stanley | 1013000 | S12220 arpgd ) arosad 47,084 oo 4038 41381 162
848637-10-4 | SPLUNK ORD 01/23/2019| Morgan Stanley | 707.000 | 839031 | aansy 74,129 esoE @0 41,115 . 42788 27881
78467K-10-7 |SSEADR C|01/23/2019| Morgan Stanley | 11492000 | 170999 o f 158245 188245\ ol 158,245 o 12754 12754 | 4238
(G84720-10-4 |STERISORD ~~  |D|01/23/2019) Morgan Stanley | = 548000 | 621451 58,954 | 585541 58,554 o391 3591
86562M-20-9 | SUMITOMO MIT ADRREP 1| C|01/23/2019 Morgan Stanley | 13,128.000 | o4des | | 854631 854631 ol 85463 . . 90241 90241 o f
867224-10-7 | SUNCORENERGY ORD | C|01/23/2019| Morgan Stanley | 13718000 | 426218 o f 383692 | 383692\ o\ 383,692 .. 4252 425261
868459-10-8 | SUPERNUS PHARMACEUTI| (01/23/2019| Morgan Stanley | 1186000 424501 31,7481 38,402 B 1] S R I ®85%)) .. 31,748 ... 10703 07030
87155N-10-9 | SYMRISE ADR C|01/23/2019| Morgan Stanley | 5042000 | - 105237 | o f 87485 | 93,403 BN =34 1)1 I I (GRL) | 87,485 o nTs2 (AL
87184P-10-9 | SYSMEX UNSPONSORED A| C (01/23/2019| Morgan Stanley | 3077.000 | - 82170 72986 | 72986\ b 72,986 oo 904 ote4 |
874039-10-0 | TAWAN SEMICONDUCTOR | C (04/01/2019 | Morgan Stanley | 17915000 | -~ 652053\ | 596,074 | 661,243 )| T R @209 | 596,974 ... 55079 850791
874060-20-5 | TAKEDA PHARMACEUTICA |C|01/23/2019 | Morgan Stanley | 13,130.000 | 2623100 o f 220462 | 220847 @4 @y 220,462 oo M848 148
87612E-106 |TARGETORD 01/23/2019| Morgan Stanley | 681.000 | ATBSB | 4485 | 450071 GO (30 44,656 ... 3,000 3000
HB4989-10-4 | TE CONNECTIVITY ORD | C|04/01/2019) Morgan Stanley | = 290000 | 21481 218701 2981 ()] N I @) 28700 |28 28
878237-106 | TECHNOLOGY DATAORD | |01/23/2019| Morgan Stanley | 1,300000 | - 18305\ | 106353 | 106353\ | 106,353 o982 nes2y oo
87873R10-1 | TECHTRONIC INDUSTRIES | C [04/01/2019| Morgan Stanley | 3818000 | 07,1944 ) 77,0421 - 100,223 B0 1) | T R B @80 o 77,042 .. 30152 4521
87918A-10-5 | TELADOC HEALTH ORD 01/23/2019| Morgan Stanley | = 288.000 | 172040 14216 | 18216 14,276 o292 2921
87936R 106 | TELEFONICA BRASILADR | C(07/01/2019| Morgan Stanley | 4676000 | 51120 557851 SST85 | 55,785 AL 212r
87974R208 |TEMENOSADR |C|01/23/2019|Morgan Stanley | 718000 | %864 | 870751 870750 87,075 .. 9789 o789
88031M-10-9 | TENARIS ADR REP 2 ORD | C|01/23/2019| Morgan Stanley 3,465.000 82,578 73,874 73,874 73,874 8,704 8,704
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880320-10-9 | TENCENT HOLDINGS ADR |G |04/01/2019 | Morgan Stanley | 7299000 | 308673 | o2osstt) o 2ss092| o (e2set) |  (82,581) 2551 o fo3te2 | do3tez| 2
880349-10-5 | TENNECO CL A ORD 01/23/2019| Morgan Stanley | 2,707.000 | 89400\ | 445 sy 74,145 15264 S
880890-10-8 | TERNIUM ADR REPRESEN |C|01/23/2019 | Morgan Stanley | 2/627.000 | - A S I DR 66,564 | 71,192 cooaeay @4628) | 66,564 AL AL D
88146M-10-1 | TERRENO REALTYREITO | |01/23/2019| Morgan Stanley | 3726000 | - 143,005 o f 109,093 | 131,043 IR CAE 1) | N N B @uesn o 109,093 .. 34,002 34002 84
880478-10-3 | TOLLBROTHERSORD | |01/23/2019|Morgan Stanley | | 700000 - 42000 27012 20810 ] I N (G I I 2m2| | As9 ) 159 e
891906-10-9 | TOTAL SYSTEM SERVICES | |01/23/2019| Morgan Stanley | 879.000 | 761390 46487 | 71,454 co@senl (4960 | 46,487 .. 29651 298511 14
802356-10-6 | TRACTOR SUPPLY ORD | [04/01/2019| Morgan Stanley | | 752000 eeoe4 | | St 62,747 I 2| T D I Gey 57,114 . 9910 9570 f
896945-20-1 | TRIPADVISOR ORD 01/23/2019| Morgan Stanley | 1028000 | 56650 | L 48850 | 55,450 B 2110} I I ®600) | 48,850 ... 1808 7808 |
902494-10-3 | TYSON FOODS CLAORD | |01/23/2019|Morgan Stanley | 208000 | 24 108351 mary oo @G0 @0 10,635 .. 1836 1836 .
90385D-10-7 | ULTIMATE SOFTWARE GR | [01/23/2019| Morgan Stanley | 232000 ereat) 527791 56,810 R 1)) T R I @oso 52,779 .. 8862 8ge2 |
904678-40-6 | UNICREDITO SPAUNSPON |C|01/23/2019 | Morgan Stanley | 38139000 | 225780\ | 214311 24340 BOf BOf 243100 L 11,468 n4es |
904767-70-4 | UNILEVER ADR REP 1 ORD | C|01/23/2019 | Morgan Stanley | 2535000 | 1337594 o f 12452 | 132454 coomeeny @) 124,527 o923 9232
904784-70-9 | UNILEVER ADR REP 10RD | C(04/01/2019 | Morgan Stanley | 1512000 813321 | 739460 813461 @39 @3 739460 73861 73861
907818-10-8 | UNION PACIFIC ORD 01/23/2019| Morgan Stanley | 425000 | 650491 o f 587481 S8748 | L 58,748 ... 6301 6301 .
911312:106 | UNITED PARCEL SERVICE | [01/23/2019| Morgan Stanley | | 326000 | 32690 | 37951 S IO R (R I P 31,795 oL 8% 895
911363-10-9 | UNITED RENTAL ORD 01/23/2019| Morgan Stanley | = 536.000 | 61599 L 549561 54956 | ol 54,956 ... 6643 6643 .
913017-109 | UNITED TECHNOLOGIES O | [01/23/2019 | Morgan Stanley | | 860000 | 100031} o f 91573 O1ST3 ) 91,573 ... 8458 8458 |
91324P-10-2 | UNITEDHEALTH GRP ORD | [01/23/2019| Morgan Stanley | | 136.000) 062 | 21231 33,880 cerseE (10.758) 23123 . 12939 12939
918790-10-9. | VAIL RESORTS ORD 01/23/2019| Morgan Stanley | 199000 | - STAy 40946 | 41,953 oaeeny aoony o 40,946 o .3832) 8832) 293
92242Y-10-0 | VEDANTA ADR REP 4 ORD_|C|01/23/2019 | Morgan Stanley | 5519.000 | 593281 63689 63889 o 63,689 o436 (4360
922475-10-8 |VEEVASYSTEMSCLAOR | [01/23/2019| Morgan Stanley | | 600.000 | 624131 | 390131 535921 aasmo (4579 30131 234011 234010 0
92336X-10-9 |VEONEERORD  |C|01/23/2019| Morgan Stanley | 711,000 20966 L 16798 | 8798 | 16,758 oL 4208 42081
92343V-10-4 | VERIZON COMMUNICATIO | |04/01/2019 Morgan Stanley | 2413000 | 139039 1274451 135659 e @240 127,445 M504 15941 1,454
92686J-10-6 | VIKING THERAPEUTICS OR| |01/23/2019| Morgan Stanley | 1928000 | 15661 14749 [t I N NN IPE I I 14,749 1 o2y
92857W-30-8 | VODAFONE GROUP ADRR | D 04/01/2019 | Morgan Stanley | 5454000 | - 106695\ o f 105153 | 105483\ 105,153 oo 142 15421 2920
928662-60-0 | VOLKSWAGEN 10 UNSPON | C (01/23/2019 | Morgan Stanley | 19.288.000 | 314969\ | 2045851 300,893 B = 4] S I (CEU0] I 294,585 ... 2038 20383
929042-10-9 | VORNADO REALTY REIT O | |01/23/2019 | Morgan Stanley | 1,161,000 | o120 7oy [ I N N P I B 72,017 ... 40% 409 |
929740108 |WABTECORD 01/23/2019| Morgan Stanley | 1946000 | 137,894\ | 136707 ABTOT\ 136,707 oo er 070 I
931427-10-8 | WALGREEN BOOTS ALLIAN| |01/23/2019) Morgan Stanley | = 755000 8383y 515891 515891 b 515891 . 2348 | 23481 ol
948596-10-1 | WEIBO ADRREP 1 CL AOR|C|01/15/2019| Morgan Stanley | 1,931,000 | 106983 | | 12828 112828\ 112,828 .. .(5849) 6848))
948741-10-3 | WEINGARTENRLTY REITO| (01/23/2019| Morgan Stanley | 3,016,000 | CANE S I B agar) [£ 2 I I [ I IS I 74,821 .. 6294 62941
94946T-10-6 | WELLCARE HEALTH ORD 01/23/2019| Morgan Stanley | = 186,000 | 503651 L 439131 A3O13 1 43913 ... 6452 6452
949746101 | WELLS FARGO ORD 01/23/2019|Morgan Stanley | 3023000 | - 150397\ o f 139,300\ 139300\ o\ 139,300 .. 1,008 "o
95040Q-10-4 | WELLTOWER ORD 01/23/2019| Morgan Stanley | 2032000 | - 149352\ 135,963 | 141,041 R CTVC)] T R I (CV0)] I 135,963 . 133%0 1830
957638-10-9 | WESTERN ALLIANCE ORD | |01/23/2019 | Morgan Stanley | 924000 | 10671 364891 36489\ 36,489 o458 45781
958102:10-5 | WESTERN DIGITAL ORD 01/23/2019|Morgan Stanley | 8561000 | 319225 o f 316,500 | 316500\ b 316,500 o272 2725 | - 4281
959802-10-9 |WESTERNUNIONORD | (01/2212019| Morgan Stanley | 14527000 | 260589\ | 478311 4783 a1831 12759 1 12590
96145D-10-5 | WESTROCK ORD . 01/23/2019| Morgan Stanley | 731,000 24591 278031 20803 27,603 oo 8T 1857
962166-10-4 | WEYERHAEUSERREIT | [01/23/2019| Morgan Stanley | 6248000 | 152267 ] 136,581 | 1865811 1365811 | 15,686 L
963320-106 | WHIRLPOOL ORD 01/23/2019| Morgan Stanley | 2074000 | - 248390 o f 221648 | 224848\ L 221,648 .. 26742 67420
968127-10-2 | WILDHORSE RESOURCE D | (01/23/2019| Morgan Stanley | 1,983000 | 342691 L 21980 | 20980 27,980 ... 6288 6288
(96629-10:3 | WILLIS TOWERS WATSON | D |01/23/2019 Morgan Stanley | 3452000 | - 545625\ 1 432,194 | - 524,221 coe02) ©2028) | 432,194 134300 113430 2,07
98212B-10-3 | WPX ENERGY ORD 01/23/2019| Morgan Stanley 2,683.000 32,557 30,452 30,452 30,452 2,105 2,105




Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

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 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment BJ/A.C.V. Change in Disposal on on on During Maturity
ification Description n| Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJ/A.C.V. Date Disposal Disposal Disposal Year Date
N9G617-11-8 | WRIGHT MEDICAL GROUP | C |01/23/2019| Morgan Stanley . 1.907.000 | - 54,807 o Ee0g | s1e00 ] B0 2808  2898|
98310W-10-8 | WYNDHAM DESTINATIONS | |01/23/2019) Morgan Stanley | = 684.000 | 27007y 245150 245150 24,515 ... 249 - S
98311A-10-5 | WYNDHAM HOTELSRESO | |01/23/2019Morgan Stanley | 509.000 | 248421 L 230031 230031 23,093 oo 1549 BN DU
N97284-10-8 | YANDEXCLAORD C|01/23/2019| Morgan Stanley | 255000 | OATAY 68523 | 69,907 IR A I (U5 I 68,523 ... 10,950 10950
9099999 Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX 47,703,287 XXX 41,732,327 44,982,958 (3,250,625) (3,250,625) 41,732,327 5,970,953 5,970,953 110,817 XXX
72724104 | PLANS LIABILITY INSURAN | |08/01/2019| BCS Financial Corp L B | 961000 | 1085800 | (524600 | _.(o24800) | 561,000 (. (660.989)|  (560989)|
9199999 Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other XXX 11 XXX 561,000 1,085,600 (524,600) (524,600) 561,000 (560,989) (560,989) XXX
024524-12-6 | AMBEACONBW LC VALIN | |12124/2019| Reliance Trust RPN PR B Y DO DU PSRN DU R B D M A
02630D-50-1 |AMERICAN FUNDS ILBF2 | |01/23/2019| Morgan Stanley | 1,175,950.92 | - 11006901 | 1,008901 | - 11006901 o\ 1008901 | N
649280-83-1 |AMERICAN FUNDSNWLDR|  |12/24/2019] Reliance Trust  —~~~f ~  | 255 28 B5
00203H-44-6 | AQRING-SHTEQTYI | [07/01/2019|Adjustment -~~~ -\ f T P
19248B-40-4 | COHEN&STEERS GL INFRI| | 09/30/2019| Northern Trust -~~~ | 8964870 | 1914004 o f 180552\ 180,552 ... 10848 10848 | 1,848
19247N-40-9 | COHEN&STEERS GLRLTY 1| 12/04/2019|VARIOUS ~ | 3790320 320347\ 1 00040 o 209074 | 12731 112731 0 5376
233203-84-3 |DFAUSSMALLCAPI | |12/16/2019| Morgan Stanley | | CATSEC S I N BN DD R I IR I BN B D o118y o oaarey
277923-63-7 |EATONVANCEFRAV| | |01/23/2019| Morgan Stanley | 942454645 | 10085416 9801528 | 9801528 | || 9,801,528 . 263887 263887 | 86,988
68380U-50-6 |INVSCOPPENINTSMCY | |07/01/2019 | Adjustment -\ f R D
46432F-84-2 |ISHARES:CORE MSCIEAFE| |01/23/2019| Morgan Stanley | 50607.000 | - 2907866 | | 2783328 | 2783385 | GO (5701 I 2,783,328 oo 124538 | 124538 |
464287-200 |ISHARES:CORE S&P 500 | 109/30/2019| Morgan Stanley | 4029000 | - 12027024 ) 1188,986 | 1,013,737 L I R B 1752491 | 1,188,986 CoBne ) 13716 18,986
464287-61-4 | ISHARES:RUSS 1000 GRET| |01/23/2019|Morgan Stanley | 28,679,000 | - 3931,000 | 3212595 | 3,754,368 BN AC)] I R CUNEE)] I 3,212,595 7184041 718404\ - T15
57629E-30-8 | MASSMUTUAL P:INTLRS | |12/17/2019|Reliance Trust | | ! 569 o 989 L
576298-73-7 |MASSMUTUAL S:BLCHRS | 12/17/2019) Reliance Trust ~~~~f =~ | 21920 2192 20020
576295-68-7 | MASSMUTUAL S:S8PS00R | |04/12/2019 Reliance Trust -~ | 66145 1,144 U N 98| A U D D L2 O P 1= B B (114) M
576295-68-7 | MASSMUTUAL S:S8PS00R | - 12/17/2019) Reliance Trust -~~~ f | | 2G4 I N N DU S S I (A DU I B 7,878 (G0 I
577130-80-0 | MATTHEWS ASIAUPN INV' | |01/23/2019| Morgan Stanley | 241,089.99 | 4539725 1 4467398 | 4467398 | L 4,467,398 o123 gy
552966-80-6 | MFS INSTLINTLEQUITY | 12122019 VARIOUS | 176374701 620180 o f 425083 | 425,063 AN M7
665130-10-0 |NORTHERN FDS:IMID CAP 11|~ 04/12/2019) Reliance Trust | = ror) 680 AR A P Sy 2 I I 0 T I L I 103 108
665130-10-0 | NORTHERN FDSIMID CAP | | |12/20/2019| Reliance Trust -~~~ | | 1920 1921 L
665162:72-3 |NORTHERNFDSISMCAPI | |04/12/2019Reliance Trust | 365811 450 D D 24 I k220 I [£3 B B [£3 N . -1 B DR M. o
665162-72-3 |NORTHERN FDSISMCAP I | |12/20/2019] Reliance Trust -~~~ f | i I U I U I [N IR I I DR DR 65 65
68380U-50-6 | OPPENHEIMER INTLSMCY|  |01/23/2019| Morgan Stanley | 143437934 | 6086072\ | 5751861 | - STS86T | 5,751,861 . 3342100 334210
704329-24-2 |PAYDENEMMKTBD S|~ | 109/30/2019 Northern Trust -~~~ | 3064400 | 414000 L 406031 b 40,603 ooy e T4
78462F-10-3 |SPDRS&PS00ETF 01/23/2019| Morgan Stanley | 17614000 | 4617350 3988285 | 4,402,091 L A8808) (413808)) | ... 3,988,285 .. 629085 | 629,065 | 25284
779546-10-0 | TROWEPRICEDIVGR = | |12/16/2019|Reliance Trust -~~~ | . | .. 91 49 Ay
779562-10-7 | TROWE PRICENEW HZNS | - |12/18/2019) Reliance Trust ~~~~~f ~  | ~ 65951 6,595 S
74149P-20-0 | TROWE PRICERET:2020 | |12/24/2019|Reliance Trust -~~~ | [ 580 ... 580 U980
74149P-78-8 | TROWE PRICERET:2025 | |12/24/2019|Reliance Trust -~~~ N it I IR IS RN DRI DI DR PP DRI IR I 4,454 JAdshy
74149P-30-9 | TROWE PRICERET:2030 | |12/24/2019)Reliance Trust ~~~~~ f ~  | ~ 6990 F 6990 | 69901 o f
74149P-77-0 | T ROWE PRICE RET:2035 12/24/2019 | Reliance Trust 1,847 1,847 1,847
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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 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment BJ/A.C.V. Change in Disposal on on on During Maturity
ification Description n| Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJ/A.C.V. Date Disposal Disposal Disposal Year Date
74149P-40-8 | TROWE PRICERET:2040 | |12/24/2019Reliance Trust | 383 N B R PRI EEERRE BN B TR O 3839 3Bl
74149P-76-2 | TROWE PRICERET:2045 | |12/24/2019)Reliance Trust ~~~~ f ~ ~  | = 1,112 RN Y2 I A2 IR
922042-85-8 | VANGUARD EM ST IDXETF | |01/23/2019| Morgan Stanley | 90122000 | 3818541 | 3433p48 | 3433848 | |l 3,433,648 184892 1848z
9499999 Common Stocks - Mutual Funds XXX 49,279,010 XXX 46,492,115 46,416,859 (780,037) (780,037) 46,492,115 2,786,892 | 2,786,892 139,971 XXX
9799997 Subtotal - Common Stocks - Part 4 XXX 96,982,308 XXX 88,785,442 92,485,417 (4,555,262) (4,555,262) 88,785,442 8,196,856 | 8,196,856 250,788 XXX
9799998 Summary Item from Part 5 for Common Stocks XXX 1,290,804 XXX 1,246,859 1,246,859 43,939 43,939 537 XXX
9799999 Total - Common Stocks XXX 98,273,112 XXX 90,032,301 92,485,417 (4,555,262) (4,555,262) 90,032,301 8,240,795 | 8,240,795 251,325 XXX
9899999 Total - Preferred and Common Stocks XXX 98,325,009 XXX 90,077,526 92,530,642 (4,555,262) (4,555,262) 90,077,526 8,247,467 | 8,247,467 251,676 XXX
9999999 Totals 344,218,826 XXX 336,360,142 | 280,326,484 (4,554,030) (320,071) (4,874,101) 335,731,463 8,481,571 | 8481571 | 2,512,601 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 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current
0 Par Value Book/ Year's Foreign Interest
r (Bonds) Adjusted Current Other Total Total Exchange | Realized Total and Paid for
e or Carrying Unrealized Year's -Than- Change Foreign Gain Gain Gain Dividends Accrued
CUSIP i Number of Value Valuation (Amort- Temporary in Exchange (Loss) (Loss) (Loss) Received Interest
Ident- g Date Name of Disposal Name of Shares Actual at Increase/ ization)/ Impairment | BJJA.C.V. | Changein on on on During and
ification Description n | Acquired Vendor Date Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12+13-14)| BJ/A.C.V. | Disposal Disposal Disposal Year Dividends
912810-0%-9 |UNITED STATES TREASURY 02125/2019 | CHASE SECURITIES INC | 03/12/2019 |HSBC SECURITIES | 750000000 | 716984 | 720497 | 71702 B S O N IO BN DR X1 I 627
912810-SF-6 | UNITED STATES TREASURY 02/25/2019 | Montgomery 05/06/2019 |VARIOUS 900,000,000 892760 9064241 892,778 AU L R (L3 I R 13646 | 13646 | 3,804 820
912828-6D-7 | UNITED STATES TREASURY 02/27/2019 | JP Morgan 03/01/2019 | Wachovia Bank .1,000000.000 | 999,845 | 999334 | 999846 | | £ I L P S B G126 22y
912828.6F-2 | UNITED STATES TREASURY 03/27/2019 |VARIOUS 06/11/2019 |VARIOUS 5250000000 | 5236387 | 5349570 | 5237,320 U< I oo I I 12250 | -~ 112250 | 29,212 _ 2,840
912828-6G-0 | UNITED STATES TREASURY 031122019 | VARIOUS =~ 07/31/2019 |VARIOUS =~~~ | 10200000000 | 10139959 | 10339331 | 10442628 | | 28691 2869 | L] 196,703 | 196,703 | 69,378 | 4,666
912828-6Y-1 | UNITED STATES TREASURY 06/25/2019 | VARIOUS 08/05/2019 | Barclays Bank 6,500,000.000 6,511,554 | 6535536 | 6,511,125 )| I @ 24411 244110 16,161 3,251
912828-YG9 | UNITED STATES TREASURY 10/04/2019 | Dain Rauscher 1113/2019 |GOLDMAN . 2450,000.000 | -~ 2479,003 | 2422720 | 2,478,592 N )] I @nr ] (55,872)| ~ (85872)] 4,895 761
912828-YK-0 | UNITED STATES TREASURY 1112512019 | HSBC SECURITIES 12/18/2019 |Morgan Stanley | = 1475000000 | = 1465265 | 1462898 | 1465474 R I 2000 o (2576)| . .(2576)] 3,602 2,321
0599999 Bonds - U.S. Governments 28,525,000.000 28,441,757 28,736,310 28,444,788 3,031 3,031 291,522 291,522 128,805 15,292
02154C-AE3 |ALTICEFINANCINGSA | C | 0210812019 | CHASE SECURITIES INC | 0312212019 |BNP Paribas | 700000000 | 663243 | 679875 | 663701\ | 48| b 458 f | 1874\ 4BA74 | 10354 ] 3,938
583491-AC-9 | MECCANICA HOLDINGS USA INC 0712412019 | JEFFERIES & COMPANY | 11/20/2019 Northern Trust 359,000,000 (365893 13748 365,844 RG] I )1 I I 47903 47903 7,791 686
3899999 Bonds - Industrial and Miscellaneous (Unaffiliated) 1,059,000.000 1,029,136 1,093,623 1,029,545 409 409 64,077 64,077 18,145 4,624
464288:28-1 |ISHARES:PMUSDEMBD 0210512019 |First Boston Corp 05/22/2019 [BARCLAY CAPITALM | | 10912885 | 10969379 | 10912885 | | | | | [ | 86404\ 56404 | 1sazed|
8099999 Bonds - SVO Identified Funds 10,912,885 10,969,379 10,912,885 56,494 56,494 134,784
I
8399998 Subtotal - Bonds | 29,584,000.000 40,383,778 40,799,312 40,387,218 3,440 3,440 412,093 412,093 281,734 19,916
8999998 Subtotal - Preferred Stocks XXX
000375204 | ABB ADR REP 1 ORD | € . | 0111012019 | Morgan Stanley 01/23/2019 Morgan Stanley |~ 307.000 60611 584|606 e e
007667-10-0 | AECOM ORD .. | 01/08/2019 | Morgan Stanley 01/23/2019 | Morgan Stanley ... 40000 ey OLTE ) Ly O (R AP I I I DR 20 20
009719-50-1. | AKBANK TURK ANONIM SIRKETI TU|C | 01/11/2019 | Morgan Stanley 01/23/2019 | Morgan Stanley . 4782000 126241 1836291 128240 0 1004 10041
010199-30:5 | AKZO NOBEL SPON ADR C | 011012019 | Morgan Stanley 017232019 | Morgan Stanley . 450000 12151 12845 12,151 e T 1 sy
018581-10-8 | ALLIANCE DATA SYSTEMS ORD 01112019 | Morgan Stanley 01/23/2019 | Morgan Stanley . 1,851.000 325093 | 331467 8250931 UL IR AL I
026874-78-4 | AMERICAN INTERNATIONAL GROU 01/15/2019 | Morgan Stanley 017232019 | Morgan Stanley 255,000 107351 108791 107350 “ay o L3
042735-10-0 | ARROW ELECTRONICS ORD 01/08/2019 | Morgan Stanley 017232019 |Morgan Stanley | 30000 - 2095¢ 2189 20950 ol B “l o
04621X-10-8  |ASSURANTORD | | 01/08/2019 |Morgan Stanley 01/23/2019 | Morgan Stanley 133.000 121391 ey 12,139 e [ R (Y . L I RN
055622-10-4 | BP ADR EACHREPSTNG SIXORD |C | 01/10/2019 | Morgan Stanley 017232019 | Morgan Stanley 143.000 57491 5729\ SM9 en o en o
12803K-10-9 | CAIXABANK UNSPONSORED SPAIN(C | 01/10/2019 | Morgan Stanley 01/23/2019 | Morgan Stanley 6,256.000 7867 7885 | o Tsery 318y 318y
136385-10-1 | CDN NATURAL RESOURCE ORD | C | 01/15/2019 | Morgan Stanley 01/23/2019 | Morgan Stanley 1,393.000 KLY 354821 ST 2332 @332
150870-10-3 | CELANESE ORD 01/08/2019 | Morgan Stanley 017232019 | Morgan Stanley 101.000 94391 9436 | 9439 € G
125523-10-0 | CIGNA ORD .| . .| 01/17/2019 | Morgan Stanley 01/23/2019 | Morgan Stanley 93.000 181331 18301 18133 (S O
249034-109 |DENTSUADR ~ |C | 01/17/2019 | Morgan Stanley 017232019 | Morgan Stanley 1,468.000 67940 69876 | 67940\ b 193 196
273202-10-1 | EAST JAPAN RAILWAY ADR C | 01/11/2019 | Morgan Stanley 017232019 | Morgan Stanley | 450000 | - 6899 6roz| 68991 (ony aonr oo
292505-10-4 | ENCANA ORD . _|C . | 01/23/2019 | Morgan Stanley 01/24/2019 | Morgan Stanley 7,690.000 50802 528681 50802\ b 2066 | 2086 .
26875P-10-1 | EOG RESOURCES ORD || 01/08/2019 | Morgan Stanley 017232019 | Morgan Stanley . 116.000 11,096 | A 17Wose | 06 06 %
307305-10-2 | FANUC ADR C | 01/03/2019 | Morgan Stanley 01/23/2019 | Morgan Stanley 1,118.000 16,840 18,303 16,840 1,463 1,463
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CUSIP i Number of Value Valuation (Amort- Temporary in Exchange (Loss) (Loss) (Loss) Received Interest
Ident- g Date Name of Disposal Name of Shares Actual at Increase/ ization)/ Impairment | BJJA.C.V. | Changein on on on During and
ification Description n | Acquired Vendor Date Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12+13-14)| BJ/A.C.V. | Disposal Disposal Disposal Year Dividends
Y2573F-102 |FLEXORD C | 01/08/2019 | Morgan Stanley 01123/2019 Morgan Stanley | 516000 | 4022 | 4137 4022 o s s
410345-10-2 |HANESBRANDSORD 01/07/2019 | Morgan Stanley 017232019 | Morgan Stanley . 6,614.000 86 %172 879461 L 82251 8225\
456788-10-8 | INFOSYS ADR REP ONE ORD C | 01/09/2019 | Morgan Stanley 01/23/2019 | Morgan Stanley . 8760001 o 8F14 | 92081 8B4 5940 5940
493267-108 |KEYCORPORD 01117/2019 | Morgan Stanley 017232019 | Morgan Stanley . 1,050.000 YO et 24y s70 so7y
501173-20-7 |KUBOTAADRREP50RD C | 0111612019 | Morgan Stanley 017232019 | Morgan Stanley | 407.000 | 30,7071 316851 O P P I I A . L0 I
60871R-209 | MOLSON COORS BREWING NONVT| | 01/17/2019 | Morgan Stanley 01/23/2019 | Morgan Stanley 411.000 2525 6327 2525\ b 80z 80z
60921V-101 IMONDIADR =~~~ |C | 01/04/2019 | Morgan Stanley 017232019 | Morgan Stanley . 182,000 79321 8605 | w82y 673 673
737010-10-8 | PORTOLA PHARMACEUTICALS OR 01/07/2019 | Morgan Stanley 01/23/2019 | Morgan Stanley . 1,284.000 21594 | 322331 0594\ 4639 4639
74762E-10-2 | QUANTA SERVICES ORD 01/23/2019 | Morgan Stanley 01/24/2019 | Morgan Stanley - 5,294.000 1721290 77495 w290 53661 5366
867224-10-7 |SUNCORENERGYORD ~~  |C | 01/08/2019 | Morgan Stanley 017232019 | Morgan Stanley . 931.000 2789 | 289261 21896\ b 10300 10300
874060-20-5 | TAKEDA PHARMACEUTICAL ADRR | C | 01/10/2019 | Morgan Stanley 01/23/2019 | Morgan Stanley .. 607.000 11,856 1 f2p2r) L R O A I 204 200
902494-10-3 | TYSONFOODSCLAORD 01/07/2019 | Morgan Stanley 017232019 | Morgan Stanley 189,000 106891 na3szy o 10689 6431 6431
904678-406 | UNICREDITO SPA UNSPONSORED |C | 01/10/2019 | Morgan Stanley 017232019 |Morgan Stanley | 1,159.000) 69591 6861 | 69591 ) ()] N
92857W-30-8 | VODAFONE GROUP ADRREP 100 D | 01/10/2019 | Morgan Stanley 01/23/2019 | Morgan Stanley . 196.000 o882y 3831 882y 20 20
958102-10-5 | WESTERN DIGITAL ORD | 01/08/2019 | Morgan Stanley 017232019 | Morgan Stanley 11810001 44936 440381 4493 @o8) (898)
959802:10-9 | WESTERNUNION ORD 01/08/2019 | Morgan Stanley 01/22/2019 | Morgan Stanley . 664.000 Smsezy mees | w2y oo 671y CIAN
9099999 Common Stocks - 'Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX 1,114,001 1,154,761 1,114,001 40,754 40,754 26
277923637 [EATONVANCEFRAVI 0110312019 | Morgan Stanley 0112312019 | Morgan Stanley | 2738062 | i328s8| 043 | 38| |||l || 38| 3es| s
9499999 Common Stocks - Mutual Funds XXX 132,858 136,043 132,858 3,185 3,185 511
9799998 Subtotal - Common Stocks XXX 1,246,859 1,290,804 1,246,859 43,939 43,939 537
9899999 Subtotal - Stocks XXX 1,246,859 1,290,804 1,246,859 43,939 43,939 537
9999999 Totals XXX 41,630,637 42,090,116 41,634,077 3,440 3,440 456,032 456,032 282,271 19,916
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company Owned
by Insurer on Statement Date
11 12
Do Insurer's
Assets Include
Intangible
Assets Total
Description Connected with Amount Book/
Name of Subsidiary, NAIC Holding of Such of Such Adjusted
CUSIP Controlled or NAIC Valuation Company's Intangible Carrying Nonadmitted Number of % of
Identification Affiliated Company Foreign Company Code ID Number Method Stock? Assets Value Amount Shares Outstanding
__________________________________________________________________________ ,_
1999999 Totals XXX XXX
1. Amount of insurer’s capital and surplus from the prior period’s statutory statement reduced by any admitted EDP, goodwill and net deferred
tax assets included therein: $ 0
2. Total amount of intangible assets nonadmitted § 0
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company
Owned Indirectly by Insurer on Statement Date
Total Amount 5 6
Name of Company of Intangible
Listed in Section 1 Assets
Name of Which Controls Included in Amount Number %
CUSIP Lower-Tier Lower-Tier Shown in of of
Identification Company Company Column 8, Section 1 Shares Outstanding
0399999 Total XXX XXX
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

Description

Codes

Code

SKQ — @® =~ O M

Date
Acquired

Name
of
Vendor

Maturity
Date

7

Book /
Adjusted
Carrying

Value

Change in Book/Adjusted Carrying Value

Unrealized
Valuation

Increase /
(Decrease)

9

Current
Year's
(Amortization) /
Accretion

10

Current
Year's
Other
-Than-
Temporary
Impairment
Recognized

1

Total
Foreign
Exchange
Change

BJ/A.CV.

12

13

Interest

14

Amount Due
and Accrued
Dec. 31 of
Current Year
on Bond
Not in
Default

Non-Admitted
Due
And
Accrued

16

Effective
Rate
of

When
Paid

19

Amount
Received
During
Year

20

Paid
for
Accrued
Interest

9199999 TOTALS

XXX
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative Current Hedge
of ltem(s) Strike Price, | Prior Year(s) Year Initial Total Effectiveness
Hedged, Used Exchange, Rate or Initial Cost Cost of Book/ Unrealized Foreign Adjustment Credit at Inception
for Income Schedule/ Type(s) of Counterparty or Date of Index of Undiscounte | Undiscounted Prem Adjusted Valuation Exchange Current Year's | to Carrying Quality of and at
Generation or |  Exhibit Risk(s) Central Maturity or Number of Notional Received | Premium (Rece (Received) Current Carrying Increase/ Changein | (Amortization)/ Value of Potential Reference Year-end
Description Replicated Identifier (a) Clearinghouse Trade Date Expiration Contracts Amount (Paid) Paid Paid Year Income Value Code Fair Value (Decrease) B/A.CV. Accretion Hedged Item Exposure Entity (b)
1759999999 Totals XXX XXX XXX XXX XXX XXX XXX
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
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SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Description Cumulative
of ltem(s) Indicate Strike Price, | Prior Year(s) | Current Year | Consideratio Total Hedge
Hedged, Used Exchange, Exercise, Rate or Initial Cost | Initial Cost of | Received Book/ Unrealized Foreign Current | Gain (Loss) | Adjustment Effectiveness
for Income | Schedule Type(s) of Counterparty or Date of Expiration, Index of Premium |  Premiums (Paid) on Adjusted Valuation Exchange Year's on to Carrying Gain (Loss) at Inception
Generation or | Exhibit Risk(s) Central Maturity or | Termination | Maturity or | Number of Notional Received (Received) | (Received) | Termination Current Carrying Increase/ Change in | (Amortizatio| Termination Value of on Termination and at
Description Replicated | Identifier (a) Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Year Income Value Code (Decrease) B/A.CV. IAccretion | Recognized | Hedged Item Deferred Termination (b)
1759999999 Totals XXX XXX XXX XXX XXX XXX XXX XXX
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
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SCHEDULE DB - PART B - SECTION 1

Future Contracts Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17 Change in
Change in Variation
Description Variation Margin
of Item(s) Margin Gain Hedge
Hedged, Gain (Loss) Cumulative (Loss) Effectiveness
Used for Book/ Used to Variation Recognized at Inception
Income Schedule/ Type(s) of Date of Adjusted Cumulative Deferred Adjust Basis Margin for in and at Value of
Ticker Number of Notional Generation or Exhibit Risk(s) Maturity or Transaction Reporting Fair Carrying Variation Variation of Hedged All Other Current Potential Year-End One (1)
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Trade Date Price Date Price Value Value Margin Margin Item Hedges Year Exposure (b) Point
1759999999 Total XXX XXX XXX XXX XXX
Broker Name Beginning Cumulative Ending
Cash Balance Cash Change Cash Balance
Total Net Cash Deposits
(a) Code Description of Hedged Risk(s)
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SCHEDULE DB - PART B - SECTION 1

Future Contracts Open December 31 of Current Year

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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SCHEDULE DB - PART B - SECTION 2

Future Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18
Description
of ltem(s) Hedge
Hedged, Cumulative Gain (Loss) Effectiveness
Used for Indicate Exercis|  Variation Gain (Loss) Used to at Inception/
Income Schedule/ | Type(s) of Date of Expiration, Margin Recognized Adjust Basis and at Value of
Ticker Number of Notional Generation or Exhibit Risk(s) Maturity or Transaction Termination Termination Maturity or at In Current of Hedged Termination One (1)
Symbol Contracts Amount Description Replicated |dentifier (a) Expiration Exchange Trade Date Price Date Price Sale Termination Year Item Deferred (b) Point
1759999999 Total XXX XXX XXX XXX XXX XXX XXX XXX
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
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SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 4 Book/Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Contracts Contracts
With With
Credit Book/ Book/
Description of Exchange, Master Support Fair Value of Adjusted Adjusted Contracts Contracts Off-Balance
Counterparty or Agreement Annex Acceptable Carrying Carrying Exposure net With Fair With Fair Exposure Net Potential Sheet
Central Clearinghouse (YorN) (Y orN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

[4£]

0999999999 Gross Totals
1. Offset per SSAP No. 64

2 Notafior nght o offet per SOAPNoEY
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Collateral Pledged by Reporting Entity

Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Year

1

Exchange,
Counterparty or Central
Clearinghouse

Type of Asset
Pledged

CUSIP
Identification

Description

Fair Value

Par Value

Book / Adjusted
Carrying Value

Maturity Date

Type of Margin
(I,Vorlv)

0199999999 Total Collateral Pledged by Reporting Entity

Collateral Pledged to Reporting Entity

Exchange,
Counterparty or Central
Clearinghouse

Type of Asset
Pledged

CUSIP
Identification

Description

Fair Value

Par Value

Book / Adjusted
Carrying Value

Maturity Date

Type of Margin
(L, Vorlv)

0299999999 Total Collateral Pledged to Reporting Entity
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SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of December 31 of Current Year
This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108

CDHS

Hedged Item

Hedging Instruments

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Change | Current Year Hedging Hedge Gain

Prior Fair Ending Fair | Gains (Loss) Current Year in the Increase Instruments' (Loss)in Current
Value in Full | Valuein Full | in Full Contract| Fair Value | Current Year Increase  |Hedged Item| (Decrease) in Current Year Current Fair Current Current Current Year

Contract Contract Cash Flows Gain (Loss) Increase (Decrease) in | Attributed to | VM-21 Liability Fair Value | Current Year Value Year Year Year Total Ending
Cash Flows | Cash Flows | Attributed to in Hedged (Decrease) | VM-21 Liability |Hedged Risk| Attributed to Prior Fluctuation of | Natural Offse | Fluctuation Not | Deffered | Prescribed | Additional | Deferred Deferred
Attributed to | Attributed to | Interest Rates | Item Attributed |  in VM-21 Attributed to | Percentage | Hedged Risk | Deferred the Hedge to VM-21 Attributed to | Adjustment | Deferred Deferred | Amortization| Balance

Identifier Description Interest Rate | Interest Rates (4-3) to Hedged Risk|  Liability Interest Rates (6/5) (8*9) Balance | Instruments Liability Hedged Risk | [12-(13+14)] | Amortization| Amortization| (16+17) | (11+15+18)




Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page
and not included on Schedule A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC Book /
Designation and Adjusted

CusIP Administrative Fair Carrying Maturity
Identification Description Code Symbol Value Value Dates
9999999 Totals XXX
General Interrogatories:
1. Total activity for the year FairValue § 0 Book/Adjusted Carrying Value § 0
2. Average balance for the year FairValue § 0 Book/Adjusted Carrying Value $ 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAC1S  ONAC2S ONAC3S ONAC4S GNACSS ONACES o

E25
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SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page)

1 2 3 4 5 6 7
NAIC Book /
Designation and Adjusted
CUSIP Administrative Fair Carrying Maturity
|dentification Description Code Symbol Value Value Date
9999999 Totals
General Interrogatories:
1. Total activity for the year FairValue$ 0 Book/Adjusted Carrying Value $
Fair Value § 0 Book/Adjusted Carrying Value §

2. Average balance for the year

E26




Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of
Amount of Interest
Interest Accrued
Rate Received December 31
of During of Current
Depository Code Interest Year Year Balance *

e OPENDEPOSITORIES | ||
CITIZENSBANK-OPERATNG PROVIDENCERI [ | 004 67963 6480837 |
CITIZENSBANK-DENTALUCDS PROVIDENCERRI [ | | @92739)|
CITIZENSBANK-FACETS PROVIDENCE,RI | || (110954
CITIZENS BANK-CLEARCYCLE PROVIDENCERRI [ | | (5954820)
CITIZENSBANK-ADMN PROVIDENCERI [ | | (863594)
CITIZENS BANK - CASHBLDG MGMT PROVIDENCE,RI | || (166618)
CITIZENSBANK-CERDIAN PROVIDENCERI | | | 52975 |
CITIZENS BANK - HEALTHEXCHANGE PROVIDENCE,RI | | | 80370
CITIZENS BANK-VALUEPAY PROVIDENCERI [ | | @2
RELIANCE TRUSTCOMPANY WARRINGTON.PA | [ N IR DR 1080
FHLBBANKBOSTON BOSTON.MA | | 100 Mot 78,191 31057061 |
0199998 Depositsin( 0) depositories that do

not exceed the allowable limit in any one depository

(See Instructions) - open depositories XXX XXX XXX
0199999 Totals - Open Depositories XXX XXX 384,374 78,191 30,092,336 | XXX
R SUSPENDEDDEPOSITORIES | | | | R B
0299998 Depositsin( 0) depositories that do

not exceed the allowable limit in any one depository

(See Instructions) - suspended depositories XXX XXX XXX
0299999 Totals - Suspended Depositories XXX XXX XXX
0399999 Total Cash on Deposit XXX XXX 384,374 78,191 30,092,336 | XXX
0499999 Cash in Company's Office XXX XXX XXX XXX 2,400 | XXX
0599999 Total Cash XXX XXX 384,374 78,191 30,094,736 | XXX

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

1 Janvary | (221156820 4 Apil | 7294329 7. 0y | 9,389,009 [ 10. October | 31,602,659

2. February | (19999498) 5. May | 78578568 | 8. August | 90,624,188 | 11. November | 98,127,406

3. March (4,312,254)| 6. June 27,530,092 | 9. September 46,336,875 | 12. December 30,092,336

E27
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Annual Statement for the year 2019 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9

Maturity Book/Adjusted Amount of Interest Amount Received

CUSIP Description Code Date Acquired Rate of Interest Date Carrying Value Due & Accrued During Year
665279-67-3  [NORTHERNINSTTREASPRM | | 12steore | fd00 . AT9072 Lo mest2| 1398
8599999  Exempt Money Market Mutual Funds — as Identified by SVO 4,759,072 15,812 1,398
000000-00-0 FEP FACETS REPURCHASE AGREEMENT [RA | 12312019\ 0483|3128
57629E-209 MASSMUTUAL PUSGMMRS ] 12312019 68331 46
8699999  All Other Money Market Mutual Funds 66,163 1,332
8899999  Total Cash Equivalents 4,825,235 15,812 2,730
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

States, etc.

1. Alabama AL
2. Naska AK.
3. Arzona AZ
4. Akansas AR
5 Calfornia CA
6. Colorado co.
7. Comnectict cT.
8. Delaware DE.
9. District of Columbia DC.
10. Florida U
. Georgia . ... ... . GA
12. Hawaii HI
13. ldaho .. ID.
14. Winois ] IL
15. Indigna IN
16. lowa A
17. Kansas KS.
18. Kentucky KY
19. Louisiana LA
20. Maine ME.
21. Manyland MD.
22. Massachusetts MA

. Michigan MI

24. Minnesota MN_
25. Mississippi MS.
26. Missouri MO,
21. Montana MT
28. Nebraska NE
29. Nevada NV
30. NewHampshire NH.
31. Newlersey ... . NJ.
32. NewMexico .. NM.
33. NewYork NY.
34. North Carolina NC
35. NorthDakota ND.
3. Ohio ... .OH,
37. Oklahoma oK.
38. Oregon OR
39. Pennsylvania PA
40. Rhodelsland RI
41. South Garolina SC.
42. SouthDakota SD.
43. Temnessee ™
44, Texas >
45. Uah T
46. Vermont VT
47. Virginia - VA
48. Washington =~ WA,
49. WestVirginia Wy,
50. Wisconsin Wl
51. Wyoming WY,
52. American Samoa = AS
53. Guam GU.
54. PuertoRico PR,
556. USVirginlslands VI
56. Northern Mariana Islands MP
5. Canada CAN
58. Aggregate Other Alienand Other ~ OT
59. Total
DETAILS OF WRITE-INS

5801 ..............................

5802 ..............................

5803 ..............................

5898. Sum of remaining write-ins for Line 58

from overflow page
5899. Totals (Lines 5801 - 5803 + 5898)

(Line 58 above)

1 2 Deposits For the Benefit
of All Policyholders All Other Special Deposits
3 4 5 6
Type Purpose Book/Adjusted Book/Adjusted
of of Carrying Fair Carrying Fair
Deposit Deposit Value Value Value Value
. X X X ............... X XX ................................................
XXX XXX
XXX XXX
XXX XXX
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OVERFLOW PAGE FOR WRITE-INS
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Assets

Exhibit 1 — Enrollment By Product Type for Health Business Only

Exhibit 2 - Accident and Health Premiums Due and Unpaid =~
Exhibit 3 — Health Care Receivables

Exhibit 6 — Amounts Due To Parent, Subsidiaries and Affiliates
Exhibit 7 — Part 1 — Summary of Transactions With Providers

Exhibit 7 — Part 2 — Summary of Transactions With Intermediaries

Exhibit 8 — Furniture, Equipment and Supplies Owned

Exhibit of Capital Gains (Losses)

Exhibit of Net Investment Income
Exhibit of Nonadmitted Assets

Five-Year Historical Data

General Interrogatories

Overflow Page For Write-ins
Schedule A - Part 1

Schedule A - Part 2

Schedule A-Part 3

Schedule A - Verification Between Years
Schedule B - Part 1

Schedule B - Part 2

Schedule B - Part 3

Schedule B - Verification Between Years
Schedule BA - Part 1

Schedule BA - Part 2

Schedule BA - Part 3

SChedL”e D - Part 1 F
Schedule D - Part 1A — Section 1
Schedule D - Part 1A — Section 2
Schedule D - Part 2 — Section 1
Schedule D - Part 2 - Section2
SchedueD-Part3
Schedule D -Part4
SChedl‘”e D - Part 5 FE
Schedule D - Part 6 — Section 1

Schedule D - Part 6 — Section 2

E01
E02
E03

-~ sl02

E04
E05
E06

©sl02

E07
E08
E09
S103

E10

Slos
slos
CEN

E12
E13

Et4
E15

E16
E16

Schedule D - Verification Between Years

Schedule DA - Part 1

Schedule DA - Verification Between Years
Schedule DB — Part A — Section 1

Schedule DB - Part A — Section 2

Schedule DB — Part A — Verification Between Years

Schedule DB - Part B - Section 1

Schedule DB - Part B - Section 2

Schedule DB - Part B - Verification Between Years

Schedule DB - Part C - Section 1

Schedule DB - Part C - Section 2

Schedule DB - Part D - Section 1
Schedule DB - Part D - Section 2
Schedule DB - Part E

Schedule DL - Part 1

Schedule DL - Part2
Schedule E - Part 1 - Cash

Schedule E - Part 2 — Verification Between Years

Schedule E - Part 3 - Special Deposits
Schedule S - Part 1 - Section2
Schedule S - Part 2

Schedule S - Part 4
Schedule S - Part 5
Schedule S - Part 6
Schedule S - Part 7

S104
S103

- E17
S0

E18
E19
Si1
E20
E21
Si1
SI12
SI13

CE2
E23

- si15

Schedule Y - Information Concerning Activities of Insurer Members

of a Holding Company Group

Schedule Y - Part 1A - Detail of Insurance Holding Company System

Schedule Y - Part 2 - Summary of Insurer’s Transactions With Any Affiliates

Statement of Revenue and Expenses

Summary Investment Schedule

Supplemental Exhibits and Schedules Interrogatories

Underwriting and Investment Exhibit — Part 1
Underwriting and Investment Exhibit - Part 2

Underwriting and Investment Exhibit — Part 2A

Underwriting and Investment Exhibit—Part2B
Underwriting and Investment Exhibit— Part2C
Underwriting and Investment Exhibit—Part2D

Underwriting and Investment Exhibit — Part 3

E24

S14
E25

E26

E27
E28

31
32
33
34
35
36
37
39
38
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