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Annual Statement for the year 2018 ofthe IMl@tropolitan Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 ULS. treaSUNY SECUMHES. .....cvvurerreeeeeieirsetnsieeseiestseee st sssseesessessssssessenes | essenes 166,879,620 | ............. 34 | ... 166,879,620 | ...evereveerereireinrnnes | v 166,879,620 | ............. 34
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES. .........ccovuevevieveverereeeeiereeeeeseenes | cveveresesisesssessesesiess | coeveseesenas 0.0 | oo e | e s (0] A 0.0
1.22 Issued by U.S. government sponsored agencies............owerereneeneenrereeens | seveevenne 10,867,917 | ....c..c.. 0.2 | 10,867,917 | .o | v 10,867,917 | ..cconvce. 0.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES)......ovvcvecvieieeicce ettt seesns | cresaesens 26,689,271 | ............. 05 | ... 26,689,271 | ..o | e, 26,689,271 | ............. 0.5
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccccecvviees | cevrrenas 43,050,490 | ............. 09 | ... 43,050,490 |[..ooooorvieriiieeiieens | e 43,050,490 | ............. 0.9
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............cccccveeeviveevevceceieiens | 067,421,837 | 14| 67,421,837 67,421,837
1.43 Revenue and assessment obligations N 1,578,603,484 | ..o | e 1,578,603,484
1.44 Industrial development and similar 0bligations.............cccoeeveveirieniicciiins v | cevrieeenad 0.0 [ oo e | s 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL.............cccovereeiecereeeeeeeeeeeees | eveereeninnns 156,804 | ............. (0 O O 156,804 | ...ocoveererceeeceees | e 156,804 | ............. 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........ccccoovvrrniinicnnns | cevenees 175,552,156 | ...cvvuvene 35 | e 175,552,156 | ..ovvoveeveerireireinnnnes | overeninnns 175,552,156 | ...cvvuvnne 35
1513 Al 0NN ...t sssnins | sbsessssss e issessenines | esineiand 0.0 [ oo [ e | e [V [ 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccoeees | cevevvveeneieeeiieeens | cvevevinns 0.0 [ oo e | e (0 [ A 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Lin€ 1.5271 ..o | s | cereeneeneens 0.0 [ o | e | e (0 [ I 0.0
1.523 Al Ot ...t essssienes | enian 129,478,144 | ............ 26 | e 129,478,144 | ..o | e 129,478,144 | ............ 2.6
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMHIES)...v.vveveceririieeeeiee sttt nanees | eesees 757,194,606 757,194,606 | ....ooovoerereirreninnnne | eerveeneenns 757,194,606
2.2 Unaffiliated non-U.S. securities (including Canada) ..471,419,795 471,419,795 | ... ....471,419,795
2.3 Affiliated SECUMLIES. ... .cvuveeeeerereieireeireireiserseeseseiesesseseissssssssssssssssnssessessesssenses | seessnnsnssessnnsssssessens | sesessneness0000 | onirnsisrisinsnnininns [ eorneesnsnssesnsnsens | covernesssensssssssssseseees 0
3. Equity interests:
3.1 Investments in MUtUl FUNDS.........cooerrrrinineieersesscerneesseseneieesseneeneens | eerersneenesnsnneneesnsnns | senersnennens0000 | o [ e | coveineseeeeseseseeeees (V1 I 0.0
3.2 Preferred stocks:
3.21 Affiliated 0 | e [ e | s [V O 0.0
3.22 UNAffili@ted........ccoeererieeieiieeireeis st | enesnees 44,841,400 | ............. 0.9 [ oo 44,841,400 | ..o | e 44,841,400 | ............. 0.9
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0 [ || 0 [ oo 0.0
3.32 UNAffilidted........c.oveerieeiiie et | eeeeeees 32,881,409 | ............. 0.7 | oo 32,881,409 ..o | v 32,881,409 | ............. 0.7
3.4 Other equity securities:
341 ATFIEEEM. .. ettt ettt | enea 923,291,425 | .......... 185 | ....... 923,291,425 | ... | e 923,291,425 | .......... 18.5
342 UNAffili@ted........ccveverieeirieeirss i | eresnees 33,062,200 | ......o.c... 0.7 | v 33,062,200 |...ovvevvenerrnirneinees | e 33,062,200 | ......oec.. 0.7
3.5 Other equity interests including tangible personal property under lease:
351 AfIIAEEA. ...ttt esns | sestens s ensnsentents | esseneenea 0.0 [ o e | s [V IO 0.0
3.52 UNAfilIAtE. ...ttt sssieees | sbesiees e | e 0.0 [ [ e | e [V [ 0.0

© ® N o

Mortgage loans:

4.1
42
43
44
45
46

Construction and land development
Agricultural

Single family residential Properties...........ccoovevvveceeeeeeiiieeeeeeeeeee e
Multifamily residential properties.
COMMETCIAI IOBNS.......oocvuieicieiiee bbb
Mezzanine real estate l0ans...........ccveveriieinnnee e

Real estate investments:

5.1
5.2

5.3

Property occupied BY COMPANY.......c..civriiiieririeereisieeesesee e sseeeeseen
Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........ccvrurrrnrrrirrninirrrsresnens
Property held for sale (including $......... 0 property acquired in
SatiSfACtioN Of AEDE).........overeeei et

CONTACE I0ANS.......cveiviciieee e

DEIVALVES. .....cocvvvicreieicicieste ettt bbbt

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments............cccccoeevvieiniieiccceienes

. Other invested assets
. Total invested assets

99,295,795 099,295,795 | ... ..99,295,795

94,438,728 | .......... 1.9 | e, 94,438,728 94,438,728

............... 427,190 cererreneeeenB2T190 | | e 427,190
................. 15,418 | oviiiee0.0 | i 15,418 | | v 15,418 | 0.0
.......................................... 0.0 | e [ | e | 0.0
.......................................... 0.0 | [ | e | 0.0
.......................................... 0.0 | s [ | e 0 | 0.0
............ 5,201,276 | ..ccceeea0.1 | 15,201,276 | | 5,201,276 01
................. MA14 | 0.0 |l A4 e | e 11414 0.0
O e [ XXX oo [ )99, SN PR XXX...
......... (39,077,917) | .vveeeerin(0.8) | 11rveeenn(39,077,917) | s | ereeeennnn(39,077,917) | ...........(0.8)
........ 258,017,509 | ...........5.2 | ........258,017,509 | ....cccooovvrrvvriinunner | e 268,017,509 | ...........5.2
..... 4,979,175,129 | ........100.0 | ....4,979,175,129 | .....ccceeevvveve0 | ... 4,979,175,129 | .........100.0
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Annual Statement for the year 2018 ofthe IMl@tropolitan Property and Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAI.........ccuiueiiirieiiei ettt bbbt s bbbttt b s 8,938,046
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........cccoveiiiiicieeicee s 20,322 20,322
3. Current year change in encumbrances:

3.1 Totals, Part 1, COUMN 13 ...t

3.2 Totals, Part 3, COIUMN ..ottt ettt ae et et n ettt sn ettt s s e nnaes 0
4. Total gain (Ioss) on disposals, Part 3, COIUMN 18...........ccciiiieieii ettt b bbb s s bbb bbb b a bbb s st et s s e bbb s s st ee (5,292)
5. Deduct amounts received on disposals, Part 3, COIUMN 15............coriiiieieicee ettt ettt b et n s bbb bbbt s ae bbb st bt s s seee 8,839,858
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbbt bbb a bbbt bbbttt b s e netee

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

7.0 Totals, Part 1, COIUMN 12.........couiiiieiiecineiece ettt

7.2 Totals, Part 3, COIUMN 10........cooiiieeeecececcice ettt sttt ettt ettt sttt ae s ss st et et ste s et et et sansn s snnaes 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN .. ..ottt v ettt a s s st et et s s et et et eseanss s st st atatatateseenanes 6,463

8.2 Totals, Part 3, COIUMN ...ttt bbb 91,336 97,799
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+6-7-8).........coccrririiiieieieiice ettt bbbt 15,419
10.  Deduct total NONAAMILEA BMOUNLS..........cerereierieriiieireireise s8R s ettt
11.  Statement value at end of current period (Line 9 MINUS LINE 10)..........ciueiiiiiiiiiei ettt bbb bbb b s bbb snnes 15,419

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DeCEmMbBEr 31 Of PrIOr YEAI..........c.oiueuiveiiieieieiceie et 41,269,384
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ccccuiueiiiieeicsice e 252,895,095

2.2 Additional investment made after acquisition (Part 2, COlUMN 8).........c.cccueueiiiireeieicecce e 250,965 253,146,060
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.......ovieeeeececececeeet ettt ettt ettt ettt a s an st et st st et et et eseanen s s nans

3.2 Totals, Part 3, COIUMN 1. ...ttt bbb 0
O Nl VT o] e [T [V OO TR 67,558
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.......cuiiiiiiiieiie bbbt

5.2 Totals, Part 3, COIUMN 8..........ooeveeieececeete ettt ettt sttt a ettt et s sas s e st ss s setetasssnsnsen 0
6. Total gain (loss) on disposals, Part 3, COIUMN 18...........c.coiiieiiiicieece et sttt s bbb s bbb bbb s bbb s sttt en
7. Deduct amounts received on disposals, Part 3, COIUMN 15............cooiiiceeeeceeete ettt ettt ettt s s s bbbt sttt s e sttt s s sesetesnsnes 866,063
8.  Deduct amortization of premium and mortgage interest points and COMMItMENE fEES..........ccviiiiveieiiiiie e 67
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COUMN 13 ...

9.2 Totals, Part 3, COIUMN 13.......eceeeeeeee ettt ettt ettt ae et et sa et et s s ettt s s e snaes 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ...ttt bbb bbb bbb s et bbb en st bbb sn st banas

10.2 Totals, Part 3, COIUMN 10.........cuuiiiiiiiiieiieeet bbb 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).......ccccvvriririniieirieee s 293,616,872
12, TOtal VAIUBHON GIOWENCE. ...
13, SUDLOAI (LINE 11 PIUS LINE 12)...uuieieieiiictee ettt sttt ettt ettt bbbttt b b s bbb s s st et b s s s e bbb s b e bbb s se bbb bt ee s bbb s e bbb b s ae bt s s aees 293,616,872
14. Deduct total NONAAMILEA BMOUNLS...........coirieiiiiii e
15. Statement value of mortgages owned at end of current period (Ling 13 MINUS LINE 14).......c.iuiiiiiiiiiiiie ettt 293,616,872
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Annual Statement for the year 2018 ofthe IMl@tropolitan Property and Casualty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PHOr YEAI..........ccciiiiiieeiieiicce ettt sttt bbb bbb s bbb bbb bbb e sttt s st b b s s s st s 176,991,488

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cc.coiuiueiiiiiiceercece e 36,718,410
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)...........coiriiiriiniinee e 73,234,687 109,953,097

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeectete ettt sttt s bbbttt sttt et s s st ettt sn st bt s s snaee
3.2 Totals, Part 3, COIUMN 12 ...ttt bbb bbb bt s s bbbt s s bbb s tee 0

4. ACCIUAL OF GISCOUNL. ..ottt ettt ettt bt s et et et ae b e s e b s ss s b e bbb e se b e bbb e es b et b s et e b et b s s as s e b et e b s se s et et s s e s et e bbb s e s eb et b s e seb et basanaeaa

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt s s s bbbt st bbb s e seaee 4,668,548

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiirriiiser sttt (14,194) 4,654,354
6. Total gain (I0ss) on disposals, Part 3, COIUMN 19...........c.iiiicce ettt bbb bbb b s s bbbt a bbb bbb b s st et b s sttt n s s 1,603,291
7. Deduct amounts received on disposals, Part 3, COIUMN 16............cccuiueiiieiciieiie ettt bbbt s b s bbb bbb s s 35,137,671
8. Deduct amortization of premium and AEPIECIALION...........cccuiiiieiieteiei ettt ettt bbb et ettt ee s b et et b s se b et e s b ssss b e bbb s st et b s ensnsebebanan
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, Column 17 (212,841)

9.2 Totals, Part 3, Column 14 (212,841)
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, Column 15...

10.2 Totals, Part 3, COUMN 1. ..ot 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 257,851,718
12. Deduct total NONAAMILEA BMOUNLS...........cuieieieiiiiei et
13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........cviuiiiiiiiiricirieinie ettt sttt ntes 257,851,718

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHiOr YEAI........ccieiviiieceeeeieieee ettt ssessst et st se et s s st b s st st st s st et st s s b e b et et s snseb et et s s eset et et s snsesasns 4,197,134,664
2. Cost of bonds and stocks acquIred, Part 3, COIUMN ..ottt sttt ettt bt se bbb st bbb st bbb s s et b s s st et s s e sesee 1,960,341,261
3. ACCIUAL OF GISCOUNL. ... .eevsesr ittt 8 8RR 6,733,609
4. Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12..c.ciiiriiiisiiteeiises bbb (21,827,734)

4.2 Part 2, SECHON 1, COIUMN 15.....e ittt sttt ettt st ettt et et ea s s s st st st tabebebernanas (5,111,600)

4.3 Part2, SECON 2, COIUMN 13......ocvirieceeceeeeeeee ettt sttt et a et se st e s s ssee st s s s setetas s snsnees (8,801,423)

44 Partd, COIUMN 1.tttk 334,745 (35,406,012)
5. Total gain (10ss) 0N disposals, Part 4, COIUMN 19..........ciiiiieieieieieceste sttt b bbbt bbb s s bt b st bbbt st (12,976,305)
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.........c.coviiuireiiiccee et bbb bbbt bbb nna 1,638,670,106
7. Deduct amMOrtiZation Of PIEMIUM.........ccciieieie ettt ettt ettt et a bt s et et e s et st et et s s e s et et b s e se s et b s s ss s e s e bbb sss et et es s ses et et et s et et et s s e sesetesasananens 11,022,958
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.ttt (4,343,955)

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

8.3 Part2, SECHON 2, COIUMN 6.ttt ettt ettt ettt et a et b et s s st bt s e snaee

8.4 Partd, COIUMN 15.......iuieriieiiereiecte st 95,255 (4,248,700)
9. Deduct current year's other-than-temporary impairment recognized:

9.1 PArt 1, COUMN T4t bbb

9.2 Part2, SECHON 1, COIUMN 17.......vivieeceee ettt ettt sttt en ettt ss st bt s s snsnaee

9.3 Part 2, SECtion 2, COIUMN 4.

9.4 Part 4, COUMN 3.ttt bbb b bbb bbbttt b s e sttt s a et s s b ettt s s nee 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNg SR(2).......ccvvvvveeereiiieieceeeeeieseeee e esssseesenas 539,450
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+445-6-T+8-0+10)..........coiuiiiiuiiiiiiiiee ettt 4,462,424,904
12, Deduct total NONAAMILEEA BMOUNES...........cuirieiiiiii e 1,034,344
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12)........cceuiiiiiiiieeiieecte ettt bttt bbb bbb s st et b s snsee 4,461,390,560
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Annual Statement for the year 2018 ofthe IMl@tropolitan Property and Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States......ccovvverrerreens | oo 167,036,424 | ..o 166,998,872 | ..oovvvvvereiene 166,597,899 | ..oovvvviriinne 167,493,550
Governments (Including all obligations 2. CANAUA........ceiieieicerecieees | et | ettt tens | ebestetess et sttt esinaes | erebeseiet sttt ettt benes
guaranteed by governments) 3. Other Countries......coooeceiiines | covvrvererriisieenans 26,689,271 | oovovvierean, 30,727,144 | .o 26,775,283 | ..cooverern 27,623,000
4, TOtalS..covoreescrisriressrissrrinenes | v 193,725,695 | .ovoovrvreriennes 197,726,016 | .oocrrrrrrenens 193,373,182 | ..oovvvrerrincnens 195,116,550
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....corereinrrerseienermnnsiennes | cnnveessrenereennns 43,050,490 | ..ovvrerrrnirinnnn 45,223,266 | ...oooovirericiinn 44217457 | oo 41,105,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS...oooiieeeeieiicceiicees | e 67,421,837 | oo 78,733,655 | oo 58,232,481 | oo 108,300,000
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...oserrrernsreenssrenerennes | covrensrinensnens 1,765,023,557 | ..coocvvvieenens 1,830,374,961 | ..o, 1,796,887,972 | .coovvvveens 1,715,149,377
Industrial and Miscellaneous, 8. United States.........ccoovvevveeeces | covvereiriiiienns 889,479,047 | .oovvrera 882,926,981 | .....ccoccvevene 905,915,269 | .....ccovvveveees 922,334,044
SVO Identified Funds, Bank Loans 9. €anada......ccoourmreeneremnrrineeis | e 47,187,315 | v 46,213,367 | .ovvorrircrinnnn 49,133,095 | ..o 47,812,771
and Hybrid Securities (Unaffiliated) 10. Other Countries............cococveves | ovevvevrenenenens 421,426,183 | ..o AT 776241 | ... 429,847,353 | ....cccue.. 430,078,528
11, TotalS. v | s 1,358,092,545 | ....coovvennens 1,346,916,589 | ........coenene. 1,384,895,717 | oovovvvvecnens 1,400,225,343
Parent, Subsidiaries and Affiliates 12, TORAIS...veeieeriieiisrienisriissiis | | chesensssssnsesnsssnsssnsssssssnsssnses | ansbsnssnssesssenssenssnsssssssnssness | ooesssess st
13. Total Bonds......cossuumssessssssssns | covvriorsriennnes 3427,314,124 | .....ccvvenevn. 3,498,974,487 | ..o 3,477,606,809 | ...coovorirreens 3,459,896,270
PREFERRED STOCKS 14, United States........cvverrermeere | cevreererenceeens 44,841,400 | ..oovorrrrrinnnn 44,841,408 | ..o 42,590,000
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ......oevererirriiririniinnes | seresiseissessssssssssssesressnnsess | srtsssessessssssssess s sessensenssess | stsessestess s estens st esssnsesas
16. Other COUNMMES. ......vuurierieins [ | cressesssssssssssssssssssssiienies | srvensesnsssssssssssssesssesssesssesces
17, TotalS. .o | v 44,841,400 | .o 44,841,408 | ..o 42,590,000
Parent, Subsidiaries and Affiliates 18, TORAIS. ..veeieeiiiiiiisrisrisris [ | cresnessssnssnsesnsssnssssssnsssnnes | sriensssnseseni s
19. Total Preferred Stocks......... | ....cccoene... 44,841,400 | ..o 44841408 | ..o 42,590,000
COMMON STOCKS 20. United States........ccvvevemereines | vovvverrerrinenens 65,943,609 | ..oovvvverricrenne 65,943,609 | ...oovvvrerrircienne 69,234,431
Industrial and Miscellaneous (Unaffiliated) 07 1o - T OO DTS TR
22. Other COUNMIES........oouisriiniis o | oo | e sesesssessssans
23, Totals...cooeriisiieicisinieieins | v 65,943,609 | ...cocvviiennnd 65,943,609 | ..ooovriiiinnn 69,234,431
Parent, Subsidiaries and Affiliates 24, Totals.......cooooniniiniiniiiiens | i, 924,325,774 | .oocvvvvvininnn, 924,325,774 | .ovvvvvnninnns 591,245,431
25. Total Common Stocks.....cee. | ccoovvrrriiecnnce 990,269,383 | ...oovrreerceenas 990,269,383 | ...coovvreririrnes 660,479,862
26. Total StockS.....ccmmmrmsnssssness | covivviiinninne, 1,035,110,783 | .oocovvcrvinnens 1,035,110,791 | coovvonnnrrernscnns 703,069,862
27. Total Bonds and Stocks...... | ......ccocc..... 4,462,424907 | ....ovvorrennn 4,534,085,278 | .....oovvvvrnnn 4,180,676,671

S104




Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
U.S. Governments
........... 193,374,738 ..13,258,001 | .oooierrern601,922 | e 2,460,980 . w00 1000 209,695,791 | e

............... 1,192,190 | | e e XX [ 1,392,383 1,392,383 | ..o
............... 6,243,841 |...............6,710,567 |.... v XX e [ 21,187,981 ..15,934,875 | ...............5,253,106
............... 2,788,907 | ...oovverirniiriiniiiniis | e XX i [ 4,108,907 e 193,907 | ..i.......3,315,000

2.7 TOalS.....cecieccrccesrnce e | ceeresenennenne 990,448 | 7,237,125 |............10,224 938 |............... 6,710,567 |....ccconcunee 1,520,193

GoIs

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

..18,044,602 |..............8 877,047 |........... 10,445,800 |............... 3,965,873 | .......... 99,9, GO DOV 41,333,322 | ..o .
..... 1,071,827 1,717,168

.. 11,617,627 |.

Totals... . 18,044,602 | ....

...3,965,873 | ..

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
............... 2,250,615 60,671,222 |....

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC 1ottt senne | sreneeneeees 88,434,258 |........... 662,555,104 | ........... 238,364,696 | ........... 327,559,205 | ........... 329,309,171 | .......... ) 0.9, O P 1,646,222,434 | ...oovorerrenn A7.2 | s | e 0.0 ... 1,646,222,434 | ..o
...5,867,071 ...13,750,126 15,343,872 52,762,774 35,865,430 123,589,273 . (X 123,589,273
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Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
7,866,659 204,685,046 243,165,371 16,435,564 |............... 2,391,849 474,544,489 | ..o 138 | [ 0.00 | 97,928,506 376,615,983
20,812,174 | .. 146,119,558 |...........279,349,474 | .. ...74,931,931 46,249,936 | .. ..567,463,073 |... . 203,756,714 | ...........363,706,359
211,350 25,856,811 82,562,104 3,483514 | .o 4,196,883 116,310,662 | ....oovveerireieenn3.3 [ e 0.0 e 59,110,607 |............. 57,200,055
386,083 11,326,074 38,623,249 120,571 50,455,977 16,729,131 | ... 33,726,846
............... 2,100,500 |...............5,290,182 reverrerennnnn 1,390,682 reerrerennnnn2,100,500
........... 833,349,743
7.
............. 10,000,000
................. 433,750
............. 10,433,750
8.
8.7 TOtAIS. ...ttt snrennes | ereseenses st aeneenes [V {01 {01 I [0 0. D0, S [ 0 {00 [0 {000 [0 | e, 0
9. SVO Identified Funds
.......... XXX oo oo X e e XX
.......... XXX oo oo X e e XXX
.......... XXX oo [ erreeeee X e [ e XX
.......... ) 0.9 CNN INTRNEY 0.9 CHRNNIRII INVRNNED 0.9 G
.......... ) 0.9 RN INTRINY 0.9 GRS INVRY 0.9 R
.......... D 0,0 TN RN 0.0 RN IR 0.0 SRR
9.7 TOHAIS. ...ttt rnsnes | erssanes .0 S XXX e | e, XXX oo oo X e | oo XK e | eereeesereseeisieeieennc e o000 |0 o000 il 0
10. Bank Loans
10,1 NAIC Tttt ssesesns | evestessessssessssssssssssanes | sressesssssssssssesenssssenss | eoessessesinssssessesessssseses | consesiessssessssssssssnsenss | cvesiessesensssssssessssassenss | sreererss XKKererrsnenns [ vvereniessnieseeenseen0 [ eveeeeeisiiseeiennen0000 et XXX e e XXX s s [ e
10.2 NAIC 2. .39,505,883 |.. .61,416,094
10.3 NAIC 3. ssssssessesns | ervsssssesssssssesssssessnenes | eonnveniesnrenss (31,320 [ civiiiiaiinns 43,185,952 | ..o | eeveenieieisnenseeesnnns | cereereee XXX | eeeeeeeeend3,917,272 | e 1.3 | XXX e | e XXX e | e [ v 43,917,272
104 NAIC 4. .32,541,605 |.. .34,399,050
10.5 NAIC 5. ssssssesssnsessssssesseses | eosersssenssssesssssssessesnnss [ sovenneinninnse 1, 10196 [ it e oo | oo XXX Lo 761,496 |01 [t XXX [ e XX e e [ eoveienienenns 1,761,496
10.6 NAIC ...t ssse s sstesseses | srsssssessssssssssnsessssanss | srsssssensssssensesssssnsene | srsnssnsessessnsenesssssnens | srnnsesesssssnansssssssnense | ernnrsnsensessnanensnanense | anerssrss KKKarersarsnanns | vnranenssrsnensersnrensssd [ eoeveinsrsnnenneronnnna0:0 | iiiiee e XXX eisseiisies | ennene e XXX it | eeiisissisnisissssnsnessnies | coerssssssnsesssssnsessessneas
10.7 TOAIS. ..o srsssensnssssnssnsessssnsennes | eonsnsrsnenssnssssnsenseensd | ennrernnenns20,200,472 | i 115,233,440 | o0 |0 e XX [0 141493912 | e XX L eineeee XX |0 s 141,493,912
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Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

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

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

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

11. Total Bonds Current Year

111 NAIC T eenessssnessssssseessssssensessnsenes | (A)ornns 304,175,655 |........... 900,793,368 |........... 492,201,226 |........... 415,111,941 | ........... 338,328,066 | ....vvovvrerririrriiinas 0] 2,450,610,256 | ..ooovvvrrvrrierrenen 703 |t XXX [ e XX [ e 2,043,459,486 |........... 407,150,770

11.2 27,675,693 |........... 189,017,020 |........... 341,088,411 |........... 135,477,099 |............. 82,115,366 | ..oovvevererereiiinns (IR 775,373,589 | ovvvveviieieeennn22.3 | XXX [ XXX | e 344,998,030 |........... 430,375,559

11.3 ..211,350 |.... .26,588,131 ..128,536,963 |.. 3,917,264 |... 5,516,883 ..164,770,591 ...59,904,514 |.. .104,866,077

114 NAICA.....iiieeeneiereseiesessiessesessssessnssensesssessesees | (@)eriennnn. 386,083 [ 13,183,519 | 71,164,854 | 120,571 | 0 [0 [ 00084,855,027 | 28 [ XXX e e XRX s [0 16,729,131 [ 68,125,896

115 NAIC S ..o esssssenesssssesesssssessesees | (@)oo [rii.3,861,996 | .iii005,290,182 | o0 [0 [0 [(€)1000e0 9,152,178 | 0.3 [t b XXX e XXX [ ee00000000.5,200,182 [ 3,861,996

11.6 NAIC B..oeeeereeenesneensenenesnssnseessssssesessssessesses | (@)ersriensinsinnnendd | | |0 [0 [0 [ (C)eviiiniciiiieenn0 |00 [ e XXX [ XX i [0 [ e 0

117 TOIS .o | e 332,448,781 | .......1,133,444,034 | ........1,038,281,636 |...........554,626,875 |..........425,960,315 | ......cceeovrerrinenn 0 [(D)....3,484,761,641 | ..o 100.0 [ XXX e XK X s [0, 2,470,381,343 . 1,014,380,298

11.8 Line 11.7858 % Of CoL 7.....ooirieeeiieeiieesscessisisissesienes | esrisisrsnieieisnnnnene 38 | o328 |98 | i 15.9 | i 12.2 |00 | i 100.0 [t XXX e [ e XK v XK | veesieieinieienene 7009 | it 29.1
12. Total Bonds Prior Year

12.1

12.2

12.3

124

12,5

12.6

12.7 .

12.8 Line 12.7a5a % 0f Col. 9.....ovoviiiiiiieiiccsinieesissssisisnnns | ennnnesnssresennneensns0:0 | 0.0 | 00 |00 | e 0.0 | o000 [ b XXX e [ e XK | 0.0 | it XXX | e 0.0
13. Total Publicly Traded Bonds

131 NAIC Tttt | svensesanes 287,891,194 |........... 771,488,278 |........... 263,304,504 |........... 382,447,444 | ........... 338,328,066 |......cccooerirrrreriiriinnns | e 2,043,459,486 | ......ccooeeereeeeenD8.6 | o0 |00 | 2,043,459,486

13.2 NAIC 2.t sessssssiesesssssesssens | erssnnennnnn 0,875,304 | i 90,765,883 |........... 105,621,157 |............. 70,530,264 | ............. 71,205,422 | oo | e 344,998,030 | .oovereererereeeen9.9 |0 | 0.0 | 344,998,030

13.3 .16,769,116 |. 37,691,538 |.. 1,246,977 |... 4,196,883 |.... ....59,904,514 ...59,904,514 |..

134 ...7,591,669 |. 8,939,058 | ..oooeveieeenn 120,571 | ....16,729,131 ...16,729,131 |..

13,5 NAIC Bu s sssesseses | consssstesessstesessssessenns | crestesessssesesessnsenenns |- 25,290,182 | ..ovovreieerieesienns | ..5,290,182 ..5,290,182 |..

13.6

13,7 TOAIS ...t essessenes | cbenaerenes 294,844,331 |........... 886,614,946

13.8 Line 13.7 as a % of Col. 7..... ....35.9

13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11
14, Total Privately Placed Bonds

T4 NAIC Tt ssnas | eraesesanens 16,284,461 | ........... 129,305,090 |........... 228,896,722 |............. 32,664,497 | ..o | s | e 407,150,770 | oo 11T |0 0.0 e XXX s [ 407,150,770

14,2 NAIC 2.ttt ssssnas | sraesesasens 20,800,389 |............. 98,251,137 |........... 235,467,254 |............. 64,946,835 | ............. 10,909,944 | ......ccooiviiririreriieiens | e 430,375,559 | oovovreriiieeennn 124 |0 0.0 e XXX s [ 430,375,559

14.3 ..211,350 |.... ...9,819,015 |. 90,845,425 |.. 2,670,287 |... ..104,866,077 . .104,866,077

144 NAIC ...t nins | cvevaesissesaenas 308,250 |...ccoveee. 5,591,850 |............. 82,225,798 | ...oocveeevcreeeieieisies | eereieeeieeeiese e | et | seeieneinns 68,125,896 | .....cvvvrernn 2.0 | o0 | 0.0 e XXX

145 NAIC 5. ssssenses | srsessessssessesessssesesess | sesessessesnes 3,861,996

14.6

147 TOAIS ..o s e snsenaes | ereessianeas 37,604,450 |........... 246,829,088 |........... 617,435197 |........... 100,281,619 |............. 12,229,944

14.8 Line 14.7 asa % of Col. 7..... . L3T ..24.3 . 9.9 | 12

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11......cccovvveveerees | covvviiersiniceninnen, S A T I U 0 A 29 | i 0.4

(@) Includes $.....573,136,807 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....53,222,658 current year of bonds with Z designations, $.......... 0 prior year of bonds with Z designations and §......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the

statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c)  Includes $.....5,290,182 current year of bonds with 5G| designations, §.......... 0 prior year of bonds with 5* or 5GI designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....

47,447,516, NAIC 2

$.....10,000,000;

NAIC 3§.......... 0;

NAIC4S§........ 0;

NAIC5 $

.......... 0;

NAICBS......... 0.



Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 2

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

2 3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations
1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured SECUMLES. ............cevvueieirieieiieiies [ eriiieiisiisisesiesisissies | onsnsesssssssesssssssesiesss | soesssssssesessmsesesssssnss | erossesessssenesssssnsosiess | asesisssssessasssssnsasseses

193,350,812 |.
...23,926

2,460,980

13,167,404 | ...

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured SECUMLIES...........ccoevierriieeiiiieins [ eoeieriseesssissrssisenss | eessssesssssessssnsssesssse | eerersssessssssessssssesessas | essssessssssssessnsesessnsnss | sossesessssesessnsesassnsesans

. U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities
3.5 TOtAIS. vt nsnsnnsnsens | serenenessnsenesneenend | e 18,044,602 | ...............9,522,388 | ............11,517,627 |..............3,965,873 | .......... D0, 0 SN IS 43,050,490 | oo 1.2 | i, 0

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..

.......... XXX
.......... XXX

4.5 Totals ...4,500,000 2,250,615 | oo 0 [ 60,671,222 K o 1 IO 0 [ 46,887,050 |............
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlGALIONS. ......coocveveeivecieeieeieeeic e | creeserans 84,009,572 |.......... 624,342,700 | .......... 208,173,339 | .......... 331,207,463 | .......... 346,526,477 1,594,259,551 | .ooevecrerins A5.7 | cooereeeeeeeeeieeeen | e 0.0 |... 1,594,259,551 | ..oevviveercrieieieians

5.2 Residential Mortgage-Backed SECUMLIES............cevvevvreveierierscieieienns [ coreireiins 10,291,757 | ............ 51,962,530 |............ 45,535,229 | ............ 49,114,516 | ............ 18,648,124 | oo XXX | e 175,552,156 0 [ | e 0 [ 175,552,156
5.3 Commercial Mortgage-Backed SECUMLIES...........ccvveveveieeiiereiiieeins | e e ————— e ————— . . . .
Other Loan-Backed and Structured Securities..

.0
9,811,707

..0

05.230 |....... 708,568 .

.......... ]

............ ,301,329 , 21,979 |..........365,174,601

Industrial and Miscellaneous (unaffiliated)

6.1 ISSUET OblIGAtIONS.......c.vecveviireirieicieceie et | cvevenseeens 20,138,591 476,249,127

262,450,823 421,605,572 | ............ 84,073,605 |............ 52,489,842 | ... XXXooovvivei [ o 840,758,433

6.2 Residential Mortgage-Backed Securities... 6,417,683 |. 15,398,134 | ... 6,674,664 B72,494 | e XX i [ 29,162,975 ...23,527,983
Commercial Mortgage-Backed Securities..... 125,957 |. 45,886,539 | ... 53,592,448 |. 710,225 | . ...100,315,169 ...89,015,033
2,594,035 |. 66,352,493 |..........167,117,696 |. .9,515,256 |... ..348,826 ...245,928,306 .244,557,600

............ 29,276,266 390,087,989 648,990,380 |............94,971,580 |............52,838,668 1,216,164,883 833,349,743

433,750 | ...

...433,750

.10,000,000
............ 10,000,000

.10,000,000
............ 10,433,750

. Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities




Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO.........cccooevviviiinnnn

9.2 Bond Mutual Funds Identified by the SVO....
9.3 Totals

. Bank Loans

10.1 Bank LOANS = ISSUBA.......ccvuiiiiriirciiiiienieeieesiset s | sereenissessssesnnssennns | crersnsieinsnssesssssssinsnes | sinsniesnsnsessssssssennnes | sosmsesesnsssesssnsesnnnes | sressessnmesssssesnmees | sneeninne XXX vvivires | v 0 e XXX [ erreeneee XXX s [ e | e

10.2 Bank LOANS = ACQUINEd.........cuvuireieiiiriieieiseece et sseisesssssssesnsesenes | erssssssnsesssssssssssssssnnss | soeessssnens 26,260,472 |.......... 115,233,440 | ..o e | o D, ST P 141,493,912 | oo [t XX it XXX i | | avreineas 141,493,912

10.3 TOAIS. ..ottt bsesnssesssssnsenesssnsesssssssnssnsens | crensessnssneessssnsnsensd | serveriareas 26,260,472 |.......... 115,233,440 | oo, [ I 0 e, L. S 141,493,912 | oo e XXX e e XXX e | s [ 141,493,912
Total Bonds Current Year

11,1 1SSUET OBlIGAtIONS........cveveveceieeicicrece et | eevesaenas 302,995,423 |.......... 927,493,269 | .......... 650,086,028 |.......... 494,614,234 | ..........406,963,365 | ....... XXX..oooorories | vornnee 2,782,152,319 8 e XX e XXX [ 2,276,366,549 | .......... 505,785,770

11.2 Residential Mortgage-Backed Securities... .16,733,366 |.
11.3 Commercial Mortgage-Backed Securities..... 125,957 |.
11.4 Other Loan-Backed and Structured Securities
11.5 SVO Identified Funds
11.6
11.7
11.8

67,451,261

52,262,024 |.
45,886,539 | ...

53,592,448 |.

...49,787,160 | ...
....110,225

...204,871,935
...100,315,169

...181,343,952 |. ...23,527,983

...89,015,033

Line 11.7asa % of Col. 7.........

60IS

Total Bonds Prior Year
12.1 Issuer Obligations
12.2 Residential Mortgage-Backed Securities...
12.3 Commercial Mortgage-Backed Securities.....
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds
12.6 Bank Loans
12.7 Totals
12.8 Line 12.7asa % of Col. 9.........

Total Publicly Traded Bonds

13.1 Issuer OblIgations............ccviieiiieiiiniieiececssssssines | i 283,644,832 | .......... 826,980,563 366,710,064 |.......... 403,948,843 | .......... 395,082,247 | ......... ), 9,9, SR R 2,276,366,549 . 0 [ 2,276,366,549

13.2 Residential Mortgage-Backed Securities... 11,094,013 |. 55,103,288 | ... 46,772,739 |. ..49,725,788 | ... ...181,343,952 ...181,343,952 |.

13.3 Commercial Mortgage-Backed SECUNHES...........cccovveveverireeirieeieeens [ e . 14,000,000 |... 6,629,511 |. 670,625 |... 11,300,136 .11,300,136 |.

13.4 Other Loan-Backed and Structured Securities...........c.coeeveerievevireeenns [evvrviieinnnnnn 105,486 | oo, 531,095 | 734,125

13.5 SVO Identified FUNGS..........ccovveveiereiesieicseeeeereseseeeeeseveessenees | ceereeren XX [ e ) 0.9 SN ). 0 S

13.6 BaANK LOANS......ooeiieieiiicieicicie st ssessssssesenns | sresesssissssssssessssnssans | sressssssessssnsssssnsssessns | soessnissesssssssssnsssessnnes

13,7 TOAIS.....coceceeiecee e snsenennns | oo 204,844,331 | 886,614,946 | .......... 420,846,439

13.8 Line 13.7a5@ % Of COL. 7...ovvveeiereieeeeeecseeeseesesesseseneisnnens | cvenensesnieneeneene 11O | i 35.9 | oo 17.0

13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.......ccceveerimieririeeenes | coerireciereriseianas 85 | i 254 | oo 12.1

. Total Privately Placed Bonds

14,1 1SSUET OblIgAtIONS........vvvveereeriieireiciese et ssesnes | enrenseenes 19,350,591 100,512,706 | .......... 283,375,964 |............ 90,665,391 |............ 11,881,118 | .ccoc. XXXereivervin e 505,785,770 505,785,770
14.2 Residential Mortgage-Backed Securities... 5,639,353 |. 12,347,973 | ... ...5,479,285 .61,372 |... .23,527,983 ...23,527,983
14.3 Commercial Mortgage-Backed SECUMtIES............cceveveeeerereerreeieiieiens | e 125,957 | .oovnee 41,886,539 | ............ 46,962,937 | .ooveveereee. 39,600 |..ovovverereererereeeiens | ereeeere e XX e e 89,015,033 | ..o 8 | 0 0.0 b XXX e 89,015,033
14.4 Other Loan-Backed and Structured SECUNES...........cc.cveveevevevrierenes | e 12,488,549 |............ 65,821,398 | .......... 166,383,571 |.............. 9,515,256 |...ccvevverern 348,826 | oovei XXX [ 254,557,600 | ...ovovvveereeeceen 73 | e | 0.0 [ XXX [ 254,557,600
14.5 SVO Identified FUNGS...........coeviveieeieieeecce s | v ) 0.0 S D ) .0 SN D D00 U XXX oo | e XXX s e | e 0 cooreeeeeereeeeee0.0 | 0 [ i 0.0 [ b XXX | 0
14.6 BaANK LOANS.......c.ouveiieieiieieicei ettt sssens | aesssssnsesssssssssssssssenss | seesissaneas 26,260,472 |.......... 115,233,440 | ..o | e | eeeeiee XXX i [ 141,493,912 | oo [ XX e XXX | e XX s [ 141,493,912
TAT TOAIS. ..ottt sens | eraeseeaaes 37,604,450 |.......... 246,829,088 | .......... 617,435,197 | .......... 100,281,619 |............ 12,229,944 | ..o, 0. 1,014,380,298 | ...ooveveieeeeenn 291 | a0 | 0.0 | XXX | e 1,014,380,298
14.8 Line 14.7.a5 @ % Of COL. 7....ovieieeieeieiee e seiniens | evessisssssseseisnees KTV AN I 24.3 809 | 9.9 | v, 12 | e 0.0 | v 100.0 [oveeee e XXX [ e XXX e e XX [ e e XK s | e, 100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, SECton 11.....oviieriiiiiisiisiieiins | coveisisisnienisinneas % 71 L ATT 2.9 | i, 04 [ i 0.0 | v 291 | XX e XXX [ XXX [ e XX [ e 29.1
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Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 of prior year. 2,499,857 2,499,857
2. Cost of short-term iNVEStMENES ACUITEM.............cooviveieieieecieeeeeee ettt enenes | etetetese et et ettt aeses 37,890,207 | ceooveeeeeeeeeeeee e 37,890,207 [ ..ottt | eretee et st et et sa ettt er et se et s s et ete st seetsaseserersies | ererretetes it et e et et e e st et et et et et et et et et et ere e e etens
3. ACCIUAL OF QISCOUNT.........oeee ettt sesssssssssessesassssesssessassesesesesesesesesesesesesesesns | sesesesesesesesesesesesesetesesetetesesetetatasatatas 13,157 | e T L A0 T BT BRSO TE PR STTOTRPROOE
4. Unrealized valuation INCTEASE (ABCTEASE)............ceevirireiiereiieieisiie ettt ss e st ssse s s s bns | saebessssesessseses st et es s e s s s st bes s s b sassesssna L0 O O O DO E TP PE TR
5. Total gain (I0SS) ON ISPOSAIS..........cvivirireiiiiietiicieiet ettt ettt ettt b bt s et b esaebessssetessnaetas | sbessssssebassetess st e b es st e s s et s st b s snass (2,806) | cvvoveevererereierieee e (2,800) [ .v.vovvieererceereieeie ettt et bens | eerebeser ettt ettt eb bt s ettt et et s et et esseaetes | Seaeteser et et ee et b st s et bbb st b et n s
6. Deduct consideration received 0N dISPOSAIS............cciiuiiiuiuiiciicicicrc ettt e se b s st sebesesebetes | seteseseseseses et et et et et et et et ettt et sanans 30,400,615 | oeooveeeiceeeeeecee s 30,400,615 [ ..ottt st | eaeetet et et e et st s et et b et st et e et ebe s st etersetetersies | etereetetess it et er et et e et et et ettt e ettt e e st ete et atens
7. Deduct amortization Of PrEMIUML.........cueuriiuieieieiceiee sttt s s nsees | £aebstessetstesse bt e s s s e s sttt s bt naes 0 | errrereisie ettt snaes | eberer et e ettt es s bbbt s e st s st ebe s nsesesanne | Shebssetesesere s s e a et s e et s e s b bR e st sea et s s s etesns | etessseteber et et s et et s ettt e s b bt et n et b nerena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccovcuiveiireinieiciciciees et ssisieies | cretessereses et ssse s ssse e ss e sasbe s s e L0 T T DO DO E SRR TR
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........ccceeierrrriniieiieeens | cveriieisisseese s 10,000,000 | .oooevererereeeereeeeeee s 10,000,000 | ..vovevieereirieierieeieeees s 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........ccueierirerieriiiereieiei et | feEsee st 0 ettt | ffnh e Rt E st | £feeE e R e R R bRt | £ Rt enE R
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....ceiiiuiuiiiiiiiiieiiiiectesissisissesiessssiessssienss | creressssssssssesesssssessssssesssssaesanans 10,000,000 | ..o 10,000,000 | ...oovvicicececccee e 0 | s (O I 0




Annual Statement for the year 2018 ofthe IMl@tropolitan Property and Casualty Insurance Company
SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year) 698,506
2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........cccovvrvrrrrniinrnrrrininnennns
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14.........cc.cceeeeririerenersrenenn, 0
3. Unrealized valuation increase/(decrease):
3.1 SECHON 1, COIUMN 7.ttt ettt bbbt bbb s b bt a et a bt s bbbt bbb s s st b e st s et et es et s s b baen (378,218)
BT 1= (o 728 o VT4 I K TP 44,640 (333,578)
4. Total gain (loss) on termination recognized, Section 2, Column 22 316,754
5. Considerations received/(paid) on terminations, SECHON 2, COIUMN 15...........ouiuriiiirie ettt b bbbt 364,417
6. Amortization:
8.1 SECHON 1, COMUMN 19......iieiieiictee ettt bbb bbbttt bt b e
8.2 SECHON 2, COIUMN 271 ....iiiiiiiiieie et bbb E bbbt 0
7. Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 SECHON 1, COMUMN 20.......cuiieiseieeieiriieie sttt sss et s et s s st s st
T2 SECHON 2, COIUMN 23......ooieeeeceeee ettt ettt a et s st s st s et e et e st esan e et s e st e s es et s s en st e s s s ee et sesetas et esesnaesssanaatans 0
8. Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 SECHON 1, COIUMN 18.....eeeeeeee ettt ettt ettt e ettt et et et et et et et et st et st s e st s e st st et et et st et en et en st eneneneseneneneseneeeet et esatesaeaeans 4,795,019
8.2 SECHON 2, COMUMN 20........c0ceereeieeieecie ettt es bbbt b s s s bbb bbb bbb s b s st b st b s s s sa st e st b n e (107,400) 4,687,619
9. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B+ 7 4 8)...c.cuoiiriiiieeeceeceee ettt ettt et naesenas 5,004,884
10, DEAUCE NONAAMIIEA @SSEES........vuiveiiicieiiicteetce ettt s bt b s bbb s et s s e s bR e s s b s A b s b bbb bR b s e s bbb bt s e b st et es
11.  Statement value at end of current period (LINE 9 MINUS LINE 10).......c.ciiiiueiiieiiecte ettt et a bttt a bbb bbbt ettt s et es s aees 5,004,884
Futures Contracts
1. Book/Adjusted Carrying Value, December 31, prior YEAr (LINE B PHIOr YEAT)........cccivucueiiieeieiereieiieieisie et sss st b bbb es e bbb se b s s s s st bbb sssbet s naebenas
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUmN)...........c.cceevcvevriiieveireisieeeeeee e
3.1 Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS...........c.cceveevercrneesieseisersieneenas
3.12 Section 1, Column 15, prior year. 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MinUS...........ccceeeevrieveiveeereeeeeseenenenns
3.14 Section 1, Column 18, prior year. 0 0
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus............cccoevvereevrevereennnn.
3.22 Section 1, Column 17, PriOr YEAI........cccveveeeeveeecreeeeeeeeeeee e . 0
Change in amount recognized: N—O—NE
3.23 Section 1, Column 19, current year to date minus...........ccccccvvevrn... . M
3.24 Section 1, ColUMN 19, PriOF YEAI........cceveererereeeeieieisereses s ssssssenens 0 0
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2)......cuiiieieiiecteieeies ettt ettt bbbttt ettt s st s et b st b s et et e s et e b st et s e st sse b et s e et et b se bt st et s an s et et se st s et et s snaetnas 0
4.1 Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)........c..cccvvuunen.
42 Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22 Amount recognized (Section 2, Column 16).........ccccvvverereeieeniieeiieerereeeenns 0
4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2).......cuurieeeeieireieeeie ettt ettt se et ees s st et s£ s8££ 8821282858288 £ e et 0
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized fOr terMINGHIONS IN PHOT YEAI..........vorururererrerrerreeeeeesssesesessessseesessessssssessesssssesssessess s s e ssessasssessess st ses st esssessessasssessessasssessassssesssnees
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations iN PrIOr YEAT...........cvvcueieiiieice ettt bbb aes
6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 =4.3 - 5.1 = 5.2) ..ottt nan 0
7. DEAUCE NONAAMILEA @SSEES........cviieireisciiiiie ettt £ b8 s s 8 8RR A R £ e sttt
8. Statement value at end of current period (LiNE 6 MINUS LINE 7).........cceveiiiieiiieiciietecese ettt st bbb bbb bbb bbbttt sensaes 0
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Annual Statement for the year 2018 ofthe IMl@tropolitan Property and Casualty Insurance Company

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

Sch.DB -Pt.C-Sn. 2
NONE
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Annual Statement for the year 2018 ofthe IMl@tropolitan Property and Casualty Insurance Company
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECtion 1, COIUMN T4 ...t 5,004,884

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance............cccoeuererreinrnrirrineeneereesseenseseeeeeeeens

3. TOAI (LINE T PIUS LINE 2)...uuiviiiieeiieteietete ittt ettt b bbb e a b s b bRt s s b st bbbt bbb s s bbb e bbb s bt e A bbb bR b b st b st b et bbb bbbt en s bens 5,004,884
4. PartD, SECHON 1, COIUMN B.......couiieeite ettt bbbt bbbttt bbbt es 5,201,276

5. Part D, SECHON 1, COIUMN B.......covviviiereiiteieiicts ettt bttt bbb s b st s bbb bbb b st bbb sttt bbb st s nas (196,392)

6. Total (LINe 3 MINUS LINE 4 MINUS LINE 5)......o.ouuriiieeeeieieeeireeeesecesee e sseseseeseesesssesseese s e esse st ss e ss st s e85 4284282848842 E 8 eeE 4R bR n e s enseneae 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 6.ttt ettt ettt a sttt s st et es et s et s s et et s st s et et s e et s st et ass et et s snsasanantanen 4,447 625

8. Part B, SECtioN 1, COIUMN 13........oiiiiiii bbb

9. TOAI (LINE 7 PIUS LINE 8)....ecvoeceeceeeeete ettt ettt e et a et e et et ae s e s et et s s e e s e st b s s et e s s s e e et e e st s et e e s e st e s aetetens e e et s et et n s et e s s s et et e aetesant et es et tesnteteneneees 4,447 625
10, Part D, SECHON 1, COIUMN B........couuevimreiiiieeiieeiieesi st 4,834,246

11, Part D, SECHON 1, COIUMN O....ouuioiieiceireieceteeeseeea sttt (386,621)

12, Total (LI 9 MINUS LINE 10 MINUS LINE 11)....uvuivireieeieieiiee ettt ettt ettt st s et s bbb s et e sttt b s s s et b s ettt s bt n e s 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27ttt ettt bbbt bbb bt s s st s et b s s e ses s saenses e 1,230,419

14, Part B, SECHON 1, COIUMN 20.........c.iiiiiiiiriiriisieiie ettt

15, Part D, SECHON 1, COIUMN T......oicviicicece ettt ettt ettt s bt st s st s s st enses et 1,230,419

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)......cuiuiiireiiieieiiecteiieete ettt ettt s b s bttt st bbbt st b st b s et s et b b e bt s b e bbb b s st et st b en st b e bt snae b nas 0

Si14
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Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDEN 31 Of PHIOT YEAN..........ovururrrierireerieiieeereeseise e issiseessssssssee s ssessessssssessassessssssessessanes | sessesssssssssssessasssesessessesssssnssessassnsnne 39,289,743 | ..o 39,289,743 | ..ottt | Steseaes e ettt a bttt
2. Cost of Cash EQUIVAIENTS GCAUITE............cueveieeeieicee ettt ettt sttt n et aebesenssassenastesenssaesasnss | stetesissssssessetesensntssensstesensnaesenansetans 3,120,173,362 | oo B120,173,302 | .eveeeeeeeeeeeieeeeeeteee e sttt ssasaesss | stesnaet st es sttt ettt et ettt et et ettt snanen
3. ACCTUAIL OF BISCOUNL.......oooveiieiiieieri bbbt | eebee bbbttt 1,414,095 | oo TA14,005 || e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........cceviuiveiirereiiesete ettt s se e a bbb s s bbb sbe b s s ssesssssaebasas | o4ebessssssessssesesesseses e s s b e b s e s et s s s et sen s s s s s b s s bns 0 [ ottt seaets | shebeseae b a et s et s bt s At b et b s e s s s st baes et esanaete | Hebebsasaebesseaee et ee et b et A s s b bbb st et st s a b naes
5. TOtal GAIN (I0SS) ON GISPOSAIS........eurvreerueerrerriseiseeereeseiseesasessesessessesessssessassessseesessessssssessessess e s ssessesssessessessanssessessessanssessessassuns | sesessssosssssssssessasssnssessessassanssessessanssnssnssnnes (15,119) [ cvoreeeeeeereerere e eesnees (15,119) | oottt | eveesses st b ettt bbbttt ann
6. Deduct consideration reCeived 0N QISPOSAIS..........c.ccvuevivcveieiiieieiecte ettt sttt ssesas b e st tes s s tssessetesensssssasseteses | ctetesessssssessetesessnsesessstessssaesasnsesans 313,414,566 | ..o BUIABL 414,506 | ...ttt ees | eeetetetet et et et et et et et et et et et et et et et et et et et et et et st e e et et et et e aees

7. Deduct amortization of premium....

8. Total foreign exchange change in book/adjuSted CAITYING VAIUE...........c.ccvuiveciriceeiecteee et ssse s s besassans | stesssssssessesssssssssessssssses et s sessss s bssssasssssssensessnean 0 [ ettt tes | Shebeiea et bt a b s b s A bbbt s et e s s e st bes et e s s et | Hebetsinaebesaea et et ee et b Rt s s b b s b e sttt t s ae b naes

9. Deduct current year's other-than-temporary impairment FECOGNIZEA..........c..uueuuiuiiriieireireeeiere ettt eens | seseesee e sns st se bbbt 0 | ettt ettt ettt ettt sttt snsetetsnssrenersnnetes | ehesssesesssetesaesetesassetesasenes et ntetenesesessenetesnsesasannese | nesetesiesesessesesesansetetant et et ae et et an st et e bt n et et esseaesanans
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9)..........cccevierireiieiirieeeieeeee et esiees | ceetesesesesesete s eeae et es st sessebesesaens AT 44T 515 | oo AT AT 515 | oot 0 | ettt 0
11. Deduct total NONAAMItIEd @MOUNLS.............oiiiiiiii s | fE bbb 0 et | | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)...uivuiuiieierisiiiieisiiisisicssisssesssssseesesssssessssassssssssssssssssessnsss | sossosssssssssssssesssssssessnsnsessessssassassssnsans AT A4T 515 | o ATAAT 515 | oottt 0 | ettt 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:...........ccccevveveviverriccnennes
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Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE A - PART 1

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

Properties Occupied by the Reporting Entity - Administrative
Units 4, 6, 8 and 10 River Farms Condominium..... .- v | Rl 10/27/1989. | 10/05/1995. ....88,182 5,170
Unite 12 River Farms Condominium o 1 10/20/1989. | 10/05/1995. ....22,046 1,293
0299999. Properties Occupied by the Reporting Entity - Administrative. 110,228 | . [ 15,418 | 0 6,463
0399999. Total - Properties Occupied by the Reporting Entity.. .110,228 0 6,463
0699999. TOtalS.......cvviiiiiiiiisiisi s 110,228 |0 | i 15418 | 0 6,463
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Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
MOSIC WESESNOTE..........cuviiecieiicecteeeete et TAMPA. ..o ‘ FL....... 11/01/2018. | Permanent IMPrOVEMENL............ccueiiuiieiieieieieceee ettt s ettt ses st s st sesassesesssesesensssesans | etesessssessnesesesssssesenseseseses | setesesssesesensssssssssesesensesens | eevesesisans 12,861
Broadstone Laurel Highland: LOMON....tici s VA...... 11/01/2018. | PErmanent IMPrOVEMENL. .. ... viueteiisiteiies et sttt es st etetsssesss st etessssssssesesesessasssesansssesessasesesensssssessssesesans | esessssesassssesesssssesansnsesesssss | teresssssesassnsesesssnsesansnsesenss | sevssesisses 7,461
0199999, TOtal = ACGUITET DY PUICRESE. ...ttt ettt ettt ettt ettt ettt ctet et eesstetescaetetessetesesssaess  shebessssssssssesessssssesesssesesassssesasoesetesesseseses e teteteeset et eeetetesessesesanesetesssetesans | 4assedesssssesossssssesassesesesssesesases et et e set et s es et et nsetesnssaans {0 [ OOOORRRRoToTTs | I [T 0 20,322
0399999, TOAIS..........cvuiiieeieicitiei ettt bt et eh fedsehethes s b et b et et b et eE s b oL a8 b b e b e R b b L Lt e et e R b bt bt ettt ne | febaetieh et eE et h L oL e bR bbbttt 0 [ cooreeeeveeeeeeeersenieneens0 [ e, 0 20,322




Annual Statement for the year 2018 of the

Metropolitan Property and Casualty Insurance Company

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includmg Payments During the Final Year on "Sales under Contract"

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain | Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.CV. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B.JA.C.V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
Mosaic Westshore. Tampa FL....[11/01/2018. | MMP OWNers, LLC.......cccocumervevmerreireerriinsenns | covenne 5,146,913 12,861 | ....... 4,699,805 | ......... 49,988 | ..ooouereirennes | cereirneerniniennenns ..4,662,678 | ... 4,657,424 (5,254) (5,254)| ..........407,950 | ....... 190,746
Broadstone Laurel Highland: Lorton VA... | 11/01/2018. | MMP Owners, LLC.. 4,533,763 ,139,735 39,860 4,107,337 | ....... 4,107,298 (38) (38)]........311,288 | ....... 118,367
Units 4, 6, 8 and 10 River Farms Condominium. ... | West Warwick ... RI.... | 12/31/2018. 237,969 61,299 1,190 60,109 60,109 0
Unite 12 River Farms Condominium. .| West Warwick ... RI.... [12/31/2018. 59,492 | .o e 15,325 298 15,027 | oo 15,027 0
0199999, Total - ProPerty DISPOSEM. ........rvvvusoieieiseseseisssesesssssesesssses s ss bbbt nnnsses | e 9,978,137 |.............20,322 | ....... 8,916,164 0 0 (91,336) 8,845,151 | ....... 8,839,858 0 (529)] ............(5292) ] ........719,238 | ...... 309,113
0399999. Totals. 9,978,137 ,916,164 0 0 (91,336) 8,845,151 | ....... 8,839,858 0 (5292)] ... (5,292) | ......... 719,238 | ....... 309,113
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SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

vo3

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13

Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation

Mortgages in Good Standing - Farm Mortgages
0000198601......cooeveerneereirerierierireeenns | eeeriieees COCNISE.....vovevereereieteeie i 02/06/2018. 535 [ ... 783,300 | - 300 | - e - - 2,673,248 | 01/23/2018
0000199039 . | Cass 10/13/2017. 485 |... 569,336 | - e ———————— - - - 1,276,340 |06/02/2017
0000199055, .. | Jackson 08/23/2017. 439 | .. 5,995,706 | - 700 | - ... - - 10,270,206 |07/11/2017
0000199058 | Platte 07/21/2017. 410 |.... 931,908 | - 27 | - ... - - 2,046,750 |06/20/2017
0000199084 Napa.. 11/30/2017. 4.28 |. 5,156,629 | - 929 | - - - 17,357,647 | 07/11/2017
0000199125, o [ MINIAOKA. ... 12/20/2017. 422 ... 356,291 | - 83 |- . - - 1,556,510 | 08/21/2017
0000199131 . | Lafayette 11/08/2017. 5.66 |........ 1,200,000 | - e ——————— - - - 2,213,000 | 08/31/2017
0000199152 Douglas . [12/22/2017. 3.94 |. 1,870,672 | - 361 | - - - 6,371,725 | 12/31/2017
0000199158, . | Lunenburg 07/02/2018. 4.05 | ... 2,266,899 | - 222 | - .. - - 4,287,707 |12/31/2017
0000199159 . |Lane. 08/01/2018. 3.82 | ... 9,701,935 | - 1122 | - .. - - 18,385,629 | 12/31/2017
0000199160. Lane. 08/01/2018. 4.08 |. 5,678,991 | - 466 | - - - 10,762,320 | 12/31/2017
0000199171 11/30/2017. 412 | .. 3,074,140 | - 245 | - .. - - 7,630,619 | 10/04/2017
0000199185. 01/31/2018. 455 | .. 1,356,655 | - 223 | - .. - - 2,351,432 | 12/18/2017
0000199188 12/12/2017. 440 |. 1,898,872 | - 66 | - - - 3,498,000 | 11/07/2017
0000199191 12/14/2017. 430 |...... 842,964 | - A7 | - .. - - 1,441,625 | 11/01/2017
0000199208 .. | Dickinson 01/09/2018. 435 | .. 392,700 | - 87 | - . - - 740,970 |10/27/2017
0000199210. ceveeeees | MONEGOMENY.oooi s IL 01/10/2018. 425 | ... 963,49 | - 52 | - .. - - 2,390,130 | 11/30/2017
0000199232.....covevrereineirerierieeereeeens | ererieees DeKalb........cvveriecrieeiseieeiies IL 01/18/2018. 405 | .. 2,056,063 | - 62 | - s - - 4,591,735 [11/21/2017
0000199292 . | Mower. 02/08/2018. 41T .. 292,726 | - 15 |- .. - - 531,640 |01/03/2018
0000199296, seveeneens | Livingston 01/17/2018. 4.05 |..... 1,746,800 | - 237 |- .. - - 4,200,095 |12/11/2017
0000199307......corvvereineireiissiesesesenns | rererienes Cass 02/05/2018. 415 | ... 2,150,000 | - e s - - 4,249,980 |01/02/2018
0000199316, . | Rapides 03/02/2018. 413 | ... 461,855 | - "i- .. - - 2,322,565 | 01/03/2018
0000199352 cevereeeens | MONEGOMENY.ooovs [\ 03/14/2018. 450 |.... 693,514 | - 49 | - .. - - 1,612,174 |01/22/2018
0000199359.......cruumvimrirrrierireriereienins | reveriiens MACON. ... [OOSR SOOI 03/08/2018. 3.90 |.... 277,217 | - 21 | - s - - 678,729 |02/06/2018
0000199364.........coomrvmeirerierirneererineinns [\ - 04/06/2018. 4.00 |..... 266,410 | - 28 |- .. - - 1,296,012 |01/26/2018
0000199373, v | OsCEOIlR . . | I 04/26/2018. | ....coovvvnne 484 | ., 14,931,180 | - e - - - 26,060,262 |08/22/2018
0000199374........vvreerrinererierineerseenns | coreriens SCHUYIET. .o IL 04/16/2018. 485 | .. 1,649,146 | - 42 | - - - 2,550,489 | 03/16/2018
0000199379, .... | Macoupin................... IL 04/05/2018. 4.95 | ... 1,819,937 | - 82 |- .. - - 3,491,270 | 03/18/2018
0000199416, sevenenens | Crawford A 04/05/2018. 479 | ... 2,470,318 | - 28 |- .. - - 4,813,100 |03/13/2018
0000199425........oooeerrineinerierineirneeiens | eererinees Praifie. ..coooevvveereriseiseiinei AR........ 03/29/2018. 464 | .. 1,798,368 | - 68 | - s - - 5,230,000 | 02/22/2018
0000199452 . | O'Brien, A 04/25/2018. 470 |... 500,000 | - e ———— - - - 884,010 |03/07/2018
0000199454 seveeneene | Dodge NE 07/02/2018. 430 |..... 978,700 | - e ———————— - - - 2,529,130 | 03/08/2018
0000199456..........corrermrrerrrirerrirenrinns | eevirenees WAEONWAN. ...ttt 1Y\ S 05/04/2018. 455 |... 544,957 | - s e - - 1,046,770 |03/08/2018
0000199465, ... |Mason 04/12/2018. 5.00 | ... 3,347,775 | - e ——————— - - - 5,061,880 | 03/24/2018
0000199479 . | Hardin 06/18/2018. 414 | ... 2,999,286 | - e - - - 5,092,099 | 03/30/2018
0000199496 05/21/2018. 438 | ... 2,399,715 | - - - - 5,634,000 |03/26/2018
0000199521 Chelan . 107/13/2018. 475 |. 2,735,599 | - - - - 4,710,000 |04/04/2018
0000199530. ... | Jefferson . 06/06/2018. 465 ... 2,530,662 | - - - 4,917,820 |04/09/2018
0000199559 . [ D& Witk IL 07/18/2018. 450 | ... 1,497,295 | - - - - 2,499,912 | 06/07/2018
0000199680. Arkansa: 07/27/2018. 475 | ... 847,900 | - - - - 1,531,600 |06/26/2018
0000199697 09/05/2018. 460 |..... 1,249,100 | - - - - 3,198,320 | 07/02/2018
0000199698 09/05/2018. 460 | ... 1,099,100 | - - - - 2,814,520 | 07/02/2018
0000199703 IL 08/23/2018. 435 |. 1,586,330 | - - - - 3,868,450 | 07/12/2018
0000199737. sevenenes | OsCEOIR . . [ 09/28/2018. 775 | e 1,596,000 | - - - - 2,779,762 | 08/22/2018
0000199776.......orerrererreirerierieeereeenens | eorerieees LOGAN. .1ttt s IL 09/21/2018. 438 | .. 1,888,711 | - s e - - 3,144,950 | 08/30/2018
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1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13

Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation

0199999. Total - Mortgages in Good Standing = FAMM MOMGAGES. ........euiiiiuitiiteiies ettt ettt ettt et et sseaesssesessssesesasseses s esesehasns | s1ssesesssssssssssesesesasscs et anesesebsnsesenanesesssnsenannsesesssnsesannse | arsssesassssssasnss 99,455,158 | ..o 0 5,509 0 0 | o (V] I 206,595,132 XXX

Mortgages in Good Standing - Commercial Mortgages - All Other

0000702950. v [INEW YORK ..o 09/15/2017. 65 | s 17,985,311 | - 2464 | - ... - - 32,834,732 | 10/30/2018
0000702975. we | MIAML.. 11/02/2017. 1,000,000 | - e ——————— S - - 1,551,590 |12/11/2018
0000702995, . | SOUTH JORDAN 03/01/2018. 1,100,000 | - - - - 1,909,722 |01/01/2018
0000702996, SOUTH JORDAN 03/01/2018. 1,000,000 | - - - - 1,725,923 |01/01/2018
0000703002 .. | KATY.... 01/16/2018. 1,991,662 | - - - 3,333,333 | 02/01/2018
0000703003 . | NEW YORK (MANHATTAN) 02/08/2018. 4,000,000 | - - - - 7,033,585 | 01/25/2018
0000703004 BOSTON.. 02/22/2018. 9,500,000 | - - - - 16,530,364 |02/01/2018
0000703008 ... NEW YORK. 04/02/2018. 6,500,001 | - - - - 16,145,059 |01/01/2018
0000703010. . | BOULDER 03/01/2018. 755,000 | - - - - 1,322,937 | 11/16/2018
0000703012 SAN FRANCISCO .| 02/02/2018. 4,321,225 | - - - 6,823,721 |01/01/2018
0000703014 .... |LOS ANGELES 02/06/2018. 7,800,000 | - - - - 12,493,993 |01/01/2018
0000703015. . |HENDERSON.......ovvrrrieirerinrinerienes 02/05/2018. 5,400,000 | - - - - 9,443,862 | 01/01/2018
0000703016, LOCKPORT ll 01/29/2018. 243913 | - - - - 384,964 |02/20/2018
0000703017..couvvmvrrreeeererieeieeerenisninns seeerneeens | ELGIN.... IL 01/29/2018. 137,500 | - - - - 217,014 |02/20/2018
0000703018 ... |ELK GROVE IL 01/29/2018. 84,891 | - s - - - 133,982 |02/20/2018
0000703019, weeceneeens | LINCOLNSHIRE.............. IL 01/29/2018. 83,696 | - e ——————— - - - 132,095 |02/20/2018
0000703020.........ccorermeeneireriereerirneerens [ eererienes REDWOOD CITY.....oevvvneen (o7, 04/05/2018. 1,237,625 | - s C - - 2,179,684 | 01/11/2018
0000703023 veveenneens | LOS ANGELES 02/01/2018. 1,991,524 | - 1524 | - .. - - 3,720,238 | 01/01/2018
0000703024.........ccomvrmeerereererneernerisninns veverneerns | WASHINGTON....ooviririneiecieeiieniecieenas 02/08/2018. 5,283,883 | - . 11,568 | - ... - - 8,122,899 | 01/01/2018
0000703026..........corerrrireirerierieniseneins | rererienes LEWISVILLE.........oooeeereeeeieercerieeesseessessssssissssssssssssssssssssnssssssssnssnssssnsens | Tuvrrviens | evvvsssessnnees 06/19/2018. 2,100,000 | - e s - - 3,230,769 | 02/01/2018
0000703027........oncvemreererrerirerereeereeiesniens seveeneeee | MINNEAPOLIS 02/22/2018. 5,330,341 | - 6,005 | - ... - - 8,232,459 |11/26/2018
0000703030. veveeneee | NEW YORK. . 02/21/2018. 1,993,205 | - 1,205 | - .. - - 3,844,676 | 11/01/2017
0000703031.....oomvvvmrrrrererierieriereinenins [ eeverieens WAILEA......ooorirnninrinerienes Hlooe. 03/02/2018. 4,000,000 | - e ———————— S - - 6,621,420 | 01/01/2018
0000703033 ceveneres | TEMPE s [V AR IS 02/20/2018. 911,000 | - e ——————— S - - 1,401,538 |01/01/2018
0000703034.........coevierrrercireirieeerscinnis vevenreneer | PASADENA. ..o, CA........ 04/02/2018. 2,049,500 | - . - - - 3,742,012 | 03/01/2018
0000703036........ocvvmerrrererrerererereeerseenns | eererirees LONG BEACH........ceieercerriserieeieriseineenns CA..coovene 03/15/2018. 195 | s 12,445,934 | - 8434 | - i - - 22,053,634 |03/09/2018
0000703037. .... |ALTAMONTE SPRINGS. [ 03/29/2018. 4,522,000 | - s - - - 7,407,044 | 03/01/2018
0000703041 . | eveeees |MINNEAPOLIS 05/24/2018. 95 | s 11,955,556 | - . 15,556 | - ... - - 19,854,401 | 05/01/2018
0000703042........cermeerrereinereeeineerneenens | eeverinees PALO ALTO 06/15/2018. 25 | s 10,500,000 | - e C - - 17,281,106 |06/01/2018
0000703046. . |HOUSTON 07/02/2018. 5725912 | - 4662 | - .. - - 8,910,584 | 05/11/2018
0000703049 07/31/2018. 3,000,000 | - e ———————— - - - 4,591,368 |06/07/2018
0000703067 ........cvvomrrermrrerrrrirenrirennies | eeverenees SAN FRANCISCO 08/28/2018. 3,370,000 | - s e - - 6,408,062 | 06/20/2018
0000703069 wee | SUNNYVALE.......ccoomriniriirirninne 08/30/2018. 2,000,000 | - e ——————— - - - 3,233,107 | 07/01/2018
0000703085. .... | ATLANTA 08/15/2018. 4,474,363 | - 3378 | - ... - - 6,797,679 | 09/01/2018
0000703102. . | SAN FRANCISCO 12/28/2018. 8,000,000 | - e - - - 15,667,842 |12/01/2018
0000703103 WASHINGTON D.C. 09/21/2018. 7,143,561 | - 251 | - - - 14,048,938 |07/30/2018
0000703110. .... |LONG ISLAND CITY 11/29/2018. 1,000,001 | - s - - - 1,579,531 | 10/01/2018
0000703113 . [WASHINGTON.......oovrermierienireererinerieninenes 10/23/2018. 6,517,071 | - 2,449 | - ... - - 10,924,370 |09/28/2018
0000703126. DALLAS . [12/19/2018. |. .25,000,000 | - s - - - 38,850,039 |12/07/2018
0000703129 vevcvneens | NEW YORK CITY. 12/06/2018. 284,769 | - 0]- .. - - 563,362 |01/01/2019
0000703133.....0everneersreseensreseneissensnnens | eevsrenees ATLANTA 12/18/2018. 995,082 | - 82 | - v, - - 2,158,429 |01/01/2019

0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other..... ..193,734,523 61,944 0 0 ..333,442,068 XXX
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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
9 10 1 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Mezzanine Loans
0000703128 | ........... | NEW YORK CITY ...ieuiiuiiienescisienississsss st ssisssssssssssissns | NY........ I .................. 12/06/2018. 3.83 |...... 427,190 | - 38 | - - 845,043 |01/01/2019
0699999. Total - Mortgages in Good Standing - Mezzaning LOANS............ceuiiiicisiscis s eoesississ et snrsesnene | ceeees 427,190 38 0 XXX
0899999. Total - MOrtgages i GOOU STANGING.........c.euiiiueiiiitete ettt ettt ettt etttk etssetes e etetesssetessesesesesssseses et etesesseseseneaesesessesesas | eesesessssssetassssssessssesesessssesessssesesessssesasassesesassnsesansssssesssns | beressssesasnssesan 293,616,871 67,491 0 XXX
3399999, TOMAIS. .....uvveiriretiiicieieese ettt tetsteets eesebebebsses et e beb et sse bt ettt e s b st b s Rk e RSt AR b s E et R b ke b et et h ekt s AR et et es  fetabsesebetasae s et e e bt et st bbbt s ettt s s s st etennnenens | drereteniesesisiene 293,616,871 | ..o 67,491 0 XXX
General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.
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SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings

Mortgages in Good Standing - Farm Mortgages

0000198601 COCNISE.....couieiiiiric s 02/06/2018........ccoocvvees [ s 5.35 846,750 | ..o 136,250 2,673,248
0000199158 Lunenburg 07/02/2018.....covrvrriens [ s 4.05 2,293,693 | - 4,101,206
0000199159. . | Lane... 08/01/2018. 3.82 9,816,433 | = o | s 14,668,723
0000199160. Lane... 08/01/2018......covrvrriens [ s 4.08 5,746,204 | - 8,586,570
0000199185. 01/31/2018.....eoevcines [ s 4.55 1,378,716 | - 2,351,432
0000199208. . | Dickinson 01/09/2018 4.35 398,988 | - 740,970
0000199210. . | Montgomery. 01/10/2018, 4.25 999,285 | - 2,390,130
0000199232 . | DeKalb. 01/18/2018 4.05 2,074,038 | - 4,591,735
0000199292 . | Mower. 02/08/2018, 417 299,752 | - 531,640
0000199296, . | Livingston 01/17/2018 4.05 1,746,563 | - 4,200,095
0000199307 02/05/2018......covvrvrriens [ s 4.15 2,150,000 | - 4,249,980
0000199316. Rapides 03/02/2018.....covvvrrines [ o 413 461,844 | - 2,322,565
0000199352. . | MONtGOMENY....ocvoiriireiierieieies 03/14/2018, 4.50 699,000 | - 1,612,170
0000199359. . |Macon 03/08/2018 3.90 337,196 | - 678,729
0000199364. . | Grant.. 04/06/2018. 4.00 266,382 | - 1,296,012
0000199373. . | Osceola.. 04/26/2018, 4.84 14,931,180 | = oot | e 27,400,012
0000199374. o | SChUYIET ... 04/16/2018 4.85 1,649,103 | - 2,550,489
0000199379. . | Macoupin 04/05/2018, 4.95 1,847,940 | - 3,491,270
0000199416. . | Crawford. 04/05/2018, 4.79 2,470,290 | - 4,813,100
0000199425. . | Prairie. 03/29/2018, 4.64 1,798,300 | - 5,230,000
0000199452 O'Brien... 04/25/2018......cvvvvvrines [ e 4.70 500,000 | - 884,010
0000199454 07/02/2018.....covvvvriaes [ s 4.30 998,700 | - 2,529,130
0000199456. . | Watonwan 05/04/2018, 4.55 549,338 | - 1,046,770
0000199465. . |Mason 04/12/2018, 5.00 3,347,775 | - 5,061,880
0000199479. . | Hardin 06/18/2018, 4.14 2,999,286 | - 5,092,099
0000199496. 05/21/2018, 4.38 2,399,715 | - 5,634,000
0000199521. 07/13/2018, 4.75 2,778,000 | - 4,710,000
0000199530. 06/06/2018........ccvvrrrers [ s 4.65 2,530,729 | - 4,917,820
0000199559 07/18/2018.....covvvvriaes [ s 4.50 1,497,295 | - 2,499,912
0000199680. . | Arkansas.... 07/27/2018, 4.75 847,900 | - 1,531,600
0000199697. TRAYET ..o 09/05/2018......covvvrrinee [ o 4.60 1,249,100 | - 3,198,320
0000199698 Thayer. 09/05/2018.......covvvrriens [ s 4.60 1,099,100 | - 2,814,520
0000199703. 08/23/2018 4.35 1,599,530 | - 3,868,450
0000199737. . | Osceola.. 09/28/2018, 7.75 1,596,000 | - 2,779,762
0000199776. Logan 09/21/2018.....covvvevienes [ 4.38 1,888,711 | - . 3,144,950
0199999. Total - Mortgages in G0Od StaNding - FAIM MOMGAGES. ...t 77,892,925 | oo 136,250 | oo 148,193,300
Mortgages in Good Standing - Commercial Mortgages - All Other

0000702995, SOUTH JORDAN 03/01/2018.....overerrrens | v 3.54 1,100,000 | - 1,909,722
0000702996 SOUTH JORDAN 03/01/2018...c.covrvrriens [ s 3.54 1,000,000 | - 1,725,923
0000703002 01/16/2018......vererevvens | v 3.22 1,990,000 | - 3,333,333
0000703003 02/08/2018, 3.88 4,000,000 | - 7,033,585
0000703004 02/22/2018......covrerriens [ s 3.90 9,500,000 | = oot | i 16,530,364
0000703008 04/02/2018.......covvrereers | v 3.60 6,500,001 | = oo | e 16,145,059
0000703010. . | BOULDER 03/01/2018 3.96 755,000 | - 1,228,442
0000703012. . | SAN FRANCISCO 02/02/2018 3.32 4,318,521 | - 6,823,721
0000703014. . | LOS ANGELES 02/06/2018, 3.88 7,800,000 | - 12,493,993
0000703015. . |HENDERSON........coooivirireircrierienrierienns 02/05/2018, 3.81 5,400,000 | - 9,443,862
0000703016. . | LOCKPORT. 01/29/2018, 3.97 243913 | - 384,964
0000703017. 01/29/2018......covverrrens [ s 3.97 137,500 | - 217,014
0000703018 ELK GROVE 01/29/2018.....oorerrrcans [ s 3.97 84,891 | - 133,982
0000703019. . | LINCOLNSHIRE.... 01/29/2018 3.97 83,696 | - 132,095
0000703020. REDWOOD CITY... 04/05/2018......covvvvrines [ o 3.65 1,237,625 | - 2,179,684
0000703023 LOS ANGELES 02/01/2018...c.eorverrreens [ s 2.97 1,990,000 | - 3,720,238
0000703024 - | WASHINGTON.......cevervrrimrireenerieeriesieneseenns 02/08/2018, 5.17 5,187,945 | oo 84,370 7,993,795
0000703026. . | LEWISVILLE 06/19/2018, 3.90 2,100,000 | - 3,230,769
0000703027 . | MINNEAPOLIS 02/22/2018, 3.45 5,293,990 ...30,345 10,970,500
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Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

1 Location 4 5 6 7 8 9
2
Loan Number City Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings

0000703030. NEW YORK. 02/21/2018, 2.92 1,992,001 | - 3,844,676
0000703031 . 03/02/2018, 4.57 4,000,000 | - 6,621,420
0000703033, . | TEMPE 02/20/2018, 4.04 911,000 | - 1,401,538
0000703034 . | PASADENA 04/02/12018, 3.65 2,049,500 | - 3,742,012
0000703036, o [LONG BEACH........comrimriniirintriesiesrienierineeens 03/15/2018, 3.39 12,437,500 | = oo | s 22,053,634
0000703037... . | ALTAMONTE SPRINGS.. 03/29/2018, 4.12 4,522,000 | - 7,407,044
0000703041... MINNEAPOLIS 05/24/2018, 3.57 11,940,000 | - 19,854,401
0000703042... PALO ALTO 06/15/2018, 4.25 10,500,000 | - 17,281,106
0000703046... . |HOUSTON 07/02/2018, 3.81 5,721,250 | - 8,910,584
0000703049... [ PLANO. ..ot 07/31/2018, 4.21 3,000,000 | - 4,591,368
0000703067... SAN FRANCISCO 08/28/2018. 4.11 3,370,000 | - 6,408,062
0000703069. SUNNYVALE........cccoomirmrrinriiinrinns 08/30/2018, 4.24 2,000,000 | - 3,233,107
0000703085. . | ATLANTA 08/15/2018, 3.76 4,470,985 | - 6,797,679
0000703102... . | SAN FRANCISCO 12/28/2018 4.02 8,000,000 | - 15,667,842
0000703103... WASHINGTON D.C...ccooevrnrirrrierireireenerieeesensseseseenns 09/21/2018, 4.12 7,143,309 | - 14,048,938
0000703110... LONG ISLAND CITY 11/29/2018 4.02 1,000,001 | - 1,579,531
0000703113... o [WASHINGTON. ... 10/23/2018 4.15 6,514,622 | - 10,924,370
0000703126... . | DALLAS 12/19/2018 4.53 25,000,000 | - 38,850,039
0000703129... NEW YORK CITY 12/06/2018......ccovevrreres | e 3.83 284,768 | - 563,362
0000703133......coveeerrirenseeserssnssens e ATLANTA 12/18/2018......cccvicrieies e 3.91 995,000 | - 2,158,429
0599999. Total - Mortgages in Good Standing - CommErcial MOMGAZES = All QN ..ottt ere | Sebese bbb bbb N A A5 | oo 301,570,187
Mortgages in Good Standing - Mezzanine Loans

0000703128........coooeverevesssesssssssssssmssssssssssssssssssssssssesees [NEW YORK CITY....ooooooeveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseseeeeeeesssesseessessssesesssesssesssessseee | IS K [ 7L LTy 3.83 427152 [ - 845,043
0699999. Total - Mortgages in Good Standing - Mezzanine Loans........ . 427,152 0 845,043
0899999. Total - Mortgages in Good Standing 252,895,095 250,965 | oo 450,608,530
3399999. Totals 252,895,005 | oo 250,965 | v 450,608,530
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SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation|  (Amortization) / Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

Mortgages With Partial Repayments
Scheduled Repayments....... | N P R R T e e 866,063 | . 866,063 0
0299999. Total - Mortgages With Partial Repayments........ 0 0 0 .866,063 ....866,063 0 0
0599999. Total Mortgage: 0 0 0 .866,063 866,063 0 0

903




Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAILV
Desig-
nation
and Current
Admini- Current Year's| Year's Other-
strative Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Symbol Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
/ Market| Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Indicator| Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B.J/A.C.V. Income Investment | Ownership

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

03

Accion Quona Inclusion Fund, L.P . | Washington . Accion 07/26/2018| .. ol 169,093 ...169,093 .1,830,907 | ....... 3.200
Accomplice Fund II, L.P........... . | Cambridge.. MA..... Atlas Ventures.... 01/10/2018| .. 1 902,424 1,027,003 1,497,576 | .......1.140
Affinity Asia Pacific Fund V L.P. . | Hong Kong. CHN... | Affinity Asia Pacific. 01/15/2018; .. 228,758 ..3,771,242 ..0.080

01/05/2018| ..
12/10/2014] ..
02/23/2018| ..
. | 09/03/2015 ..

Alchemy Special Opportunities Fund IV L.P ..0.330
American Securities Partners VII, L.P..
American Securities Partners VIII, L.P.

Arsenal Capital Partners Fund IV LP...

GBR... | Alchemy Partners
American Securities
.| American Securities.
Arsenal

3,311,360 | ..
1,863,672 | ......0.100
..5,000,000 | .......0.070
6,838,069 | ....... 1.470

......... 2,729,653 | .......(248,449) | .....cccovvvinni

....... 15,358,529 | ....1,583,147 | ..cocovvvvriinrns | e

ASTORG VII 10/26/2018] .03 [ e | e e | e | e | e | e | e | e | o 1,643,252 | ....... 0.100
Audax Private Equity Fund VI, L.P... . 08/03/2018| .. . 2,500,000 | .......0.090
Battery Ventures XII Side Fund, L.P, . | Boston.... 04/01/2018] ........® | v 351,400 | ... .344,042 | e 344,042 | ........... (7,358) [ .ooverneerrireiinns o ceererieenenns [ e | s 1,048,600 | ....... 0.310
Battery Ventures XII, L.P......... . | Boston . Battery . 02/01/2018| .. 550,738 (36,862) cevvrerinrenninns [ e | e | e | 2,012,400 | 0.330
BDCM Opportunity Fund IV, L.P.. . | Greenwich.. CT..... Black Diamond Capital Management.............c..ccc....... 02/04/2015| ............ | ..........4,107,038 | ..........4,802,395 | ......... 4,802,395 | ........ 415,582 | ooerereiieeenn, ......0.320
BEVILP...oovvvernirrerirericinne . | London... GBR... | Bridgepoint 01/26/2018| .. ..5,487,120 ..0.090

Bessemer Venture Partners X Institutional L.P . | Larchmont.. NY...... Bessemer... 10/15/2018| .. 429,750 ..0.110
BGH Capital Fund I, L.P.................. . | Melbourne.. AUS... |Herbert Smitl 05/15/2018] .. ..3,168,000 | .......0.240
Blackstone Capital Partners VII L.P. . | New York NY...... Blackstone. 04/07/2015] .. ..2,304,738 .318,694 ..2,649,386 ..0.100

Blackstone Strategic Alliance Fund Il L.P. . | New York.... S INY..... Blackstone. 11/23/2010 ..1,368,488 23,521 | e | e [ e [ [ | e 103,718 | L 0.160
Blue Sea Capital Fund | LP . | Palm Beach FL...... Blue Sea Capital 10/18/2013] .. 4,349,399 | ........4,349,399 | ... 518,491 | .o | e | e [ | e 156,748 | il 838,541 | L. 1.550
Bridgepoint Europe V 'B1' LP... . |London... . | Bridgepoint 09/03/2014] .. .5,517,330 | ........5,517,330 | ........ 376,536 ......0.130
Carlyle Europe Technology Partners Fund IV.. . | London... . | Carlyle. 1112912018 ...cc.0o.3 [ o | e ...0.110
Carlyle Partners VI, L.P . | Washington . | Carlyle. 02/19/2013] .. ..(54,737) ......0.100
Carlyle Partners VII, L.P........c.c....... . | Washington ..... | Carlyle. 10/26/2017| .. ......0.100
Charles River Partnership XVI, L.P.. . | Cambridge.. MA..... Charles River. 06/17/2014] .. ..0.740

CHRYSCAPITAL VI, LLC . | ChrySCapital........cccvuurieieeieiieseeeseeeieniees . 10/04/2018| .. ..... 0.180
Clearlake Capital Partners V, L.P. Clearlake Capital 1011312017 ..vovvee | e 1,477,626 | ... 1,732,486 | ....... 1,732,486 | ....... 254,860 | ....oocoorvvrivirns | crrverrimrivcrirens | vvrieenrveneninee [ e | e 13,546 | 002,221,484 | ... 0.100
Cortec Group Fund VI, L.P....... .| Cortec. 04/27/2015] .. .0.710

Court Square Capital Partners IV. Court Square | 07/03/2018| ...ceie3 | covrerererinrirernnienes [ v | ceersssssiesnninnnes | e | e | e | e | oo | e | 5,000,000 | 0.200
Dyal Capital Partners IV, L.P Dyal Capital Partners...........cccoceverercreriiecreresceenenes . 04/06/2018| .. L AB83,558 | .. (36,442) | e [ e [ e [ e | e 1,263 | 101000.9,500,000 | .l 0.690
ECI 11 FPLP..cocovierirnees . | ECI Partners LLP, 07/02/2018| .. .793,068 ...793,068 ......0.740
Egerton Capital Partners, L. . Egerton Capital..........ccccoeoeeeiiiereeeceeee e 05/17/2012] .. 19,666,233 | .......19,666,233 . 3.490
EnCap Energy Capital Fund X, L.P.. . | Houston.. EnCap 02/05/2015| .. 10,052,587 | .......10,052,587 .156,651 ..0.190

EnCap Energy Capital IX............. . | Houston.. EnCap. 01/04/2013] .. 758,753 ...758,753 (5,487) | .. ......0.100
Equistone Partners Europe Fund V L.P. . | London . | Equistone.... 01/22/2015] .. ..3,366,560 3,366,560 233,862) | .. ..0.150
Equistone Partners Europe Fund VI SCSp.. . |London... . | Equistone.... o 03/08/2018] .. 479,194 LA79194 | . (23,689) | .. .(234)].. 0.320
Fifth Wall Ventures II, L.P.... . | Los Angeles... Fifth Wall VeNtures............coocvevevcvenieereeeceeieenas . TOM5I2018] oocciiT | s | e | ervseiessseieiesisieies | eoeveressesensniniens | oevsrsnisesesessesens | eresesssessnisenins | eessesesssisesenens | ceesresesessesensnies | eveeessissesenessesenns | seenenenn 1,200,000 | ..o 0.310
Foundation Capital IX, L.P . | San Francisco. .| Foundation Capital.... 08/10/2018| .. 000,000 ..0.800

3
1

Foundation Capital VIII, L.P. . | San Francisco.... Foundation Capital.... 05/06/2015] .. ..5,012,819 1,128,461 | ....... 1.420
Francisco Partners IV, L.P... . | San Francisco........... Francisco Partners Management... 12/08/2014| .. R 6,196,334 | ........6,196,334 | ........555,159 | ....ccceveimmiviies | erreeeeeeieeen [ oo | e | 1,492,500 | 127,500 | ... 0.240
Francisco Partners V, L.P . | San Francisco. ...... | Francisco Partners Management... 09/29/2017| .. ..1,140,000 ..1,091,602 ..2,860,000 | .......0.170
Gryphon Partners V, L.P.. . | San Francisco. ...... | Gryphon, 12/20/2017| .. 2,415,191 ..0.440

..1,581,236 ..1,568,845

0,070

CLh DWW WW A DWW

Harvest Partners VI L.P........cooeinnirininec . | New York... Harvest. 11/30/2018| .. . 2,250,000 | ..

Hg Saturn L.P . | London.... . |Hg 03/07/2018| .. ,979 566,979 3,272,427 | .......0.250
Index Ventures Growth V..o . | London... . | Index Ventures... 07/02/2018| .. 923,774 923,774 2,676,226 | .......0.360
Index Ventures IX..........cocevieniveinneeiseenens <eveeee | LONdoN.... . | Index Ventures... | .. |07/02/2018| .. . 226,480 226,480 973,520 | ....... 0.180
Inflexion Buyout Fund V Limited Partnership...........c.... | c.cc..... London.......cccoeunnee. oo [ INFIBXION. .o | e 04/09/2018| ......... 3 | oo 158777 | 120,073 | ............ 120,073 | cieeceea(36,773) | ceeeeeicees | eveeeveeieiceeeeee | eereeeeeeeieenenes | evereeeeeen(1,932) [ e (116) | 2,648,736 | ....... 0.180
Inflexion Partnership Capital Fund Il Limited

Partnership R . . | Inflexion 04/09/2018] ........3 | coorerrerrneenn8,949 | oo 3,735 | oo 3,735 | i d3,048) | v [ e [ e | e (168) | e (13) | 2,540,577 | Ll 0.200
K4 Private InVestors, L.P..........ccooeveenernerineineeineens . C K1 Capital 06/15/2018| .........3 537,151 537,151 ..5,462,849 | .......0.400
Landmark Equity Partners XVI, L.P.. i Landmark 09/22/2017 .........3 27,194 27,194 .4,972,806 | ......0.120
Lansdowne Developed Markets Fund LP | LanSAOWNE. ..o 06/01/2008, .........5 18,276,809 | ....... 18,276,809 ......1.670
Lightspeed China Partners IV, L.P........... . | Lightspeed 1211012018 ovcccoe T | e | e | eveeieiereeeeensiniees | eeererenisissinieens | eeeeenieeesesinens | ceveseseenenennins | eveeiesesisiesnenens | ereeereneseenines | oo 350,000 | ....... 0.110
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SCHEDULE BA - PART 1

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

1°'203

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAILV
Desig-
nation
and Current
Admini- Current Year's| Year's Other-
strative Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Symbol Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
/ Market| Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator| Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B.J/A.C.V. Income Investment | Ownership
Lightspeed China Partners Select I, L.P...... Shanghai.... . | Lightspeed 12/10/2018] ........1 |.. . - . - . .350,000 | ....... 0.200
Lightspeed Venture Partners Select Il L.P. . | Menlo Park. Lightspeed 03/28/2018| .........1 .704,000 | .......0.100
Lightspeed Venture Partners XII, L. . | Menlo Park. Lightspeed 03/28/2018| .. 1 666,000 | .......0.120
Linzor Capital Partners IIl, L.P..... . | Santiago. Linzor...... 02/26/2015| .......3 | v0eeeer 1,792,768 | .......... 1,527,764 | ... 1,527,764 | .........(29,033) | oo | e | s | s | e | s 3,207,232 | ......1.010
Meritech Capital Partners IV, L.P. . | Palo Alto. Meritech.. 09/29/2010] .........1 4,500 | .......0.100
Meritech Capital Partners VI L.P.. . | Palo Alto. Meritech.. 05/07/2018| ........1 | ..............585,000 | ..............564,843 | ...........564,843 | .........(20,157) | coerrurrereeiereeres | eeeeiereeiceeeieees [ e [ eeveeieieeieneeien [ e | oo 2,015,000 | ....... 0.410
Olympus Growth Fund VII, L.P. . | Stamford Olympus 11/20/2017| .......3 ..7,000,000 | ....... 0.230
One Equity Partners VI, L.P. . | New York .| One Equity Partners. 08/07/2018| .........3 ..1,000,996 ..1,000,996 ..6,199,004 ..0.410
0Z Domestic Partners II, LP.... . | New York.... OZ Advisors. 07/31/2006 3 ..5,247,817 M et | 0.100
PAG Asia lll, L.P . | Hong Kong. . | PAG Asia 09/06/2018) .....c0ee3 [ oreeencreerrrirerienirnees | crvrnrernreiesrsesienies | rerereresnessnnssnnies | serieneneesnninnes | e | s | e | e | e | e 1,500,000 | ....... 0.100
PAI Europe VII-1 S.L.P. . | Paris... .| PAL 11/02/2017| .......3 2,286,300 | .......0.160
PAI Europe VII-1 SCSp . | Paris... .| PAL 11/02/2017| .......3 2,286,300 | .......0.160
Patria - Private Equity Fund VI, L.P. . | Sao Paul ... | Patria.. 12/18/2017| ........3 .5,857 ......0.160
Pershing Square, L.P............... . | New York Pershing Square Capital Managemen 05/31/2011] ........5 ..3,653,611 ......0.160
Polish Enterprise Fund VIII, L.P . | Warsaw. .| Enterprise Investors 09/08/2017| .........5 .......0.640
Primavera Capital Fund Ill L.P..... . | Hong Kong. | PIMAVEIA. ..ot . 02/14/2018] ........3 | ...........2,155,336 | ...........2,107,610 | .......2,107,610 | o0e0oeoa(47,726) | cooveeeeeerereres | evereeieieeeeeeees [ eveeeeeeeieeieees [ erveeveieeeseeies | evveieeienennnn 1,783 | .0 1,840,925 | .. 0.180
Scale Venture Partners VI, L.P............ . | Foster City.. Scale Ventures 06/27/2018 . 2,340,583 | ... 0.900
Senator Global Opportunity Fund LP . | Senator Investment Group. 03/02/2015] ......113 | .........15,803,819 | ......... 15,690,235 | ....... 15,690,235 | ....... (825,531) | .. ..0.200

Tailwater. 07/20/2018| ............ | eo......5,567,347 | ... 5,290,048 | ......... 5,290,048 | ....... (277,299) | ..o | v | v | [ (122,894) | 4,432,653 | ... 1.110

Tailwater Energy Fund IIl LP.
The Baring Asia Private Equity Fund VII, L.P.. . | Baring Asia 07/10/2018 .........3 . ..7,000,000 | ....... 0.130
The Resolute Fund IV, L.P....... The Jordan Company. 03/16/2018| .........3 475,966 .550,878 | ............550,878 | .......... 74912 |.. .4,524,034 | ......0.150
Tourbillon Global Equities, LLC .| Tourbillon 01/06/2016| .........5 ..2,767,839 487,196 (856,064) | .. w1270
Trident VI, L.P... Stone Point Capital. 12/20/2013] ........3 ..4,361,733 ..5,323,838 587,457 923,958 | .......0.190
Trilantic Energy Partners . | Trilantic 12/14/2018] .. 2,500,000 | .......0.500
Trivest Fund VI, L.P.. THVESE. oot 09/19/2017 | covceeB [ s | e | eeveesesessssissises | eeviesssseessnsinnes | eersesesessnsenes | seseessnsenenss | ereeessessessnnes | seesesssessnninns | e | s 1,800,000 | .......0.650
Turiya Fund LP . | Turiya 02/25/2014] .. 1,310,635 | oo 174,931 | s 174,931 | ... (96,674) e | e e | oenen909,908 | i | 0.170
Wayzata Opportunities Fund [l L.P.........c.ccoccnvveennn. Wayzata 09/11/2012] .. .355,496 | . 303,193 303,193 | ......... (R0 ) 2,455 971,542 | ....... 0.060
WCASXIII, L.P........ . Welsh Carson. 07/25/2018] ....c..o.3 [ v 4,000,000 | ......0.110
Welsh, Carson, Anderson & Stowe XII, L.P. . | New York.... .| Welsh Carson..... 09/16/2014] .. 4344612 | .........5,073,814 | ........ 5073814 | ........ 180,044 | ..o ..2,055,388 | .......0.180
Westlake BioPartners I, L.P. . | Westlake Village. .| Westlak 08/30/2018| .. .535,500 | . 535,500 535,500 ..2,614,500 | ......1.670
Whale Rock Flagship Fund L.P . | Boston.... [ WhalE ROCK........vvuevirrircireeineiierieseecesseierienirnes 07/31/2017| .. 12,900,000 | ......... 13,790,887 | ....... 13,790,887 | ......... (59,739) | .. vn0.420
WIN7, LPeciciicinins o Blackstone. . .. 103/30/2007| ........3 | .. 109,070 | voovvvencee 1,670,699 | ......... 1,670,699 | ....... (516,529) | .. e . cerrersesnns | e 465,179 | .oocves 401,935 | ....... 5.850
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated . ettt erereesesessesnensessssensasnensesasnennns | aerenen 172,122,982 | ....... 180,279,407 | ..... 180,279,407 | ..... 3,456,814 0 (U] I 0. (212,841)] ......... 6,243,782 | ..... 191,697,162 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
p000917 MetLife 1201 TAB Member, LLC. METLIFE 10/10/2012] .. 4,347,508 | ........... 7,163,150 | ......... 4,347,508 | ..ot 18,889 | oo | e | e | e | e 87) [ | 3.103
p001437 MetLife Core Property Fund, LP - MPC........ MetLife Core Property Fund GP LLC. 08/01/2017| .. 50,656,683 40,487,835 ..51,021,999 ..1.520
p001806 MMP Owners LLC [ I . MetLife Investors Advisors, LLC. | .. [10/29/2018] .......cco. | ... 3,007,131 | . 2,323,108 | ......... 3,007,131 | 023,738 [ i [ [ eeenieneiseninsnes | eevenensensnnenenins | eeenesessensensensal27) | crsrsrienienissneniens | eenea 1.180
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated..... ettt eiereneerin eressesessseresssesesen et erensnnereneneres | sasesenas 58,011,322 | ......... 49,974,093 | ....... 58,376,638 XXX
Any Other Class of Assets - Affiliated
[ Metropolitan Lloyds Insurance Company of Texas....... | ......... [Irving......... L O OO TR TOTRT<Torc) o 7,858,644 | ......... 19,195,675 | ....... 19,195,675 | .....oes [T e [ DO D,
4399999. Total - Any Other Class Of ASSEt = AFIIBIEA. ......vuurruurrrrierriiris sttt ff o0t E 88 E L E £ EEEE bbbt bnnennennenns| cesssnsans 7,858,644 | ......... 19,195,675 | ....... 19,195,675 562,154 0 (V1 [P 0 o [0 [, 0 XXX
4499999. Subtotal - Unaffiliated R I 172,122,982 | ...... 180,279,407 | ..... 180,279,407 | ..... 3,456,814 0 (U 0 . 6,243,782 | ..... 191,697,162 XXX
4599999, SUDOLAL = AFFIIBEG. ... reerreereeereere et 840 E LRt | cernenes 65,869,966 | ......... 69,169,768 | ....... 77,572,313 | ..... 1,211,734 0 (V] [P 0 [ o0 [ i 414,762 | oo, 0 XXX
4899999, TOMAIS........eooeveeeeieieieeet ettt eb bbbk bie | EieeRieeREeeeseees RS R AL E ekttt enneens | aeri 237,992,948 | ....... 249,449,175 | ..... 257,851,720 | ..... 4,668,548 0 (] [P 0 ...(212,841) ] ........ 6,658,544 | ... 191,697,162 XXX
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1"
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition {Amount of Encumbrances| _Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Accion Quona Inclusion Fund, L.P..........c.cceveveiiinnnnes Washington....... ACCION.....ovveieecceeiee e 07/26/2018. | ... 154,059 | 15,034 3.200
Accomplice Fund II, L.P Cambridge . | Atlas Ventures, ... |01/10/2018. | ... ..241,151 | ... 661,273 1.140
Affinity Asia Pacific Fund V L.P. HONG KONG....vecevieceeceeeeeee e .. | Affinity Asia Pacific . [01/15/2018. 228,758 | ..coeeererreeeeeeeeereas .0.080
Alchemy Special Opportunities Fund IV L.P ..| London Alchemy Partners... 01/05/2018. | ..o | cereiiirisieieieseieieiinies | evesesiesssessssssessssssssiens | eovssessessessssssessessssssenens | evesiesenns 0.330
American Securities Partners VII, L.P .. | New York . | American Securities. 12/10/2014. 3 [ | s 0.100
American Securities Partners VIII, L.P. .. | New York . | American Securities. 02/23/2018. 3 .0.070
Arsenal Capital Partners Fund IV LP . | New York . |Arsenal... 09/03/2015. 3 | e | s 1.470
ASTORG VIl Pari JASTORG. ...ttt 10/26/2018. 3 . .0.100
Audax Private Equity FUNd VI, LP.......c.ccoiiiiiiicincsesessnes Boston 08/03/2018. 3 . 0.090
Battery Ventures XII Side Fund, L.P.........c.ccccoouuce Boston, 04/01/2018. 1 14,000 | ...... 337,400 | ..o | e 0.310
Battery VENTUIES XII, L.P ..ottt Boston . 02/01/2018. 1 39,000 |...... 548,600 | ...ovvririeeieieieeeeenen | e 0.330
BDCM Opportunity Fund IV, L.P.. GreenWICH. .......cvveccece e .. | Black Diamond Capital Management 02/0412015. | ..o | e | s 1,480,986 0.320
BE VI LP. ot London . | Bridgepoint....... 01/26/2018. 3 . i | | e 0.090
Bessemer Venture Partners X Institutional L.P... Larchmont.........covvveinnenisecesees . | Bessemer. 10/15/2018. 1 20,250 0.110
BGH Capital FUNA |, L.P......oooviieeee ettt Melbourne. . | Herbert Smith Freehills.. . [ 05/15/2018. 3 . .
Blackstone Capital Partners VII L.P......... New York Blackstone. 04/07/2015. 3 [ | 1,085,993
Blue Sea Capital FUNG I LP..........c.ooiieieiceeeecteece ettt sttt Palm Beach.................... Blue Sea Capital. 10/18/2013. B | e | e 410,126
Bridgepoint EUrOpE V 'B1' LP........couiiiieieieisie e London Bridgepoint....... 09/03/2014. 3 [ s | s 1,949,888
Carlyle Europe Technology Partners Fund IV. London .| Carlyle ... | 11/29/2018. 3 | e | e
Carlyle Partners VI, L.P..........ccccovevvverireennns Washington....... Carlyle . 102/19/2013. B | e | e 56,244
Carlyle Partners VI, L.P.........ccccoevvieeeieeieeeecees Washington....... CAYIE....oevcee et 10/26/2017. | ..evvenne 1< I I 102,605 | ..cvovevcreiiiieine 62,054
Charles River Partnership XVI, L.P Cambridge . | Charles River..........cccccoveuenaiae 06/17/2014. L O UNUUUUROTI BV 603,500
CHRYSCAPITAL VIII, LLC Mumbai [ CRNYSCAPHAL ... s 10/04/2018. 3| |
Clearlake Capital Partners V, L.P Los Angele: . | Clearlake Capital 10/13/2017. | ... ...103,539 1,374,978
Cortec Group FUNA VI, L.P.......voeeeeereceecee e New York. . | Cortec. 0412712015, | o3 | e | e 1,090,471
Court Square Capital Partners [V.............cccoeeeeiieeceeesieee e New York. . | Court Square: 07/03/2018.
Dyal Capital Partners IV, L.P...........ccccooevrveerieeiceirceene New York. Dyal Capital Partners . | 04/06/2018. | ............... KT 500,000 .
ECI 11 FP LPciiceeeeeceieceeene London ECI Partners LLP.........ccocveeecenienniin 07/02/2018. | ......ovvevne 3 | e 246,022 | ...... 547,046
Egerton Capital Partners, L.P............c.coiiiiicieccceece ettt Wilmington..........coeeeeevviceeeeceene EQerton Capital..........cc.cuiuiveicieieieceieeeee ettt 05/17/2012. 5 700,000
EnCap Energy Capital Fund X, L.P.......... HOUSEON. ... EnCap.....ccccvuverenne 02/05/2015. | ..o | e | e 1,805,752
EnCap Energy Capital IX o JHOUSEON. ..o EnCap.....cccoeirernnee 01/04/2013.
Equistone Partners Europe Fund V L.P. . | London Equistone .101/22/2015. 3
Equistone Partners Europe Fund VI SCSp... London . | Equistone 03/08/2018. 3 72,706
Fifth Wall Ventures II, L.P . | Los Angeles. Fifth Wall Ventures 10/15/2018. 1 .
Foundation Capital IX, L.P... San Francisco. Foundation Capital 08/10/2018. 1 . .
Foundation Capital VIII, L.P. San Francisco. Foundation Capital .1 05/06/2015. L OSSR RUNUOUIRROUUR IO 1,115,385
Francisco Partners IV, L.P... San Francisco. Francisco Partners Management....... 12/08/2014. 3 | e | 775,000
Francisco Partners V, L.P........cccooceeivicrereccnn, San Francisco. Francisco Partners Management....... 09/29/2017. | ... ) 633,027
GIYPNON PAMNEIS V, L.P.....eeecee ettt ettt nsnaesanas San Francisco. GIYPRON. ..o 12/20/2017. | ... 3 254,119
Harvest Partners VIII, L.P.........cccccovvrervinianns New York . | Harvest .| 11/30/2018. 3 [ | s .
Hg Saturn L.P London ..|Hg 03/07/2018. 3 (132,509) | .
Index Ventures Growth IV, London .. | Index Ventures 07/02/2018. | ... | 676,357
Index Ventures IX............ London .| Index Venture 07/02/2018. 1 170,849
Inflexion Buyout Fund V Limited Partnershi bbbt et London Inflexion ... | 04/09/2018. 3 119,531
Inflexion Partnership Capital Fund Il Limited Partnership..........ccccoccueieieiiciniccccceeeeeecee e London Inflexion ... | 04/09/2018. 3
K4 Private INVESLOrS, L.P........ccovviiiieiiiiicese s Los Angeles K1 Capital .106/15/2018. | ... .3
Landmark Equity Partners XVI, L.P........ccccocveeviriuennne Simsbury........... Landmark.......... 09/22/2017. | ... )
Lightspeed China Partners IV, L.P..........cccoiiriirieieseeise e Shanghai . | Lightspeed.. 12/10/2018. 1
Lightspeed China Partners Select I, L.P...... Shanghai Lightspeed.. 12/10/2018. 1 .
Lightspeed Venture Partners Select I, L.P. Menlo Park. Lightspeed.. 03/28/2018. 1 55,000 |...... 341,000
Lightspeed Venture Partners XII, L.P .| Menlo Park . | Lightspeed.. 03/28/2018. 1 18,000 |...... 216,000
Linzor Capital Partners Ill, L.P...................... Santiago. . | Linzor. ... | 02/26/2015. 1T OO UUUOUUURRSURIOURR ISVOOO 677,235
Meritech Capital Partners VI L.P.........cccouioieiiiieieeees et saes Palo Alto Meritech .|05/07/2018. | ... | ...104,000 | ...... 481,000
One Equity Partners VI, L.P.........ccccevineei. New York One Equity Partners..... 08/07/2018. | ... ) ...883,503 | ...... 117,493
PAG Asia lll, LP...ooeecieieeeeeenne HONG KONG....oovivii e PAG Asia............. 09/06/2018. 3 .
Patria - Private EQUity FUNG VI, L.P.........ooiiiceieiceee e s Sao Paulo PatTia. ...t 12/18/2017. 3 5,857
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1"
3
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition {Amount of Encumbrances| Ownership

Polish Enterprise Fund VIII, L.P..........cccccuvvueeee Warsaw. Enterprise Investors 09/08/2017. 5 | e | e 803,480 0.640
Primavera Capital FUNG [ L.P..........coiiiieiceeece ettt nas HONG KONG....oecvvicceecceeceece e PrIMAVETA. ..ottt san 02/14/2018. | ............... KT IO 984,748 | ....... 1,613,326 | .ovooeieeiceieeecceeeieeenes | e 0.180
Scale Venture Partners VI, L.P..........cocuivoieiiciicie et Foster City Scale Ventures. 06/27/2018. 1 70,686 | ...... 558,731 0.900
Tailwater Energy Fund Il LP..........cccceverurrennne. Dallas Tailwater. 07/20/2018. | ..o | e 3,287,893 | ....... 2,798,691
The Baring Asia Private Equity Fund VII, L.P........ccooevieriicciinen, HONG KONG....cvcviiiiiiicce s Baring Asia {O7M0/2018. | i3 [ e | e
The Resolute Fund IV, L.P New York . | The Jordan Company 03/16/2018. | ... ...440,490 ...35,476
Trident VI, LPe..eeeeeeceee e Greenwich Stone Point Capital . 112/20/2013. 178,470
Trilantic Energy Partners Il (North America) L.P Austin TrlantC. ... 12/14/2018. .
WCAS XIll, L.P New York. WEISH CaArSON........vuieieiicieieiice ettt ettt s ettt ettt bnas 07/25/2018. 3 .
Welsh, Carson, Anderson & Stowe XII, L.P New York WEISH CarSON......oouieuiirrireiriii it 09/16/2014. 3| | s 1,703,238
Westlake BioPartners |, L.P Westlake Village Westlake.............. 08/30/2018. 428,400
Whale Rock Flagship Fund L.P............... Boston WhaIE ROCK......ceuiiiieiiiicisieee e 07/31/2017. 4,350,000
WIN 7, P New York 03/30/2007.

1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.... ..o

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
p001437 MetLife Core Property FUNd, LP = MPC..........cccoiiiiimiiiineieese s essessssssesssneees Whippany . | MetLife Core Property Fund GP LLC. ‘ 08/01/2017. ‘ 33,891,562
p001806 MMP Owners LLC. . Whippany MetLife Investors Advisors, LLC. .... [ 10/29/2018. 121,869

1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real EState - AfflIAIEA. ........cccie oottt ettt es ettt saet et s saetess oesehesassssesessssses s eset et s sea et s b et et nssbananscaans .. 34,013,431

4499999. Subtotal - Unaffiliated

11,267,185

....39,221,256

4599999. Subtotal - Affiliated

25,451,225

34,013,431

4699999. Totals

36,718,410

....73,234,687




Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 7

603

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain |  Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./A.CV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Normal Distributions and/or
American Securities Partners VI, L.P.........cccoooevivcerricnae New York......ccccoeunaee NY.. | adjustments 12/10/2014. 1 12/31/2018. | ............ 456,874 | oo | e . 0 | eoeeeeeeeeees | e 456,874 | ... 456,874 | .o 0
Normal Distributions and/or
Blackstone Capital Partners VII L.P..........ccccccievrieererennne New York......ccccovuaee NY.. | adjustments 04/07/2015. [ 12/31/2018. | ....cccuuenc.... 942 [ [ e . 0 L9412 | QM2 | 0
Normal Distributions and/or
Blackstone Strategic Alliance Fund Il L.P...........ccccevevuivinnnn. New York......cccooevvane NY.. | adjustments 11/23/2010. | 12/31/2018. | ............ 209,921 | oo | e . 0 209,921 | ........ 209,921 | .o 0
Normal Distributions and/or
Carlyle Partners VI, L.P Washington................. DC.. | adjustments 02/19/2013. [ 12/31/2018. | ..oovverrreen 822 | | e . 0 822 822 | .o, 0
Normal Distributions and/or
Clearlake Capital Partners V, L.P........ccccovoeiveveercinecceinns Los Angeles................ CA.. | adjustments 10/13/2017. | 12/31/2018. | ......ecvvenre 891 [ | e . 0 891 891 | .o 0
Normal Distributions and/or
Cortec Group Fund VI, L.P New York.. . | adjustments 04/27/2015. [ 12/31/2018. | ...ceveiee 13,650 | v [ e 0 0
DW Catalyst Onshore Fund, LP.........c.ccccoveurieneinniirnrinnnns New York.. . | Liquidated..........c.oevernrernrenne 06/27/2013. | 08/28/2018. | ..........265,363 | .oooevs(14,194) | coooiriiiiiicins | e | eerieeieeenseines | e (14,194) [ v (V1 I 13,982
Normal Distributions and/or
EnCap Energy Capital Fund X, L.P.......c.ccoovvereirrinricriiins Houston.........cccceuvvnae TX.. | adjustments 02/05/2015. | 12/31/2018. | ..vvveeereei2,685 | o | e 0 0
Normal Distributions and/or
EnCap Energy Capital IX.........ccoooerereiieiiiceeeeceeeee e Houston . | adjustments 01/04/2013. [ 12/31/2018. | ...ce0e0ee 30,574 | oo | e 0 0
ESL Partners, L.P.............. Bay Harbour.. .| FL... | Residual Activity................... 08/01/2007. | 05/01/2014. | c.cvvvereerrieieirees | e | v 0 0 978
Normal Distributions and/or
Gryphon Partners V, L.P........ San Francisco............. CA.. | adjustments 12/120/12017. 1 12/31/2018. | ................ 3573 [ [ . 0 3573 | e 3573 | 0
Normal Distributions and/or
Landmark Equity Partners XVI, L.P Simsbury CT.. | adjustments 09/22/2017. | 12/31/2018. | ....oonvene 107,440 | covoeeereniiens [ v . (V1 OO SR 107,440 | ........ 107,440 | oo 0
Normal Distributions and/or
Linzor Capital Partners Il L.P.........ccccoevvivrviniiininns Santiago CHL | adjustments 02/26/2015. [ 12/31/2018. | ............ 207,935 | ..o | e . 0 207,935 | ........ 207,935 | ..o 0
Normal Distributions and/or
Meritech Capital Partners IV, L.P . Palo Alto........cccovevennce CA.. | adjustments 09/29/2010. | 12/31/2018. | ......ccevnce 15,991 | ovvoveerrrerirens [ e . 0 15,991 | v 15,991 | oo 0
Normal Distributions and/or
Pershing Square, L.P New York........cocon. NY.. | adjustments 05/31/2011. | 12/31/2018. | ......... 6,005,259 | ..oocvvrnriieririeins | ceri . (V1 ORI IOV 6,005,259 | .....6,005,259 | .....ccocomrrrrrinrens 0
Normal Distributions and/or
Primavera Capital Fund IIl L.P Hong Kong.........cc...... CHN| adjustments 02/14/2018. [ 12/31/2018. | ............ 442,738 | oo | e . (0 OO (SO 442,738 | ........ 442,738 | oo 0
Normal Distributions and/or
Tailwater Energy FUNd 111 LP.........ccoovvvernreneinerienicnees Dallas.......cvvereeeerenns TX.. | adjustments 07/20/2018. | 12/31/2018. | ............ 519,237 | oo | e . 0 519,237 | ........ 519,237 | oo 0
Normal Distributions and/or
Tourbillon Global Equities, LLC...........ccccmeemrienneiinerincirnnens New York........coccen. NY.. | adjustments 01/06/2016. | 12/31/2018. | ......... 9,284,181 | ..o | ceve . (V1 ORI IOV 9,284,181 | ....9,284,181 | .ccooovrvrvrirciiens 0
Normal Distributions and/or
Turiya Fund LP.................. Hong Kong......ccccceueene CHN| adjustments 02/25/2014. | 12/31/2018. | ......... 9,892,328 | ..o [ e . 0 [ e [ v 9,892,328 | .....9,892,328 |.....cccccoviriirann 0
Normal Distributions and/or
Wayzata Opportunities Fund lll, L.P.......cccccosciiniincrinsrinncnnns Wayzata........cooowneree MN. | adjustments 09/11/2012. | 12/31/2018. | .....cocvvnce 13,282 | ovvvvvisriiniinnns | . 0 13,282 | v (RN 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated i eererereeneeeeressasnsnesaenenes | evenen 27,482,156 | ......... (14,194) | v (U I [0 [ I 0] e (14,194) | oo 0 ... 27,467,962 |...27,467,962 | .....ccconnec.nd (L I (L I 0] e 14,960
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
p001022 ML-Al METLIFE MEMBER 1, LLC.......ccccoonuvurnnn. Chicago........ovevvevennes IL.... | Residual Activity................... 12/20/2013. | 05/10/2017. | covoucvvrrerrerrneinens [ eernerimerrenineinn | ceveees . (VN OO UPPIUPORRTORRTORRPORN ISV A7,256 [ .o [ e 47,256 | ..o 47,256 [ .oovecirrieiis
Normal distributions and/or
p001437 MetLife Core Property Fund, LP - MPC.................. Whippany........cc.eeene. NJ.. | adjustments 08/01/2017. [ 12/31/2018. | ............ 173741 | e [ e . (0 OO SN 173,741 | ... 173741 | s 0
Normal distributions and/or
p001806 MMP OWNErS LLC.......ccovvrvrrinirnerissirssnesssinscneenes Whippany..........cccueeee: NJ.. | adjustments 10/29/2018. | 12/31/2018. | ......... 5,892,677 |.... . 0 o | e 5,892,677 | ... 7448712 | ..o | corenes 1,556,035 | ....... 1,556,035
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. . 6,066,418 . 0 0 0 0]. 6,066,418 | .....7,669,709 ..1,603,291 ..1,603,291
4499999. Subtotal = UNAFfIlIBEA. .......uirereiiesii i st | s 27,482,156 | ......... L0 [0 0 e, (WL ) — 0 ... 27,467,962 |....27,467,962 0 i) (V1 I 0].
4599999. SUDOtAl = AFfIIAIEA. ......eeoieiii i eebeen e | eniiend 6,066,418 | ...ccovvvvvrinnnen. (O 0] 0 0 0 0] e 6,066,418 | .....7,669,709 | ....ccoriririrnn, 0] .. 1,603,291 | ....... 1,603,291 [ oo 0
4899999, TOAIS. ... cvoeereeesieeeeeees et ee e8RS ER oLt eeE s Rkt | nnins 33,548,574 | ......... (14,194) | ..o (V)] [P (O (V)] [ (GERELD ) — 0. 33,534,380 |....35,137,671 | .cocovvrrrrirnn. 0 .. 1,603,291 | ....... 1,603,291 | ..cocvevene 14,960
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SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
¢} nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912810 EF 1 |UNITED STATES TREASURY T 8 3/4 05/15/20... 1] .. ...1,034,639 |...108.254 798,288 | ..ovvvcveerirncernenins | erereeerne(28,807) | e [ e [ e 8.750 .66,500 | 08/20/2007. | 05/15/2020.
912810 QZ 4 |UNITED STATES TREASURY T 3 1/8 02/15/43... 1. ...2,457,372 |...102.004 | ..............2,550,098 | .............2,500,000 | ...........2,460,980 | .....ccevrmrrrerrvrrnis | vererrnneen 1,055 [ v [ 3.125 .78,125 | 02/20/2013. | 02/15/2043.
912828 D2 3 |UNITED STATES TREASURY... 1. 49,746,584 |.....99.719 | ............49,859,375 | ............50,000,000 | ...........49,930,174 | ...ccocvvrirurrmrrmrns | wrrerrn 183,589 | vioiiiriicrnns [ e [ 1.625 03/06/2018. | 04/30/2019.
912828 F3 9 |UNITED STATES TREASURY 1 19,841,446 |....99.352 | ...........19,870,312 | ............20,000,000 | ..........19,890,933 | .....cevvrrvimrimiriies | o487 | i [ [ 1.750 08/29/2018. | 09/30/2019.
912828 G3 8 |UNITED STATES TREASURY. 1 ..565,490 550,000 559,791 2.250 03/31/2015. | 11/15/2024.
912828 RC 6 |UNITED STATES TREASURY. 1 ..710,235 705,000 706,510 2125 11/03/2011. | 08/15/2021.
912828 SH 4 |UNITED STATES TREASURY 1 .29,823,107 29,973,901 [ .ovoveererriririnns 1.375 01/25/2018. | 02/28/2019.
912828 SN 1 |UNITED STATES TREASURY. 1 44,717,668 44,936,722 219,054 .. 1.500 02/27/2018. | 03/31/2019.
912828  TC 4 |UNITED STATES TREASURY .....ccoitiririiirinrierniineiesssiseienississsssiessssssiene | seveees 1] .. ...5,959,715 50,172 | oo [ | e 1.000 05/15/2018. | 06/30/2019.
912828 TJ 9 |UNITED STATES TREASURY... SD.. 1] .. 561,959 2,107 1.625 08/26/2013. | 08/15/2022.
912828 UL 2 |UNITED STATES TREASURY... LS... 1] 9,857,442 1.....98.691 | ..............9,869,141 | ............10,000,000 | ............. 9,861,913 4,472 v 1.375 .1 12/18/2018. | 01/31/2020.
912828 VS 6 |UNITED STATES TREASURY 2.5% 8/15/7072 ....... 1. 148,524 296 | ovoverreriieienns | s | e 2.500 11/08/2013. | 08/15/2023.
912828 VZ 0 |UNITED STATES TREASURY... SD.. 1] .. 100,044 (24) [ o | e | e 2.000 10/17/2013. | 09/30/2020.
912828  WE 6 |UNITED STATES TREASURY.....coiiiiriiiiirinniisisnssssiessssssesessssssssssssssrsnssssens | asenes 1. 990,166 1,851 |t | | avene 2.750 12/30/2013. | 11/15/2023.
0199999. U.S. Government - ISSUEr OblIGAtIONS. ....cuureruererreunrersersssisssrsssrisssssssssssesssessssssssssnsssessnssssessnsssssssssssessssesssssesessenees | eonnneens 100,442,875 | XXX [ ......... 166,828,408 | ..........167,335,000 | ......... 166,879,620 | ..ooovveivrricrins 0 634,330 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B  QJ 0 | GINNIE MAE | GNMA [ 7.000% 781357 4 1 ...106.305 52,092 51 .7.000 11/19/2001. | 10/15/2025.
36225B QL 5 | GINNIE MAE | GNMA 1 6.500% 781359 4 1 ...107.695 38,065 50 .6.500 11/19/2001. | 12/15/2025.
36225B QN 1 |GINNIE MAE | GNMA [ 7.500% 781361 4 1 ...108.201 65,228 107 I 0] 11/19/2001. | 12/15/2025.
36225B QR 2 |GINNIE MAE | GNMA | 8.000% 781364.... 4].. 1. L7031 | 1,408 1,280 1,290 ()] SRR VRTINS IOV 8.000 11/19/2001. | 12/15/2030.
36225B  QV_ 3 | GINNIE MAE | GNMA 19.000% 781368 4 1].. ..100.000 | ovvcrevrnrienneenn 130 | i 130 [ 129 [ [ [ | | o 9.000 . 11/19/2001. | 12/15/2019.
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX | 170,464 ) 158,550 el 156,804 |l 0 207 0 XXX XXX XXX . 11,252 XXX XXX
0599999. Total - U.S. GOVEINMENL.......ouiiriiirieieririsisssisssisssssesssssssssisasssssesessseses XXX | ..........166,998,872 | ..........167,493,550 | ......... 167 036,424 | ...ooooovviienin, 0 | 634,537 0 XXX XXX XXX | e 654,248 | ..... 2,360,746 XXX XXX
All Other Governments - Issuer Obligations
195325 AU 9 | COLOMBIA REPUBLIC OF......cccoiiiiieireiinieiserenisssisessssissessessssssssssssssnss | sevnes DJ.. ...109.600 22,700 ...11.750 02/08/2001. | 02/25/2020.
25714P DZ 8 |DOMINICAN REPUBLIC D| .o | e 3FE ......2,000,000 ... 99.750 . (5,000) [ covverreererrnninrins | eernrerernnineienins | e | o 6.000 07/12/2018. | 07/19/2028.
445545  AH 9 [HUNGARY REPUBLIC OF......cooimiuiirimrimeeieieesieniesiseessssssessessesesssesssinns DJ.. ...105.875 491,696 1,728 | oo | e | s 5.375 11/12/2013. | 02/21/2023.
455780 BV 7 |INDONESIA REPUBLIC OF .|D ...101.309 997,053 346 4.750 12/01/2015. | 01/08/2026.
46513Y JH 2 |ISRAEL STATE OF D e | el IFE | 1,191,492 | 97.948 | ...........1,175,376 | ..............1,200,000 | ....cccoo.u. 1,192,190 698 .3.250 01/10/2018. | 01/17/2028.
46513Y JJ 8 |ISRAEL STATE OF ] C s | el AFE | 200,196 | .. 97.638 .195,276 200,000 200,193 (3) 4.125 01/10/2018. | 01/17/2048.
593048 BN 0 |MEXICO UNITED MEXICAN STATES .|D 105.021 .1,050,205 .1,000,000 | ... 996,448 3,287 .8.125 11/05/2001. | 12/30/2019.
682051 AJ 6 |OMAN SULTANATE OF GOVERNMENT D eeeeinne | el 3FE | 1,580,736 | ... 82.500 | ..............1,320,000 | ..............1,600,000 | ............. 1,320,000 (260,932) 196 ......6.750 01/10/2018. | 01/17/2048.
698299 AV 6 |PANAMA REPUBLIC OF.......ooiiiiiiiieiiiieienissiesssissiessssssssssensssssiesssssnes | sevenes DJ... 118.181 990,735 970 | oo [ | v 7.125 11/18/2005. | 01/29/2026.
698299 AW 4 | PANAMA REPUBLIC OF .......cviiiiieieirerisninesiessseesensssssssssesssssssssssssanns | seeees DJ... ...122.000 . 34075 | e | e 12,553 | oo [ e [ 6.700 01/26/2006. | 01/26/2036.
718286 AY 3 |PHILIPPINES REPUBLIC OF. .|D ...147.065 ..7,353,265 ..5,177,453 (9,051) .9.500 10/18/2005. | 02/02/2030.
718286 BB 2 | PHILIPPINES REPUBLIC OF. .|D . ..134.814 134,814 99,039 47 .7.750 01/04/2006. | 01/14/2031.
836205 AU 8 | SOUTH AFRICA REPUBLIC OF .|C 382 500 |..... 89.049 356,197 356,197 (27,974) 1,242 .4.300 08/25/2017. | 10/12/2028.
900123 CP 3 | TURKEY REPUBLIC OF.... .|D ..497,055 |..... 87.542 437,710 437,710 (59,593) 248 w5125 01/09/2018. | 02/17/2028.
X5424X  BR 8 | RUSSIAN FEDERATION. ....ciiiiuieriimniensiissnsnssescsssssessisssssssssssesssessisssssses | consees Clicne | n2FE] ............4,246,000 ... 95.070 .4,183,062 | ..............4,400,000 | ........... 4,256,053 | ..oooooriiciiiniinnnnens | wornrnnnnn 10,053 | oo [onrinciisnscinies [ 4.250 04/11/2018. | 06/23/2027.
0699999. All Other Governments - Issuer Obligation 26,775,283 XXX ....30,727,144 0 XXX 740,041 XXX XXX
1099999. Total - All Other Governments....... .26,775,283 XXX 30,727,144 .26,689,271 0 XXX XXX XXX 740,041 | .. 1,932,977 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
13063C 6Q 8 |CALIFORNIA STATE OF CF.. 2 9,054,720 |...115.220 8,000,000 8,877,047 | oo | v (100,017) | ceververeeririnens [ eeeereeiieineiirenns [ e 5.000 |...... 3.351 |FA..cooo| e 166,667 | ........ 400,000 | 03/08/2017.| 08/01/2034.
13063C  FP 0 | CALIFORNIA STATE OF ......oiiiiiiiiieiineiieeieeiseisessesiesssessssissssssssesssssssns | sevenns 2 5,281,700 |...111.541 .5,000,000 1599) [ oo | e | s 5.000 11/01/2013. | 11/01/2032.
13063C  JA 9 | CALIFORNIA STATE OF......oviiriiiieiinriieienissiiesiesiesssessssissessesssessssnses. | coveons 2 9,993,300 |...112.172 .9,000,000 ) ......5.000 04/03/2014. | 12/01/2030.
341422 XX 6 |FLORIDA ST BRD ED FLORIDA ST BRD ED CAP.......c.coevoerinirerineirneerenens CFo | [ | oo TFE | i 3,403,764 |...117.360 .3,320,000 ) [ e | e [ e 6.000 08/23/1999. | 06/01/2023.
452151 LF 8 [ILLINOIS STATE OF ......coviiiriririiiiirnnieinsieiensssisessesssissssssssssssessessssssessesses | severes 1,718,615 | ... 95.343 .1,700,000 ) [OOSR ISTONUPRORTRORPON BRI 5.100 10/12/2017. | 06/01/2033.
57582R  LJ 3 | COMMONWEALTH OF MASSACHUSETTS . |CF.. . . 4,736,443 |...101.915 4,585,000 ) .....4.000 01/18/2017. | 09/01/2042.
882722 ZN 4 | TEXAS ST Texas State Of......cccvieiiiiiriniiiiniisisersssce s | snvnes 2| ... 1FE .10,028,915 |...106.770 .9,500,000 )1 RN IVPORRRRIOIOR IVPOOR 5.000 12/12/2013. | 08/01/2036.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.cocceivenenae 44,217 457 XXX ) 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 44,217 457 XXX ) 0 XXX XXX XXX
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282726 DV 7 |EL CAMINO CA CMNTY CLGDIST.. @CF ..2,590,355 |..... 62.323 | ..............3,705,102 | ..............5,945,000 | .............3,265,884 | ....coorvvemvrrrvrrncrs | wrrrrennns 131,431 05/07/2013. | 08/01/2033.
282726 DY 1 |EL CAMINO CA CMNTY CLGDIST.. CF.. ..4,635,260 |..... 47.861 276,397 03/05/2013. | 08/01/2038.
282726 DZ 8 |EL CAMINO CA CMNTY CLG DIST.. CF.. 2,335,885 |...109.041 (19,277) [ oeverereneerneriens [ e [ e 5.000 03/24/2014. | 08/01/2037.
49474E  T7 8 | KING CNTY WASH King County WA. CF.. 4,707,315 |...100.000 4,500,000 (29,826) [ ..o [ e [ 5.125 11/24/2010. | 01/01/2036.
652113 WM 9 |NEWPORT-MESA CALIF UNI SCH DIS NEWPORT M . |@CF ..6,642,521 |..... 56.904 11,173,100 413,052 05/22/2012. | 08/01/2035.
652113 WR 8 |NEWPORT-MESA CALIF UNI SCHDIS.... @CF 2,811,204 |..... 51.916 4,111,747 ...150,771 04/16/2014. | 08/01/2037.
797355 P9 9 | SAN DIEGO CALIF UNI SCH DIST SAN DIEGO 3,458,569 |..... 73.238 ..5,950,588 233,099 03/02/2012. | 07/01/2029.
797355 Q2 3 | SAN DIEGO CALIF UNI SCH DIST SAN DIEGO 3,258,330 | ..... 69.820 ..5,693,821 224,444 04/10/2012. | 07/01/2030.
797355 Q8 0 | SAN DIEGO CALIF UNI SCH DIST SAN DIEGO U... ...3,996,300 216,179 03/05/2013. | 07/01/2034.
797355 W5 9 | SAN DIEGO CALIF UNI SCH DIST... 1,495,250 |.....43.988 | ..............2,199,400 | ..............5,000,000 | ...........1,931,346 | ...ocooriirmirmrrrran | cerrrennns 102,177 04/02/2014. | 07/01/2036.
797355 W6 7 | SAN DIEGO CALIF UNI SCH DIST. 1,403,400 E 96,746 . 04/02/2014. 07/01/2037.
880338 L2 8 |DETROIT MICH CITY SCH DIST......cooviuiminirsiiresesscessssississnesnesssesssnissisnse | oaveees 20,898,092 |...136.874 | ........... 24 425,165 . 20,534,787 | ..oovvevircireiinies | i (157,750) ...10.883 |...... 8.645 v 324,575 | ... 1,688,097 | 07/21/2016. | 05/01/2029.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations...........cccoouccuevecieceriiecieesccieeieieinas 58,232,481 XXX | e 78,733,655 | ..........108,300,000 | ........... 67,421,837 [ .o 0. 1,637,443 0 0 XXX XXX | XXX | e 485,201 | ..... 2,027,472 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 58,232,481 XXX | e 78,733,655 | .......... 108,300,000 ........... 67,421,837 [ oo 0] . 1,637,443 0 0 XXX XXX | XXX [ e 485,201 | ..... 2,027,472 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencles and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
000000 00 O |SUMMARY ADJUSTMENTA.A. ..(16,650) | 12/31/2018. | 01/01/2020.
000000 00 O |SUMMARY ADJUSTMENT.... 12/31/2018. | 01/01/2020.
011903 DZ 1 |ALASKA INDL DEV & EXPT AUTH ALASKA IND..... 5,291,650 |...107.409 | .............5,370,450 | ..............5,000,000 | .............5,095,291 | ..ccoeevimrimmrimmrirns | corirereaeB1,764) | oo [ [ 5.500 11/23/2011. | 10/01/2041.
03255L  AA 7 | ANAHEIM CALIF PUB FING AUTH Anaheim Publ 5,830,500 |...115.022 .6.000 05/09/2006. | 09/01/2024.
040649 LD 5 |ARIZONA ST TRANSN BRD Arizona State Tran...... 111,232,790 |...104.698 .5.000 12/08/2010. | 07/01/2025.
04780M MN 6 | ATLANTA HARTSFIELD-JACKSON AIR Atlanta G ...7,294,140 |...107.721 ......6.000 12/16/2010. { 01/01/2030.
04780M PF 0 | ATLANTA HARTSFIELD-JACKSON AIR 3,112,920 |...105.074 | ..............3,152,220 | ..............3,000,000 | ............3,034,008 | ....coovorrrmmrrrmmriree | verrerrne(15,988) | coveririrviinens [ v [ o 5.000 o 07/23/2013.| 01/01/2026.
04780M PH 6 |ATLANTA HARTSFIELD-JACKSON AIR Atlanta G... 6,004,140 |...104.914 | .............6,294,840 | ..............6,000,000 | ...........8,000,979 | .oorvririrmrmrrmner | vrvrrmrinecenal854) | oo [ | e 5.000 |.....4.991 [ | s 150 000 07/25/2011. | 01/01/2028.
04780M  PJ 2 | ATLANTA HARTSFIELD-JACKSON AIR Atlanta G 5,000,000 |...104.834 ......5.000 .125,000 07/27/2011. | 01/01/2029.
04780M  PK 9 |ATLANTA HARTSFIELD-JACKSON AIR Atlanta G... 5,058,153 |..104.775 | .............5,107,781 | ....c..e0... 4,875,000 | coooovernnnd 914,069 | oo | e (28,845) | e | e [ e 5.000 |.....4.361 [JJooes | v 121,875 06/10/2013. | 01/01/2030.
04780M  TL 3 | ATLANTA HARTSFIELD-JACKSON AIR.......coooorrvmrriirirnes 3,566,488 |...111.620 | ..............3,627,650 | ..............3,250,000 | ............3,426,989 | ....ococvvrrvmmriverires | vorirereencB31,581) | oo [ [ 5.000 04/03/2014. | 01/01/2032.
047870 NE 6 |ATLANTA GA WTR & WASTEWTR REV. 11,475,501 |...111.140 .5.000 03/03/2015. | 11/01/2040.
052476  G8 5 |AUSTIN TX WTR & WASTEWATER SYS........... 5,634,950 |...110.626 .5.000 07/23/2014. | 11/15/2039.
052476  ZP 6 |AUSTIN TX WTR & WASTEWATER SYS Austin Te 4,581,440 |...108.810 .5.000 07/12/2012. | 11/15/2037.
088563 UK 5 |BEXAR TEX MET WTR DIST Bexar TX Metropol 3,879,960 |...101.078 .5.000 10/28/2009. | 05/01/2039.
114894 RS 9 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO. 11,184,100 |...106.518 .10,518,749 (127,416) ......5.000 05/01/2013. | 10/01/2042.
114894 SP 4 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO. 16,678,420 |...105.792 ....16,397,760 16,010,031 (123,704) | oo [ | e 5.000 05/28/2013. | 10/01/2042.
114894 WJ 3 |BROWARD CNTY FLA ARPT SYS REV. 1,144,200 |...108.561 ..1,085,610 (3,138) [ oo [ vvereeeriseissenniens s 5.000 04/11/2016. | 10/01/2045.
13033A CE 9 | CALIFORNIA HEALTH FACS FING AU 3,991,333 |...100.275 ..4,116,289 4,212 .5.750 03/02/2000. | 10/01/2023.
13053C AB 8 |CALIF PCFA - PG&E California Pollution C 2,000,000 |...104.691 ..2,093,820 .5.100 06/09/2010. | 06/01/2040.
13077C M4 3 |CALIFORNIA STATE UNIVERSITY 4,488,720 |...112.552 ..4,502,080 .5.000 08/01/2014. | 11/01/2039.
13077C M5 0 | CALIFORNIA STATE UNIVERSITY... ..4,474,200 |...111.807 .5.000 08/01/2014. | 11/01/2044.
13078R  EU 0 |CA STATEWIDE CDA CHF IRVINE LI 3,060,450 |...106.397 .....5.375 01/10/2012. | 05/15/2038.
130795 5E 3 | CA STATEWIDE CDA KAISER PERMAN 10,438,100 |...106.710 | ............10,671,000 | ............10,000,000 | .......... 10,164,339 [ ....ceccevrurmrrrnrs | verrrrreen(48,078) [ oo v [ 5.000 <err. 125,000 04/05/2012. | 04/01/2042.
134340 AA 6 |CAMPBELL CNTY WY SOLID WST FAC ..4,000,000 |...101.919 | ..............4,076,760 | ..............4,000,000 | ........... 4,000,000 | ...cocorrrrrmmrmmrrmnr [ rrmrrmmmvnrrinerirens [ | vevvernneveriinnns | 0008750 005,750 [ | v 106,056 07/22/2009. | 07/15/2039.
155048 AZ 4 |CENTRAL PUGET SOUND REGIONAL T ...6,891,847 |...103.763 6 978,062 . .147,109 04/01/2001. | 02/01/2021.
155048 BB 6 |CENTRAL PUGET SOUND REGIONAL T 3,251,658 |...109.491 ..3,558,458 103,250,000 | oo | e | e | e | 4.750 06/15/2010. | 02/01/2028.
155498 CN 6 | CENTRAL TEX REGL MOBILITY AUTH... 11,885,915 |...107.593 ...12,782,048 11 803,293 | ..ovverierirneernrnis | e (18,291) | e [ e [ e 5.000 11/20/2013. | 01/01/2033.
155498 CP 1 |CENTRAL TEX REGL MOBILITY AUTH .14,912,076 |...106.121 15,843,865 14,811,463 .5.000 05/06/2014. | 01/01/2043.
167593 HG 0 | CHICAGO OHARE INTERNATIONAL Al 15,711,779 |...106.544 15,209,156 14,792,723 .5.000 08/09/2012. | 01/01/2029.
167593 HY 1 |CHICAGO OHARE INTERNATIONAL Al... .13,257,328 |...107.080 12,833,538 12,475,427 .5.000 06/06/2013. | 01/01/2026.
167736 B8 9 |CHICAGO IL WATER SYSTEM ..1,192,473 |...110.055 .1,221,611 1,164,565 .5.000 05/19/2015. | 11/01/2029.
167736 C6 2 |CHICAGO IL WATER SYSTEM 5,434,300 |...107.841 ..5,392,050 5,271,104 ......5.000 09/11/2014. | 11/01/2039.
167736  SJ 7 |CHICAGO IL WATER SYSTEM CHICAGO ILL WTR 22,291,510 |...118.498 ....23,699,600 21,288,979 | .o [ reneen(126,751) [ o | e | s 5.750 04/30/2014. | 11/01/2030.
167736 ZP 5 |CHICAGO ILWATER SYSTEM....oeovereeereeeeeeeeeeeeeeeesseesssessseeseesssssssseessens | eveeeee | oo [eoverersei2 | oo IFE | o, 1,272,525 |..... 99.733 1 1,269,395 | e | e 1,231) s [ [ 4.000 05/20/2016. | 11/01/2037.
17131H  CL 0 |CHULA VISTA CALIF CHULA Vista CA IDA-S............... 3,000,000 |...101.256 13,000,000 | ..o e | | | 5.875 06/10/2009. | 02/15/2034.
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196632 LS 0 | COLORADO SPRINGS COLO UTILS.......ccorivimrerriieiririenisrisseeesseesiesisenens CFo. | s 2| . 1FE| o 10,578,115 |...106.208 | ...........11,210,254 | ............ 10,555,000 | ........... 10,560,339 (2,653) 5.250 |...... 5221 [MN......| ceveene 70,806 | ........ 554,138 |01/21/2011. | 11/15/2033.
235036 D8 0 |DALLAS FORT WORTH TEX INTL ARP CF. |.. 2| 1FE 6,412,887 |...105.714 . . . 5.000 o 05/29/2014. | 11/01/2030.
235036 E6 3 |DALLAS FORT WORTH TEX INTL ARP....ccvviiririiierineiseiesiseisersienssssiene | vevees . 2| 1FE 3,310,980 |...104.742 ......5.000 12/11/2012. | 11/01/2037.
235036 V7 2 |DALLAS FORT WORTH TEX INTL ARP CF.. |. 2| 1FE 2,693,525 |...111.226 2,500,000 | .oerrerrn2,806,883 | oo | eerrenennn(19,836) [ oo | e | s 5.250 02/13/2014. | 11/01/2027.
235036 V8 0 |DALLAS FORT WORTH TEX INTL ARP CF. |.. 2| 1FE 2,677,225 |...110.845 .2,500,000 5.250 02/13/2014. | 11/01/2028.
235036 XM 7 |DALLAS FORT WORTH TEX INTL ARP CF.. |. 2| .. 1FE 7,558,440 | ...104.467 .7,200,000 5.000 06/10/2015. | 11/01/2042.
235036 XN 5 |DALLAS FORT WORTH TEX INTL ARP CF.. |.. 2| 1FE 5,422,500 |...104.660 .5,000,000 .5.000 07/25/2012. | 11/01/2038.
235036 XX 3 |DALLAS FORT WORTH TEX INTL ARP CF..|. 2| . 1FE 1,581,915 |...103.817 .1,550,000 .5.000 01/27/2014. | 11/01/2032.
235036 XY 1 |DALLAS FORT WORTH TEX INTL ARP CF.. |.. 2| 1FE 1,023,020 |...103.563 .1,000,000 | .. .5.000 03/26/2014. | 11/01/2035.
246003 MG 9 |DELAWARE CNTY PA AUTH Delaware County Au................ CF.. |. 2| . 1FE| v 10,520,600 |...105.846 10,000,000 | .. 10,115,483 |. o ......5.000 11/24/2010. | 11/15/2031.
249182 CG 9 |DENVER COLO CITY&CNTY ARPT.....coovviererieiererineine CF.. |. 2| 1FE 2,937,371 |...108.804 ..2,706,623 |. | e (BLB13) | s [ | e 5.250 04/03/2014. | 11/15/2022.
249182 GH 3 |DENVER COLO CITY&CNTY ARPT Denver CO Cit.....c..ocovvvviveriniinee CF.. |. 2| 1FE| o 12,688,511 |...108.273 11,920,762 |. . 5.000 06/04/2013. | 11/15/2037.
249182 GR 1 |DENVER COLO CITY&CNTY ARPT Denver CO Cit........cccvvvvrvrnnenee CF.. |. 2| .. 1FE 8,621,844 |...108.810 ..8,114,558 |. . ......5.000 05/31/2013. | 11/15/2033.
249182 HH 2 |DENVER COLO CITY&CNTY ARPT....coovvierriciiricierinein CF.. |.. 2| 1FE 2,659,875 |...112.880 2,584,857 e (IBATA) | e [ [ 5.500 07/11/2013. | 11/15/2028.
249182 HL 3 |DENVER COLO CITY&CNTY ARPT....coovvvvvimrieiiereierieins CF. . 2| 1FE 2,609,925 |...112.007 . 2,558,639 . ! 5.500 07/11/2013. | 11/15/2031.
25477G  BQ 7 |DISTRICT COLUMBIA INCOME TAXR CF.. |.. 2| .. 1FE 4,213,120 |...102.927 ..4,117,080 .5.250 12/10/2010. | 12/01/2029.
25477G  GJ 8 |DISTRICT COLUMBIA INCOME TAX R DC PERSON.. .|CF.. |.. 2| 1FE 5,671,000 |...106.946 ..5,347,300 .5.000 04/30/2012. | 12/01/2036.
254839 P4 9 |DISTRICT COLUMBIA REV - GEORGE CF.. |. 2| 1FE 2,910,739 |...104.816 ..5,020,686 .5.000 03/28/2007. | 04/01/2040.
254845 HN 3 |DISTRICT OF COLUMBIA WTR&SWR A.....ocvvvivrirriirreiiieriiinns CF.. |.. 2| 1FE 5,721,850 |...109.142 .5.000 03/15/2012. | 10/01/2032.
254845 HP 8 |DISTRICT OF COLUMBIA WTR&SWR A......coouvvviiieireieieiineinas CF.. |. 2| .. 1FE 1,110,390 |...108.506 .5.000 03/28/2012. | 10/01/2037.
254845  JK 7 |DISTRICT OF COLUMBIA WTR&SWR A......coouivririicririeierineines CF.. |.. 2| 1FE 5,698,050 |...109.029 | ... . .5,000,000 5.000 03/15/2012. | 10/01/2033.
254845 JQ 4 |DISTRICT OF COLUMBIA WTR&SWR A......coovvvirrieiieieierinninns CF. . 2| 1FE 5,043,300 |...109.940 | .... ..5,497,000 | ..... .5,000,000 5.000 07/24/2013. | 10/01/2044.
29270C  ZN 8 |ENERGY NORTHWEST ..1,713,840 |...112.705 .5.000 04/14/2014. 07/01/2032.
302716 AT 2 |FYIPROPERTIES WASH LEASE.. .15,427,900 |...101.348 .15,024,696 .5.500 03/23/2011. | 06/01/2034.
302716 AV 7 |FYI PROPERTIES WASH LEASE.. 5,281,450 |...101.221 ..5,061,050 ...5,015,529 .5.125 06/08/2010. | 06/01/2028.
30711X  C2 8 | FANNIE MAE CONNECTICUT AVENUE................ .866,941 867,917 v 3.156 03/06/2018. | 08/25/2030.
3130AD 6W 7 |FEDERAL HOME LOAN BANKS. - .10,000,000 ..9,895,590 210,000,000 [ ..o | e e | e [ 2.510 12/19/2017. | 12/29/2022.
345105 BC 3 |FOOTHILL / EASTERN TRANSN CORR FOOTHILL/.......coieiviirciirirerienineenns @ [ oo [ | e 1FE| .. ...3,488,879 |....79478 | ..............9,966,541 | ............ 12,540,000 | ............7,783,337 | ecvvrerriirmrrerinns | crrrers 401,725 11/05/2003. | 01/01/2028.
346668 DD 5 |FORSYTH MONT POLLUTION CTL REV............. . CF. . 2| 1FE 9,000,000 5.000 03/03/2010. | 05/01/2033.
359900 YP 6 |FULTON CNTY GA DEV AUTH REV Fulton Count...........ccccoevenee CF.. |. 2| 1FE 9,555,200 |...101.120 | ............10,112,000 | ............10,000,000 | .............9,629,296 | ....coevorvemmrrmrrrrnas | worerirenns 11,122 .....5.000 01/21/2011. | 06/01/2040.
373539 G5 8 |GEORGIA ST HSG & FIN AUTH GEORGIA HOUSIN [SSTURRRNIN IO . 2| 1FE 1,975,000 |...101.814 975,000 | v | e | e | e | o 4.000 05/16/2012. | 06/01/2030.
373539 K8 7 |GEORGIA ST HSG & FIN AUTH GEORGIA HOUSIN [SUTTRURRNIRTOROR IO . 2| 1FE 8,000,000 |...100.105 | .... 8,000,000 3.850 02/21/2013. | 12/01/2041.
38611T AA 5 | GRAND PARKWAY TRANSPORTATION C R I 2| 2FE| e 12,654,700 |...107.403 13,876,468 | ...........12,920,000 | ........... 12,682,130 6,077 w5125 08/02/2013. | 10/01/2043.
38611T AB 3 | GRAND PARKWAY TRANSPORTATION C......cocovvviiviiieiniireriseienissieisnins | e . 2| . 2FE 2,955,000 |...109.491 3,284,730 . 2,956,741 A3 [ s [ e [ 5.500 07/17/2013. | 04/01/2053.
386442 TY 3 |GRAND RIVER DAM AUTH OKLA.... ..4,783,450 |...104.798 5,239,900 5.250 11/18/2010. | 06/01/2040.
43232E  BX 6 |HILLSBOROUGH CNTY FLA HSG FIN. 8,118,646 |...100.230 ..8,309,067 4.750 05/09/2006. | 01/01/2039.
442435 52 2 |HOUSTON TEX UTIL SYS REV... 5,577,250 |...111.479 ..5,573,950 .....5.000 06/13/2014. | 11/15/2039.
44244C  GY 7 |HOUSTON TEX UTIL SYS REV... . 3,184,860 |...103.548 | ..............3,106,440 | ..............3,000,000 | .............3,142,188 | ...ooorvvrrrcvrrverires | verirereed(1BBTT) | s [ [ 4.000 03/04/2016. | 11/15/2037.
45200F 7G 8 |ILLINOIS FINANCE AUTHORITY III|n0|s Fina CF.. |. 4,881,150 |...108.825 6.000 01/13/2011.| 10/01/2032.
45200F WW 5 [ILLINOIS FINANCE AUTHORITY lliinois Fina CF.. |. . 4,474,420 |..102.562 ......6.000 03/25/2009. | 08/15/2039.
45200F YR 4 |IL FIN AUTH RUSH UNIV MED CTRIIiN0IS F.......cocveiviireiiiriniccisiseieinnns [ o . 2 1 7,407,300 |...101.592 7,500,000 | .ovoereenn 7,493,842 | oo | e 7918 | [ | 6.625 07/10/2009. | 11/01/2039.
45203H B4 3 |ILLINOIS FINANCE AUTHORITY.. 2| 1FE 5,639,700 |...112.726 .5,000,000 5.000 08/06/2014. | 10/01/2035.
45203H B6 8 |ILLINOIS FINANCE AUTHORITY.. 2| . 1FE 5,589,850 |...112.555 .5,000,000 .5.000 08/06/2014. | 10/01/2038.
452227 CW 9 |ILLINOIS ST SALES TAX REV . . 2| 2FE 3,759,735 |...101.547 .3,500,000 .5.250 12/03/2013. | 06/15/2028.
452252  HF 9 |ILLINOIS ST TOLL HWY AUTH CF. |. 2| 1FE 2,613,225 |...108.575 2,500,000 2,553,700 .5.000 07/03/2013. | 01/01/2035.
452252  HG 7 [ILLINOIS ST TOLL HWY AUTH lllinois State. CF.. |. 2| 1FE| o 12,897,055 |...107.984 12,138,023 .5.000 04/25/2013. | 01/01/2038.
452252  LX 5 [ILLINOIS ST TOLL HWY AUTH CF. |.. 2| 1FE 2,808,175 |...110.507 ......5.000 01/11/2017.| 01/01/2041.
454795  FH 3 [INDIANAHEALTH & EDL FAC FING......cccovvvirerireririnrinnienieiienes CF.. |.. 2| . 1FE 8,113,070 |..110.595 | .............7,741,650 | ..............7,000,000 | ...........8,062,583 | .....cceovvvrrmrivics | wrrerererea@3,898) | oo | e | 5.000 10/27/2016. | 11/15/2046.
45884A LT 8 |INTERMOUNTAIN PWR AGY UTAH............ v | s e 1,713,201 |...100.238 5.000 11/17/2000. | 07/01/2021.
462590 JJ 0 |IOWA STUDENT LN LIQUIDITY CORP R I 1,075,000 |...103.632 ......5.300 11/10/2011. | 12/01/2023.
462590  JK 7 |IOWA STUDENT LN LIQUIDITY CORP.......cveiriirrrrrirereniseirerisnieesesiseisnssesns | coeres . 1,070,000 |...103.720 | ..............1,109,804 | ..............1,070,000 | .............1,070,000 | ...cooererrmrrirermrnies [ rrrermrinrirmnreries [ rorrreeieineisnines e [ 5.400 11/10/2011. | 12/01/2024.
462590 UM 3 |IOWA STUDENT LN LIQUIDITY CORP.......cvrvrrririrniiernnrseierssisesessssisnsssses | covenes . 2| 1FE 2,160,000 |...103.756 . 2,160,000 5.600 11/10/2011. | 12/01/2026.
462590 JN 1 [IOWA STUDENT LN LIQUIDITY CORP N . 1,080,000 |...103.703 ..1,119,992 .1,080,000 .....5.700 11/10/2011. | 12/01/2027.
46613P  7A 8 | JEAFLAWTR & SWR SYS JACKSONVILLE ELECT.....ccovorirvrireeniierincererireies | vven . 2| i 1 3,224,671 | ...106.868 ..3,302,221 3,090,000 | ..ooererne3,191,350 | o | e (33,321) [ v | e [ s 5.000 03/22/2018. | 10/01/2032.
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46613P 7G5 |JEAFLAWTR & SWR SYS JACKSONVILLE ELECT......ocvvverererienirierinirirenes | crve . 2,321,980 |...106.868 | ... .2,383,156 | ........ 2,230,000 | .... 2,299,243 v 22T3T) | s [ [ 5.000 |...... 3.550 |AO...... | wovvrveee 27,875 | ........ 111,500 | 03/22/2018. | 10/01/2033.
46613P 7W 0 |JEAFLAWTR & SWR SYS JACKSONVILLE ELECT ..1,993,243 |...105.757 019,959 ....1,910,000 (20,596) [ ...vouvererericiens | cevrrerrererirerieinns [ 0005.000 [ 3.470 03/22/2018. | 10/01/2032.
46613P 8C 3 |JEAFLAWTR & SWR SYS JACKSONVILLE ELECT.... v 1,442,127 | ...105.645 ,463,183 1,385,000 V] e | e | 200.5.000 | e 3.550 03/22/2018. | 10/01/2033.
47770V AK 6 | JOBSOHIO BEVERAGE SYSTEM JOBS OHIO BEVER . . 2| 1FE 22,685,150 |...108.772 .21,754,400 ..20,000,000 ) | oo | e | 005,000 | 3.388 04/10/2013.| 01/01/2038.
478271 JG 5 [ JOHNSON CITY TENN HEALTH & EDL......ovvrireiiiireiieiesisisnneienssiseeesieens | covenes . 2| . 2FE 4,474,000 |..106.013 | .............4,770,585 | .............4,500,000 | ............4,495,046 | .....cccccoommrmmriunns | orreee 17817 [ | v | 20006.000 e 6.078 04/05/2010. | 07/01/2038.
495289 VL 1 |KING CNTY WASH SWR REV King County WA -.........cooviirernnirinieinnenine CF.. || 2| .. 1FE| .............7,374,750 |...100.000 | ..............7,500,000 | ..............7,500,000 | ...........7,500,000 | ....c0orvrerrrmrrercmrne | correnn 104147 | s | e | 022.5.000 oo 5.227 07/29/2009. | 01/01/2039.
53945C AP 5 |LOS ANGELES CALIF WASTEWTR SYS CF.. |. 2| . 1FE| ... 10,979,500 |...110.908 .11 090,800 .10,000,000 | .........10,512,455 | ....coovvrvrvirernrne | werrenn( 104,930 | oo | e | 005,000 o 3.730 03/19/2014. | 06/01/2034.
53945C BM 1 |LOS ANGELES CALIF WASTEWTR SYS CF..|. 2| 1FE 6,317,605 |...110.775 ,220,016 5,615,000 | ..cc0eeerr.5,956,633 | oo | et 70,389) [ o | e | 20005000 [ 3.500 06/05/2013. | 06/01/2035.
544435 U9 9 |LOS ANGELES CALIF DEPT ARPTS A CF.. |.. 2| 1FE| o 17,902,550 |...104.524 .18,291,700 217,500,000 | cooeveer e 17,570,174 | oo | e (48,402) | v | e | 000.5.250 4.943 11/16/2010. | 05/15/2033.
544495 XV 1 |LOS ANGELES CALIF DEPT WTR &P CF.. |. 2| . 1FE 7,685,230 |...108.700 | ..............7,609,000 | .....cccc.... 7,000,000 | ..coorrerna 7,326,605 | ..o | eiernennn(86,124) [ i | | 20005.000 [ 3.570 07/24/2014. | 07/01/2043.
544628 JJ 0 |LOS ANGELES CALIF REGL ARPTS | REGIONAL... 2| 1FE 2,396,678 |...104.265 2,250,000 2,303,153 | .oovverrerrnrnrrenens | rereeeen(16,470) | oo [ eovvveirseiseiieiinens | 208500 | e 3.661 09/26/2012.| 01/01/2027.
544628 JK 7 |LOS ANGELES CALIF REGL ARPTS | REGIONAL... . . 2| 1FE 9,014,140 |...104.809 8,927,040 | ..oocovvverrernriinns | e (14,262) [ i | e | 20005000 [ 4.878 12/11/2013. | 01/01/2032.
546589 SP 8 |LOUISVILLE & JEFFERSON CNTY KY.....cocovimiiiireiereinrirerssssiesieersessneenes CF. || 2| .. TFE| oo 7,624,725 |...103.068 7,560,409 | ..o | errereen(12891) | e [ | 204000 | e 3.798 05/22/2013. | 05/15/2037.
549310 VS 6 |LUCAS CNTY OHIO LUCAS COUNTY OH PROMEDIC OO I . 1,792,930 |...108.490 1,790,442 | oo | eererneenn(2,888) | i | e | 005,000 e 4.779 03/22/2018. | 11/15/2029.
56036Y DG 7 |MAIN STR NAT GAS INC GA GAS PR Main Stre.........cccvvvvverveinrrvvenvrnnserinninns | eoveres oo [rvvrivvires | v IFE | i 10,299,700 |...116.852 0,144,984 | .....coovvvvevvnienns | crerneen(17,845) [ oo | v | 20005500 [ e 5.241 09/07/2007. | 09/15/2025.
57420N BH 3 |MARYLAND ST ECONOMIC DEV CORP Maryland E. . 2,458,850 |...105.492 2,492,608 | ...oovvverrnrrerens [ e 24,046 | e [ | 205750 | 5.965 01/07/2010. | 06/01/2035.
57563R  GR 4 |MASSACHUSETTS EDL FING AUTH.....ccviiiriieiiicinnierssiseirenississresiennns. | evenes . 1,565,000 |...102.541 1,565,000 [ ...couivniiciirenines | e | e [ 008,000 [ 5.999 06/26/2009. | 01/01/2028.
57563R  JC 4 |MASSACHUSETTS EDL FING AUTH.....ccvieriiieiniicieniereniseerenssiseseesennns. | evenes . 2 1,595,963 |...102.546 1,590,770 (728) [ vereveereireirens | eeveerversereriennns [ 0005700 [ 5.650 03/29/2010. | 01/01/2031.
575829 CG 9 |MASSACHUSETTS ST WTR POLLN ABA P [ 2| . 1FE| o 10,678,300 |...102.226 .10 222,600 ) [ e | e | 240000 | 3.608 01/28/2016. | 02/01/2046.
575831 BK 7 |MASSACHUSETTS ST COLLEGE BLDG 2| .. 1FE 2,845,875 |...107.534 ,688,350 ) [ e | e | 005,000 ] 3.381 02/02/2012. | 05/01/2037.
575831 BL 5 |MASSACHUSETTS ST COLLEGE BLDG . 2| 1FE 4,814,528 |...107.204 ..4,556,170 ) [ e | e | 005,000 | 3.441 02/02/2012. | 05/01/2043.
57583F FZ 9 |[MASSACHUSETTS ST DEV FIN AGY. . ST IS . 2| . 1FE| o 15,764,049 |...117.505 19,241,444 | ........... 16,375,000 | ........... 15,806,076 | ....cocosvorervrrrrers | vrrverinnreeen 3,816 [ v | v [ 0005450 | 5.670 02/28/2002. | 05/15/2059.
57583R  S4 8 | MASSACHUSETTS ST DEV FIN AGY . . CF.. |.. 2| . 1FE 4,477,500 |...105.211 734,495 | .............4,500,000 | ............ 4,495,368 | ..o | e 15,423 | | e 005,000 5.060 01/21/2010. | 09/01/2045.
575830 CL 0 |MASSACHUSETTS ST DEV FIN AGY . . . 2| 1FE 5,642,010 |...107.530 ,914,150 | ..............5,500,000 | ...o0e0re05,539,240 | oo | vvveerennd(16,144) | | e | 0000.5.250 | 4911 08/02/2011. | 04/01/2037.
57586E SU 6 | MASSACHUSETTS ST HEALTH & EDL...... [V I . 2| . 1FE 5,129,306 |...105.097 ..5,155,008 cevvererenrnenennnnes | oo (2AAT8) | e [ | 205,000 | e 4.450 03/26/2010. | 10/01/2026.
57586N XX 4 |MASSACHUSETTS ST HSG FIN AGY 2| 1FE 5,660,000 |...103.808 .5,875,533 | ..............5,660,000 | ............. 5,660,000 | ...oovvecrieriinienns [ e [ | | 04250 [ 4.250 03/18/2015. | 12/01/2035.
57586N XY 2 |MASSACHUSETTS ST HSG FIN AGY 2| .. 1FE 2,955,000 |...103.045 ,044,980 2,955,000 | .voeurrrrerirerireninns [ e [ | e | e &350 [ 4.350 03/18/2015. | 12/01/2040.
57587A DN 5 [ MASSACHUSETTS ST HSG FIN AGY 2| 1FE 3,070,000 |...103.123 ,165,876 | ..............3,070,000 | ............. 3,070,000 | oo [ v | e [ | 3000 | 4.300 06/12/2014. | 12/01/2034.
57587A DP 0 | MASSACHUSETTS ST HSG FIN AGY 2| 1FE 2,605,000 |...103.378 ..2,692,997 2,605,000 | .voovvvererinniirirenins e | e [ | 0045000 | 4.500 06/12/2014. | 12/01/2039.
575896 QH 1 |MASSACHUSETTS PORT AUTHORITY.... ...109.559 ..1,917,283 1 911,769 (5,190) [ .ovverreervrinerns | eevneernerinseineinns | 200.5.000 | e 4.29 07/09/2015. | 07/01/2040.
575896 QJ 7 |MASSACHUSETTS PORT AUTHORITY ...109.071 ,090,710 (1,935) [ oo [ vvvernnnensiinnens [0005.000 | i 4415 07/09/2015. | 07/01/2045.
576000 LP 6 |MASSACHUSETTS SCHOOL BUILDIN - ...106.567 ,591,030 (129,689) [ ... [ e [00.5.000 [ 3.378 05/10/2012. | 10/15/2041.
576000 PQ 0 |MASSACHUSETTS SCHOOL BUILDING.. | s v 10,825,300 |...109.887 .10,988,700 (83,270 [ oo | e | 202.5.000 | e 3.981 06/13/2013. | 05/15/2038.
576528 DP 5 | MATAGORDA CNTY TEX NAV DIST NO......ccovorimiieiniieisinisniensiseisieies | ceves 2| 1FE 2,500,000 |...102.604 | ..............2,565,100 | ..............2,500,000 | ............2,500,000 | ....ccovveerrrmerrmrrne | vererrrrrmrinervenns | veresneiennineinens [ evvervsnneneeninnns [ 4.000 |, 3.998 05/15/2013. | 06/01/2030.
586111 KU 9 |MEMPHIS-SHELBY CNTY TENN ARPT... CF.. |.. 2| 1FE 5,230,150 |...105.085 25,775) | oo v | 205750 | 5172 01/22/2010. | 07/01/2022.
592041 RQ 2 |METROPOLITAN GOVT NASHVILLE & Met Gov‘t CF.. |. 2| 1FE 4,145,280 |...102.766 4, (16,705) [ ..o [ ervvmriverivirineiens | 0005500 | e 5.050 03/13/2009. | 10/01/2029.
592041  RR 0 |METROPOLITAN GOVT NASHVILLE & Met Gov't CF.. |. 2| 1FE 3,598,385 |...102.766 3,508,848 | .... e 11,352) | e | e | 0005500 e 5.150 03/13/2009. | 10/01/2034.
592098 J8 1 |MET GOVT NASHVILLE & DAVIDSON CF.. |. 2| . 1FE 7,158,786 |...104.395 6,854,264 | .... c(A3,786) [ oo | e | 200.5.000 | e 4.290 12/09/2010. | 07/01/2025.
59259N  6R 9 |METROPOLITAN TRANS AUTH NY DED........ccccovvmurernninne CF..|. 2| 1FE 6,048,683 |...115.740 .5,922,163 (B8,877) [ eveeverereevireerens | cevreerrerseireriennne [ 000.5.000 [ i 3.241 02/15/2017. | 11/15/2034.
59259y M6 3 |METROPOLITAN TRANSAUTHN'Y. CF. |.. 2| 1FE 5,138,104 |...107.582 5,021,319 (26,470 [ v | cevreiverseveeiennes [ 0005.000 [ 4.310 03/14/2014. | 11/15/2038.
59259Y Q8 5 |METROPOLITAN TRANS AUTHNY. CF..|. 2| . 1FE 6,502,002 |...114.493 6,296,176 |.... (85,787 [ oo | e | 200.5.000 | e 4.051 02/21/2014. | 11/15/2031.
59259Y Q9 3 |METROPOLITAN TRANSAUTHN'Y. CF.. |.. 2| .. 1FE 4,377,432 |...109.227 (28278) | e | e | 000.5.000 e 4.131 02/21/2014. | 11/15/2032.
59259Y TX 7 |METROPOLITAN TRANSAUTHNY. CF.. |. 2| . 1FE 4,399,913 |...107.664 (36,242) [ ..oovvervriecrens | cererverisnneiennne [ 0005.000 [ 3.940 03/12/2014. | 11/15/2030.
59259Y X2 0 |METROPOLITAN TRANSAUTHNY. CF.. |.. 2| . 1FE| ..........11,135,293 |...111.021 110,640) | oo | v | 005,250 | oo 3.854 07/08/2014. | 11/15/2044.
59261A CW 5 | METROPOLITAN TRANSAUTHN'Y. CF.. |. 2| 1FE| ...........11,557,600 |...110.046 .11,004,600 rerernrnee(19.3T2) v | e [ 0005250 [ i 4.390 02/19/2016. | 11/15/2056.
592643 AC 4 |METROPOLITAN WASHINGTON D C AR CF.. |. 2| 1FE| o 15,706,690 |...101.896 .15,029,660 | ............14,750,000 | ...........14,817,053 | ....cccovvivrerrmrreres | crerin (168,291) | vvvvvvverevvercererns [ wrvevevereieinens | 2005000 | ... 3.806 08/23/2013. | 10/01/2039.
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR.....couviiiiiriirieierineierississesesisnnens | veveees . 2| 2FE 2,734,416 |...124.676 (3,002) [ .ooveverrierieies e [ 0008500 | 3.719 01/05/2015. | 10/01/2044.
592646 3U 5 |METROPOLITAN WASHINGTON D C AR. CF.. |. 2| . 1FE 5,522,800 |...108.283 (52,381) [ oo | e | 200.5.000 | e 3.761 06/06/2012. | 10/01/2029.
592646 3W 1 |METROPOLITAN WASHINGTON D C AR CF.. |.. 2| 1FE 4,689,045 |...107.987 (20,884 | o | e | 005,000 4.440 06/28/2013. | 10/01/2031.
592646 5M 1 | METROPOLITAN WASHINGTON D C AR CF. |. 2| 1FE 2,342,621 |...109.241 (4,584) [ ..o [ e [0005.000 | 4.742 07/17/2013. | 10/01/2033.
592646 5N 9 |METROPOLITAN WASHINGTON D C AR. CF.. |.. 2| 1FE 2,048,100 |...108.871 (4,867) [ ..o | eevneernerinseineinns | 200.5.000 | e 4.701 06/28/2013. | 10/01/2038.
592646 6T 5 |METROPOLITAN WASHINGTON D C AR. CF. . 2| 1FE 2,274,760 |...111.034 (25,686) | ....vvoeveririiris | crveriverivirinniens | 20.5.000 | oo 3.401 05/30/2014. | 10/01/2029.
592646 6U 2 |METROPOLITAN WASHINGTON D C AR. CF.. |. 2| 1FE 2,259,980 |...110.811 el B2TT) | e | e | 000.5.000 e 3.481 05/30/2014. | 10/01/2030.
592646 V9 1 |METROPOLITAN WASHINGTON D C AR CF..|. 2| .. 1FE 7,765,725 | ...104.570 l293TT) | e | e | 000.5.000 e 4.562 07/21/2010. | 10/01/2024.
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59333P C5 5 |MIAMI DADE CNTY FL AVIATION RE ....16,443,350 |...107.249 | ... .16,087,350 ceeennn 15,614,470 | i ceerneee(151,491) | e [ [ 5.000 |...... 3.809 |AO...... | wooeeen. 187,500 | ........ 750,000 | 11/26/2013. | 10/01/2030.
59333P L5 5 | MIAMI DADE CNTY FL AVIATION RE 4,482,720 |...108.879 4,309,821 |.... vereernen(47,885) +:5.000 | ... 3.500 |AO...... . 03/16/2015. | 10/01/2035.
59333P R7 5 |MIAMI DADE CNTY FL AVIATION RE 3,202,860 |...109.125 .3,183,188 (5,849) | oovvvvvvnscrvis [ v [ 20005000 | 4522 |AQ...... 06/10/2015. | 10/01/2038.
59333P YK 8 | MIAMI DADE CNTY FL AVIATION RE Miami-Dad 6,945,892 |...106.323 6,948,763 | .ooouvevirererrenes | v 12,146 | oo | e | 005,500 oo 5.505 |AO...... . 01/19/2010. | 10/01/2041.
59333P YL 6 |MIAMI DADE CNTY FL AVIATION RE Miami-Dad 6,599,108 |...106.109 6,698,574 81,627 | .o v [ 0005375 [ 5.608 |AO..... | wooevenee. 90,367 | ........ 361,469 |02/09/2010. | 10/01/2041.
593791  FX 9 |MIAMI UNIV OHIO MIAMI UNIVERSITY OHIO . 2,077,720 |...106.581 . 2,024,661 (8,636) [ ..vuvvvrerueererin | cevrreerririnerineiinns | 000:5.000 | e 4501 [MS......| e 33,333 | ... 100,000 | 11/17/2011. | 09/01/2036.
59447P  7Z 8 |MICHIGAN STATE FINANCE AUTHORI.......c.coovvvmiiiirrrinens 2,858,596 |...106.537 ,769,962 2,831,462 (7,402) [ ..o v [ 0005000 | 4.321 02/12/2015. | 12/01/2038.
60637A FE 7 [MISSOURI ST HEALTH&EDL FACS AU........ 10,472,800 |...107.530 .10,753,000 | ............10,000,000 | ...........10,265,953 [ ....ccccevrerrmrrrcrers | verrereeece(46,569) [ ovvroririivririians | vervrrersrveieinns [000.5.000 | i 4.401 03/07/2014. | 01/01/2044.
613692 AB 8 |MONTGOMERY CNTY TEX HEALTH FAC.... 3,438,420 |..... 90.233 5,413,980 | ..............6,000,000 | ............4,968,401 | ..coooviirmrmiirinns | weerrenn202281 [ i [ e e [ 4.200 02/18/2010. | 07/15/2023.
63968A S8 9 |NEBRASKA PUBLIC POWER DISTRICT 4,598,440 |...110.804 4,432,160 | ..............4,000,000 | .....cce..d,571,014 | oo | verreeen(12,886) [ o v [20005.000 [ 4.084 | e | e 100,000 10/19/2016. | 01/01/2046.
63968A TJ 4 |NEBRASKA PUBLIC POWER DISTRICT NE PUBLIC..........cccoovvnrenee 4,351,268 |...107.499 122,587 | .oeiern3,835,000 | oo h,010,715 | s | e (BA752) | e | e | 000.5.000 e 3.381 e | - .95,875 02/06/2012. | 01/01/2033.
63968A VX 0 |NEBRASKA PUBLIC POWER DISTRICT. 2,032,234 |...107.529 ,080,686 2,974,941 | e [ e (12,230) | e [ | 2005.000 | 4.260 48,375 11/05/2013. | 01/01/2032.
63968A VY 8 | NEBRASKA PUBLIC POWER DISTRICT. 2,041,182 |...107.499 1,987,503 | oo | e (TLAT2) | | e | 002.5.000 e 4.310 11/05/2013. | 01/01/2033.
63968A VZ 5 | NEBRASKA PUBLIC POWER DISTRICT. 4,268,379 |...107.379 4,402,539 | .............4,100,000 | ............. 4,169,401 [ .o | eereeeenn(21,195) [ e [005.000 | 4.392 11/05/2013. | 01/01/2034.
63968A XJ 9 |NEBRASKA PUBLIC POWER DISTRICT. 2,167,560 |...107.020 ,140,400 2,072,610 | covvrrerivrerrennne | orreeeeren(22,878) | oo v | 2005000 | oo 3.710 06/12/2014. | 01/01/2036.
63968A XL 4 |NEBRASKA PUBLIC POWER DISTRICT. 1,080,380 |...106.782 ,067,820 1,034,868 | ......oovvvververerenne | errrrenee(10,783) | v | e | 005,000 e 3.760 06/12/2014.| 01/01/2038.
63968A XM 2 | NEBRASKA PUBLIC POWER DISTRICT. 1,079,020 |...106.722 1,034,292 | ... | eerrenend(10,601) | e e 105,000 |, 3.780 06/12/2014. | 01/01/2039.
645780 EX 1 |NEW JERSEY ECONOMIC DEVELOPMEN.........cccocovermrrmrmirerennirernnreeinnennes | CF o | e[l AFE ] 4,300,000 |...102.266 4,300,000 | ..ooverereriirriienes e [ | e [005.700 [ 5.700 10/14/2009. | 10/01/2039.
645780 FB 8 |NEW JERSEY ECONOMIC DEVELOPMEN 3,250,000 |...103.807 23,250,000 | oo [ e [ | e | 205,600 [ 5.600 06/30/2010. | 11/01/2034.
645780 FC 6 |NEW JERSEY ECONOMIC DEVELOPMEN cevenrrernnneneeneeninnennes | CF [ [ el IFE | 1,000,000 |...103.468 1,000,000 | oo e [ [ | 20081000 5.100 06/30/2010. | 06/01/2023.
645790 FL 5 |NEW JERSEY HEALTH CARE FACS Fl....c.ovvvrviiirininnes 4,202,840 |...105.157 4,162,835 | ..o | e (18,779) [ evvvveervrircrens | cerverrererireriennes [ 0000 [ 3.381 10/21/2016. | 07/01/2032.
645790 FP 6 |NEW JERSEY HEALTH CARE FACSFI.... 4,152,640 |...103.739 e 14,056) [ oo | s | 2040000 3.531 10/21/2016. | 07/01/2035.
645790 FR 2 |NEW JERSEY HEALTH CARE FACS FI 5,693,750 |...111.981 (19,849 | e | e | 005,000 e 4.064 10/21/2016. | 07/01/2043.
646108 SR 2 |NEW JERSEY ST HSG & MTG FIN AG ..1,000,000 |..... 97.190 971,900 | ..............1,000,000 | .......0.eee 1,000,000 | .oooovormiomvinnininns v [ | crverinensnineiens | eeee3 790 | s 3.750 04/29/2016. | 11/01/2045.
646139 3H 6 |[NEW JERSEY ST TURNPIKE AUTHORI 10,935,400 |...110.540 .11,054,000 | ............10,000,000 | ...........10,392,676 | .....ccocoovrermrmrreres | crrrrrnns (103,004) | ..o [ erviveivrreierinens | 205,000 | ... 3.791 03/21/2013. 01/01/2038.
646139 3M 5 |[NEW JERSEY ST TURNPIKE AUTHORI 6,648,900 |...110.540 ..6,632,400 rerernrnee(76,012) [ e | e [005.000 [ 3.530 11/21/2013. | 01/01/2025.
646139 4N 2 |[NEW JERSEY ST TURNPIKE AUTHORI 5,703,850 |...109.248 ,462,400 e T3,896) | oo | e | 00.5.000 e 3.280 05/03/2013.| 01/01/2034.
649519 BR 5 |NY Liberty Divpt NY LIBERTY DEVELOPMENT...... 27,825,900 |...106.329 29,772,120 4,056 | ..o e | 05,000 | e 5.042 11/17/2011. | 11/15/2044.
64966T AY 0 |[NEWYORKNY CITY HSG DEV CORP...... 1,000,000 |...100.178 ..1,001,780 1,000,000 [ ..ovouveenierieries | e | e [ [nn 750 [ 4.749 03/28/2007. | 01/15/2039.
649670 LF 1 |[NEWYORKNY CITY EDL CONSTRF... 9,083,433 |...107.569 10,052,323 | ..............9,345,000 | ............. 9,124,570 6,149 | oo e | 00005750 [ 5.958 01/14/2011. | 04/01/2041.
64970H DU 5 |NEW YORKNY CITY HSG DEV CORP...... 2,500,000 |...101.579 2,500,000 | .ooevvierierinrienns [ [ | e | 4800 | 4.500 09/11/2009. | 09/15/2025.
64970H EU 4 |[NEWYORKNY CITY HSG DEV CORP. 7,379,006 | ...100.662 7,352,452 (TAT8) [ oo | eevreenerirseineinns | 203700 | e 3.584 01/07/2015. | 11/15/2034.
64971Q  6A 6 |[NEW YORKCITY TRANSITIONAL FIN........... 2,706,225 |...108.777 2,600,321 | oo [ e (20,926) [ ..o | e [ 00005.000 [ 3.981 06/13/2013. | 05/01/2038.
64971W  2M 1 [NEW YORK CITY TRANSITIONAL FIN......ocvvriiiiniirinnninieierniseensnenes [ vrvee [ o | veverenne | v [ i 4,400,202 |...106.677 | .............4,645,783 | .............4,355,000 | ............ 4,379,018 | .o | e (20,325) [ ..o | e [ 005500 [ 5.180 03/16/2017. | 11/01/2035.
64971W 3B 4 |NEW YORK CITY TRANSITIONAL FIN.. 5,703,591 |...106.211 5,699,917 (2,054) [ ..ovveeeirrineins | cevrneeneenseiiseinns | 2005500 | e 5.409 03/16/2017. | 11/01/2035.
64971W  GL 8 |NEW YORK CITY TRANSITIONAL FIN........... 8,883,840 |...111.013 8,532,747 | v | v (84,507) [ .vvuvererrnrireirens | vevrvriverseiseniennne [ 000.5.000 [ i 3.670 . 07/17/2014. | 08/01/2038.
64972B  J3 0 [NYC HDC MULTI-FAMILY HOUSING R NEW YORK.......cccevvvrimrreirnrirernrinninns 5,000,000 |...100.419 5,000,000 | ..overerernrinrireninns [ e | e [ | 0l 40000 | 4.000 |MN......| coevenee 33,333 | ........ 200,000 |02/22/2013. | 05/01/2044.
64972C  LJ 0 [NYC HDC MULTI-FAMILY HOUSING R.....cccevveriierrriirrnninns 3,500,000 |...101.665 3,500,000 | oo e | e [ | 042500 | 4.250 |MN......[ cooeveee. 24792 | ........ 148,750 | 06/18/2015. | 11/01/2045.
64972F 5C 6 |[NEW YORK CITY MUNICIPAL WATER NYC Munici 5,371,350 |...108.307 5,126,231 | .... ) [ oo | e | 005,250 | 4.330 11/16/2011. | 06/15/2044.
64972F 5D 4 |[NEW YORK CITY MUNICIPAL WATER. 9,769,260 |...106.566 .9,262,382 [ e | e | 20.5.000 | i 3.944 04/02/2012. | 06/15/2045.
649726  BX 1 |NEW YORK CITY MUNICIPAL WATER 5,597,200 |...109.934 5,321,616 |.... ) [ e | e | 200.5.000 | e 3.430 07/18/2014. | 06/15/2035.
64972G DS 0 |NEW YORK CITY MUNICIPAL WATER.......cccorevmrnrieririrns 5,354,500 |...111.207 5,207,619 |.... V| e | e | 005,000 | e 4141 03/26/2014. | 06/15/2039.
64972H  SX 1 |NEW YORK TFA BUILDING AID BOND.......c.cocrvurriirriiierisinesesssissnssnsnsns 5,276,350 |...106.683 5 ) [ e | e | 2005.000 | L 4.290 12/07/2011. | 07/15/2033.
64972H  SY 9 [NEW YORK TFA BUILDING AID BOND........ccooiuirieririeierinrierieeiceseninenenins 5,349,400 |...107.423 ) | oo | e | 005,250 | 4.350 |Jdeos | e 12/07/2011. | 07/15/2037.
649902 SR 5 |NEW YORK ST DORM AUTH ST PERSO........... vevnverennensnnnnee | CF o | L2 |l IFE ] i 14,258,325 |...100.818 . . ) | e | e | 005750 | 4,600 [MS.....| cooeee ,330 | e 03/16/2011. | 03/15/2036.
649906 VR 2 |NY ST DORM AUTH NEW YORK UNIV New YOrk S........ccccovemimrernrenrerernnis 2,814,925 |...108.875 2,621,605 (32,104) [ s | s | 200.5.000 | e 3.511 05/04/2012. | 07/01/2037.
64990C EJ 6 |NY ST DORM AUTH NEW YORK UNIV. cevvnerernsnssnnssensnnnnnens | O [ [ 2| vl IFE | s 10,422,355 |...103.005 ..10,347,449 | .... (30,242) | ..o [ e | 204000 | 3.372 06/02/2016. | 07/01/2039.
64990E QT 7 [NEW YORK ST DORM AUTH ST PERSO........... . 9,069,600 |..112.168 | ..............8,973,440 | ..............8,000,000 | ............. 8,616,858 |.... Y[ e | e | 200.5.000 | e 3.37 06/25/2014. | 03/15/2032.
650116  AH 9 |NEW YORK TRANSN DEV CORP.......ccvvriurrinriirieriniisiiesirerssiseiesiseeenisiees 534,160 |...102.630 500,000 529,368 ) [ e | e | 204000 | e 3.410 05/18/2016. | 07/01/2031.
650116  AQ 9 |NEW YORK TRANSN DEV CORP........cvvuiirrmriiirerinisirsniesssssisessssesensnsnes 2,790,683 |...105.393 ..2,898,308 +.2,750,000 | ....cvenee 2,788,685 V[ e | e | 200.5.000 | e 4.891 12/01/2016. | 07/01/2041.
66285W  GT 7 |NORTH TEXAS TOLLWAY AUTHORITY NORTH TX T ....11,233,064 |...109.187 .11,033,346 ..10,105,000 10,501,240 |.... ) | oo | e | 005,500 | 3.934 03/19/2014.| 09/01/2041.
66285W HG 4 |NORTH TEXAS TOLLWAY AUTHORITY 13,239,750 |...123.133 .18,469,950 ..15,000,000 6,463,742 | ..oooovvvevrernriinns | e TABBTB | s | e | e [ e 4.270 05/20/2014. | 09/01/2045.
66285W  JL 1 |NORTH TEXAS TOLLWAY AUTHORITY 19,221,300 |...107.896 19,421,280 | .. ..18,000,000 8,381,131 | o [ e 132,749) | s e | 205,000 | .. 4.152 11/03/2011. | 09/01/2030.
68275M  AA 4 |ONONDAGA CNTY N Y INDL DEV AGY. e ....12,882,420 |...114.442 13,733,040 | ............ 12,000,000 2315911 | rereereneed(B2,168) [ e | e [ 05750 [ 5.162 10/07/2003. | 03/01/2024.
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686507 BQ 6 | ORLANDO FLA UTILS COMMN ORLANDO FL UTILL...cccoovevermivrvirineivercnnnen [ CF o | [ 2] e 1FE ...11,549,340 |...100.871 .11,095,810 v 11,018,245 | .. L A(T7,971) 5.250 |...... 4520 |AO...... | .....144375 | ...... 577,500 |11/30/2010. | 10/01/2039.
708692 AH 1 |PENNSYLVANIA ECONOMIC DEV FIN.....ocovivirireiinrierniinnnnnisersnirenernninnens | veveene | oo | evveerenins | voeees 1FE ..5,664,608 | ...120.531 .5,621,746 (4,132) [ oo | e | s 5.375 |..... 5.230 08/03/2004. | 03/01/2031.
70917S AW 3 | PENNSYLVANIA HIGHER EDUCATION.......ccouvvivreermrineirininernnseerennnnsnnnnnens | CFu [ [ 2] e 1FE 5,440,800 |...106.581 5,203,277 |.... 2(57,980) [ oo | e | 20.5.000 | e 3.660 08/20/2014. | 04/01/2042.
709223 2R 1 |PENNSYLVANIA ST TURNPIKE COMMI.......cocvvevvmreereneererenesneensnsesninsenniene | CF o | o | 2| e 1FE 5,659,300 |...106.603 5,277,514 | .... (B5,077) | e | e | 000.5.000 | 347 07/18/2012. | 12/01/2037.
709223 XW 6 |PENNSYLVANIA ST TURNPIKE COMMI.......covviirinrrrnniernnineernnseerennenns | CFo | o | 2| e 1FE 4,622,870 |...123.048 7,257,898 (8,459) [ ..o | e | 0008375 | 6.021 |JD.......| ... 37,188 | e 446,250 | 04/08/2010. | 12/01/2038.
709224 CR 8 |PENNSYLVANIA ST TURNPIKE COMMI........oocvvererereereeeerereneeseeensnseeninsennien | CF o | o | 2| e 1FE 7,204,041 |...109.904 7,013,012 |.... - (43,624) | oo i | 225,000 ] 4146 |JD....... | 0o 27,979 | e 335,750 |04/02/2014. | 12/01/2034.
717794 AL 5 |PHILADELPHIA AUTHORITY FOR IND.....cccccomivminrircrnrneerennninersninennernenens | CFo | i |2 | 1FE 5,424,600 |...110.229 5,383,057 |.... (12,393) [ vvvvererveirceiens | cerveiversereiieines [ 0005.000 [ i 4.406 250,000 |06/24/2015. | 04/01/2040.
717794 AV 3 | PHILADELPHIA AUTHORITY FOR IND......ccoconvvernrirnenineirnnrnnisensenseesensnnenens | CFo | oo |2 | i 1FE 2,376,553 |...112.276 2,302,795 (22,097) [ vvvverernrireirens | cevrerrersenerennne [ 2000.5.000 [ 3.671 107,250 | 06/24/2015. | 04/01/2033.
717817 PW 4 | PHILADELPHIA ARPT SYS......coviverirrerminrrernersnnenirerensrerenssssesessenenninnens | OF e | ot | v | s 1FE 5,173,100 |...104.051 | ..............5,202,550 | ..............5,000,000 | ............. 5,043,765 (28,480 | oo | e | 000 5.250 4620 |JD....... | ... 11,667 | ... 262,500 |01/08/2014. | 06/15/2028.
717817 QP 8 |PHILADELPHIA ARPT SYS Philadelphia PA Ai...........cocovevvniverncrnnnerinnineens | CFo | o | i 2| 1FE 4,612,905 |...106.076 4,534,035 |.... (12,807 [ oo | e | 20.5.000 | e 4670 |JD.......| ..........10,000 | ........ 225,000 |12/09/2011. | 06/15/2027.
71884W BG 5 |PHOENIX ARIZ CIVIC IMPT CORP D Phoenix C ...130.331 5,628,337 |.... (13,440) | oo [ | 205500 | e 3.864 01/28/2008. | 07/01/2042.
71884W BH 3 |PHOENIX ARIZ CIVIC IMPT CORP D Phoenix ...130.948 4,634,732 (B774) [ v | e | 0025500 | ocoo 3.880 01/28/2008. | 07/01/2043.
71884W CP 4 |PHOENIX ARIZ CIVIC IMPT CORP D Phoenix C... " ...129.209 .10,336,720 8,376,577 | ..o [ v (15,788) [ .vvevvereveveiceens | cvvrververveiveneinns [ 0005500 [ i 3.953 09/03/2009. | 07/01/2034.
71884W  CT 6 |PHOENIX ARIZ CIVIC IMPT CORP D PHOENIX C....ccoovveuerriivrinriernnineiinnes [roveee [ | eriverinns | cvvee 1FE ..6,191,046 |...130.331 ..6,516,550 6,143,858 |.... (28,890 | v | e | 0005500 e 4.094 04/18/2013. | 07/01/2042.
73358W  FH 2 |PORT AUTHORITY OF NEW YORK&NEW, 2| . 1FE 10,668,470 |...106.984 11,072,844 0,454,351 (34,361) [ oo [ ervnriveriveninniens | 20.5.000 | oo 4.610 10/26/2011. | 10/15/2033.
735240 G3 1 |PORT OF PORTLAND 2,232,500 |...108.009 ,160,180 .2,146,841 (23,793) [ v | cevererverenrerieinns [ 0005.000 [ 3.520 03/17/2015. | 07/01/2039.
735240 G4 9 |PORT OF PORTLAND 3,587,830 |...107.646 ..3,433,907 rereerrnee(B0,872) [ e | e [005.000 [ 3416 | | e 79,750 | e 159,500 | 04/02/2015. | 07/01/2044.
735240  J7 9 |PORT OF PORTLAND.....cccovmiierirrireinrinrierieieessnieseniseeeniensssesenssennsssnsenenes | veveens | oo | eevnronenn | e TFE ] i, 12,081,222 |...111.161 11,710,811 | ... 10,635,000 | ..o 11,574,148 [ oo | v (141,087) | oo [ erveveiveneierinens | 205,000 | ... 3.301 [Jewis | 263,375 | oo 526,750 |03/06/2015. | 07/01/2038.
735389 QP 6 | SEATTLE WASHINGTON PORT OF 1,572,855 |...106.767 ,601,505 (8,001) [ coovvevverierseens [ errerieieeiesiieiens 20005000 | e 4.382 . 12/01/2011. | 09/01/2026.
759136 SB 1 |REGIONAL TRANSN DIST COLO ..9,382,008 |...125.076 443,238 | .............7,550,000 | ............8,965,864 | ......cccceovivirerimras | vorrrirnnn (79,632) [ .vooveervnrcerens | cvvrververseiveiiennns [ 00.5.000 [ 3.300 05/09/2013. | 11/01/2032.
759911 NH 9 |REGIONAL TRANSN AUTH ILL.....ociuiiririiicieriiiciesiereeicieniesiseeesiensesnine ..9,923,100 |...112.261 11,226,100 | ............10,000,000 | ....c.c..ee.9,979,119 [ v | vrrerieeee 898 [ i e [ 005750 [ 5.811 03/16/2000. | 06/01/2023.
759911 W6 3 |REGIONAL TRANSN AUTH ILL....covvriricieriseicriiis 3,356,961 |...111.611 3,454,360 | ..............3,095,000 | .cooorrenn3,247,277 | oo | vereeeen(24,740) [ o v [005.000 [ i 3.981 03/21/2014. | 06/01/2031.
786005 TC 2 |SACRAMENTO CALIF MUN UTIL DIST... 1,120,450 |...109.900 2,047,780 | oo [ e (12,147) | s [ | 225,000 | oo 3.581 04/20/2012. | 08/15/2033.
786005 TL 2 | SACRAMENTO CALIF MUN UTIL DIST... 1,688,865 |...110.194 ABTAT8T | e [ erireeeen(19,039) | oo [ | 205,000 | ... 3.522 04/20/2012. | 08/15/2031.
786005 VA 3 | SACRAMENTO CALIF MUN UTIL DIST... 5,186,750 |...112.039 5,098,823 | ..o | o1, 7) | e [ | 205,000 | .. 4.520 11/20/2013. | 08/15/2037.
786005 VU 9 | SACRAMENTO CALIF MUN UTIL DIST... 3,733,781 |...112.366 3,649,301 | oo [ eeeeneenn(18,048) [ i | e | 20005.000 [ 4.360 11/13/2013. | 08/15/2033.
786149  GM 0 | SACRAMENTO CNTY CALIF SINGL FA.......coiiieiniiriniveineneversniseiennnes | eevenes | oo | eevevveens v | e 4,623,806 |...112.035 3,675,783 | oo [ ereeeennn(90,540) | oo [ | 2008250 | 5.250 06/18/2004. | 01/01/2021.
78615R  CV 3 | SACRAMENTO CNTY CALIF WTR FING . 9,925,000 |..... 93.684 B13 | e | e 1,998 | | e | 002405 | 4.224 07/31/2007. | 06/01/2039.
793323 LH 7 | ST PETERSBURG FL WATER AND SEW St. Peter.......cccoouvivviiieernerniirenins CF.. 2 5,078,050 |...102.582 | ..............5,129,100 | ..............5,000,000 | ............5,006,839 | ....c0crerrvrrrrerivres | vrrerrreeecd@,597) | v | e | 000.5.250 |, 5.051 08/25/2009. | 10/01/2039.
795576  FR 3 | SALT LAKE CITY UTAH. CF.. 2 1,133,030 |...113.69%4 | ..............1,136,940 | ..............1,000,000 | ........... 1,112,495 | oo [ cerreeen(11,205) [ s e [ 1205000 | 3.461 02/15/2017.| 07/01/2032.
795576  FS 1 | SALT LAKE CITY UTAH. CF.. 2 844,898 |...113.296 | ................849,720 | .................750,000 | ...ee0reernn830,293 [ oo | e 7,970) | e [ 105,000 |, 3.531 02/15/2017. | 07/01/2033.
795576  FU 6 | SALT LAKE CITY UTAH. CF.. 2 2,804,800 |...112.504 | ..............2,812,600 | ..............2,500,000 | ....c...c.c.2,757,997 [ .ooioovvrvrnerrerrne | verrneend(25,547) | oo v [05.000 | ..o 3.581 02/09/2017.| 07/01/2035.
795576 FW 2 | SALT LAKE CITY UTAH. CF.. 2 1,114,590 |...111.640 v 1,097,062 | i | e 9573) | i 25,000 | 3.661 02/09/2017. | 07/01/2037.
795576  GN 1 |SALT LAKE CITY UTAH. CF.. 2 1,187,249 |..114.49 | .............1,185,034 | ..............1,035,000 | ............. 1,163,595 | .o | eeeeerennd(12,903) | e | e 005,000 e 3.31 02/09/2017.| 07/01/2035.
795576  GP 6 | SALT LAKE CITY UTAH. CF.. 2 857,498 |...114.014 840,826 | ....oovevverrercrnees | vereereene(9,095) [ o e [005.000 [ 3.351 02/09/2017.| 07/01/2036.
796242 RR 8 | SAN ANTONIO TEX ARPT SYS REV. CF.. 2 3,964,889 |...109.016 | ..............3,766,503 | ..............3,455,000 | ............. 3,651,166 | ..o | el B2,077) [ o | v | 00005000 [ e 3.270 05/07/2012. | 07/01/2024.
796242 RS 6 |SAN ANTONIO TEX ARPT SYS REV........ CF.. 2 1,412,688 |...108.805 | .............1,360,063 | ..............1,250,000 | ............1,312,950 | ..coorirvivirernni | correreen(16,641) [ o | e [ 205000 | 3.460 05/02/2012. | 07/01/2025.
796242 TB 1 |SAN ANTONIO TEX ARPT SYS REV........ CF.. 2 8,652,676 |...109.742 | ..............8,400,750 | ..............7,655,000 | ...cc...cc..8,567,421 | .oioovriorrinriirnrirns | verreeens(29,906) | oo v [2005.000 |, 4.107 01/07/2016. | 07/01/2040.
796253 2P 6 | SAN ANTONIO TEX ELECTRIC&GAS CF.. 2 2,629,475 |...108.340 | ..............2,708,500 | ..............2,500,000 | .............2,561,972 | oooorrrrvrerrerienns | erreeereee(137AT) | e | v | 000.5.000 | oo 4.330 06/28/2013. | 02/01/2038.
796253 2Q 4 | SAN ANTONIO TEX ELECTRIC&GAS CF.. 2 5,231,150 |...108.019 | ..............5,400,950 | ..............5,000,000 | ............5,110,803 | ....cceoevrrevurirurrne | verreeeea24,510) | oo [ 105,000 |, 4.400 06/28/2013. | 02/01/2043.
79642B 7N 7 | SAN ANTONIO WATER SYSTEM CF.. 2 1,034,750 |...105.753 v 1,029,348 | e [ e 2,957) [ e [0 4000 3.591 02/01/2017. | 05/15/2034.
79642B 7P 2 | SAN ANTONIO WATER SYSTEM CF.. 2 1,784,005 |...114.459 | .............1,779,837 | ..............1,655,000 | ............. 1,748,114 | oo | ereered(19,742) | e | e | 000.5.000 o 3.290 02/01/2017. | 05/15/2035.
796842 DF 6 | SAN BERNARDINO CNTY CALIF SING @CF 3. 12,775 30,384 | v [ v 1,831 | s [ | | 5.594 04/15/2003. | 05/01/2031.
79730C  EC 4 | SAN DIEGO CALIF PUB FACS FING........ccoviniereriniieierineisiesierissisessesiseees | erenes 2 5,334,550 |..105.631 | ..............5,281,550 | ..............5,000,000 | ............. 5,062,718 | ..ooveveervrvrrernes | eereeernn(B37,428) | oo [ | 2005250 | 4.421 06/17/2010. | 08/01/2027.
79730C  ED 2 | SAN DIEGO CALIF PUB FACS FING........oooviriereriniiiierinsinsisnsisesssssessessssines | evens 2 5,305,300 |...105.631 ..5,281,550 | ..............5,000,000 | ............. 5,057,383 | ooovvrverrernriinns | eeeeneenn(34,214) [ | | 20005.250 [ 4491 |FA.......| ......109,375 | ........ 262,500 |06/17/2010. | 08/01/2028.
79765R QG 7 | SAN FRANCISCO CALIF CITY&CNTY. ....14,438,935 |...103.046 14,251,262 | ............ 13,830,000 | ..........13,891,039 | ..covvvvervvirerinns | orreeeren70,485) | oo [ [ 2005250 | e 4702 |MN......| ....121,013 | ....... 726,075 | 08/20/2009. | 11/01/2030.
79765R  RK 7 | SAN FRANCISCO CALIF CITY&CNTY.. 11,092,256 |...102.841 .11,070,834 .10,765,000 | ...........10,797,824 | ...cooovvviriniivcns | ereerenn(B37,919) [ s | e [ 202.5.000 | e 4.621 538,250 |09/02/2009. | 11/01/2032.
79766D CB 3 | SAN FRANCISCO CALIF CITY&CNTY.. ....10,067,700 |...106.528 .10,652,800 .10,000,000 | ......... 10,019,262 | .....ooevovvviverinnes | vevereeene7,622) | v | e 005,000 oo 4.912 08/25/2011. | 05/01/2027.
79766D DH 9 | SAN FRANCISCO CALIF CITY&CNTY. 5,460,000 |...107.998 ..5,399,900 +.5,000,000 | .ovorereere. 5,171,655 | oo [ e nn(87,386) | e e | 205,000 | e 3.891 02/23/2012. | 05/01/2029.
79766D DJ 5 | SAN FRANCISCO CALIF CITY&CNTY. 1,763,226 |...107.832 ..1,849,319 LW 1715,000 | 1,736,485 [ | e (5,843) | e [ [000.5.000 | 4.590 12/19/2013. | 05/01/2030.
79766D DL 0 | SAN FRANCISCO CALIF CITY&CNTY.. 966,565 |...107.501 1,026,635 955,000 | covvrereren960,229 | s | e A1) | | e | 005,000 4.820 01/10/2014. | 05/01/2032.
79766D GF 0 | SAN FRANCISCO CALIF CITY&CNTY.. 11,513,900 |...109.684 .10,968,400 ..10,000,000 | ...ccc.... 11,444,812 | oo [ reiereed(B31,762) [ s | e | 20.5.000 | e 4.083 10/12/2016. | 05/01/2046.
79766D HB 8 | SAN FRANCISCO CALIF CITY&CNTY.. 278,829 |...104.366 ,299,357 1,245,000 | ..o 1,258,254 [ oo | vereeeen(16,532) [ s v [205.000 [ 4.169 10/11/2016. | 05/01/2025.
79766D HC 6 | SAN FRANCISCO CALIF CITY&CNTY...... ..1,260,150 |...104.366 ..1,283,702 1,230,000 | ..o 1,241,824 | i | e (15,194) [ s | e | 22.5.000 ] 4.249 10/11/2016. | 05/01/2026.
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79766D HM 4 | SAN FRANCISCO CALIF CITY&CNTY.. 1,715,377 |...104.501 A nl12,736) [ s s [ 5.000 |...... 4.169 10/11/2016. | 05/01/2025.
79766D HN 2 | SAN FRANCISCO CALIF CITY&CNTY.. 1,695,567 |...104.461 e T1387) | e | e | 000.5.000 | e 4.249 10/11/2016. | 05/01/2026.
812728 TY 9 |SEATTLE WASH WTR SYSREV........... 2,077,680 |...105.367 (8,632) [ voovvereereresnens [ eveeiereecenienens 004000 | 3.450 02/23/2017. | 05/01/2034.
837123  FY 9 |SOUTH CAROLINA ST PORTS AUTH 9,676,415 |...105.355 19,633,892 | oo | e (21,104) [ v | e [ 005500 [ i 5.250 11/17/2010. | 07/01/2028.
837151 RW 1 |SOUTH CAROLINA PUBLIC SERVICE........ccccoevmiineimeinneinernnrineensesseennns | eveeee | oo | vevvvenenns | e IFE | i 3,480,435 |..... 94.893 ..3,525,275 3,506,924 26,489 | ..overviicieins [ | 2000.2.388 | 3.643 04/19/2018. | 12/01/2023.
85232S  AB 5 | ST CHARLES PARISH LA. ..ot | o 3,000,000 |...103.974 ..3,119,220 3,000,000 | oo [ e | e e | 040000 | 4.000 05/31/2012. | 12/01/2040.
875301 ES 8 | TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA HIL CF.. 11 758,194 |...108.665 .11,306,593 0,973,035 | .o | rereennd(150,629) | oo [ | 205,000 | o 3.334 05/30/2013. | 07/01/2032.
875301 EU 3 | TAMPA-HILLSBOROUGH CNTY FLA EX CF.. 5,337,850 |...108.002 ,400,100 5,158,507 | oo | cererreennl81,358) [ s | e | 20005000 [ e 4.020 04/29/2014. 07/01/2037.
876385 EA 9 | TARRANT CNTY TEX HEALTH FACS D....ccoovererriiireiriereeireercresiseeenisienes | vevee 3,819,488 |...112.489 ..3,762,757 3,468,630 | ..o [ e 18471) | s [ | 200.6.000 | ... 4.761 09/05/2003. | 09/01/2024.
87638Q PP 8 | TARRANT CNTY TEX CULTURALED F CF.. 2,345,440 |...110.140 ..2,202,800 2,326,811 | oo | v 1127) | [ | 005,000 | e 3.982 04/07/2016. | 11/15/2045.
87638Q PR 4 |TARRANT CNTY TEX CULTURALED F CF.. 2,633,500 |...101.271 ,531,775 2,623,958 | ..o [ erereeneenn(3,639) | oo e | 240000 3.668 04/07/2016. | 11/15/2042.
88283K AY 4 | TEXAS TRANSPORTATION COMMISSIO. ....17,217,040 |...106.953 16,577,715 | ............15,500,000 | ........... 16,588,606 | ........cccormvwrmmrenns | woeeereecl 172,511 | oo | v | 20005.000 [ 3.607 07/08/2015. | 08/15/2037.
88283K AZ 1 | TEXAS TRANSPORTATION COMMISSIO........cccoviireririiiirrirerrirnrirerssineeenes | o ....15,891,718 |...106.066 15,268,201 | ............14,395,000 | ...........15,755,245 | ......cccovivivrvrvnnis | vereereennd(37,942) [ oo v [20.5.000 [ 4.320 05/28/2015. | 08/15/2042.
913366 BW 9 |UNIVERSITY CALIF REGTS MED CTR CF.. 24,250,000 |..... 85.627 20,764,548 | ............24,250,000 | ..........24,250,000 [ ....cocosirirmrrirnns | verrervmnrireinnines [ | e [0 2943 [ 4.402 07/13/2007. | 05/15/2047.
91417K  C8 2 |UNIVERSITY OF COLORADO CF.. 5,637,500 |...115.256 ,762,800 | ..............5,000,000 | ............5,381,633 | ..oevorvivvrrvmriners [ orerirerd(83,557) [ oo | e | 20.5.000 | oo 3.439 08/22/2014. | 06/01/2046.
91523N  RL 2 |UNIVERSITY OF WASHINGTON.................. CF.. 4,850,120 |...115.054 ,602,160 | ..............4,000,000 | ......cc....4,813,200 | .oovererevrerrernees | ereerenea(17,588) | oo | e | 000.5.250 | oo 3.986 10/19/2016. | 12/01/2046.
917393 BN 9 |UTAH CNTY UTAH. ... CF.. 8,417,275 |...100.959 7,750,000 | .vvrrrrnn8,384,786 | oo [ e (13,281) | e [ | 2004000 | 3.534 06/30/2016. | 05/15/2047.
928077  HE 9 |VIRGINIAPORT AUTH......ccoiimiiiiieiieriseicie s sessseesessssssesensens. | veres 2,803,025 |...116.202 2,500,000 | .ooeeerrn2,704,070 | oo | vrreeenn(27,423) [ v e [005.000 [ 3.581 03/05/2015. | 07/01/2036.
928827 DJ 0 |VOLUSIA CNTY FLA ARPT SYS ...103.687 2,320,000 | .ooeerernn2,343,713 | o | e 30,316) [ i | |00 7000 [ 5.581 07/18/2000. | 10/01/2019.
928827 DK 7 |VOLUSIA CNTY FLA ARPT SYS ...108.274 ceevrereren2yD31402 | s | ereeeennn(29,940) | e [ [0 7.000 | 5.611 07/18/2000. | 10/01/2020.
928827 DL 5 |VOLUSIA CNTY FLA ARPT SYS.....ooiiiriiieiniersniseeesiseiseinsierssisessessnsisenns | veves " L A12.227 2,974,016 | e.......2,650,000 | e 2,741,771 | e | oereeeeenn(30,104) [ o e [0 71000 | 5.621 07/18/2000. | 10/01/2021.
929833 AX 9 |WACO TEXEDL FIN CORP WACO EDUCATIONAL F......ccovviriirerineienrnines CF.. 8,949,680 |...106.389 8,336,760 | ...oovreerirererriinns | ererneeen(98,874) [ o | e | 20005000 [ 3.580 02/02/2012. | 03/01/2043.
944514  SX 7 |WAYNE CNTY MICH ARPT AUTH 5,595,950 |...111.538 5,561,000 | .cooovveerirerrnceiens | eereenenn(12,397) [ oo | v | 00005.000 | e 4.265 01/05/2016. | 12/01/2045.
958697 JS 4 |WESTERN MINN MUN PWR AGY MINN... 5,530,400 |...109.261 5,303,467 | ...ovvvverrerrnriinns | ceeeneen(54,353) [ o | e | 20005000 [ 3.660 07/02/2014. | 01/01/2046.
958697 JT 2 | WESTERN MINN MUN PWR AGY MINN... 2,805,500 |...110.581 2,674,132 | coovververiererreriens | eerieeeen(31,374) | v v | 2002.5.000 | ... 3471 06/27/2014.| 01/01/2035.
958697 JU 9 | WESTERN MINN MUN PWR AGY MINN 2,796,950 |...110.286 | ..............2,757,150 | .............2,500,000 | ............. 2,669,393 | ..coovevcinrniieninns | enreeenn(30,483) | e [ | 2005.000 | e 3.511 06/27/2014. | 01/01/2036.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.. SRR ORRIPTOUTURROPRRS INVOPOR 1,621,106,185 XXX .......1,656,586,443 ; ....1,5689,471,401 | ... 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authontles of Governments and Their U.S. Political Subdivisions - dential Mortgage-Backed Securities
31283H NA 9 | FEDERAL HOME LOAN MORTGAGE COR FHLMC 7.5......cccoecvivvirriirerinniriinns 4 ...108.382 750 | vveeernrrenrnnendB92 | 892 | s [ | [ |00 725000 | s 7.541 06/22/2001. | 12/01/2030.
31283H NE 1 |FEDERAL HOME LOAN MORTGAGE COR ) ...113.265 T [ 98 |99 | s | T e | e 008,000 7.834 06/22/2001. | 10/01/2030.
3128MJ 4C 1 |FEDERAL HOME LOAN MORTGAGE COR 4 ...103.557 14,763,629 | ........... 14,256,494 | ......... 14,792,292 | ...ooovvverinrinniinns | e 26,294) | i e | 4500 [ 3.904 05/15/2018. | 06/01/2048.
3132XV. 3J 0 |FEDERAL HOME LOAN MORTGAGE COR 4 ...100.092 9,424,157 | ooeeeern 9,415,529 | 19,567,917 [ e | vereeeeeene(8,338) [ e e 20003500 [ 3.299 01/24/2018.| 01/01/2048.
3132XV. EY 5 |FEDERAL HOME LOAN MORTGAGE COR 4 ...100.092 13,671,947 | ........... 13,659,430 | ..oeo0. . 14,031,777 [ | vereeeed(22,496) [ o | e [0 3500 [ 3.158 12/27/2017. | 12/01/2047.
3132XW  ZJ 3 | FEDERAL HOME LOAN MORTGAGE COR 4 ...101.967 795,954 | ..o 4,703,453 | 4,814,922 | e | e (B,484) | i | e |0 4000 3.671 02/28/2018. | 02/01/2048.
31402C 5L 2 | FEDERAL NATIONAL MORTGAGE ASSO FNMA 6.50.. 4 ..112.265 225,922 | 23,090 | 2241 | | B9 e | e | 00.6.500 7.273 04/21/2004. | 12/01/2031.
31406Q 3F 1 |FEDERAL NATIONAL MORTGAGE ASSO 4 ...101.965 .13,878,343 ) [ e | e | 2040000 | 3.455 01/18/2018. | 08/01/2047.
3140GS PD 8 | FEDERAL NATIONAL MORTGAGE ASSO. 4 ...101.962 ,288,548 ) [ e | e | 04,0000 ] 3.611 02/02/2018. | 09/01/2047.
3140H3 7J 9 | FEDERAL NATIONAL MORTGAGE ASSO 4 ...102.456 .19,598,015 ..19,128,139 ) [ e | e | 40000 | 3.693 04/20/2018. | 04/01/2048.
3140H5 JUN 2 | FEDERAL NATIONAL MORTGAGE ASSO 4 ...100.130 13,612,265 .13,594,527 | e | e |00 3.500 | 3.114 [MON... 01/03/2018.| 01/01/2048.
3140HK 4Z 8 |FEDERAL NATIONAL MORTGAGE ASSO 4 ..102.330 5,029,151 )| e | e | 004,000 3.767 |MON... 07/27/2018. | 07/01/2048.
3140J7 UR 4 |FEDERAL NATIONAL MORTGAGE ASSO 4 ..102.312 ,855,609 ) [ e | e | 40000 | 3.824 | MON... 09/18/2018. | 12/01/2047.
3140J7 XW 0 |FEDERAL NATIONAL MORTGAGE ASSO 4 ..101.923 ,897,244 ) [ e | e | 04,0000 ] 3.530 |MON... 02/01/2018.| 01/01/2048.
3140J8 AL 7 |FEDERAL NATIONAL MORTGAGE ASSO 4 ..100.373 113,315,171 ..13,265,644 ) | e | e | 00e3.500 | 3.464 |MON... 03/26/2018. | 06/01/2046.
3140Q8 AH 8 |FEDERAL NATIONAL MORTGAGE ASSO 4 ...100.208 .23,698,808 ..23,649,629 ) [ oo | e |00 3.500 | e 3.136 | MON.. 01/05/2018. | 12/01/2047.
31418C  UB 8 | FEDERAL NATIONAL MORTGAGE ASSO 4 ...101.959 ,244,945 V] e | e | 2040000 | 3.668 | MON. 02/14/2018. | 02/01/2048.
31418C XN 9 |FEDERAL NATIONAL MORTGAGE ASSO ..101.959 | ... ..9,687,949 [T 9,595,724 A4 | | e | 0.4.000 3.857 [MON... 05/17/2018. | 06/01/2048.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.. 175 781,787 XXX | s 173,788,518 ... 171,376,460 | ......... 175,552,156 (229,846) 0 0 XXX XXX 773, XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.. ,796,887,972 XXX 1,830,374,961 ,715,149,377 | .....1,765,023,557 ) 0 0 XXX XXX |....21,472,183 |....80,508,730 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
000000 00 O |ISRAEL ELECTRIC CORPORATION LT......... [0 ISR I 2FE | o 7,905,353 |.....95.000 | ..............7,799,500 | .............8,210,000 | .............7,921,200 [ ..coovvrvrrirvinririrs | coreriveis 15,848 | oo | e | e 4.250 |...... 4707 |FA..ooo| v 132,785 05/10/2018. | 08/14/2028.
000000 00 O |PROVEN GLORY CAPITALLTD.... D 2| 5GI 6,004,746 (1,302) . .86,522 05/15/2017. | 02/21/2027.
00081T AJ 7 [ACCO BRANDS CORP............ 2| 3FE 2,742,719 ..(132,188) 2,869 5.250 |...... 6 475 | D | e 6,813 11/20/2018. | 12/15/2024.
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00115* AA 0 |AESILUMINALLC . 14,069,370 . 3545711 | s [ [ [ | 6.000 |...... 6.045 |MJSD. | ..............678 | ........ 250,332 |01/18/2013. | 03/26/2032.
00122@ AA 9 | AES SOUTHLAND EN ,000,000 |.....98.848 | ............11,861,748 | ............12,000,000 | ..........12,000,000 | ......cocevrrrrmrmree | errrrmrmrrersnnnrirens | cevverrennirenenes | eevriveninnsenseninens | 005000 | i, 4.525 11/30/2018. | 02/29/2040.
00165C  AB 0 |AMC ENTERTAINMENT HOLDINGS INC 476,410 (59,160) 996 [ ..ocvvereiriinnins | e | 2005875 | 6.221 10/19/2017. | 11/15/2026.
00165C AD 6 |AMC ENTERTAINMENT HOLDINGS INC 985,000 |.....85.500 | .................855,000 | ..............1,000,000 | ................855,000 | ........... (131,663) UATT | | e | 08125 | 6.333 09/21/2017. | 05/15/2027.
00206R  GT 3 [ATET INC ...t 817 | s v | 7125 | i 7.206 11/23/2018. | 12/15/2031.
002824 BF 6 |Abbott Laboratories.... (338) | evevreerrrirerirens [ e [0 3,750 [, 3.589 04/17/2017. | 11/30/2026.
00287Y  AY 5 [ABBVIE INC....ccosviirriiierirciesieisinsienssissiessssisssesisesssssssesssssssssesssssssies | eonenee | oo [eevineern | vereniFE | inine...6,839,560 | .....92.678 | ..............6,487,484 | ..............7,000,000 | ...........6,866,027 | ....ccccerrirmvrrmrens | corerrries 15,690 | oo | e | 000000 3.200 | e 3.497 04/17/2017. | 05/14/2026.
00809Y AB 4 |AES ANDRES BV/DOMINICAN POWER 467 [ oo | e | e 1.950 | i 8.250 05/04/2016. | 05/11/2026.
008474 A@ 7 |AGNICO-EAGLE MINES LTD 194 988 | .............6,000,000 | .............8,000,000 | .ooovvovirmririrerimnres v | e e | 08670 | 6.670 04/07/2010. | 04/07/2020.
008474 C# 3 |AGNICO-EAGLE MINES LTD 493,550 \ 500,000 [ ..vorvrererierrninees [ v [ | [ 4420 | 4.420 06/29/2017. | 06/29/2025.
00928Q AM 3 |AIRCASTLE LTD ,016,287 | ..............1,000,000 | ............. 1,000,000 | .voovererereiiererenis | e | e | e | 008,125 | 5.125 03/12/2014. | 03/15/2021.
019736 AE 7 | ALLISON TRANSMISSION INC.........cccccoonec ,158,780 | ..............1,302,000 | ............1,158,780 | ........... (119,175) 1,995 | oo v | 750 | e 5.013 02/08/2018. | 10/01/2027.
02364W AV 7 | AMERICA MOVIL SAB DE CV 516,275 1,310 | oo [evveveiveineieiieens | 205,000 | ... 5.281 03/08/2011. | 03/30/2020.
02406P AY 6 |AMERICAN AXLE & MANUFACTURING 35,900 (4,100) [ coocvevvcerernrireens | e [ | 2000250 | i 6.250 03/12/2018. | 03/15/2026.
02507  AB 0 |AMERICAN CENTURY COS INC.......cccccomrimriminiirinniiveriinniisenississsisssisssnenes | cevees | oo | veriveriinne [eirercrin | cver..6,000,000 [...103.164 | ..............6,189,816 | ..............6,000,000 | ............. 6,000,000 | ..ooovveerierinriinns [ [ | e | 005,580 [ 5.580 03/09/2011. | 03/09/2021.
02507  AC 8 |AMERICAN CENTURY COS INC " 5,500,000 | ..ovrveerririerens e [ e [ | 2008730 | 5.730 e | .98,047 03/09/2011. | 03/09/2023.
03027X AM 2 |AMERICAN TOWER CORP 6,973,384 27,120 | e [ | 003125 | 3.637 | e | s 104,759 07/12/2017.| 01/15/2027.
035287 AE 1 |ANIXTERINC......ccoovvrvrirerereinnae 320,000 319,200 | ... (800) [ .evvrevererererrirerne [ v e [ 05125 [ 5.125 09/18/2014. | 10/01/2021.
03674X  AF 3 |ANTERO RESOURCES CORP.........ccccovvmirrirriirirrerniireninsisessnnsnsssssnensesssenes | eonenee | oo [evineern2 | v 3FE | i, 1,000,000 950,000 (50,000) | ...cvevevevnirriinnis [ e | e | 2005625 | i 5.625 03/08/2016. | 06/01/2023.
038522 AQ 1 |ARAMARK SERVICES INC 1,270,000 |....93.250 | ..............1,184,275 | .............1,270,000 | ............. 1,184,275 (85,725) [ ..o [ v v [200.5.000 | 5.000 01/10/2018. | 02/01/2028.
03938L AU 8 | ARCELORMITTAL ArcelorMittal CB 5.5% 3/1/.......ccccvvurevmierrnrnereernereriennees | veveee | D[ v [ et 2FE | e 1,060,000 | ... 1,017,674 (8,294) ....(0.734) 03/27/2013. | 03/01/2021.
04317@ BC 1 |ARTHUR J GALLAGHERS&CO.........ovuriieiieiiiieisisisssisisssiessesissiensssnes e 2] 12,500,000 |.....98.508 | ............12,313,550 | ............12,500,000 | ........... 12,500,000 | cvvovvrererrerrirneines [ | e | | e 479 | 3.733 06/13/2018. | 06/13/2024.
044209 AF 1 |ASHLAND INC. 491,250 . 492,500 (2,450) 937 | eververreeveienins [ ververseinsierinnns | 750 | i 5.017 07/30/2014. | 08/15/2022.
05330A AA 5 |RUTA DEL MAIPO SOCIEDAD CONCES AUTOPISTA.......ccccovrmvmermnennernnineens | woveee | D[ o | i 2FE | e 3,252,072 |...106.002 | ..............3,191,914 | .............3,011,178 | ..ceonne 3,097,233 | oo | i (21,275) [ ovvrverervriveirens | ceverversnneniennne [ 12373 [ 5.708 04/17/2012. | 06/15/2022.
05352A AA 8 |[AVANTORINC.......ccoovvverirnrnn 1,000,000 982,500 (13,750) [ evvvvererrerneirerns [ everreeeiveriseines [ vvveereeseveeineees [20008.000 | 6.000 09/22/2017.| 10/01/2024.
053773 BA 4 |AVIS BUDGET CAR RENTAL LLC. 1,127,000 |.....86.500 | .................994,750 | ..............1,150,000 | ................994,750 | ........... (135,341) 2,676 | oo | e | 005,250 | 5.584 11/07/2017. | 03/15/2025.
05401A  AA 9 |AVOLON HOLDINGS FUNDING LTD... (2,100) [ covvvervrereerrerinees | eererreinniseerenns | eovrveirsnineininnns | 20008500 | e 5.500 03/01/2018. | 01/15/2023.
05578Q AB 9 |BPCE SA...ccoivinciririis 334 | e [ [ 205150 | 5173 01/13/2014.| 07/21/2024.
058498 AR 7 |BALL CORP BALL CORP 5% 3/15/2022.........cccocvrririernrinsirerinsissisensersnsssenenes woneeenn 1,000,000 |...100.500 | ..............1,005,000 | ..............1,000,000 | ............1,000,000 | ...0oovrrrrrrirerimrnies [rrrermniirrmnienns [ v [ ververerinecnsinnnns [00005.000 [ i 5.000 02/24/2012. | 03/15/2022.
058498 AT 3 |BALL CORP......cviiciriccieeeieeiierssienssiseesenissesssseessssissesensesssssessennnss | seneens | oo | wevsriverees | veeeeQFE | vvirerinnines 7,000,000 (17,500) [ +ooverrereervrinens [ erverireeeneeninninns | eevvneeneenseinsennns | 2000.5.250 | s 5.250 06/22/2015. | 07/01/2025.
058498 AV 8 |BALL CORP .85,000 (2,338) [ covveererrinninnns [ eveeeeisneenniens | cvveerisneeseiesniiens | oo 8875 | s 4.875 03/06/2018. | 03/15/2026.
059597 AE 4 |BANCO GENERAL SA............. 3,471,325 |....91.750 | .............3,211,250 | ..............3,500,000 | ............. 3,474,652 2,403 | oo | e | 4125 | 4.226 08/24/2017. | 08/07/2027.
05964H AH 8 |BANCO SANTANDER SA........cccovvvuene 10,000,000 110,000,000 | cvvovvuvereriiirienines v | e [ |00 3.545 | L 3.459 04/09/2018. | 04/12/2023.
05990G AA 3 |BANCO DE CREDITO DEL PERU............. .2,975,880 . 2,988,482 2,420 | oo e | 4250 [ 4.350 03/25/2013. | 04/01/2023.
06034L AA 8 |BANISTMO SA 095,338 |.....95.000 | ..............1,995,000 | ..............2,100,000 | ............. 1,995,000 (69,962) 875 | s [ | 200 3.650 | e 3.699 09/12/2017.| 09/19/2022.
06051G  DZ 9 |BANK OF AMERICA CORP.... 788,000 . 788,000 | ..ocvveuvierireririniies | e | e | [0 7.625 [, 7.625 . \ 12/05/2011. | 06/01/2019.
06051G  EM 7 |BANK OF AMERICA CORP.... 17,867,528 |...105.987 | ........... 17,752,875 | ............16,750,000 | ........... 17,161,677 | oo | e (121,944) | oo [ | 05,700 ] e 4.827 | | e 416 377 | v 954 750 | 06/04/2012. | 01/24/2022.
06849U AD 7 |BARRICK PD AUSTRALIA FINANCE P BARRICK A........ccovvvvrvernrnnrnnnennns [ oo | D veviviieins | i FE | i 3,536,949 |... PR 3,549,749 1,759 | e [ | 005,950 | Lo 6.128 |AO...... | wooevrens 45,534 | ... 215,688 | 10/13/2009. | 10/15/2039.
073685 AD 1 |BEACON ROOFING SUPPLY INC / BE. 2,636,188 .2,328,688 ...(308,877) 1377 | e v | 0 4875 | 4.956 02/08/2018. | 11/01/2025.
08580B AA 4 |BERRY PETROLEUM COMPANY . 1,300,000 .1,170,000 130,000) | oo | e [ [0 7.000 [ 7.000 02/02/2018. | 02/15/2026.
096630 AE 8 |BOARDWALK PIPELINES LP................. . 5,122,955 |..103.312 | .............4,755,461 | ..............4,603,000 | ............. 5,041,109 | .ooveicirierieiens [ v (51,025) [ ..o [ errmreverriniseinns | 200.5.950 | i 4.387 05/11/2017. | 06/01/2026.
109696 AA 2 | BRINKS COMPANY. 128,700 118,300 108 [ oo [ e [ 4625 [ 4.752 11/14/2017. | 10/15/2027.
11134L  AH 2 |BROADCOM CORP. ..10,687,000 | ........... 10,514,462 | ..o | v 15,711 | o | e | 000 3.875 |, 4113 02/21/2018.| 01/15/2027.
11271%# AC 9 | BROOKFIELD DISTRICT ENERGY FIN 2,200,000 | .... 2,200,000 | cvovvverierenieeiienens [ e | e | o | o112 | 4.112 08/01/2017.| 07/31/2032.
1248EP  BP 7 |[CCOHOLDINGS LLC.......ccccovvrrirrrirines 500,000 | ... 497,500 (2,500) [ coovevereirereniieens | e [ | 005875 | i 5.875 02/04/2016. | 04/01/2024.
12505F AF 8 |OUTFRONT MEDIA CAPITALLLC.... 435,000 427,388 (7,613) [ oo [ | e | 2005875 | s 5.875 02/03/2015. | 03/15/2025.
126117 AT 7 |CNAFINANCIAL CORP........cocomririiiriniierniiererississnnsnsssssessssssiessssssssenenns | oveiee | o | vereeeen | ereelFE | v 12,196,950 |...100.817 | ............12,299,657 | ............12,200,000 | ........... 12,197,778 258 | oo [ | 24500 | 4.503 02/19/2016. | 03/01/2026.
126307 AH 0 |CSCHLDGSLLC... 210,700 . 196,994 (14,340) 565 | ovvrevererieinnns | e | 000e5.250 | oo 5.620 11/16/2017. | 06/01/2024.
126307 AS 6 |CSCHLDGSLLC... 2,000,000 |.....91.968 | ..............1,839,360 | ..............2,000,000 | ............. 1,839,360 | ........... (160,640) | cvvvvevrerecererirenn | vererereeerineienes | crverireererineineninnns | 0008375 | e 5.375 01/12/2018. | 02/01/2028.
126307 AT 4 |CSCHLDGSLLC 133,000 129,702 (3,298) [ .ovvveverirrrinriiens [ e | eeieeinseissisninns | 00008375 | s 5.375 11/27/2018. | 07/15/2023.
126307 AU 1 |CSC HLDGSLLC 542,260 . 506,123 (36,057) (81) [ v | eevrneenerirseiineiins | 205500 | e 5.290 11/27/2018. | 05/15/2026.
12652A AA 1 |CRC ESCROW ISSUER LLC 3,246,544 |.....86.000 | ..............2,799,300 | ..............3,255,000 | ............. 2,799,300 | .overnnnd (448,338) 951 | v v | 005,250 | i 5.290 11/13/2017. | 10/15/2025.
12654T AA 8 |CNX MIDSTREAM PARTNERS LP/CNX 45,000 42,750 (2,250) [ coovverrrnriernrinees | eerersersnisenienns | eonnveiiseinninninns | 2008500 | i 6.500 03/09/2018. | 03/15/2026.
126650 DD 9 |CVSHEALTH CORP.. ..5,000,000 5,000,000 | ..ooovveciieniinienns | e e | |20 3,487 [ 2.777 03/06/2018. | 03/09/2021.
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131347 CF 1 |CALPINE CORP . 1,000,000 |..... 91.500 .915,000 915,000 (35,000) | vovovmevvverinrrriinns [ ervvrnserniiiinnens | o | e 5.750 |...... 5.747 07/08/2014. | 01/15/2025.
13215% AA 8 | CAMBRIDGE ASSOCIATES LLC.......coverireerernrirerniisseeninersesnirersniseeesnnes | evevee | oo | vevennenene | vereeinZ | v 6,200,000 | ..... 174,276 | .............6,200,000 | ............. 6,200,000 | ..evourerernrirrieninns [ e | e [ | wnnd910 | 4.910 08/28/2018. | 08/03/2028.
136375 BD 3 | CANADIAN NATIONAL RAILWAY COMP 6.9% 7!.. 458,029 438,359 (1,838) [ ..o | e | 00.8.900 | e 6.078 09/06/2002. | 07/15/2028.
14040H BN 4 |CAPITAL ONE FINANCIAL CORPORAT 6,409,746 |....92.879 | .............6,046,450 | ..............6,510,000 | ............. 6,424,168 8,731 | oo | veeeerneeneninnins | 00003750 [ e 3.940 05/09/2017. | 03/09/2027.
14313 AB 9 | CARMAX AUTO SUPERSTORES INC........ 800,000 [ ..vvuverereriernninees [ v [ | [ 170 [ 4.170 04/27/2016. | 04/27/2026.
14313 AC 7 | CARMAX AUTO SUPERSTORES INC.......ccvirmiinieriininiieriverinniniiersnienieninns | vevenn | oo | eeerrenine [ evvriencnn2 | v 3,000,000 |.....99.179 | .............2,975,379 | ..............3,000,000 | ............. 3,000,000 | oo [ e | e e | w0270 | 4.270 06/22/2016. | 04/27/2028.
144564 AA 4 |CARRIXINC 800,000 [ ..vouvvererrierrrinees [ e [ | e [0 4960 [ 4.960 07/19/2017.| 07/31/2027.
144564 AB 2 |CARRIXINC 2,500,000 | .ooevvierierirrienns [ e [ | e | 20005.080 [ 5.060 07/19/2017. | 07/31/2029.
14456#  AC 0 | CARRIXINC. ..o nissiesssssssssesssssesssseenss | ennene | oo | ceveverenns | creren2PL | 1,500,000 |...100.667 | ..............1,510,010 | .............1,500,000 | ..c0cc0eere 1,500,000 | .oooorveviiirernnins | e | e | evnrirenienseinninens | 008,210 | i, 5.210 07/19/2017.| 07/31/2032.
15135U AF 6 | CENOVUS ENERGY INC CENOVUS ENERGY INC 6... 225 | oo e | 0008750 | 6.779 09/15/2009. | 11/15/2039.
156830 AA 9 |CERRO DEL AGUILA SA 2| 2FE 2,496,750 273 | oo | e | 125 | 4.141 08/09/2017. | 08/16/2027.
16411Q AB 7 |CHENIERE ENERGY PARTNERS LP 2| 3FE 5,016,328 |....93.250 | ..............4,681,150 | ..............5,020,000 | .............4,681,150 | ........... (335,403) 225 [ roevverecereceneens | cvcveeiseeieseenniiens | 0005250 | oo 5.262 07/26/2018. | 10/01/2025.
17401Q AR 2 [CITIZENS BANK NA.......oiiiiiiiniieinitiesesees e snessseninnes | conenes 2| .. 2FE| e 15,000,000 |.....99.030 | ............14,854,558 | ............15,000,000 | ...........15,000,000 | .....cccccormrmrrmmrmrs | corrrermmrrmmrersniens [ rovevrrernniiniiens | cvvrvervensnvenienens [0 3793 [ 3.252 03/26/2018. | 03/29/2023.
18683K AM 3 | CLIFFS NATURAL RESOURCES INC.......cooviuririeriiriierineiesinsississesesisernnes | ceveees 2| AFE 337,659 (19,595) 1436 | o v | 05,750 | L 6.648 04/27/2018. | 03/01/2025.
202795 HK 9 | COMMONWEALTH EDISON......ovuiiiirriirerieieirnrisissnisisnssssessessssesesssssssssnse | vevenne | oo | evseerenins | woenes 1FE| oo 3,181,920 |... (4,971 [ oo | e | 00225900 | ... 5.464 09/17/2009. | 03/15/2036.
20337Y  AA 5 [COMMSCOPE INC......coccvvurireririrererinrierisieesesiesesesnerenes 1,000,000 (90,000) [ ..vvoverereerrererens [ rererrererirernnnes [ erereerenisereninnees [0008.000 | 6.000 05/28/2015. | 06/15/2025.
22112E AC 2 |COSAN LUXEMBOURG SA 1,486,830 |... (364) 373 | e | e | e 1000 [ 7.082 12/15/2016. | 01/20/2027.
22279% AA 2 |COUSINS PROPERTIES INC.... ..7,900,000 |.....97.250 | ..............7,682,734 | ..............7,900,000 | ..cc0ee0erer. 7,900,000 | .ooovorvererrirernnins | eerreirerinninrenninens | vevvernreeniserinnes | ernrveeienennninnns | 00 3.910 | i, 3.910 07/06/2017. | 07/06/2025.
22279 AB 0 |COUSINS PROPERTIES INC.... ..1,200,000 |.....96.130 | ..............1,153,564 | ..............1,200,000 | ............ 1,200,000 | ....cocvoreremmimriiinns | e | e | e | 4090 [ 4.090 04/19/2017. | 07/06/2027.
228187 AA 8 | CROWN AMERICAS LLC/CROWN AMERI.... 600,000 (34,500) [ ..vvevevernerrrirnens [ e | eeveeenerenineinns | e 750 | s 4.750 01/18/2018. | 02/01/2026.
228227 BE 3 | CROWN CASTLE INTL CORP......cvutreiirerirercrinrirerenineirernsisseesisensnsnsisensninee | eeveees | oo | eevernenene | e 2FE | i 1,990,000 | ... 1,255 | oo [ | 0 4875 | 4.951 04/01/2014. | 04/15/2022.
23311V AG 2 |DCP MIDSTREAM OPERATING LP......... ....500,000 (11,250) [ ovvrerrervernrirenns v [ v [ 20005375 [ 5.375 07/10/2018. | 07/15/2025.
23330J AA 9 |DPWORLDLTD (9,395) [ .ovvverrervrinerns | eevneernerinseineiinns | 2006850 | e 5.565 06/29/2018. | 07/02/2037.
23636A  AQ 4 | DANSKE BANKAS......cccocoovrmriirnineernsinsiesnsisssssienssssssesssssssssssssssssssssssenss | eovenee | D [vvriseenenn | 00nnn2FE | .......10,000,000 | .....96.205 | ..............9,620,500 | ............10,000,000 | ...........10,000,000 | .....cccevrrmrrrerrrmrnrn | rorrrermmrreirernrinns [ v | cenveerernnneninnnne [ 0000 3.836 [ s 3.386 06/05/2018. | 09/12/2023.
23918K  AQ 1 [DAVITA HEALTHCARE PARTNERS INC.... 1,235,138 (69,157) 1,207 | oo v | 05125 | 5.271 02/21/2018. | 07/15/2024.
242370 AD 6 |DEAN FOODS CO. 3,225,363 ..(618,382) 6,568 | ....ocveriiinnis | e | 00008500 [ 6.773 11/09/2017. | 03/15/2023.
268648 AN 2 |EMC CORP/ MASSACHUSETTS... 7,350,688 ...(262,934) 5,089 | ..ovvrrrerirerinee [ v [0 3.375 | 5.990 12/20/2018. | 06/01/2023.
268789 AB 0 |EON INTERNATIONAL FINANCE BV GTD-by-E.ON 1,148,030 |...117. ,170,612 (3,445) [ ..o [ v [ 0008650 | i 5.605 09/15/2009. | 04/30/2038.
277432 AK 6 |EASTMAN CHEMICAL COMPANY 4.5% 1/15/2021.......coovvmrvivernrrversnrseireinnes | vevees . 2| 2FE| e 11,576,439 |...101.555 .12,084,997 . 36,034 | oo [ | 204500 | 4.846 01/26/2011. | 01/15/2021.
29245)  AK 8 |EMPRESA NACIONAL DEL PETROLED.......c.coosivmiieiiriernrisieeriserenieinsnnees | ceveees [0 I 2| 2FE | o 1,359,820 |.....85.450 | ..............1,196,300 | .............. 1,400,000 642 [ .o | e | 204500 | e 4.679 09/11/2017. | 09/14/2047.
29260F AD 2 |ENDEAVOR ENERGY RESOURCESLP.......... 262,000 262,000 | ..ooeeerrernn262,000 [ oo | | e 2008500 [ 5.500 11/28/2017. | 01/30/2026.
29260F AE 0 |ENDEAVOR ENERGY RESOURCESLP.......... 325,000 - 325,000 | ovovereererre325,000 [ oo | e e | seeiensennnesienns [0 750 [ 5.750 11/28/2017. | 01/30/2028.
29273V AF 7 |ENERGY TRANSFER EQUITY LP.... 634,000 |.....97.500 | ....ccecoeernn618,150 | covoiiririnann 634,000 (15,850) [ ..ocvvvevivrieriinnns [ e | e | 2005500 | i 5.500 12/11/2018. | 06/01/2027.
29336U AD 9 |CROSSTEX ENERGY LP.... 416,250 |....78.127 | .................390,633 | ....... 500,000 (26,161) 544 | .o e | 00005050 [ 6.362 08/02/2018. | 04/01/2045.
293620 AB 0 |ENTEGRISINC, 300,000 300,000 (24,000) [ ..voverererinrirerns [ v e [ 4625 | 4.626 11/02/2017. | 02/10/2026.
29379V AG 8 |ENTERPRISE PRODUCTS OPERATING ..2,981,580 |... 365 | e | e | 0008125 [l 6.170 09/24/2009. | 10/15/2039.
30225V  A@ 6 |EXTRA SPACE STORAGE LP. 10,000,000 |.....98.352 | ..............9,835,150 | ............10,000,000 | ...........10,000,000 | .....ccccsvurerrrrermrmres | corerermmrrmirernniene [ rovrrrirernnireniens | cerverrersnireninnnes 390 [ 4.390 07/17/2018. | 07/17/2028.
30227C  AD 9 |ARCHROCK PARTNERS LP 1,477,460 |.....94.000 | ..............1,410,000 | ..............1,500,000 | ............. 1,410,000 (77,705) 2,831 | o e | 00008000 [ 6.249 02/11/2015. | 10/01/2022.
30251G  AY 3 |FMG RESOURCES AUGUST 2006 PTY........cocreverererererans 215,000 202,100 (12,900) [ ..vvvererererrirerns [ v e [05.125 | 5.125 03/01/2018. | 03/15/2023.
30284@ AP 7 |FNBMLLC....ooiiiviirisceiiiis ..101.605 | ............7,112,371 | ..............7,000,000 | ............. 7,000,000 | oo e | e e |00 d180 0| 4.155 06/20/2017. | 06/20/2022.
315720  AF 3 | FIBRIA OVERSEAS FINANCE LTD ..100.375 501,540 (149) | ovvovvvrreivens [ e [ 205,500 |, 5.452 03/29/2017. | 01/17/2027.
33938E  AQ 0 |FLEXTRONICS INTERNATIONAL LTD ...100.505 1,704,308 569 | v [ | 4625 | 4.662 08/11/2014. | 02/15/2020.
345397 YY 3 |FORD MOTOR CREDIT COMPANY LLC... 19,000,000 | .voerverierierinns [ e [ | | 20n 3218 [ 3.461 02/28/2018. | 04/05/2021.
345838 AE 6 |FORESTLABSINC......... 1,000,000 | oo e | [ |0l 4875 | 4.875 01/27/2014. | 02/15/2021.
355145  B# 9 | FRANKLIN UNIVERSAL TRUST ....coviriiriiiernnieienisisessienssssssesssssesnes | sevenes .5,000,000 |...103.298 | ..............5,164,875 | ..............5,000,000 | ............. 5,000,000 | .ooovveerieririenns [ e [ | e | 003910 [ 3.910 08/28/2018. | 09/15/2023.
35671D AZ 8 | FREEPORT-MCMORAN COPPER & GOLD.......ccccvvvuiererineierineieeiserenseenies | everes 2| ... 3FE 460,750 439,375 (23,629) 2,254 | oo | s | 0000 3.875 | 4.542 02/14/2018. | 03/15/2023.
35671D BC 8 | FREEPORT-MCMORAN COPPER & GOLD 2| 3FE 4,725,000 |.....76.125 | ..............3,806,250 | ..............5,000,000 | ............. 3,806,250 | ........... (925,168) 4,942 | .o | e | 205450 | L 5.868 09/11/2017. | 03/15/2043.
35671D BL 8 | FREEPORT-MCMORAN COPPER & GOLD 2| 3FE 743,085 696,488 (47,989) 1,391 | [ | 204550 | L 4.826 02/14/2018. | 11/14/2024.
35877# AA 0 |FRISCO HQ OPERATIONS LLC......cvoieeriereriniirerinrineeerineisesssererenisseennninee | covenee | oo [ rovrineenas 4| ... 2FE| e 11,400,000 |....92.202 | ............10,510,971 | ............11,400,000 | ........... 11,400,000 | cvooveevererirervrnrires [ v | e [ e | 1300 | 4127 08/22/2017. | 12/15/2037.
35906A BA 5 |[FRONTIER COMMUNICATIONS CORP 2| AFE .35,000 . 30,625 (4,375) [ coovervrricnninens e | e | 0008500 | i 8.500 03/08/2018. | 04/01/2026.
36168Q AD 6 |GFL ENVIRONMENTAL INC................. 2| . 5FE 2,220,000 |.....87.500 | ..............1,942,500 | ..............2,220,000 | ............. 1,942,500 (277,500) | cvoovererereeererirens | vererineeerineinnes | crerreeresseseninnns | 0008375 | i, 5.375 02/21/2018. | 03/01/2023.
361841 AF 6 |GLP CAPITAL LP / GLP FINANCING............... 2| 2FE 495,000 . 500,000 495,000 | .voovvrevernrrierinis | e | e | e | 000,375 | 5.708 01/29/2014. | 11/01/2023.
364725 BC 4 |TEGNAINC 2| ... 3FE 183,220 |....96.875 | .ccoiveeeren 179,219 | e, 185,000 179,219 (4,666) 159 [ v e [20205.500 [ 5.624 09/03/2014. | 09/15/2024.
370334  CC 6 | GENERAL MILLS INC......coooiiiiiiiieiiciricssicivesisineissisesiesissisenssnnies. | connes | | vveiienis | oo 2FE ..7,000,000 ....7,000,000 7,000,000 | .o | e e | |20 3,459 [ 3.363 04/03/2018. | 10/17/2023.
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37045X AL 0 | GENERAL MOTORS FINANCIAL CO IN.....vuurvmriiirinirierieeiresissriesieeninenes e [ 2FE | 1,453,125 |...97.662 | ..............1,464,928 | ..............1,500,000 | ............. 1,475,541 4,938 | .o i | 4.250 01/21/2014. | 05/15/2023.
37185L  AJ 1 |GENESIS ENERGY......ccccovuvuee 600,000 528,000 (72,000) [ .ovvvverererrierireres [ v [ e [ 6.500 08/07/2017. | 10/01/2025.
374297 B* 9 |GETTY REALTY CORP ......5.470 06/21/2018. | 06/21/2028.
37954F AB 0 | GLOBAL PARTNERS INC X (15,313) 290 | covvreeeereienns | e | e 6.250 04/21/2015. | 07/15/2022.
38141G  GS 7 |GOLDMAN SACHS GROUP INCTHE....... 104.703 ...15,077,295 | ............14,400,000 | .......... 14,554,508 | ......c.ccovrriririmrns | vorviirenns (45,284) 5.750 04/25/2012. | 01/24/2022.
38141G WU 4 | GOLDMAN SACHS GROUP INCTHE.........ccccoverumrirernirirernncsienseresnenevennnes | vevenne | oo | eevvriveees | e TFE ] cinn1.4,982,500 | ... 96.646 ..4,832,280 2,656 34271 03/22/2018. | 02/23/2023.
383909 AE 8 |WR GRACE&CO - CONN.....coovvrriiiriiiereieierinsiesesienssniessssssssensesssseensns | veveens | oo | eovveinenens | e 3FE | v 1,000,000 | ... 99.000 .990,000 (10,000) .5.125 09/11/2014. | 10/01/2021.
40049 AV 9 |GRUPO TELEVISAS.AB 109.748 ..1,097,475 1,108 .6.625 08/31/2005. | 03/18/2025.
404119 BN 8 |HCA-THE HEALTHCARE CO.......ccccvueiimrirernrnerernsiseenirersnssirensnissesennsnenns | eovenee | oo [eerineern | e 3FE | viiiiinnn.806,525 | ..... 99.000 .796,950 (8,971) (152) .5.000 07/16/2014. | 03/15/2024.
40414L  AK 5 [HCP....ccoovvvvrvirirc 100.248 ..1,002,481 . 445 w200 02/12/2014. | 03/01/2024.
410345 AL 6 [HANESBRANDS INC.......cocovvrvririrernrirernrinrieninereesniseressseeenssssssenssenensnnee | eovenee | oo [eerieeernn | veenn3FE | 1,227,350 | ... 90.125 1,126,563 1,250,000 | ...ccooenee 1,126,563 | ........... (102,769) 2,027 | oo | e [ e 4.875 02/08/2018. | 05/15/2026.
428040 CS 6 |HERTZ CORPORATION THE.......cccovrirmrierniirernrnsirsninsisessisersssseesensssnneres | eovenee | oo [enineern2 | v BFE | 946,545 | .....73.000 | coovvvviviereen 757,010 | e 1,037,000 | coovvvrrrne 757,010 | .oovvrenes (200,210) | wevvvnvene 10,675 | ovvevvereirernne | e | e 5.500 01/10/2018. | 10/15/2024.
428102 AA 5 |HESS INFRASTRUCTURE PARTNERS L 860,000 | ... 832,050 (27,950) 5.625 11/17/2017. | 02/15/2026.
436440 AK 7 |HOLOGIC INC 432,450 (32,550) [ ..vvrerrerrrnrirerns [ v [ v [ 4.375 01/16/2018. | 10/15/2025.
436440 AM 3 [HOLOGIC INC . 1,255,500 | ..............1,395,000 | ....cooouee 1,255,500 | ........... (139,500) 4.625 01/16/2018. | 02/01/2028.
45112E AH 2 |ICICI BANK LTD DUBAI BRANCH........cccconirmernrrernrnrirernnneeeninenensnreninnnne. | eveeee | D vevivienns | nni2FE | coi..2,286,050 | ... 90.204 ..2,255,108 2,293,739 7,689 .3.800 07/30/2018. | 12/14/2027.
454889 AM 8 |Indiana Michigan Power Co....... 116.731 .2,334,614 2,000,000 2,038,814 (1,169) .6.050 09/09/2009. | 03/15/2037.
456829 AA 8 |INFRAESTRUCTURA ENERGETICA NOV.......cccoovvvivvevererenererierseernnsesneins | eoveee | D [ iviiviinis | n2FE | 4,013,873 | ... 86.875 ..3,842,481 4,423,000 | .. . - . .3.750 08/02/2018. | 01/14/2028.
458140 AK 6 |[INTEL CORPORATION 108.636 ..2,330,237 .2,145,000 | .... 2,391,849 (6 ,538) 4.800 |.. . ’ 04/11/2017.| 10/01/2041.
460599 AC 7 |INTL GAME TECHNOLOGY PLC......cccoovcvrvnrriveiverereisirensssssssseresnsnrens | eoveee | C e 1]l 3FE een...1,000,000 ... 98.500 .985,000 | . 985,000 (15,000) .6.500 |......6. S .65,000 | 04/07/2015. | 02/15/2025.
46625H JQ 4 |JPMORGAN CHASE&CO 25,000,000 |...103.325 | .... ...25,000,000 | oo 25,000,000 6.750 X s 1,687,500 | 01/14/2014. | 12/31/2049.
47010B  AF 1 | JAGUAR LAND ROVER AUTOMOTIVE P. 4,500,000 |..... 74.500 4,500,000 | .............3,352,500 | ........ (1,102,500) 4.500 10/04/2017. | 10/01/2027.
47032@ AH 4 |JAMES CAMPBELL COLLC.. ...1,000,000 |...100.499 4.580 09/26/2014. | 09/30/2026.
47032@ AJ 0 |JAMES CAMPBELL COLLC.. ...1,000,000 |...100.282 4.630 09/26/2014. | 09/30/2027.
47032F AB 5 | JAMES HARDIE INTERNATIONAL FIN..... 2,554,265 | ..... 85.500 ..2,200,770 ...(355,163) 1,668 ......5.000 02/15/2018. | 01/15/2028.
479142 C@ 8 |JOHNSON MATTHEY PLC ..6,904,552 |...109.271 ..6,245,669 .(288,250) | ......4.660 01/31/2011. | 01/31/2021.
48021P  A* 9 | JONES LANG LASALLE FINANCE BV.......ccccoecvvvimirvmnrrernnnneinssnrenessrerisnnee [ everee | B oo | o2 | 1,241,615 | L 94.753 .1,191,492 ..(63,415) | ......1.960 06/27/2017. | 06/27/2027.
48021P  A@ 7 | JONES LANG LASALLE FINANCE BV........ccovurivimirreneirerinrineensnsissessinensninee | everee | o | vevverennes | veverenenc | cverennnnn.,643,250 | ... .(288,250) | ....... 2.210 06/27/2017. | 06/27/2029.
48121@ AE 1 |JRD HOLDINGS LLC......cvcririirririiernniseeninsissisniserssnssesenssssssenssssssssssssessanes | soenns | oo | eersneneres] | 0Pl viie0000.2,100,000 | ... 3.840 04/25/2018. | 04/25/2025.
48668N AA 9 |KAZTRANSGAZ AO... . . . 697 w8375 09/19/2017. | 09/26/2027.
494550 BD 7 |KINDER MORGAN ENER PART . ..106.652 | .................533,258 | ....... 500,000 | ... 511,469 (265) | vevevverreinnienns [ e [ 6.500 02/23/2010. | 09/01/2039.
50152# AL 1 [KWIKTRIPINC......ccooviiiiririernerinerernnncenesiesesesisensnssssensnssesenssnsssnennss | eonenee | oo [evveeeret | Pl il 6,799,388 |..... 86.390 6,799,388 | ............. 6,799,388 4.080 06/30/2017. | 05/24/2037.
501889 AB 5 |LKQ CORP 945,000 |..... 94.000 .1,000,000 | ... 940,000 (30,773) 5,768 4.750 01/16/2014. | 05/15/2023.
521865 AV 7 |LEARCORP... 1,000,000 |...102.869 1,000,000 ...1,000,000 .5.375 03/11/2014. | 03/15/2024.
526057 CD 4 |LENNAR CORP. R I 1,295,000 |..... 90.250 1,295,000 ..1,168,738 4.750 06/11/2018. | 11/29/2027.
527298 BD 4 |LEVEL 3FINANCING INC.....cccoovvvriiriieiniiririnnines . e 2,983,316 |..... 98.048 3,000,000 2,941,440 2,160 .5.375 02/05/2015. | 08/15/2022.
55303X AC 9 |MGM GROWTH PROPERTIES OPERATIN 801,450 772,200 (2,715) ......5.625 02/13/2018. | 05/01/2024.
553420 AH 7 |MPT OPERATING PARTNERSHIP LP /. 744,900 713,213 2,570 | oo | vereneeneiseiinnes [ s 5.000 02/12/2018. | 10/15/2027.
561233 AC 1 |MALLINCKRODT INTERNATIONAL FIN 518,545 378,120 2,924 5.500 09/19/2016. | 04/01/2025.
56501R  AE 6 | MANULIFE FINANCIAL CORP. 10,653,510 10,622,770 | coovevererveierirnrines | v (17,520) 4061 .. - .150,426 04/25/2017. | 02/24/2032.
56585A AD 4 | MARATHON PETROLEUM CORP 5.125% 3/1/2021........cooovuvemrrmerrererneineins | onire | oo | verernennns 2| . 2FE| .. 11,993,640 |...102.887 11,998,491 644 | .o [ [ 5125 |..... 5131 [MS.....| oo 205,000 01/27/2011. | 03/01/2021.
56585A AN 2 | MARATHON PETROLEUM CORP.......coovvriiiiriircrisrireierintiesississeeniensninns | coenes . 2| .. 2FE .35,000 |...100.863 5.375 10/02/2018. | 10/01/2022.
59284M AD 6 |MEXICO CITY AIRPORT TRUST .|D 2| 2FE 1,905,460 |..... 87.876 ..1,684,583 65 .5.500 09/13/2017. | 07/31/2047.
61746B EE 2 |Morgan Stanley - 2| 1FE 5,073,450 | ..... 99.672 ..4,983,600 | ..............5,000,000 | .........5,053,916 | ...cooovovrumrririrrni | e (19,534) .3.649 03/22/2018. | 01/20/2022.
62854A AN 4 [MYLAN NV .|D 2| 2FE 6,919,990 |..... 91.141 ..6,379,889 7,577 .3.950 04/27/2017. | 06/15/2026.
62943W  AB 5 |NRG YIELD OPERATING LLC.. 976,559 |..... 95.000 .950,000 (34,119) 2,336 5.375 07/22/2015. | 08/15/2024.
64110L AS 5 |NETFLIXINC ..1,790,000 |..... 91.250 .1,633,375 | ..............1,790,000 | .............1,633,375 | ........... (156,625) o 4875 11/13/2018. | 04/15/2028.
65342Q AB 8 |NEXTERA ENERGY PARTNERS LP......c.coecovirinirirninerrirennenninerensnenieninns [eovenen | oo | covrreeeni2 | e 3FE | 11,219,535 | ... 89.000 ..1,136,530 (87,249) 4244 | s [ [ 4.500 02/14/2018. | 09/15/2027.
65504L  AQ 0 |NOBLE HOLDING INTERNATIONAL LT 1,515,000 (223,463) 7.875 01/17/2018. | 02/01/2026.
67054K  AA 7 |[NUMERICABLE GROUP SA....... 500,000 (41,250) v 1375 04/06/2016. | 05/01/2026.
B7091T  AC 9 [OCP SA.....ooiiciircieeneiersriesesssiesessenssssenesisssensesssseessssnesssssssensesssenes | conenee | G [ovrcneines | verenFE | i 763,000 2,656 | evvririreriiniinnns | e | e 4.500 05/10/2018. | 10/22/2025.
680665 AK 2 |OLIN CORP........ccoouunee 1,352,231 1,123 5.000 08/07/2018. | 02/01/2030.
68163P AA 2 |OLYMPUS MERGER SUB INC N 492,895 . 500,000 | ... 392,500 | ...........(100,043) 668 ......8.500 10/03/2017. | 10/15/2025.
68245X  AE 9 [1011778 BC New RED FIN.......cccviirimirciieieiencieeieiceserines 1,277,538 |....92.000 | .............1,192,320 | .............. 1,296,000 | ...ccoovenee 1,192,320 (87,087) 1,869 | oo | | e 5.000 02/09/2018. | 10/15/2025.
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692733  AB 4 | OZTEL HOLDINGS SPC LTD.....ccovtiurirriririrriiesinssiesiesisssessssesssssesssenens | veeees Dl [ nnl2FE | 3,732,094 |....92.000 | ..............3,496,000 | ..............3,800,000 | ............. 3,735,458 3,364 | oo | | 6.625 |...... 6.875 |AO...... | .........46,853 | ........ 125,875 | 04/17/2018. | 04/24/2028.
69318F  AG 3 |PBF HOLDINGS COLLC......cciimiieiiriierincireriesieienieneessseensesisseessssssesenins | ceeres 1,580,883 ...1,522,800 (62,423) 4,032 | e [ | 7.250 12/08/2017. | 06/15/2025.
69327R AJ 0 |PDC ENERGY INC DELAWARE e 2,260,000 ...2,011,400 (248,600) ......5.750 07/25/2018. | 05/15/2026.
69369E  AD 1 |PERTAMINA PERSERO PT......cviiieiriierseisceisneensesesesessssisessesinnes. | ceenes Dl [ eenl2FE | e 2,922,620 2,928,829 1,319 [ | e | e 6.000 06/11/2014. | 05/03/2042.
70014L  AC 4 |PARK AEROSPACE HOLDINGS LTD......cceriiiieiirnireirerinsieeresieeseesesssssnsnne | veveees D|.. ...2,000,000 (45,000) 4.500 09/14/2017. | 03/15/2023.
706451 BC 4 |PEMEXPROJECT FUNDING MASTER T.......cccvvvvvvinnnnnnn 1,027,000 |...106.370 1,167,032 .8.625 02/10/2006. | 12/01/2023.
706451 BD 2 |PEMEX PROJECT FUNDING MASTER T PETROLEOS . 1,720,926 |...111.482 1,838,990 . .9.500 02/08/2006. | 09/15/2027.
709599 AX 2 |PENSKE TRUCK LEASING COMPANY L........ e 2| . 2FE 16,518,278 | ..... 97.793 16,457,523 (37,398) .4.200 04/27/2017. | 04/01/2027.
715604 AA 2 |PERULNG SRL......cccovvvrerieririrs N C 4| ... 2FE]| ................700,000 |..... 96.755 700,000 .5.375 03/15/2018. | 03/22/2030.
71647TN  AF 6 | PETROBRAS GLOBAL FINANCE BV.......cccovvinirviiiireriniiniines .|D 2| 3FE 1,027,500 |..... 95.387 | ..............1,240,031 | ..............1,300,000 | ............. 1,112,528 34,131 vb 375 .56,875 | 05/03/2016. | 05/20/2023.
71647N AM 1 | PETROBRAS GLOBAL FINANCE BV.......coriiiirinrirerneeenirerseiseierissisessssenes | evene C 2| . 3FE 174,950 |...101.450 181,704 2,698 | oo | s | e 6.250 .12,500 | 04/28/2016. | 03/17/2024.
71654Q CK 6 |PETROLEOS MEXICANOS........coovimririrrriniirernsinsieniseisssssisenssssessensssesssienses | vevenns | D | vvvviveens | eennn2FE ] iieinr1,000,000 | ... 87.250 | ...ccoceeeeen872,500 | ............1,000,000 | ..o 1,000,000 | oo [ e [ e | v | e 5.350 12/18/2018. | 02/12/2028.
727610 AN 7 |PLASTIPAK HOLDINGS INC.......ccooverimririrnireiernniseinnieisniseesssisessssenesenis | vevenne | oo | eevveirenn2 | e BFE ] nnin1,100,000 | ... 88.500 | .................973,500 | ..............1,100,000 | ................973,500 | ........... (126,500) | vvoovvrverrireriens | verrrrreenieinens | e | e 6.250 10/06/2017. | 10/25/2025.
73179P  AK 2 [POLYONE CORP......c.evviiiemrieiinineieissieissississiesssssssisessssssssesssssssesessenns. | conenee | oo [eerineinens | verei8FE | v 500,625 | ... 96.500 (17,795) (61) 5.250 02/13/2013. | 03/15/2023.
737446 AM 6 | POST HOLDINGS INC.......ccvvviricrinrinirieninninsiensiesienississssssssesseneness | vovenes | oo | connienenn | corenBFE | i 254,150 | ..o 93.750 243,750 (10,850) 450 5.750 02/13/2018. | 03/01/2027.
737446 AN 4 |POST HOLDINGS INC......covvvvereecriesreerseeiseiessesssesssssssssssssssssssssessisnsns | vovsee | oo | censreeniin | eoreneFE | i 377,000 | .o 92.000 346,840 (30,160) .5.625 11/28/2017. | 01/15/2028.
740212 AL 9 |PRECISION DRILLING CORPORATION 185,000 |..... 86.000 .159,100 159,100 (25,900) 7.125 11/09/2017. | 01/15/2026.
74264 AB 2 [PRISALHCLLC ...2,000,000 |...100.957 ..2,019,148 2,000,000 4.270 04/15/2014. | 04/15/2026.
74264  AC 0 [PRISALHCLLC 1,300,000 |..... 99.028 ..1,287,361 ...1,300,000 .3.750 06/01/2016. | 04/01/2026.
74264* AD 8 [PRISALHCLLC 2,400,000 |..... 98.453 e 3.850 06/01/2016. | 04/01/2028.
74273@ AC 7 |PRIT CORE REALTY HOLDINGS LLC . ..1,500,000 |..... 98.860 1,500,000 | i | e | e | e | 4.000 02/14/2013. | 02/14/2025.
74347@ AA 3 |PROSIGHT GLOBAL INC.......covviiireririiinnieisnisiessssiesessssessssssssmssnsessesssnes | nveree | oo | ververnnre | eerennFE [ vviiviinnins 1,000,000 |...105.724 | .............1,057,241 | ..............1,000,000 | ............. 1,000,000 | .ooovvreririrciernnins | errerereniseisenniens | e | e | e 7.500 11/27/2013. | 11/26/2020.
74733V AD 2 |QEP RESOURCES INC. .90,000 |..... 83.000 74,700 (15,300) [ .evveverererrrerireres [ e [ e [ s 5.625 11/06/2017. | 03/01/2026.
74840L AB 8 |QUICKEN LOANSINC... 990,270 |..... 88.500 885,000 106,145) 864 5.250 12/05/2017. | 01/15/2028.
751277 AN 4 |NESTLE PURINA PETCARE CO 5,122,608 |...113.790 ..5,507,438 4,897,029 .9.300 09/06/1994. | 05/01/2021.
751277 AR 5 |NESTLE PURINA PETCARE CO... ..4,766,150 |...118.187 ..5,909,365 8.125 09/01/1994. | 02/01/2023.
75973Q AA 5 |RENAISSANCERE FINANCE INC 5,342,025 | ..... 95.085 ..5,120,347 . v 3.450 06/28/2017.| 07/01/2027.
767754 CH 5 |RITE AID CORP 200,000 |..... 79.000 158,000 (23,000) [ ..vvverererrirrirerns [ v [ e [ 6.125 03/19/2015. | 04/01/2023.
780097 BH 3 |ROYAL BANK OF SCOTLAND GROUP P.....c.covvvrvrirernrivieninrinnirsnssnssnseerenes | veveene | D] v | il 2FE | i, 10,000,000 |..... .10,000,000 06/20/2018. | 06/25/2024.
780153 AU 6 |Royal Caribbean Cruises Ltd 1,018,750 ...1,008,651 (1,980) s 03/26/2013. | 11/15/2022.
78516F  AA 7 | SABAL TRAIL TRANSMISSION LLC. 2,507,200 . . 2,506,816 (384) | oo [ [ 4 246 05/02/2018. | 05/01/2028.
79575@ AK 3 | SALTCHUK RESOURCES INC 4.270% 6/25/2028 ..1,187,500 |..... 98.612 1,187,500 4.270 06/25/2013. | 06/25/2028.
79575@ AL 1 |SALTCHUK RESOURCES INC ..1,375,000 |..... 99.410 . .1,375,000 .4.500 09/02/2014. | 09/02/2029.
79970Y AE 5 | SANCHEZ ENERGY CORP........cccvviriierriiriiisiniines 1,353,172 | ..... 81.500 .1,114,105 .1,367,000 (241,155) 2,088 .7.250 02/07/2018. | 02/15/2023.
80007R  AA 3 |SANDS CHINALTD 999,780 |..... 99.338 .993,380 .1,000,000 15 4.600 08/02/2018. | 08/08/2023.
80874Y AW 0 | SCIENTIFIC GAMES CORP.......ccrvrrririrrnrieinersiersssiesessssesssssssssssssssessssseenes | eovens | oo [vosrineern | oo dFE | e 1,500,000 | ... .1,338,750 1,500,000 | ...ocvonee 1,338,750 | ........... (161,250) ......5.000 01/31/2018. | 10/15/2025.
811054 AG 0 |EW SCRIPPS CO....coovvrrirrrieicrinrirereinriesiesieessninenesssseensessssesessssssssenssenes | vereens | oo | evvnrirenn | e FE ] i .811,650 | ... 761,525 (52,092) 1,967 | oo [ e | e 5.125 02/06/2018. | 05/15/2025.
81211K AU 4 |SEALED AIR CORPORATION SEALED AIR CORP 5.........ccccvvvvvrnnverneinnens | vovene | oo [ v | 1l 3FE e 1,000,000 |...100.250 | ..............1,002,500 | ..............1,000,000 | ............. 1,000,000 5.250 03/07/2013. | 04/01/2023.
81725W AG 8 | SENSATA TECHNOLOGIES BV 4.875% 10/15/202 972,500 (4,565) 4,096 4875 01/22/2014. | 10/15/2023.
81725W  AJ 2 | SENSATA TECHNOLOGIES BV. 376,000 (24,000) ......5.000 03/19/2015. | 10/01/2025.
82481L AD 1 |SHIRE ACQUISITIONS INVESTMENTS...... e | e |Gl 2 [ 2FE ] 2,903,700 . 2,918,330 9,020 | oo | e | 3.200 05/11/2017. | 09/23/2026.
82873L  AA 3 | SIMMONS FOODS INC......cocvurivriiiririiieiisrirerieriseesesiesessenesenes 6,875,500 |..... 71.000 | ..............4,899,000 | ..............6,900,000 | ............. 4,899,000 | ........ (1,938,191) 2,941 | oo | s | e 5.750 01/29/2018. | 11/01/2024.
829259 AR 1 |SINCLAIR TELEVISION GROUP INC ..1,000,000 |..... 93.750 937,500 (62,500) 5.625 07/09/2014. | 08/01/2024.
832248 AZ 1 | SMITHFIELD FOODS INC. 17,049,957 | ... 93.218 16,998,566 | ......coverriiriiieies | e (30,983) 4.250 04/12/2017. | 02/01/2027.
83379% AD 7 |SODEXO INC. ..5,086,005 5,000,000 4.140 03/04/2014. | 03/04/2026.
845467 AN 9 | SOUTHWESTERN ENERGY COMPANY.......cccovimrirervrirerrernrneererserinenenieninns | vereene | oo | eevveirenn | e 3FE | 1,500,000 | ... ..1,425,000 1,425,000 (75,000) .7.750 09/11/2017. | 10/01/2027.
848609 AA 1 |SPIRITS OF ST.LOUIS BASKETBALL........ccovveiiirirernrinierereieseneienseisenseninnes | veveens | oo | eevvreveneidh | e 2FE | 15,177,610 | .o ..5,005,522 ..5,177,610 ......5.300 02/20/2014. | 03/31/2033.
852060 AD 4 | SPRINT CAPITAL CORPORATION........cccovvirmrierirriririnninerieninsessenisnisesins | wvvees | o | ceveriveii | verenFE | ciiiinei...869,675 | .....94.500 | .................812,700 | ....... 860,000 812,700 (51,068) (532) | ceverrerrrinriinens [ e [ 6.875 07/16/2014. | 11/15/2028.
85207U  AK 1 [ SPRINT CORP......coevriiierirricriniicisrieieninsiessesissiseninssesssnsenssessssenssssessenins | everee | o | veveneeen | eorenBFE | iniiiinnne..830,000 | ... X ....830,000 819,625 (10,375) 7.625 02/20/2018. | 03/01/2026.
853254 BL 3 | STANDARD CHARTERED PLC.......ccoovvrerrvrrrirnnne 5,000,000 |..... 99.145 .5,000,000 | ..ccoerrne 5,000,000 3619 09/27/2018. | 01/20/2023.
857006 AE 0 |STATE GRID OVERSEAS INVESTMENT 999,300 |..... 97.527 999,523 134 | i [ e [ e 2.750 05/24/2017. | 05/04/2022.
857006 AG 5 |STATE GRID OVERSEAS INVESTMENT........cccovvnmrmnrinnrrernnisenrnssnssnernnenns | veveene | C v [ IFE ] iininn..982,440 | ... . 983,961 1,521 | | e | e 3.500 01/30/2018. | 05/04/2027.
858119 BC 3 |STEELDYNAMICSINC.......cccovvvvenee 1,000,000 |..... 99.875 998,750 (1,250) | oo | e | e | e 5.125 05/12/2015. | 10/01/2021.
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85812R AA 7 |STEEL FUNDING DAC . . ceeerennn4,900,000 . 4545436 | ............ 4,900,000 | .... 4,900,000 | oo [ | [ | 4.000 |...... 4.000 |MS......| .....54,444 | ... 196,000 | 09/14/2017. | 09/21/2024.
86765L AL 1 |SUNOCO LP/SUNOCO FI 440,000 RO 440,000 | ... 416,900 (23,100) w5500 | ... 5.500 . 12/03/2018. | 02/15/2026.
86765L AN 7 | SUNOCO LP / SUNOCO FINANCE COR 230,000 230,000 | ... 215,137 (14,863) | ..o e | e | 2005875 | s 5.875 12/03/2018. | 03/15/2028.
87264A AU 9 | T-MOBILE USA INC 600,000 600,000 550,500 (49,500) [ ..vvvvveverneririrens [ rrerireeerneeisnine | eevnerneenneinennns | 20500 | i 4.500 01/22/2018. | 02/01/2026.
87264A AV 7 | T-MOBILE USA INC 955,000 864,275 (90,725) | ..o [ | e | e 750 | s 4.750 01/22/2018. | 02/01/2028.
87470L AD 3 |TALLGRASS ENERGY PARTNERS LP. 6,000,000 |.....96.000 | ..............5,760,000 | ..............6,000,000 | ............. 5,760,000 (240,000) | vvvvvernrrerinerins | verereeereninninens [ e [ 008,500 [, 5.500 09/12/2017.| 01/15/2028.
87612B BG 6 | TARGA RESOURCES PARTNERS LP.. 5,000,000 |.....90.500 | ..............4,525,000 | ..............5,000,000 | .............4,525,000 | ........... (475,000) | cvooverrericererirens | vererireereriseinnns | eevrneirerneneninnns | 0000:5.000 | e 5.000 10/17/2018. | 01/15/2028.
877249  AD 4 |MONARCH COMMUNITIES INC........oovvvirirrriniirireinrnsireeensssesnssenssnssnesensnnes | veenen | oo | vernreni2y T | e 3FE | v 1,000,000 950,000 (50,000) [ ..ocveveverneirriennns [ e | e | 2005625 | 5.625 02/28/2014. | 03/01/2024.
879369 AF 3 |TELEFLEXINC . . 110,000 102,025 (7,975) [ oo e | e | 04825 | s 4.625 11/16/2017. | 11/15/2027.
88032W  AG 1 | TENCENT HOLDINGS LTD...covvereierirriieiinieiersssiessessseesensnnnes 3,299,175 |.....93.956 | ..............3,100,555 | ..............3,300,000 | ............. 3,299,241 B6 [ .o | e [ 003595 [ 3.598 01/11/2018.| 01/19/2028.
88104L AE 3 | TERRAFORM POWER OPERATING LLC.......ccovvvrerirmrrcierirernnneerenseenenne | veveene | oo | eeverereed ] [ el BFE ] 924,563 827,200 (91,217) 1130 | e [ | 205,000 | ..o 5.211 03/05/2018. | 01/31/2028.
88167A AL 5 | TEVA PHARMACEUTICAL FINANCE NE 2,715,671 (70,354) 3,520 | .ovcvvrverieniens [ e [ 06,000 | 6.252 05/22/2018. | 04/15/2024.
883203 BU 4 |TEXTRONINC.....cocomvviirrirriieirees 3,493,035 |... 652 | .o [ | 4300 ] 4.324 01/23/2014.| 03/01/2024.
893647 AX 5 | TRANSDIGMINC... 2,073,660 (85,088) [ ..c.oerenn(10,328) [ oo [ v 10008500 | oo 5.883 11/10/2017. | 07/15/2024.
893647 BB 2 | TRANSDIGMINC... . 4,056,825 (321,238 | (12,087 [ oo | e | 208375 | 5.963 11/08/2017. | 06/15/2026.
89675 AP 2 | TRITON CONTAINER INTERNATIONAL ..8,560,000 |...103.216 | ..............8,835,247 | ..............8,560,000 | .............8,560,000 | ...ocvorrrerurmrirernrne | corrrirerinninienrnens | veverierenninenenes | ernrverienneneninnns | 000.0.600 | e 6.599 04/30/2010. | 04/30/2022.
89675* AR 8 | TRITON CONTAINER INTERNATIONAL cneennnn 2,640,000 |...103.317 2,640,000 | ..oooovvecrieriirienns [ [ | | 208650 [ 6.654 06/30/2010. | 04/30/2022.
897051  AA 6 | TRONOX INC....ooovvirirriiiceiniciee e . .10,013 |.....83.000 | ....ccoveveeeren.8,300 | e 10,000 | e 8,300 (1,711) ()] ceveerrereeireree | eevereeeeveiieenens | 000.8.500 oo 6.470 03/28/2018. | 04/15/2026.
89705P AA 3 [TRONOX FINANCE PLC........... 2,000,000 11,620,000 | ........... (380,000 | cvvvvrreririirerirens | e | e | 0000750 | i, 5.750 09/14/2017. | 10/01/2025.
911365 BB 9 |UNITED RENTALS NORTH AMERICA | 1,500,000 1,443,750 (56,250) [ ..vvvreverneerinienens [ rverirerirneeinnnins | eeeeenennnineinns | 205750 | s 5.750 03/12/2014. | 11/15/2024.
911365 BD 5 |UNITED RENTALS NORTH AMERICA | 400,000 |..... 400,000 | ... 377,000 (23,000) [ ..vovererevrrrirerns [ v e [0005.500 [ 5.500 03/12/2015. | 07/15/2025.
911365 BG 8 |UNITED RENTALS NORTH AMERICA | 327,844 . . 325,000 | ... 285,188 (41,551) (293) [ evvveveerreeriens | eerverenresesnierens o875 [ 4.744 11/08/2017. | 01/15/2028.
912920 AC 9 |QWEST CORP QWEST CORP 6.875% 09/15/2033 .34,750 . ! s 50,000 | .. 37,752 353 ..10.111 09/27/2002. | 09/15/2033.
914906 AS 1 |UNIVISION COMMUNICATIONS INC 521,125 482,625 2,963 | oo | e | 05125 [ 6.058 02/15/2018. | 02/15/2025.
91832C  AA 4 [VMHOLDING SA.......ooicrveriernireierneineiserensnenesissienssssssssesssensesssserensenss | oerree | D vevveeeens | eree3FE | i 5,607,050 |.....96.750 | ..............5,456,700 | ..............5,640,000 | ............. 5,456,700 1,551 | oo [ eoneveiveneierinens | 08375 | 5.458 05/10/2018. | 05/04/2027.
91832V AA 2 |VOC ESCROWLTD 2,275,000 2,098,688 | ....c...c..(176,313) | cooooioricriiiiins [ | e | 20005000 [ i 5.000 01/29/2018. | 02/15/2028.
91911K AN 2 | VALEANT PHARMACEUTICALS INTERN.......cccovrvrimrrrrirnnrerininnirersnsnerenennes | eovenee [ oo [rovieenen2 | oo 3FE | i 1,756,344 .1,636,538 (235) [ ovvreveeisrrrrerens | eeverrseisnseisenens [ 0005500 [ i 5.482 11/14/2017. | 11/01/2025.
92676X AD 9 [VIKING CRUISESLTD.......cccconuunee 6,106,200 5,669,600 (2,534) [ ..o v [ 005875 | 5.805 01/29/2018. | 09/15/2027.
92840V AA 0 |VISTRA OPERATIONS COMPANY LLC.....covvmivrirneriieirneierinsiserenssssesnsnenns . 310,000 298,375 | ..ovveerea(11,625) | e | e v [005.500 |, 5.500 08/07/2018. | 09/01/2026.
958102 AM 7 | WESTERN DIGITAL CORP 3,500,000 |.....86.750 | ..............3,036,250 | ..............3,500,000 | ............. 3,036,250 | ovvoerrre(463,750) | covovvonrierinciies [ e | e | o750 [ 4.748 01/30/2018. | 02/15/2026.
96926D AU 4 |WILLIAM LYON HOMES INC .20,000 18,000 | .voocrvrerreen2,000) | oo | e [ 08,000 | 6.000 09/05/2018. | 09/01/2023.
973147 AD 3 |WIND TRE SPA 1,390,734 1,206,167 T2 | e | e | 005,000 e 5.813 01/17/2018. | 01/20/2026.
97786# AQ 5 |WOLSELEY CAPITAL INC.....ooovivirnirrierinersenenersnseisensnisssessssnessssssensnnee. | eonenee | oo [rovnvneirens | verenFE | s 3,000,000 3,000,000 | .ooeovecrieririinns [ [ | e | 03817 [ 2.589 11/30/2017. | 11/30/2023.
98954# AB 2 |ZIEGLER INC. ..1,000,000 995,693 | .vvvvvvrrereee(d,307) [ e [ [ e [ 0004520 [ 4.520 04/22/2014. | 04/17/2024.
BOR9M3 AC 3 |BARRY CALLEBAUT .1,017,500 |... (1,836) w5500 | ... 5.258 01/16/2014. | 06/15/2023.
C4931* BC 6 |KEYERACORP............ . 11,100,682 |.....96.007 | ..............9,559,960 | ............9,957,534 | ............9,957,534 | ..oooiiiiiiviiivini | v [ | v (896,850) | ......3.680 |...... 3.680 . 09/20/2017. | 09/20/2027.
C9824@ AF 7 |WORLEYPARSONS CANADIAN FINANCE 3.45% 09/.........ccovvureveiniirernincnns | oo " ..100.000 | ..............4,300,000 | ..............4,300,000 | .......... 4,300,000 | ....cccceverermmrmrrmrs | corrreromrmmirernrnne [ revrrrirernninieiens | cerverrerenreniennne 3450 [ 3.450 ,505 | e 175,404 | 09/13/2012. | 09/13/2019.
D2736# AJ 8 |FRITZ DRAXLMAIER GMBH & CO KG......coovvviriereriiiniesiseisesssisenssssseeninnes. | evens ..100.000 | .oovcrerrr 2,857,875 | 1iviierrnn2,857,875 | iiiirin2,857,875 [ oo [ v [ | v (144,125)|......3.570 |...... 3.570 223 | e 116,504 | 04/02/2014. | 04/06/2021.
D2736# AK 5 |FRITZ DRAXLMAIER GMBH & CO KG.. ...100.000 (28,825) | ......4.050 |...... 4.050 . . 04/02/2014. | 04/02/2024.
G0827# BK 5 |BARRATT DEVELOPMENTS PLC......cooviinrmirerniinererineiennsisssssssenssnssirens | vevenns | oo | vvnrineens | e | virennnn8,599,115 | .. 93.453 | oo 7,974,431 | 8,533,120 | 108,533,120 [ e | s | e | e (530,305) | ......2.770 |...... 2.770 08/22/2017. | 08/22/2027.
G0892# AA 8 |BAZALGETTE TUNNEL LTD.....covririmrirerreriieinneieninesieniesesssisnseseniensenens [ eovenen | oo | covereverne | eerene2FE | 13,176,100 | ..o 98.351 A LA2481,280 | s [ | e | s (775,670) | ......2.860 |...... 2.860 09/28/2017. | 09/28/2032.
G1313@ AA 9 |BLACKROCK SMALLER COMPANIES TR.....ccovvrernrrrrenrnrnrenrerersninenennnenens | eoveree | oo [rvvrcveines || iii.6,345,010 | ... 97.223 . 6,240,640 | ... [ e | e | s (387,835)|......2.740 |...... 2.740 05/24/2017. | 05/24/2037.
G2479@ AH 2 |COVENT GARDEN GROUP HOLDINGS L.......ccrirrnrirrernrieinnreensinnserersninnees [ wvenee [ [eorcreinnes | e IPL| 02,763,940 |.....91.739 | .............2,506,181 | .............2,731,872 | ............. 2,731,872 | o v | e | v (169,777)|......2.960 |...... 2.960 08/31/2017. | 08/31/2032.
G2765* AA 2 |DIONYSUS AVIATION DAC... . 2,500,000 | cvoovvrieierieeiieniens [ | e | | 20003900 | i 3.900 07/19/2017.| 07/19/2024.
G2765* AB 0 |DIONYSUS AVIATION DAC.......ccccsiimrnrrnernirnsinnnsienssesenessssesssssssssssnssessnsnne | veveens | D | evvvivenns [ eenn2FE | iieinnr1,900,000 | ... X .1,798, ,900,000 | ..oovevnnne 1,900,000 | .oooovvvevrnriirerienins | e | e | e | 004,080 | 4.060 07/19/2017.| 07/19/2025.
G2765* AC 8 |DIONYSUS AVIATION DAC.......cccoiimrnrrernrreenrirererseerenssssssesssenssssnisenensnne | vereene | D | vevveiveene | eennn2FE ] eei...3,000,000 | ... RO 3,000,000 | oo [ e | e e | 04220 | 4.220 07/19/2017.| 07/19/2026.
G2765*  AF 1 |DIONYSUS AVIATION DAC.......cccsiimrniririmiriernrnerienseirenssississsssssssssnssensssnse | veveen | G| v [ nn2FE | iiiin1,000,000 | ... 21,000,000 | oo [ e [ | | 04860 | 4.860 10/23/2018. | 10/23/2026.
G2765*  AG 9 | DIONYSUS AVIATION DAC......c.cocrimermirisrinerinrrnenenessesssinssnesenssssssssens | voneeer | G vvrivenins | v 2FE | 1oc...4,000,000 | ... . e 4,000,000 | ..ooovvrireriniirinnns e [ | [2n 8970 [ 4.970 .| 10/23/2018. | 10/23/2027.
G2765* AH 7 |DIONYSUS AVIATION DAC.......ccccoiiminrrernirncisrinsrersnirenerissesssnessesssisenennnse | veeens | G| vvvrivenns [ eenn2FE ] iiin.2,200,000 | ... . . E 2,200,000 | cvevererernrinriennns [ e | e [ | 00n5.090 | 5.090 10/23/2018. | 10/23/2028.
G3646#  AC 7 |FORTH PORTS LTD...ccovuuiiiirrieiiiieieiisississsisssssssessssssessessssesessssssssssssenss | sevenes R 8,405,760 | ..oovvovererrvriirireniins [ v | v | v (522,390) | ......5.030 |...... 5.029 12/05/2013. | 12/05/2031.
G7612# AA 2 |ROCKRAIL SOUTH WESTERN PLC......c.ccccovvmerernrirerinrsrirennenennnerenienneenes | veveene | B | v | 2Pl 1,382,477 [..107.613 | .............. 1,487,573 | ............. 1,382,333 | ......cooec. 1,382,333 (38,078)......3.938 |...... 3.957 12/31/2018. | 06/18/2047.
G9105# AA 2 |PORTMAN ESTATE FUND 20 ...106.090 713,216 (44,324) | .....4.130 |...... 4.130 03/05/2013. | 03/05/2028.
G9105* AA 6 |PORTMAN ESTATE FUND 26 . B ...106.082 916,992 (56,988)......4.130 |...... 4.130 03/05/2013. | 03/05/2028.
G9105@ AA 4 |PORTMAN ESTATE FUND 22 [STRNIRR RN cevennen 1,089,654 | ...106.090 916,992 ...(56,988) ] .....4.130 |...... 4.130 03/05/2013. | 03/05/2028.
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Showmg all Long-Term BONDS Owned December 31 of Current Year
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NAIC
F Desig-
¢} nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
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CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of | Paid Accrued During Year | Acquired Date
N1614R  AX 9 |BRITISH TRANSCO INTERNATIONAL GTD-bY-Mul.......cvveurieirieririiiririirinne @... | D e | e 1FE| oo 3,909,640 |.....88.604 | ..............6,202,287 | ..............7,000,000 | ............. 6,001,804 | ...ooovvervrierinns [ e 316,303 | .o | e e | e 5.488 01/27/2011. | 11/04/2021.
P4001# AA 8 |EOLICA MESA LA PAZ S DE RL DE ...5,800,000 15,800,000 [ .ooovverirerireirieeis | e | e | e | e 5.980 |...... 6.023 11/30/2018. | 12/20/2044.
Q3535# AD 8 | AUSTRALIAN GAS NETWORKS VIC 3 Envestra V. .10,000,000 .10,000,000 ......6.520 07/01/2010. | 07/01/2027.
W4662R  EN 2 |INTRUM JUSTITIA AB....... 1,003,500 |.....87.968 | .................905,046 | ..............1,028,835 | ................905,046 | ........... (123,789) | oo | e | e (51,885) | ...... 3.125 06/16/2017. | 07/15/2024.
X5151*  AD 2 |LANDSVIRKJUN ..1,800,000 |.....98.671 | .............1,776,085 | ..............1,800,000 | .............1,800,000 | ..coovourrrmmrrmriranns [ e [ e | v | s 4.010 03/08/2018. | 03/08/2022.
X5151* AE 0 | LANDSVIRKJUN ...2,100,000 . . .2,100,000 | .....00.ee.e.2,100,000 | oo Lo | e s | e 4.120 . 03/08/2018. | 03/08/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIGations. ... | crenneaes 852,502,119 XXX ..827,040,545 | ......... 850,417,035 830,758,433 | ...... (15,935,108) 274,528 0 ... (4,343,955) | XXX XXX XXX |....10,859,287 |....33,510,340 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
05990T AU 1 |BANC OF AMERICA FUNDING CORPOR.........ccccrurmrriereriniinnnsiernnircireriennee | eovenee | oo [ovrieenh | 1FM ...100.557 ..2,657,174 .2,642,462 2,642,462 .3.750 77,954 | 02/10/2015. | 02/01/2037.
07331Q  AA 5 |BAYVIEW OPPORTUNITY MASTER FUN......cccoocimrnirirnniirinirernnncrennninniins | veveens | oo | e | s 1FM ...100.155 4,417,733 4,410,900 A454921 | s | i (11,114) .4.000 17,624 | 05/01/2018. | 06/28/2053.
07332B  AD 1 |BAYVIEW OPPORTUNITY MASTER FUN.......ccccocvrirmmrernnncrennerenennrerinns | eovenee [ oo [ e | 1FM ...100.923 ..2,371,690 2,383,129 (5,124) w8150 .97,525 | 04/28/2017. | 03/28/2057.
07332B  AE 9 |BAYVIEW OPPORTUNITY MASTER FUN.....c.ccccourmirrnirernnncrennniesinnneninns | e [ oo [ | s 1FM ..102.498 | ............1,721,969 | ..............1,680,000 | ............. 1,689,573 (1,075) [ oo v s 4.500 04/28/2017. | 03/28/2057.
07333A  AA 8 |BAYVIEW OPPORTUNITY MASTER FUN.......cccoovviirinierinisieisncnisiieninns | oo [ oo [ | 1FM| .............7,157,683 |..... 99.143 | oo 7,041.311 | 7,102,197 7,150,031 (7,851) [ oo | e | e 3.500 03/13/2018. | 05/28/2069.
126694 3B 2 | CWHL_06-8 CWHL 2006-8 TAT.......covviieeriricrerineiernricienineresssneensenssssenss | eveeee | oo | vevveenndh | e AFM| ...............486,890 |..... 91.148 476,371 (4,590) ......6.000 03/01/2006. | 05/01/2036.
46645G  AE 8 |JP MORGAN MORTGAGE TRUST JPMMT.......ccovrmriirmninrinniersnienssesnisneies | vereens | oo | vevnrinenidh | s 1M ... 915,234 [ 98.973 915,421 187 | oo [ [ 3.500 05/08/2018. | 10/01/2045.
52524V AQ 2 |LEHMAN XS TRUST LXS_07-15N.......cvurriirrinrirernrireeerinsisenniensniseesennninee | eovenee | oo [ovreneer | s 1FM| .............3,476,639 |..... 84.881 | .o 4,136,224 | ... 4,872,993 | ... 3,714,957 | oo | e 130,395 | oo [ e | e 3.406 09/30/2015. | 08/26/2047.
61744C  PK 6 |MORGAN STANLEY ABS CAPITAL I M...ccouviiiiriniiiriernnneierssiseesseensienns | evenee oo | vervveienndt | v 1FM | ................953,209 | ..... 99.509 953,665 455 3421 04/05/2018. | 03/25/2035.
68389F CG 7 |OPTION ONE MORTGAGE LOAN TRUST OOMLT 200 ..... 1FM| v 70,464 98.057 70,602 .3.046 09/24/2002. | 08/25/2032.
76119H AA 8 |RESIMAC MBS TRUST RESI_18-1A....... WAFES 1,618,703 99.328 A 607 828 ..1,618,703 .3.187 05/17/2018. | 11/10/2049.
86358E KX 3 |STRUCTURED ASSET INVESTMENT LO......cccomrvririerimriniineriienenenieninnis | evnnee | oo | vevveeneidh | s 1FM| i 419,311 [ 99.040 416,328 420,362 | ... 419,397 86 oo 3.446 02/14/2018. | 09/25/2034.
97655 AH 5 | WINWATER MORTGAGE LOAN TRUST W.....coconrinirininiiinnnincrsnnsinennninsenes | vevenne | e | covnreneesdh | v 1FM] ............2,673,743 |..... 99.490 ..2,679,247 2,692,993 | ..o 2,673,743 | .o [ e e, | | s 3.500 06/07/2018. | 01/03/2046.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 28,963,008 XXX | s 29,466,554 | ............ 30,270,432 | ........... 29,162,975 | .ooovririiriinis (V] 101,569 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
04410R  AG 1 | ASHFORD HOSPITALITY TRUST INC.....cooevrrriiieriniieimnireisnrnsirersnieeenssinnns [ evenee | oo | verveenndt | e 1FM ...3,750,000 .3,750,000 | ..vorrene 3,750,000 | oo [ e [ e | | e 3.710 .75,214 | 04/27/2018. | 04/15/2035.
04410R  AJ 5 | ASHFORD HOSPITALITY TRUST INC.......cccvuiriierniriimnireinirnerersnsenensnienns [ eveee [ o | verveendt | i 1FM 2,000,000 . 2,000,000 ......3.860 41,897 | 04/27/2018. | 04/15/2035.
05492C AG 2 |BARCLAYS COMMERCIAL MORTGAGE S........coovirerniiirnrnrneenninersninceenes | evenee [ | verveenndt | e 1FM ...2,000,000 |....99.227 | ..............1,984,540 | ..............2,000,000 | ............. 2,000,000 | cveverrererinrinrerenies [ e | e || v 3.505 02/08/2018. | 02/15/2033.
05549R  AE 7 |BARCLAYS COMMERCIAL MORTGAGE S........ccocovirverimeniirinrrennrnerinnenens | vevivee oo [ eevernendh | 1FM ..9,973,447 ..9,975,445 1,998 | oo e | e 4.346 07/19/2018. | 07/15/2037.
056057 AG 7 |BXTRUST BX_18-BIOA.......coconiieiiriiieiniirernnicisrineennsiesesisseenissssssninene | veveens | oo | cevnreneneidh | e 1FM .11,926,506 ..12,000,000 1,939,344 | e | e 12,838 .3.326 03/02/2018. | 03/15/2037.
05607D A 6 | BXTRUST BX_17-SLCT...ooviirrreirerseisineiennssseienssiseenssssssssssenssnssessenss | wovenes | o0 | verenvenndh | v 1FM 2,550,000 2,554,007 1,319 .3.855 08/15/2018. | 07/15/2034.
05607K  AA 9 [BXMT_17-FL1. .2,000,000 2,000,000 .r.3.330 12/08/2017. | 06/15/2035.
10482T AG 7 |BRAEMARHO & RESORTS TRUST.....coovviirrinreniernnieierseessirennnnenns | veveens | oo | eeverinenidh | s 1FM .1,000,000 21,000,000 [ oo | e | e [ [ 3.505 05/22/2018. | 06/15/2035.
12433P  AJ 5 |BXTRUST BX_17-APPL......ooiiiiriiicrricrevensenssisseenisessssssssensnnens | veveens | oo | vevnrenenedh | s 1FM 1,789,473 ..1,792,264 896 3.855 11/29/2017. | 07/15/2034.
23306G  AC 1 |DBGS MORTGAGE TRUST DBGS_18-Bl......cccovverrerciiereeiiienieisisnsesisnens | eeveens | oo | everienih | s 1FM 928,139 924,534 1,192 | e | e 3.343 06/01/2018. | 05/15/2035.
23306G  AE 7 |DBGS MORTGAGE TRUST DBGS_18-Bl......cc.coevvrererrirreineiinsienesnissssinnins | eoveees | [ venriinrndh | s 1FM 928,139 919,142 1,649 | oo | e | s 3.405 06/01/2018. | 05/15/2035.
33830C AC 4 |DBGS MORTGAGE TRUST DBGS_18-5B........ccevnremrireririreinirenneirernnineninnns [ evnne [ | eerrereendt | e 1FE .2,500,000 4,009 .3.285 06/08/2018. | 06/15/2033.
36255C AA 7 | GPMT 2018-FL1 LTD GPMT_18-FL1....cooiierrriirrnnieiinieisiiseienssssssisssssensnsnns [ ovene [ | vevvereen | evvee 1FE 2,000,000 .3.370 04/26/2018. | 12/19/2035.
36255N AZ 8 | GS MORTGAGE SECURITIES TRUST Gi.....oovvverrrreinernnierisisssesssssenenssnsnns | nveree | oo | vereninendh | evine 1FM 7,304,323 (4,187) 4.364 03/15/2018. | 03/01/2051.
432885 AG 6 |HILTON USA TRUST HILT_18-ORL......ccvririirrirriirerneieesnnnissienisensnsseesennnes | eovenee | oo [ovrineernd | s 1FM .10,000,000 .3.505 02/14/2018. | 12/15/2034.
432885 AJ 0 |HILTON USA TRUST HILT_18-ORL.. 3,000,000 vern3.755 02/14/2018. | 12/15/2034.
46649) AG 3 |JP MORGAN CHASE COMMERCIAL MOR .............. .2,400,000 | ..ovrereeren2,400,000 | oo [ e | e [ | 3.555 02/08/2018. | 02/15/2035.
46649) AJ 7 | JP MORGAN CHASE COMMERCIAL MOR.......ccovvuiriirierineierirnseissinsiinnns | verenes 1,000,000 2.585 02/08/2018. | 02/15/2025.
48275P  AE 1 |KREF_18-FL1 4,000,000 | ..oorereereid,000,000 | coooeniereriiirierines [ e | e [ e | 4.055 11/07/2018. | 06/15/2036.
61691K  AG 6 | MORGAN STANLEY CAPITAL I TRUST.....coviiiiiriirieiersnieeresssisesesssinns | covenes 3,500,000 | .oeersrre3,500,000 [ ooioveiriireriniinees [ [ e [ 3.705 11/17/2017. | 11/15/2034.
61691K  AJ 0 | MORGAN STANLEY CAPITAL I TRUST.....covvrimrirerrinirerenisenrenseiessenssennns | corenes . 3 3.855 11117/2017. | 11/15/2034.
61691P  AG 5 | MORGAN STANLEY CAPITAL | TRUST 4,000,000 |..... . 3,959,444 | ..............4,000,000 | ............ 4,000,000 | ...ooororrimrimmrirmnins [ o [ | e | 3.655 12/01/2017. | 11/15/2034.
87266X AE 3 | TPG REAL ESTATE FINANCE_TRTX_1...covviiimiiineirereiniinns 1,000,000 |..... 99.708 .997,083 .3.755 02/05/2018. | 04/15/2035.
87275Q AE 7 |TPG REAL ESTATE FINANCE_TRTX_1...cooiiiirriicinnicirinienns 6,000,000 |..... 99.161 ..5,949,643 4.055 11/15/2018. | 11/15/2037.
88327H AG 8 | THARALDSON HOTEL PORTFOLIO TRU 3,892,684 |..... 99.171 ..3,862,829 3,634 .3.500 01/22/2018. | 11/11/2034.
88327H AJ 2 | THARALDSON HOTEL PORTFOLIO TRU 3,866,733 | ..... 98.994 ..3,830,241 3,602 1003750 01/22/2018. | 11/11/2022.
90205F  AA 8 | 280 PARK AVENUE MORTGAGE TRUST........ccooiiiiiiniinssinsisnississsssrsnssseenens | coveres ...4,005,000 |..... 99.001 ..3,960,027 1,132 [ | e | s 3.335 . 12/14/2017. | 09/15/2034.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUIHES. ...........ciuiveiieiiieiiieceeie e eneneieninens | avnaenas 100,286,438 XXX | e 99,154,799 | ..........100,360,020 | .........100,315,169 | ......coccoeerernen. 0 28,082 0 0 XXX XXX [ e 189,422 | ... 2,256,746 XXX XXX

Industrial & Miscella

neous (Unaffiliated) - Other Loan-Backed and Structured Secuntles
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00176A  AX 3 | AMERICAN MONEY MANAGEMENT CORP........cccccrurummrnmrrnnrirerinensnesninns | cevves | oo | verireendd |l IFE cicnn0.2,980,800 | ... 98.252 2,983,036 2,236 | oo | e [ e 3.530 |...... 3.692 |JAJO.. | .........18,535 | .......... 51,221 | 04/20/2018. | 04/30/2031.
00176A BB 0 | AMERICAN MONEY MANAGEMENT CORP.........cccccstrmrmermmnnrrersnreninnsnenes | coveree | oo [eveeeennd |l IFE ieet..3,000,000 | ... 96.283 3,000,000 | veverererinrirrirerines [ e | e [ | 01200 | 4177 |JAJO.. ..60,219 | 04/20/2018. | 04/30/2031.
00176C AN 1 | AMERICAN MONEY MANAGEMENT CORP........ccccomuvvmirermnnnrmssersnnesans | covree | G| v | o 1FE | iie..1,000,000 | ... 98.548 1,000,000 | oo [ [ [ | 000 3.818 | 3.770 ..32,511 | 11/01/2017. | 11/10/2030.
01750L  AC 7 |ALLEGRO CLO VIIILTD ALLEG_18-......coovvrievrirererncirereeseienisernssnirennnes | veveene | oo | cevveenendd | el IFE ] cnnnnn1,000,000 e 94.917 1,000,000 | oo e [ [ |0l 41080 | 4.246 06/29/2018. | 07/15/2031.
02377A  AA 6 |AMERICAN AIRLINES........ccoovmirivriiiernnrirernsissisnisersssssesssssssessssnsssesssenss | covens | oo [ovrineerndt | IFE | e 1,081,067 | ... 96.820 1,081,067 [ ..o | e | e [ eoverisnissienninnns [0 3700 [, 3.699 09/02/2014. | 10/01/2026.
02378 AA 8 |AMERICAN AIRLINES 2017-2 CLASS... .. ...101.009 6,157,909 | ..o v | e [ | 208180 | 5.181 07/24/2018. | 10/15/2023.
02378L  AA 1 | AMERICAN AIRLINES 2017-1 CLASS.........cccosirmrriirernrinrirerinersensisenesisserennens | veveene | oo | evveerenine | e ..1,600,000 |...100.618 1,600,000 | oo [ | [ | 0005180 | 5.180 07/24/2018. | 08/15/2023.
03665L  AE 3 | ANTARES CLO ANTR_18-3A......ccciiirrrierierrineiersnsssiensnsissesesssssssnssssesssnsnes | neveene | oo | evvserenidh | s 1FE 000,000 23,000,000 | .voerveirierirnrinns [ e [ e | e | e 8569 [ 4.591 11/20/2018. | 01/20/2031.
03665L AG 8 | ANTARES CLO ANTR_18-3A.......oiiiiiireriiiniierineiseiesie s sissisessesssesssnsns | seveees IO R 1FE ..3,000,000 3,000,000 | cvoverererinrirrirerines [ e | e [ | 2008219 | 5.248 11/20/2018. | 01/20/2031.
03665T AG 1 |ANTARES CLOANTR_18-2A ... | s | on | veveseniens 4 ... 1FE| oo 2,000,000 2,000,000 | oo e | e [ | 0005108 | 5.797 08/24/2018. | 10/20/2030.
04016D AG 0 |ARES CLOLTD ARES_16-41A 2| ... 2AM 4,993,500 |... 4 969 [ ..o | e | 1006636 | 6.833 12/18/2018. | 01/15/2029.
04016V AA 3 |ARES CLO LTD ARES_18-47A 2| . 1FE 7,000,000 |....97.346 | .............6,814,185 | ..............7,000,000 | ...........7,000,000 | ....coooremrrmmrrmmrne | vorimriimiiniiieins | e [ [0 3.356 [, 3.490 03/13/2018. | 04/15/2030.
04017F  AE 9 |ARES CLO LTD ARES_18-48A.........c.cocovirermrirrneverinnnerersnscsenssissssnsenenns. | eovenee | oo [evieeen |l IFE | i 1,000,000 |....98.013 | ................980,126 | ..............1,000,000 | .............1,000,000 | ......cccoorirerrmmri [ rrmrmrmmrrrrmrveins [ e [ 4049 [ 4.152 05/24/2018. | 07/20/2030.
04965L  AJ 7 |ATRIUM CDO CORP ATRM_14A-B » 1,947,374 | ............2,000,000 | ...........2,000,000 | ...oooroimrmrimirimnnns e [ | e [nnd010 [ 4.276 07/19/2018. | 08/23/2030.
056162 AN 0 |BABSON CLO LTD BABSN_15-1A ,908,664 | ..............4,000,000 | ........... 4,000,000 | ...ooorrermmricmmimnns v e | e | 03459 | s 3.561 02/07/2018. | 01/20/2031.
12548F AS 9 | CIFC FUNDING LTD CIFC_13-1A. 183,709 | ..o 1,250,000 | oo 1,227,032 | e | e (19,577) [ vvovererverceiens | cerrevereererieinne [ 0. 9.086 [ oio 9.536 10/16/2017. | 07/16/2030.
12548M  BF 1 | CIFC FUNDING LTD CIFC_15-1A....cciiiimrrirnnnirerneisrennsissessisenssnssessennees | eevnee | D] v | ol 1FE | ii..3,000,000 |.....98.044 | ............2,941,323 | ..............3,000,000 | ......0ee. 3,000,000 | .ooovooiveviriiernnins | errveireririiininninens | vevveinsennineinnns | erveiveeinsnensnnnnns | 000eee3.579 | e 3.683 12/12/2017. | 01/22/2031.
125649F BP 3 | CIFC FUNDING LTD CIFC_13-4A. 2,000,000 | .vooucrrerierirenrnns [ e [ | e |27 | 4173 05/21/2018. | 04/27/2031.
12549Q BE 4 |CIFC FUNDING LTD CIFC_14-3A. 3,000,000 | .oooorvecrieririiinns [ [ | | 4269 [ 4.375 10/10/2018. | 10/22/2031.
12550M  AJ 9 | CIFC FUNDING LTD CIFC_15-3A. 1,000,000 | oo e [ [ | 20003320 | 3.438 02/23/2018. | 04/19/2029.
1255IN  AA 5 | CIFC FUNDING LTD CIFC_17-5A. . 1,144,731 | ... (105,269) | cvvovevrerecererirens | vereerireeerineienes | cvverireeierneeneninnns | 000.8.549 | L. 8.685 10/13/2017. | 11/16/2030.
12702 AA 4 |CVS PASSTHROUGH TRUST.....covvivrvriririirrinrinersnsesensssissesssssssssssssennnns | vevvene | oo | svvercreedh |2 | evinnn...6,070,688 |.....92.494 | ..............5,615,016 | ..............6,070,688 | ............. 6,070,688 | ... [ | e [ | 0003901 | 3.932 09/27/2017. | 10/10/2039.
12708% AA 4 |CHARTER COMMUNICATIONS CTL 2,800,000 | .voouvrerierirenrnns [ e [ e | e | 00005550 [ 5.614 12/17/2018. | 07/15/2035.
14311X AC 6 |CARLYLE GLOBAL MARKET STRATEGI 3,000,000 | oo e | e [ | 0003969 | 4.076 04/17/2018. | 04/20/2031.
14312E AU 7 |CARLYLE GLOBAL MARKET STRATEGI . 3,500,000 | oo [ e | e [ | 205936 | 5.980 11/28/2018. | 01/14/2032.
14312G AC 2 |CARLYLE GLOBAL MARKET STRATEGI .925,000 925,000 (75,000) | oo [ [ | 10008936 [0 9.036 11/28/2018. 01/14/2032.
14315L  AE 4 |CARLYLE GLOBAL MARKET STRATEGI ,945,124 2,000,000 | .ooeeereerirrereeinns [ e [ | e | 4089 [ 4.128 05/23/2018. | 07/27/2031.
150323 AQ 6 |CEDAR FUNDING LTD CEDF14-4A.........ccocovvvirmirernrnereissireninsenssevenineens | oveee | Cl v | AFE iee....3,500,000 .....95.969 | ..............3,358,901 | ..............3,500,000 | ............. 3,500,000 | cooverereriririreninns [ e | e o | enn 077 | 4178 07/13/2018. | 07/23/2030.
15032F AA 4 |CEDAR FUNDING LLC CEDF_18-7A.... 2,000,000 | .voeovveerierinriienns [ e [ | e |0 3487 [ 3.568 02/01/2018. | 01/20/2031.
15033E AA 6 |CEDAR FUNDING LTD CEDF_18-9A........cccoovviirmereinrirernnseerensersnnenrennnes | veveene | D | v |l AFE nln..8,000,000 .....97.638 | .. 7,811,040 | e 8,000,000 | ....cccouu. 8,000,000 | veoveurerererirrererines [ e | e [ | 03449 | L 3.551 03/21/2018. | 04/20/2031.
15126R  AA 5 |CEMENTOS PROGRESO TRUST. 300,000 308,250 (123) (5,197) [ oo [ v [ 1125 | 5.750 04/25/2017. | 11/06/2023.
167885  A* 3 | CHICAGO PARKING METERS LLC 600,000 600,000 | ...ovvverrrerirnrernenns | e | v e [0 4520 | 4.520 07/17/2014. | 07/15/2024.
17180W  AG 0 | COMMERCIAL INDUSTRIAL FINANCE.........cccovcirmrimrinriseisnrissensnnenesennns | eoveeen | oo | evvcennnidd | e 2AM | iriiinne0..992,500 |.....90.930 | ...ee.....909,304 | oo, 1,000,000 992,846 346 | oo e |20 8.319 [ 5.550 08/15/2018. | 04/20/2031.
17181T AC 5 |CIFC FUNDING LTD CIFC_18-4A...... renrree s | v | o | seeend [ AFE] 001,000,000 ....97.689 ... 976,886 .. 1,000,000 e 1,000,000 | oo | e | e | e | o 4149 4.269 08/20/2018. | 10/17/2031.
247367 AX 3 |DELTA AR LINES 2002-1 CLASS G.. 182,350 2,568 | oo | e | 8718 | 8.807 02/05/2010. | 01/02/2023.
26243K  AC 1 |DRYDEN SENIOR LOAN FUND DRSLF_. 1,000,000 [ ..o | e | e [ 000 3.628 [ 3.584 01/26/2018. | 05/15/2031.
26244G  AG 0 |DRYDEN SENIOR LOAN FUND DRSLF_. 2,000,000 | oo [ e | e [ | 04268 | 4.230 08/10/2018. | 08/15/2031.
26245M  AG 6 |DRYDEN SENIOR LOAN FUND DRSLF_. 5,000,000 | .ooovvierierinrinns [ e [ | e |00 3.9868 [ 4.127 05/09/2018. | 04/15/2031.
26249M  AQ 0 |DRYDEN SENIOR LOAN FUND DRSLF........ccoorirmrimirenierreineierisiiseiersnisenns 1,000,000 | oo e [ e [ |00 3.836 | 3.975 12/06/2017. | 01/15/2031.
26249Q AU 2 |DRYDEN SENIOR LOAN FUND DRSLF_. 1,500,000 | e [ [ | | 04086 [ 4.228 07/27/2018. | 07/15/2030.
26251C  AG 9 |DRYDEN SENIOR LOAN FUND DRSLF_ 4,000,000 | ..ooovvrireriiiininnns e [ | [2n 4099 [ 4.119 10/31/2018. | 01/17/2032.
26251L  AC 8 |DRYDEN SENIOR LOAN FUND DRSLF_. 7,000,000 | oo [ e | e [ | e 3415 | 3.541 03/20/2018. | 04/18/2031.
28851Q AE 3 |ELLINGTON CLOILTD ECLO_17-1A 4,000,000 | oo [ e [ | | oend056 [ 4.196 08/08/2018. | 10/15/2029.
28852E  AA 7 |ELLINGTON CLO | LTD ECLO_17-2A 1,500,000 [ ..ovoocverereriernninnes [ e [ e [ 316 [ 4.279 12/18/2017. | 02/15/2029.
28852L AA 1 |ELLINGTON CLOILTD ECLO_18-3A 1,000,000 [ ..o | e | e [ [ennd 119 [ 4.226 06/06/2018. | 07/20/2030.
33883G  AA 5 |FLATIRON CLOLTD FLAT_18-TA. ... 4,000,000 | ..oooverereriirriienes e [ | e [0 3.399 [ 3.521 02/22/2018. | 04/17/2031.
34960J AS 4 |FORTRESS CREDIT OPPORTUNITIES 1,000,000 | oo [ e [ | | 314 | 4.332 06/29/2018. | 07/10/2030.
34960 AY 1 |FORTRESS CREDIT OPPORTUNITIES 1,000,000 | oo e [ [ | 200 5.064 | 5.625 .| . 06/29/2018. | 07/10/2030.
36320M AL 2 | GALAXY CLO LTD GALXY_15-20A 2,000,000 | ..o [ e [ | e [0 3469 [ 3.568 |JAJO.. | ..coouee. 14,055 02/23/2018. | 04/20/2031.
363200 AC 4 | GALAXY CLOLTD GALXY_18-27A 3,000,000 | .vveorveerieririnns [ [ | e |00 3.649 [ 3.593 |FMAN. | .......... 13,988 04/03/2018. | 05/16/2031.
36321B  AA 9 | GALAXY CLO LTD GALXY_17-24A 2,000,000 | cvovererernrirreenines [ | e [ | 003956 | 3.692 | JAJO.. 15,411 11/17/2017. | 01/15/2031.
36321B  AB 7 | GALAXY CLO LTD GALXY_17-24A . ,924,442 2,000,000 | cvoovvrirernniirirennns e | e [ | 000 3.836 | 3.975 | JAJO.. .16,624 11/17/2017. | 01/15/2031.
363210 AG 9 | GALAXY CLOLTD ..t . . 973,385 | ..............1,000,000 | ............. 1,000,000 | oo | eeveeerrerineneiens | e | e | e 4.036 | 4175 |JAJO.. | . .18,703 06/29/2018. | 07/15/2031.
38175B  AA 2 |GOLUB CAPITAL PARTNERS CLO LTD. 2| .. 1FE 4,000,000 |..... 98.512 ..3,940,488 | ..............4,000,000 | ............. 4,000,000 | ..oocvorririniinnis v [ | e | 200.3.882 | 3.876 |FMAN. | .......... 24,583 02/23/2018. | 02/05/2031.
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38175C AA 0 | GOLUB CAPITAL PARTNERS CLO LTD.....cccoevunvrverrmirrerirsrineiverrnsesensenins | wveeee | C | v | ol TFE ci....6,000,000 | ... 99.828 ..5,989,650 16,000,000 | ..o [ | [ | 3.960 |...... 4.047 |JAJO.. | covvunee 44,879 | ... 184,894 | 12/07/2017. | 01/25/2031.
38175C AC 6 | GOLUB CAPITAL PARTNERS CLO LTD......cccccomurrervrrerrernnirenrerneiseninnrensennns | ceveree | G vevivienndt | il 1FE | cii..2,000,000 | ... 99.667 ,993,348 .2,000,000 | .eoerreerrnrrienens e | e [ | 00n 4290 | 4.380 | JAJO.. . 12/07/2017. | 01/25/2031.
38175N  AA 6 | GOLUB CAPITAL PARTNERS CLO LTD.....cccceimrvrervrrneirernnireererneiseeisssenssnnns | covree | Gl v | ol 1FE | ciie..1,000,000 | ... . 1,000,000 | i [ [ | | 000 3.962 [ 3.957 | FMAN. 05/25/2018. | 05/05/2030.
38175W  AA 6 | GOLUB CAPITAL PARTNERS CLO LTD.....cccoeomrvrrvrrnrrerveirenersnreeensenssnens | cereree | D e | o IFE ieen21,000,000 ... 1,000,000 | oo e [ [ |20l 4.002 | 3.986 | FMAN. 08/10/2018. | 08/05/2030.
38175W  AE 8 | GOLUB CAPITAL PARTNERS CLO LTD.....cccoermrveirvrnniernninenrersnissersssenssninns | covree | D v | il 1FE | icen..1,000,000 | ... 1,000,000 [ ..ovouvveiriciieiies | e | e [ 004682 [ 4.675 | FMAN. 08/10/2018. | 08/05/2030.
38175W  AG 3 | GOLUB CAPITAL PARTNERS CLO LTD......cccoevvvirirminernevirvcrnnvenversnveeiens | coveree | D[] AFE nnln2,000,000 e 2,000,000 | .ooeurreerererereeinns [ e [ | e | 005,482 [ 5.485 | FMAN. 08/10/2018. | 08/05/2030.
38177B  AA 0 |GOLUB CAPITAL BDC LLC GCBDC_18........cooevvirererrirernineererseresinnreniens | cveeee | oo [roviend |l AFE 1,000,000 | .....99.754 | ................997,541 | ..............1,000,000 | ............. 1,000,000 | .ooovorerrricirerenins | e | e | e | 00 3.916 | 3.934 | JAJO.. .| 11/01/2018. | 01/15/2031.
40436T AG 1 |HIGHBRIDGE LOAN MANAGEMENT LTD.......cccovvvrvrnrrernrsnermneseesnnserssnssenns | eoveee | C v | 1AM ... 237,500 237,504 A | e | e | 008119 ] 7.142 | JAJO.. 12/27/2018. | 01/20/2028.
50188G AT 0 |LCMLTD PARTNERSHIP LCM_18A........ccoccomvmrrernrrirersrneeinnsersnsensennnines | veveene | D | v | ol 1FE T nnnn.2,000,000 .....97.841 | ..............1,956,828 | ..............2,000,000 | ............. 2,000,000 | cvovererernririreninns [ e | e [ | 03489 | 3.588 | JAJO.. e 32,071 | 04/12/2018. | 04/20/2031.
50188H AC 5 |LCMLTD PARTNERSHIP LCM_18A.......cccccocviminriinineivnnienscscsnicsnisesiinnees | e | D[ 1AM ienl4,100,000 ... 91.867 | .............3,766,543 | .............4,100,000 | ............. 3,766,543 | ........... (333,457) | oo | e | e | 08419 | 8.594 |JAJO.. | .........68,077 | ........ 163,443 | 04/12/2018. | 04/20/2031.
50188Q AE 1 |LCMLTD PARTNERSHIP LCM_19A........ccovirmrrenenrrernercerenseissensnsensennes | vevenee | D | v |l IFE 2,023,000 e 2,021,389 (1,494) | oo e [ 005136 [ 5.078 | JAJO.. ..93,849 | 11/15/2017.| 07/15/2027.
55659Y AA 1 | MADISON AVENUE STRUCTURED FINA MASF 1A C ..69,150 | 12/05/2001. | 12/05/2036.
55817A AL 8 | MADISON PARK FUNDING LTD MDPK _........ccccovvrirernrirernnrcrinererisniserennnes | e [ oo [ | 0 2AM ] .............2,000,000 |...100.000 | ..............2,000,000 | ..............2,000,000 | .............2,000,000 | .....ccceormrrrurmmmrmus | corrermrrimrersiens [rorrvrrersniiniiens | cerveriersnveninnens [ 0008.569 [ 6.953 12/21/2018. | 01/22/2031.
55819T AW 1 | MADISON PARK FUNDING LTD MDPK _......cccocvvrreierneirernniscennirersniseerennees | e oo [rovieend | 0 2AM ] L............1,000,000 |.....93.674 | ................936,741 | ..............1,000,000 | ...........1,000,000 | ...ooovoimrmriririimnnn | rrirernrireirerniiens [ | e [ 00005509 [ 5.592 06/15/2018. | 07/27/2030.
67590A BH 4 |OCTAGON INVESTMENT PARTNERS XI 1,159 | v [ | 000,436 | i 7.280 12/27/2018. | 07/15/2029.
67591T  AA 8 |OCTB5_18-1A....oiicrrirerrereenrrerssiseeesissnssnsiensnisseessssssssenssessenssessenes | conenes | G [ v |l IFE ] eiin.n..1,000,000 | .....97.856 | .................978,560 | ..............1,000,000 | ..........1,000,000 | ....ooorimmrimirermnns | orirerenneirernniens [ roervrreinneseiens | cerreerernnneriennns [ 00003529 [ 3.628 ..21,439 |01/18/2018. | 01/20/2031.
B759T Al 9 |OCT35_18-TA.....coiiirinniiciesisrinsnisesessssnsississsisssssssssssssisssennes | conees | G| v | 1. 2AM ] llei01,000,000 |.....91.913 | ..........919,125 | ............1,000,000 | ......c0.ee1,000,000 | cooooeonioiiniiienis e e | e | 000.5.089 | s 5.185 01/18/2018. | 01/20/2031.
67591Y AE 9 |OCTAGON INVESTMENT PARTNERS 38 2,000,000 | cvovvrererererinniieriens [ | e | o | 0003857 | v 4.243 07/12/2018. | 07/20/2030.
74983D AS 6 |RACE POINT CLO LTD RACEP_16-10........ 3,000,000 | .ooovicrieririienns [ e [ | e | 41400 | 4.229 07/12/2018. | 07/25/2031.
78471W  AD 7 | SOFI CONSUMER LOAN PROGRAM TRU...... 11,977,380 583 | o | e | 08250 | 4.541 11/06/2018. | 04/26/2027.
83608G AQ 9 |SOUND POINT CLO LTD SNDPT_13-1 3,000,000 | oo [ e | e [ | 00 3.958 | L 4.027 01/22/2018.| 01/26/2031.
83609T AA 5 [SOUND POINT CLO LTD SNDPT_17-4 7,000,000 | oo e | e [ | 0003989 | 3.692 12/12/2017. | 01/20/2031.
83609T AE 7 |SOUND POINT CLO LTD SNDPT_17-4 .1,996,905 3,905 | oo | e | 0269 | 4.403 12/13/2017. | 01/20/2031.
83610) AA 4 | SOUND POINT CLO LTD 16,000,000 | .overveiiierieriinns [ e [ | | 0003436 [ 3.571 03/27/2018. | 04/15/2031.
84858  AA 5 | SPIRIT AIRLINES 2017-1 CLASS C....ccooovvurirereririrerinrisieriseresssiesesessesenines ...100.422 2,600,000 | oo [ e | e [ | 20n8.1100 | 5.110 05/10/2018. | 02/15/2023.
84858@ AA 3 | SPIRIT AIRLINES 2015-1 ..100.230 | vovvrrrnnn4,953,278 | i 4,941,926 | 4,941,926 [ e [ | [0 8930 [ 4.927 05/10/2018. | 04/01/2023.
87165Y AC 7 |SYMPHONY CLO LTD SYMP_18-19A......c.ccccvvrmrvinrinvercnisirerinnseisnsesnens | eoveee | Gl | L AFE snl.8,000,000 . 97.484 | ... 7,798,728 | ..............8,000,000 | ............8,000,000 | ....coccsvmermurrrmrs | rorrverrmrrrrernnens [ rorrverersniiniiens | cerverensnveienene [ 000 3.396 [ 3.531 02/22/2018. | 04/16/2031.
88390A AT 7 |WIND RIVER CLO LTD WINDR_14-2A.........ccovvvirermrnirernercsesererinnsereninnns | coveree | oo [revrinennd |l IFE eet...5,000,000 | ... 98.200 | ..............4,909,995 | ..............5,000,000 | ...........5,000,000 | ....ooorrermrmmrmmmrmns | rerrrervmnrirernnnes [ | cenveeerneneniennne 0003576 [ 3.712 12/21/2017. | 01/15/2031.
88390A AV 2 [WIND RIVER CLO LTD WINDR_14-2A.........cccovrmrrerimrnrrneneisiserersssseseninnes | eovene oo [ |l IFE ene..2,000,000 | ... 97.770 2,000,000 | cvovvvrerernriinirennns e | e [ | 004086 | 4.228 12/21/2017. | 01/15/2031.
88390A AX 8 |WIND RIVER CLO LTD WINDR_14-2A.........ccovvvirermrnrrernerenisererinnscreninnes | coveree | oo [ e |l IFE ienl.3,000,000 ... 93.687 | ..............2,810,607 | ..............3,000,000 | ............. 3,000,000 | cveoveurererinririrerines [ e | e [ | 04386 | 4.531 12/21/2017. | 01/15/2031.
909287 AA 2 |UAL PASS THROUGH TRUST SERIES UAL Corp C. ...103.990 107,289 2847 | oo | e | 006,636 | 9.094 02/04/2010. | 01/02/2024.
92211M  AC 7 |VANTAGE DATA CENTERS ISSUER LL ..100.200 | ..............4,968,254 | ..............4,958,333 | ............. 4,958,333 | ..o [ e | | e | o072 | s 4.106 02/09/2018. | 02/16/2043.
92325Q AQ 0 |VENTURE CDO LTD VENTR_18-32A.....ccoiivrririrnircinneirernsiseserssiseirenssienns | veveens | oo | e |l IFE iciinnn1,000,000 oo 97.022 1,000,000 [ ..o | e | e [ [0 4,095 [ 4.287 06/15/2018. | 07/15/2031.
92330Y AG 8 [VENTR2018-33AB... cerrnrennssessesn | s | o | eeend [l AFE] 002,000,000 98.682 2,000,000 | cvovvvrerererinrirenens [ | e [ | 004028 | 4.603 07/19/2018. | 07/15/2031.
92330Y  AJ 2 [VENTR 2018-33AB......ceirirircrrrirererscirernnisisninersniseiresssisesesisssssssssssenssnnes | covens | oo [eecneennd | IFE eie.1,000,000 | ... 96.566 1,000,000 | .oooverereericirerienins | e | e | e | o 578 | 5.160 .107/19/2018. | 07/15/2031.
92913U  AS 5 |VOYA CLOLTD VOYA_15-3A.....cccciirminrrnrrerinnnsrerssisssessssnsssssssensssssessessnnes | vovnee | Gl vvinniennd | i IFE | cinen..1,500,000 | ... 97.942 1,500,000 | oo [ [ e [ |00 4190 0| 4.511 11/02/2018. | 10/20/2031.
92917A  AA 4 |VOYACLOLTD VOYA_18-1A.......... . crrerennnn 3,000,000 | ... 98.462 3,000,000 | cooveurerernrirrirerines [ e | e [ | 00n 3400 | 3.518 02/23/2018. | 04/19/2031.
948214 AS 0 | WEBSTER PARK CLO LTD WPARK _15-......ciiriiiiieaninsinsinsiisrssinsssensssesssanes | sneenes Cliin 4] ... 1 5= 1,000,000 |..... 97.636 | .................976,364 | ..............1,000,000 | ............. 1,000,000 | .oovriirinniinirinnns | e | e | e | 0069 | 4177 .. 06/15/2018. | 07/20/2030.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNES.........c.cierieiiisiiieiee e .........246,443,020 XXX ] ..........241,262,297 | .........247,287,853 | ......... 245,928,306 | ........... (513,849) [ ........... (12,051) 0 0 XXX XXX | ... 2,038,796 | .....4,445,670 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ..o | s 1,228,194,585 XXX | ......1,196,924,195 | .......1,228,335,340 | ...... 1,206,164,883 | ...... (16,448,957) | .......... 392,128 | .o 0]... (4,343,955) XXX XXX |....13,120,697 |....41,089,602 XXX XXX
Hybrid Securities - Issuer Obligations
05533U _ AF 5 | BBVA BANCOMER SA TEXAS BRANCH.......... [ [.] 2[.....3FE 497,525 |..... 86.750 433,750 | .o, 500,000 433,750 (64,007) 232 | e | 5125 |...... 5173 [ [ v 11,602 | .......... 12,813 [ 01/11/2018. | 01/18/2033.
4299999. Hybrid Securities - Issuer Obligations.............c.ccovrnienes 497,525 XXX 433,750 | ....... 500,000 433,750 (64,007) 232 0 0 XXX XXX XXX | o 11,602 | .......... 12,813 XXX XXX
Hybrid Securities - Other Loan-Backed and Structured Securities
161239  AM 0 | CHARTER MAC EQUITY ISSUER TR V....ovvriviereirinriersnicinnns 10,000,000 |...101.428 10,142,800 | ............ 10,000,000 | ....0.ee..10,000,000 | ..cooeeonivuiiiiiiies | cevieririinninniis | v | s [ 6.300 |...... 6.300 |MON... | .......... 28,000 | ........ 577,500 |05/12/2004. | 05/15/2019.
524ESC  WZ 9 |LEHMAN BROTHERS HOLDINGS CAPIT........coccoovvnvivieninireiesnesiisnescsnrsnenee | @ [ oo | verennieiere | veeieean8 [ | v 0.000 [ .o | v 15,000,000 NIA | e s 05/08/2007. | 05/31/2049.
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities.. ....10,000,000 XXX .10,142,802 25,000,000 | ...........10,000,000 [ .....ccooerirnrrece 0 0 0 0 XXX XXX XXX | o 28,000 | ........ 577,500 XXX XXX
4899999. Total - Hybrid Securities........... ...10,497,525 XXX .10,576,552 25,500,000 (64,007) 232 0 0 XXX XXX XXX | o 39,602 | ... 590,313 XXX XXX
Bank Loans - Acquired
000000 00 O |ALERIS INTERNATIONAL INC TL +LAT75.....ccovvvirrinirerniierenisensnineriensennnins | vevenne | oo | evvverenins | s AFE| o 985,050 |.....98.833 | ... 983,391 | i 995,000 983,391 (3,381) 1,722 | s e | e 7.243 | ... 7479 |VAR....| ..ccc......6,408 | ... 29,814 | 06/27/2018. | 02/27/2023.
000000 00 O |BARBRIINC 1stLien Term Loan JUTUUPORN VR VPRSP IO AFE ....887,432 .000 | ...o............874,054 | ...... 891,892 | .. 874,054 (17,932) A.560 | oo | e | e 6.599 |...... 6.771 |VAR....| oo AT41 | 54,175 | 12/13/2017. | 12/01/2023.
000000 00 O |BISON MIDSTREAM HOLDINGS LLC TL +LA400.........cccommrumriicniinnirenireninnins [ e | [ | s AFE ..1,966,437 |..... 91.000 | ...cooevrr... 1,806,373 | e 1,985,025 | ....cocceenee 1,806,373 | ........... (162,909) 2,845 | o | e | 6.470 |...... 3.292 |VAR....| oo 4,648 | 57,812 | 08/02/2018. | 05/21/2025.
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000000 00 O | CALPINE CONSTRUCTION FINANCE C TL +L250.......cceverrirrrrerierircnirnens . 1,977,525 |....94.083 | ..............1,862,849 | ..............1,980,000 | ............. 1,862,849 | ........... (123,895) 9,197 5.022 |...... 4958 |VAR.... 12/22/2017. | 01/15/2025.
000000 00 O |EGFINCO LTD TL+ LADO. ......ccuevrieierrinirerierieriesisseesiessssesessseneesssseessesisenes R . ..990,019 951,559 (41,423) 2,964 | oo | e | e 6.813 |..... 6.432 |VAR.... 04/18/2018. | 02/07/2025.
000000 00 O |GARDA WORLD SECURITY CORP. ..994,900 941,690 (48,956) (4,254) ..r.0.238 VAR.... 03/01/2018. | 05/24/2024.
000000 00 O |HBFULLERCO 915,318 855,743 (61,034) 1,460 | oo [ | e 4.470 VAR.... 04/23/2018. | 10/20/2024.
000000 00 O |HILTON WORLDWIDE FINANCE LLC ...5,481,557 ..5,484,278 2,721 4.256 |...... 3.561 |VAR.... 09/12/2018. | 10/25/2023.
000000 00 O |HORIZON PHARMA INC HORIZON PHARMA INC 3,816,419 |..... 95.583 3 624,319 ..3,624.319 | ........... (191,882) (218) .5.375 VAR.... 10/19/2018. | 03/29/2024.
000000 00 O |IRIHOLDINGS INC ..198,000 |..... 97.334 194,667 194,667 (3,343) 10 .7.022 VAR.... 12/21/2018. | 12/01/2025.
000000 00 O |MACDONALD DETTWILER&ASSOCIATES TL +L275 ..495,000 |..... 91.813 454,472 454,472 (40,528) 5.148 |...... 5.164 |VAR.... 11/07/2017. | 10/04/2024.
000000 00 O |MEREDITH CORPORATION 2018 Term Loan B.. 355,351 |..... 96.800 .343,506 . 343,506 (11,871) 26 .5.052 VAR.... 10/26/2018. | 01/31/2025.
000000 00 0 |PORTS AMERICA HOLDINGS INC TL +L275.........cocosvvmricnirreivernrienicnnionns [ eovee | oo | evriiveins | cereenn3Z | wecee..8,000,000 ... 89.959 7,196,736 | ..............8,000,000 | ............. 7,196,736 | ........... (803,264) ......5.084 VAR.... 06/14/2018. | 04/26/2025.
000000 00 O |SPRINT COMMUNICATIONS INC.......covvrimermrrererirernniererersniseerensnssnerenirens | veveene | oo | eeververine | eeee3FE | riiiii..990,000 | ... 96.625 . 966,250 (23,997) P2y TR IOVRRRROIR IO 5.563 |...... 5.865 |VAR....| ... 11/30/2018. | 02/02/2024.
000000 00 O |STADCOLALLC 12,226,990 |...100.000 | ............ 12,226,990 | ...........12,226,990 | ........... 12,226,990 | cvvuvvvererrerrineines [ v | e | e | v 4563 |...... 2471 |VAR.... 12/31/2018. | 06/29/2023.
000000 00 O | SUMMARY ADJUSTMENT......ccovvmirermmiirnriniienieninesensserenssnsenssssnesesssnsensnns | eevenns | oo | eeververine | eorereeid | veviernmsssierssssseenins | conivneesinnis | eresessesnsssssessensssens | crsemeessesssssnssessnsnnes | sessssnssssesssnsessenes VAR.... 12/31/2018. | 12/30/2021.
000000 00 O |VISTRA ENERGY CORP TL +L200 O I 1,988,134 |..... 95.850 | .ovvrrinen 1,907,415 | ..............1,990,000 | ......c...... 1,990,820 2,685 | oo | e | e 4470 |...... 2.257 |VAR.... 07/19/2018. | 12/31/2025.
000000 00 O |WEST CORP TL +L350......ccuermiirierrieiriernisisssieiessssiessessssesesssssssssessenssssaes IO I . ..1,490,634 | ..... 90.550 1,351,459 | ..o 1,492,500 | ..o 1,351,459 | .......... (142,139) 2,964 6.026 |...... 2.004 |VAR.... 04/17/2018. | 10/10/2024.
02208H AB 4 |ALTRAINDUSTRIAL MOTION CORP - . 967,724 |..... 95.000 .921,642 921,642 (46,435) 353 4.522 VAR.... 10/23/2018. | 10/01/2025.
04016Y AB 5 |ARGON MEDICAL DEVICES INC TL +L375 . e . 997,463 |..... | .962,725 962,725 (36,216) 1,478 6.272 |...... 6.144 |VAR.... 03/06/2018. | 01/23/2025.
05349U  BC 5 [AVAYAINC.....ooovieierririerrerenneerssisseesisensssssienssnsssssenessssssensesssnssnssennne. | eneree | o | vevvenenere | eorenBFE | . 992,298 | ... . .955,969 955,969 (36,710) 381 .6.701 VAR.... 06/18/2018. | 12/15/2024.
05400K AE 0 |AVOLON TLB B . e e D,482,289 | ... X .5,291,113 1,150 4470 |...... 1.589 |VAR.... 12/31/2018. | 01/15/2025.
05604X AP 1 |BWAY HOLDING CO TL L+325.... - . ..985,000 |..... (59,716) ......5.609 VAR.... 05/10/2017. | 04/03/2024.
12769L  AA 7 | CAESARS RESORT COLLECTION LLC TL +L275......cccvvririeniicririrernrinnins IO IR . ...3,968,728 |....95.500 | ..............3,810,378 | ..............3,989,924 | ...........3,810,378 | ........... (158,951) 601 | oo [ | e 5272 |..... 3.961 |VAR.... 12/17/2018. | 12/22/2024.
16384Y AF 4 |CHEMOURS COMPANY LLC TL +L175.... IO I . ..6,537,846 |....95.750 | ..............6,272,104 | ..............6,550,500 | .............6,551,344 | ...ocoevvrviriviin | v 13,499 4.280 |...... 4278 |VAR.... 06/27/2018. | 04/03/2025.
20337E AN 1 [COMMSCOPE INC COMMSCOPE INC.... - . ..780,189 |..... . . (55,254) 6,293 w8522 VAR.... 05/31/2017. | 12/29/2022.
24702N  AZ 3 | DELL INTERNATIONAL LLC/EMC COR TL L+20 e v 1,991,165 | ... X ..1,901,153 BAT3 [ e | v [ 4530 |...... 4.396 |VAR.... 03/05/2018. | 09/07/2023.
29373U AC 5 |NEW AMETHYST CORP... et | e | on | eeenenenens | eenAFE ] 1,995,000 | ... X ..1,862,778 . ceverennns(132,825) 603 VAR.... 10/19/2018. | 10/10/2025.
31740M  AC 5 |FINANCIAL & RISK US HOLDINGS 932,000 (65,666) 166 | oo [ [ 6.272 |...... 6.409 |VAR.... 11/08/2018. | 10/01/2025.
37190D AF 0 | GENUINE FINANCIAL HOLDINGS LLC 957,600 (36,337) 1,425 VAR.... 09/04/2018. | 07/12/2025.
38431E  AB 4 | GRAFTECH FINANCE INC TL +L350.......c0cmrvrerrneirneererineeneeseesseessensnssnnens | seveee | oo | wevvverinene | orneFE | 7,778,063 |.....94.500 | ..............7,371,000 | ..............7,800,000 | .......c..... 7,371,000 | ..covennend (430,921) 23,859 | oo | e | e 6.022 |...... 6.018 |VAR.... 07/18/2018. | 02/12/2025.
44107U AV 5 |HOST HOTELS&RESORTS LP TL +L110....ccvvirvireeerineereirennsisserssisensnisens | vevvene | oo | evvveerennns | cennn2FE | icoen...1,985,000 | .....99.000 | ..............1,980,000 | ..............2,000,000 | ............. 1,995,552 | oo | e 10,552 3622 |...... 3.720 | VAR.... 01/22/2018. | 05/31/2021.
45672  AK 6 |INEOS US FINANCE LLC TL +L200. I - . .9 . 938,438 (57,628) 3,591 | oo | e | e 4522 |... 4.393 |VAR.... 01/11/2018. | 03/31/2024.
46123U AG 3 |INVENERGY THERMAL OPERATING | 2018 Term ....................................... IO I . . . 1,459,646 | ......coo.... 1,437,751 (20,145) 1,899 [ | e | e 6.303 08/30/2018. | 08/28/2025.
513076 AZ 2 |LAMAR MEDIA CORP. TL +L175. 1,844 4313 08/02/2018. | 03/14/2025.
51783Q AP 3 |LAS VEGAS SANDS LLC TL +L175.. . e . . 3,498 4.272 06/14/2018. | 03/27/2025.
52729K AN 6 |LEVEL 3 FINANCING INC TLB L+225 . ceeennn8,001,250 | ... . ..7,540,000 23,952 A.754 07/10/2018. | 02/22/2024.
54948F AB 4 |LUCID ENERGY GROUP Il BORROWER TL +L300. NP e 2,977,500 | ... . ..2,720,691 (265,782) 8,973 .5.504 02/26/2018. | 02/17/2025.
59501N  AJ 8 |MICROCHIP TECH INC TL +L200.........coevrrerrnrne 2,176 4.530 07/11/2018. | 05/29/2025.
63939U AC 1 |NAVITAS MIDSTREAM MIDLAND BASI TL +L450........c.ccovemeerrmeeseereiernerineenns | eevvene [0 [eorerrnens | wendFE | .oie....2,955,150 | .....95.000 | ..............2,821,500 | ..............2,970,000 | .............2,821,500 | ........... (146,899) | ..covevee 13,226 v 1.004 12/27/2017. | 12/13/2024.
640720 AG 7 |CSC HLDGS LLC TL +L250 (22,379) TA3 | e [ e [ 4.955 04/19/2018. | 01/25/2026.
68371Y AJ 2 |OPEN TEXT CORP. 2,983,427 2,205 | covoereereriininnns | e | onens 4.272 07/12/2018. | 05/30/2025.
71534R  AD 8 |PERSPECTAINC e . .9 . 962,663 (31,980) 886 08/10/2018. | 05/30/2025.
80875A AP 6 |Scintfic Gms Int TL +L325. O I . X . 11,990,000 | ..o ,863,635 | ........... (138, 678) 3918 | oo [ e | 5.139 02/28/2018. | 08/14/2024.
84130C A* 1 | SOUTHCROSS ENERGY PARTNERS LP . IO I . . ) 14,737 7.053 02/08/2018. | 08/04/2021.
85208E AB 6 | SPRINT COMMUNICATIONS INC TL L+250 e e 1,987,273 | L . ..1,885,806 . ) 5,609 .5.063 02/16/2018. | 02/02/2024.
89334G AV 6 | TRANS UNION LLC TL +L200 R I . 992,513 |..... . .955,615 955,615 (38 321) 1,423 4.522 07/10/2018. | 06/19/2025.
89609U AB 7 | TRICO PRODUCTS CORP TL +L550 R I e 1,923,250 | ... . ..1,940,422 ..1,933,547 |. . . .9.207 02/13/2018. | 02/02/2024.
90932R  AE 4 | UNITED AIRLINES INC210795 - e 2,974,792 | .. i ..2,860,662 2,978,003 3,211 4.272 08/08/2018. | 04/01/2024.
91809E  AA 9 |UTZ QUALITY FOODS LLC TL +L350... e 3,984,750 | ... i ..3,826,350 | . 3,826,350 | ..coovnnnd (171179 | v 12,779 ..r.6.022 01/11/2018. | 11/21/2024.
92565E  AA 1 |VICI PROPERTIES 1LLC TL +L225, O I v 952,159 [ L . 912,307 (44,031) ANT6 | e e | 4.504 12/28/2017. | 12/20/2024.
98310C  AC 6 |WYNDHAM HOTELS & RESORTS INC TL +L175......cvuvivvirieerricrnricieinne IO I . ..2,994,994 | ..... . . . 2,995,925 932 4.272 08/03/2018. | 05/30/2025.
98975V  AH 9 [ZODIAC POOL SOLUTIONS LLC TL +L225 e 1,992,488 | ... X . . . (90,310) 1,589 4772 08/20/2018. | 07/02/2025.
C7052B  AF 1 |GFL ENVIRONMENTAL INC TL +L275 PP I reveernenn 994,632 | ... . (69,562) TO4 | oo [ e | e 6.069 12/03/2018. | 05/30/2025.
C9413P  AZ 6 |VALEANT PHARMACEUTICALS INTERN 2018 Term.. JRTR . . 1,923797 . . . . . (86,505) 1,083 5.379 06/20/2018. | 06/02/2025.
G7739P  AK 6 | SABLE INTERNATIONAL FINANCE LT Term Loan . 2,893,125 | . 3,000,000 | .............2,893,125 | ........... (113,972) | vvvene 10,847 D772 02/14/2018. | 01/31/2026.
L6232U AF 4 |MALLINCKRODT INTERNATIONAL FIN........ ..2,661,565 | ..... .2,923,649 (267,540) 9,110 | oo [ [ 5.553 02/28/2018. | 09/24/2024.
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162320 AH 0 |MALLINCKRODT INTERNATIONAL FIN TL +L300.......ccocevrrrerirerenierenineines | ceveene Dl [l 3FE] 2,952,644 {91750 | ............. 2,715,840 | ... 2,960,044 | ............ 2,715,840 (243,069) 8,266 | ..o | e | 5618 |..... 5626 [VAR....| .o 462 | ... 118,465 | 02/15/2018. | 02/24/2025.
L9372T AB 0 |TYCO INTERNATIONAL HOLDING SAR TL L+175.. Dl [ een2FE | 206,256 |.....99.375 | ... 204,711 | e 205,999 | ... 207,053 812 [ s [ e [ e 4158 |...... 3.715 | VAR.... ..1,516 | 11/29/2017. | 03/02/2020.
N2820E  AC 2 [EG AMERICA LLC TL +L400.........ccooriiiririniiicisnnsrisnssisessssssessssrssnsssenensnsene | onenee | o | vonensronns | anv 4FE ..2,962,617 |....95.875 | .............2,854,682 | ...coocoonen. 2,977,504 | ............ 2,854,682 | ........... (116,451) 8,517 | i | e | 6.813 VAR.... . . 34,453 | 04/25/2018. | 02/07/2025.
6499999. Bank Loans - Acquired............... 146,203,607 | XXX |........139,415,842 | .......... 146,390,003 | ......... 141,493,912 | ........ (4,961,271) 251,465 0 0 XXX XXX XXX | oo 192,953 | ... 4,475,663 XXX XXX
6599999. Total - Bank Loans......... 146,203,607 | XXX [ ........139,415,842 | .......... 146,390,003 | ......... 141,493,912 | ........ (4,961,271) 251,465 0 0 XXX XXX XXX | oo 192,953 | ... 4,475,663 XXX XXX
Totals
7799999. Total - ISSUET OBlIGAHONS. .......veurercreietierisie et | sences 2,769,773,925 XXX | e 2,805,573,211 | ....... 2,739,052,952 | ...... 2,724,704,802 | ...... (16,352,614) | ...... (4,409,843) | ...ooovvvverences 0]... (4,343,955) | XXX XXX XXX |....34,203,748 |..117,612,807 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. ... ssisssiessienes 204,899,819 XXX | e 203,425,536 | .......... 201,805,442 | ......... 204,871,935 | oo, 0 | (128,070) 0 0 XXX XXX XXX | e 580,715 | ..... 5,661,417 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMIES...........rrieriiiiiiiiisis s enes | cresnenee 100,286,438 ., S 99,154,799 | .......... 100,360,020 | ......... 100,315,169 28,082 0 0 XXX XXX XXX | oo 189,422 | ... 2,256,746 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMHES.........coviiiiiieiiieieieceieseieas 256,443,020 XXX ..251,405,099 | ......... 272,287,853 | ......... 255,928,306 | ...........(513,849) | ........... (12,051) 0 0 XXX XXX XXX | ... 2,066,796 | ... 5,023,170 XXX XXX
8299999. Total - BaNK LOANS........cviiieciii s | cresnias 146,203,607 XXX v 139,415,842 | ... 146,390,003 | ......... 141,493,912 | ........(4,961,271) 251,465 0 0 XXX XXX XXX | oo 192,953 | ... 4,475,663 XXX XXX
8399999, Grand Total - BONGS.........cuiuiiiiiiiiiiieiieiistieristi bbb | ceees 3,477,606,809 XXX | e 3,498,974,487 | ...... 3,459,896,270 | ...... 3,427,314,124 | ...... (21,827,734) | ...... (4,270,417) | oo 0]... (4,343,955)| XXX XXX XXX |....37,233,634 |..135,029,803 XXX XXX
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NAIL
Desig
nation
and
Current Year's Admini
F Rate per Unrealized Other-Than- Total Foreign | strative
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Symbol /
ei| Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase (Amortization) |  Impairment BJ/A.C.V. Change in Market Date
CUSIP Identification Description Code | gn Shares per Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B./A.C.V. Indicator | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
128125 *3 7 |CALAMOS STRATEGIC TOTAL RETURN......cvvuirmerinrrrrerireereeisennes [ e ... | ....148,000.000 25.00 3,700,000 | ...... 25.000 | .ovvernene 3,700,000 | ..oovvvrneen 3,700,000 | ..ocveneee 12,333 | ........ 147,998 .RP1FEV | 09/06/2017.
128125 *4 5 |CALAMOS STRATEGIC TOTAL RETURN B I | e 88,000.000 25.00 2,200,000 25.000 | ....... 2,200,000 | .... 2,200,000 | ..ocvvnees TI73 | 93,279 .RP1FEV | 09/06/2017.
524ESC 72 0 |LEHMAN BROTHERS HOLDINGS INC LEHMAN BROS.. . ... |....780,000.000 | ........ 100.00 8 .0 . P6*A | 03/06/2007.
857477 60 8 |STATE STREET CORPORATION......ccoiiimirierirneeteeiseinenissrsenssesesnenes | eeeis ... |....600,000.000 | .......... 25.00 | oo [ s 14,729,400 | ...... 24.549 | ... 14,729,400 ....(1,602,600) .(1,602,600) ....P2FEL | 02/25/2014.
902973 15 5 |US BANCORP US BANCORP 3.5% 07/15/2049.........cocovurereremerrererrans | cevven ... | ....600,000.000 | .......... 25.00 | oerererreis [ s 11,202,000 | ...... 18.670 ..11,202,000 ....(2,340,000) | .. (2,340,000) ....P2FEL | 01/17/2007.
902973 83 3 |USBANCORP.........cceuuunnee .|....100,000.000 25.00 2,666,000 | ......26. 2,666,000 | .............2,690,000 | .........40,625 | ........162,500 | ....cccoeoormrrmmrrs | worerns (149,000) | .. (149,000) | ... ....P2FEL | 08/14/2013.
949746 46 5 |WELLS FARGO & COMPANY ....400,000.000 | .......... 25.00 | .o | i, 10,344,000 | ...... 25.860 ..10,344,000 ....(1,020,000) | .. (1,020,000) | ...oovecererrinirinnens ....P2FEL | 12/11/2013.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)...........oceiicvereiieieriiiieceeieces e .. XXX .44,841,408 | ...........42,590,000 | ........ 194,897 ....(5,111,600) | .. .(5,111,600) XXX XXX
8999999. Total - Preferred Stocks.. ..44,841,400 XXX .44,841,408 | ..........42,590,000 | ........ 194,897 ...(5,111,600) | . .(5,111,600) XXX XXX
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Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIU
Market
Current Year's Indicator
F Rate per Other-Than- and
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini
ei Book/Adjusted to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./A.C.V. Exchange Change | strative Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. Symbol (a)| Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
23311P 10 0 |DCP MIDSTREAM PARTNERS LP.......covuriririeernnrnerierieseseessnisssissssenins | vevinnee | e | ceviened 60,128.000 .(406,314) .(406,314) L | 12/10/2018.
26885B 10 0 |EQT MIDSTREAM PARTNERS LP......c.ooivimiierniiiierisisiesiseissssssisenssssesenes | eovsnee | or | vovevees 20,787.000 ....(99,581) . ..(99,581) L | 11/30/2018.
29273V 10 0 |ENERGY TRANSFER EQUITY LP.....ccsivirirrerierireernenineiseriensneessensssensensns | veveene | oo | cvveen 315,742.000 (335,491) | v | e (335,491) L | 12/17/2018.
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS L ....177,810.000 (274,677) (274,677)|. L | 12/12/2018.
31338# 11 2 |FEDERAL HOME LOAN BANK OF BOST.... 330,622.000 ..33,062,200 1,249,963 . A | 04/09/2018.
371927 10 4 | GENESIS ENERGY.....coiiimiiiiricieirinsiseiiesiesiseessssissssessessssssssssssssssssnssns | onsenee | eon | oneenes 22,780.000 493,900 ...(73,153) . ...(73,153) L | 12/13/2018.
49456B 10 1 |KINDER MORGAN INC/DELAWARE...........cccoomiuriirrnirierieresenssnissriesiensns | vevevene | e | vevirenes 58,708.000 200e(98,026) | v | e (96,026) L | 12/03/2018.
55336V 10 0 [MPLXLP....... ..76,551.000 3,545 .(220,045) (220,045) | . .L | 12/12/2018.
559080 10 6 |MAGELLAN MIDSTREAM PARTNERS LP. ..72,681.000 .(193,871) (193,871) |. .L [ 12/14/2018.
67058H 10 2 |NUSTAR ENERGY LP.......ccccoomivimmrirrirrinirnerirenns ..21,177.000 ....(67,140) ...(67,140) | . L | 11/30/2018.
682680 10 3 |ONEOKINC ..34,188.000 1,149 .(252,686) (252,686) | . L | 12/14/2018.
718549 20 7 |PHILLIPS 66 PARTNERS LP... ..21,186.000 .(110,718) (110,718) | . L | 12/17/2018.
726503 10 5 | PLAINS ALL AMERICAN PIPELINE L......cvvoiiirireirerieieneiieeiseisseesssisseniens ..87,797.000 .(251,972) (251,972) |. L | 12/17/2018.
822634 10 1 |SHELL MIDSTREAM PARTNERS LP ..26,288.000 ....(73,664) ...(73,664) | . L | 11/30/2018.
86765K 10 9 |SUNOCOLP ..36,180.000 ...(23,651) L | 12/03/2018.
874696 10 7 |TALLGRASS ENERGY GP LP ..93,132.000 | ..............2,266,833 | .........24.340 | .............2,266,833 | ..coireireini2,019,108 | oo | e | s | e 287724 | oo L | 12/17/2018.
87612G 10 1 |TRIRESOURCES INC.. ..90,992.000 .(713,659) .(713,659) | . L | 12/14/2018.
969457 10 0 |WILLIAMS COS INC......coiiiiiiiiiiiniinsiisinsisiissisesssissessssssssssssensrsssssesensssessens | venvenes | e | avenseoes 97,831.000 33,263 .(345,899) . .(345,899) ..L | 12/03/2018.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)............coovovcviiiviosiisiiies oo | evee....05,943,609 | XXX | .............65,943,609 | ............69,234,431 | ....... 0 1,287,920 0 (3,290,823) 20 (3,290,823) | ...cvoviinean 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
32000* 10 3 |ECONOMY FIRE & CASUALTY COMPANY .......oevvrirermrinnirnnierssssesessssessirenes [ vernne | ver | 20..800,000.000 | ...........371,643,691 | ....... 619.406 35,000,000 | ...voverereviirnrerciriins | e (19,000,293) | ..oovvverererirrrerieinns .(19,000,293) 05/01/2000.
59155# 10 5 |METLIFE AUTO & HOME INSURANCE AGENCY........ ......206.669 ....(66,947) ...(66,947) | . 12/15/1999.
59180* 10 8 |METROPOLITAN CASUALTY INSURANCE COMPANY... ...69,600.070 .51,329,518 1,169,947 1,169,947 03/31/1982.
59188# 10 6 |METROPOLITAN DIRECT PROPERTY AND CASUALTY INSURANCE CO. ...46,655.832 ..36,621,697 .(132,235) .(132,235) | . 06/28/2018.
59200* 10 4 |METROPOLITAN GENERAL INSURANCE COMPANY.......c.covvvuerirrirnnes ...37,682.666 ..26,373,500 04/16/1981.
59214# 10 4 |METROPOLITAN GROUP PROPERTY AND CASUALTY INSURANCE CO..... . .397,709.170 3,000,000 12/31/1991.
59217# 10 1 |METROPOLITAN LLOYDS, INC.......cocorsrersernsnrnssrsnsninsseseesssisssnssssenssenensnssess |eonsnens | ene | evvnerennns1,000.000 | civierirscirninnennn 1,000 | v 1.000 03/30/1993.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. 924,325,774 XXX | 924,325774 | ..........591,245,431 |....... 0 38,000,000 0 (5,510,600) .0 XXX
9799999. Total - COMMON StOCK. .....reuurerseresrrisirrserissinssrissinaa 990,269,383 XXX | e 990,269,383 | ...........660,479,862 | ......cooovrisrriiirinanns (V) I 39,287,920 0 (8,801,423) .0 XXX
9899999. Total COmMON aNd Preferred SEOCK. ... ... .uiiiiiisiiieiet ettt essessssssesns st s sssssssisssssnnsens | aersanes 1,035,110,783 XXX | 1,035,110,791 | ...........703,069,862 | .....ccoevurne 194,897 | ..coocenn 41,905,529 | ..o (L (13,913,023) | ..o 0 XXX

(@) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828 D2 3 |UNITED STATES TREASURY... 03/06/2018........ Various 49,746,584 .240,608
912828  F3 9 |UNITED STATES TREASUR 08/29/2018. GOLDMAN SACHS & COMPANY 19,841,446 .145,355
912828  SH 4 |UNITED STATES TREASUR 01/25/2018 NOMURA SECURITIES INTERNATIONA 39,764,143 .224,862
912828 SN 1 |UNITED STATES TREASUR 02/27/2018. Various 44,717,668 271,978
912828  TC 4 |UNITED STATES TREASUR 05/15/2018. GOLDMAN SACHS & COMPANY..... 9,849,239 37,569
912828 UL 2 |UNITED STATES TREASUR 12/18/2018........ GOLDMAN SACHS & COMPANY. 19,714,884 105,367
0599999. Total - Bonds - U.S. Government ...183,633,964 .185,000,000 ,025,739
Bonds - All Other Government
25714P  DZ 8 |DOMINICAN REPUBLIC 6.000% 07/19/28 D 07/12/2018........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiieiniieiniieiesissiseeesiseisesessesssssessesssesenens 2,000,000 ....2,000,000
46513Y  JH 2 |ISRAEL STATE OF 3.250% 01/17/28 D 01/10/2018........ CITIGROUP GLOBAL MARKETS INC/......ouuiiiirriiiiiiniieriseieeesissiesissesssiese s ensesiees 1,191,492 1,200,000
46513Y  JJ 8 |ISRAEL STATE OF 4.125% 01/17/48 C 01/10/2018........ BARCLAYS BANK PLC 200,196 ....200,000
682051 AJ 6 |OMAN SULTANATE OF GOVERNMENT.. D 01/10/2018. HSBC SECURITIES 1,580,736 .1,600,000
900123  CP 3 |TURKEY REPUBLIC OF 5.125% 02/17/28. D 01/09/2018. HSBC SECURITIES 497,055 ....500,000
X5424X  BR 8 |RUSSIAN FEDERATION 4.250% 06/23/27 SR 04/11/2018........ Various 4,246,000
1099999.  Total - BONAS = All OthEr GOVEINMENE. ... . cviueisieetiisssietstsetessss et st esse s esessssssssessesessessesssssesessee et eesessesessesesse  4eesesessessesansessesseesesees e o8 eeEeeseE A e oot o088 e E Ao b LA E et et e E et e E bttt ent st s bt en s s s s 9,715,479
Bonds - U.S. Special R e and Special A
30711X  C2 8 | FANNIE MAE CONNECTICUT AVENUE 03/06/2018........ JP MORGAN SECURITIES LTD LDN.....couiirriiiieiiieineieieiiseissisesssesssss e essesssesenens 1,300,000
3128MJ  4C 1 |FEDERAL HOME LOAN MORTGAGE COR. 05/15/2018........ VaMIOUS. ..o 15,540,383
3132XV. 3J 0 |FEDERAL HOME LOAN MORTGAGE COR. 01/24/2018 WELLS FARGO & CO 10,109,932
3132XV EY 5 |FEDERAL HOME LOAN MORTGAGE COR. 1212712017 NOMURA SECURITIES INTERNATIONA (24,022) (23,347) (23)
3132XW  ZJ 3 |FEDERAL HOME LOAN MORTGAGE COR. 02/28/2018........ BNP PARIBAS.........ccccovvunee 5,111,381
31406Q 3F 1 |FEDERAL NATIONAL MORTGAGE ASSO 01/18/2018........ RBC DOMINION SECURITIES INC....coucvrriiiiieicieieieriseiesssisesesienes 15,264,297
3140GS PD 8 |FEDERAL NATIONAL MORTGAGE ASSO 02/02/2018. WELLS FARGO & CO 10,053,583
3140H3  7J 9 |FEDERAL NATIONAL MORTGAGE ASSO 04/20/2018. JP MORGAN SECURITIES LTD LDN.....couiirriiiieinrieieeieseiiseiseeesiseisesessesssseessesssesenens 20,404,390
3140H5 UN 2 | FEDERAL NATIONAL MORTGAGE ASSO 01/03/2018........ WELLS FARGO & CO 14,521,815
3140HK  4Z 8 |FEDERAL NATIONAL MORTGAGE ASSO 07/27/2018........ GOLDMAN SACHS & COMPANY 5,080,712
3140J7 UR 4 |FEDERAL NATIONAL MORTGAGE ASSO CREDIT SUISSE SECURITIES USA L. 4,854,847
3140J7 XW 0 |FEDERAL NATIONAL MORTGAGE ASSO JP MORGAN SECURITIES LTD LDN......couiireriiiieirierieeieresississeesisessesssssesseseessesssesenene 9,955,873
3140J8 AL 7 |FEDERAL NATIONAL MORTGAGE ASSO 03/26/2018........ CREDIT SUISSE SECURITIES USA L....cccoucvvriieririiinns 14,836,574
3140Q8 AH 8 |FEDERAL NATIONAL MORTGAGE ASSO 01/05/2018........ BNP PARIBAS..........cccoouvunee 25,657,817
31418C  UB 8 | FEDERAL NATIONAL MORTGAGE ASSO 02/14/2018. CREDIT SUISSE SECURITIES USA L 9,956,672
31418C XN 9 |FEDERAL NATIONAL MORTGAGE ASSO 05/17/2018. MORGAN STANLEY & CO... 9,925,395 )
46613P  7A 8 | JEAFLAWTR & SWR SYS JACKSONVILLE ELECT....... 03/22/12018........ Tax Free Exchange 3,224,671 X
46613P 7G5 |JEAFLAWTR & SWR SYS JACKSONVILLE ELECT....... 03/22/12018........ Tax Free Exchange... 2,321,980 .....2,230,000 52,963
46613P 7W 0 |JEAFLAWTR & SWR SYS JACKSONVILLE ELECT....... 03/22/2018. Tax Free Exchange 1,993,243 1,910,000 | s 45,363
46613P  8C 3 |JEAFLAWTR & SWR SYS JACKSONVILLE ELECT....... 03/22/2018 Tax Free Exchang 1,442,127 .1,385,000 32,894
549310 VS 6 |LUCAS CNTY OHIO LUCAS COUNTY OH PROMEDIC..........ccccovvvrvrrnnnnen. 03/22/12018........ Tax Free Exchange... 1,792,930 2 15780,000 | e 31,397
837151 RW 1 | SOUTH CAROLINA PUBLIC SERVICE 04/19/2018........ GOLDMAN SACHS & COMPANY 3,480,435
3199999. Total - Bonds - U.S. SPeCial REVENUE NG SPECIAI ASSESSIMENES. .. ... .iiuiuiusisiisesetesetisistsssassesssstssssessssssse | eassessesesassessesssesesessoe et seseeseh e s oot es 8o 8o 8 eE 1 o8 a8 e e L8 e84 eh o8 oLt e 48 e E e o8 eE 1o E o8 eEE o4 8o E e o8 e0 8o e e h A es s s E e b o0 8 eE e b s eesehs e e b eesee b eseesebsessesaeses ebiebasssssssesnsansessessessesensensesensensesssssns | sessessssssssssossessessssnssses 186,805,035
Bonds - Industrial and Miscellaneous
000000 00 O |ISRAEL ELECTRIC CORPORATIONLT.......... D 05/10/2018........ Various 7,905,353 .....8,210,000 55,035
00081T ~ AJ 7 |[ACCO BRANDS CORP  5.250% 12/15/24.........ccovovivrrrerrercrrrirnns 11/20/2018 BANK OF AMERICA N.A.....c..cviivvieirereineines 2,742,719 .2,920,000 66,429
00122@ AA 9 | AES SOUTHLAND ENERGY LLC 11/30/2018 CITIBANK N.A 6,900,000 .6,900,000
00176A  AX 3 | AMERICAN MONEY MANAGEMENT CORP 04/20/2018. SOCIETE GENERALE 2,980,800 .3,000,000
00176A BB 0 | AMERICAN MONEY MANAGEMENT CORP 04/20/2018. SOCIETE GENERALE 3,000,000 .3,000,000
00206R  GT 3 |AT&TINC 7.125% 12/15/31 11/23/2018 Tax Free EXChange..........cocvvuvivriniiieninisiieisiscns 7,945,465 8,000,000 | oo 250,167
01750L  AC 7 |ALLEGRO CLO VIILTD ALLEG_18-......coeiieirererirrieriniecienireresiesirenes BARCLAYS CAPITAL INC 1,000,000 .1,000,000
019736  AE 7 |ALLISON TRANSMISSION INC..... BANK OF AMERICA NAA.............. 1,275,960 1,302,000 23,364
02378  AA 8 | AMERICAN AIRLINES 2017-2 CLAS . GOLDMAN SACHS & COMPANY. 6,700,000 6,700,000
02378L  AA 1 |AMERICAN AIRLINES 2017-1 CLASS........cccovvnirirnirnns 07/24/2018 GOLDMAN SACHS & COMPANY 1,600,000 1,600,000
02406P  AY 6 |AMERICAN AXLE & MANUFACTURING.. 03/12/2018. CITIGROUP GLOBAL MARKETS INC/......ooiiiiriiiiniiiieiseiseeeiiseiseiesessssse s sisseessesnanes 40,000 .40,000
03665L  AE 3 |ANTARES CLO ANTR_18-3A........ 11/20/2018 CITIGROUP GLOBAL MARKETS INC/......coiiuierriiiiiiniieiseisesesiseiesissesssiesie s essessees 3,000,000 3,000,000
03665L  AG 8 |ANTARES CLO ANTR_18-3A 11/20/2018 CITIGROUP GLOBAL MARKETS INC/.....ovuuiirireriiisirsieiseieesesssisssssssssssessesssssessesssnes 3,000,000 ,000,000
03665T AG 1 |ANTARES CLO ANTR_18-2A........ 08/24/2018. DEUTSCHE BANK SECURITIES INC... 2,000,000 2,000,000
038522 AQ 1 |ARAMARK SERVICES INC 5.000% 02/01/28........cccccovvvrrnrennns 01/10/2018. GOLDMAN SACHS & COMPANY......... 1,270,000 1,270,000
04016D AG 0 |ARES CLO LTD ARES_16-41A 12/18/2018 Various 4,993,500 5,000,000 60,833
04016V~ AA 3 |ARES CLO LTD ARES_18-47A [ 03/13/2018. GOLDMAN SACHS & COMPANY. 7,000,000
04017F  AE 9 |ARES CLO LTD ARES_18-48A 05/24/2018........ BANK OF AMERICA NA.............. 1,000,000
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
04317@ BC 1 |ARTHUR J GALLAGHER&CO 4.179% 06/13/24. 06/13/2018. BANK OF AMERICA N.A.. 12,500,000

04410R  AG 1 |ASHFORD HOSPITALITY TRUST INC 04/27/2018 BANK OF AMERICA N.A.. 3,750,000

04410R  AJ 5 |ASHFORD HOSPITALITY TRUST INC 04/27/2018. BANK OF AMERICA NAA...... 2,000,000

04965L  AJ 7 |ATRIUM CDO CORP ATRM_14A-B D 07/19/2018. CREDIT SUISSE SECURITIES USA L. 2,000,000

05401A  AA 9 |AVOLON HOLDINGS FUNDING LTD D 03/01/2018. MORGAN STANLEY & CO.....coevvviiimiriiiereieeieeserseseisevssissenes 70,000

05492C  AG 2 |BARCLAYS COMMERCIAL MORTGAGE S.. 02/08/2018. BARCLAYS CAPITAL INC.... 2,000,000

05549R  AE 7 |BARCLAYS COMMERCIAL MORTGAGE 07/19/2018. BARCLAYS CAPITAL INC... 9,973,447

056057 AG 7 |BXTRUST BX_18-BIOA 3.326% 03/15/37.. 03/02/2018. CITIGROUP GLOBAL MARKETS INC/Lii s 11,926,506

05607D  AJ 6 |BXTRUST BX_17-SLCT 3.855% 07/15/34. 08/15/2018. Interest Capitalization....

056162 AN 0 |BABSON CLO LTD BABSN_15-IA C JP MORGAN SECURIT! e 4,000,000

058498 AV 8 |BALL CORP 4.875% 03/15/26 DEUTSCHE BANK SECURITIES INC.......cooeviiieinincireriicienirnes 85,000

05964H AH 8 |BANCO SANTANDER SA  3.545% 04/12/23... D CITIGROUP GLOBAL MARKETS INC/.......oooviiiriiiiniiiieiseieeeissiesiessesssse s sesseessensenes 10,000,000

07331Q  AA 5 |BAYVIEW OPPORTUNITY MASTER FUN CITIGROUP GLOBAL MARKETS INC/......ooiiuiirriiiiiiniieriseiseiesissiesisse s ssssiensesiees 5,298,558

07333A  AA 8 |BAYVIEW OPPORTUNITY MASTER FUN . CITIGROUP GLOBAL MARKETS INC/.....ovuuririrriiinirsieiseieeesssisssssssssssessesssssessessanes 8,896,742

073685 AD 1 |BEACON ROOFING SUPPLY INC/BE.......ccccooomirmmririrernrinrierineiceenerenes BANK OF AMERICA NA.............. 636,188

08580B  AA 4 |BERRY PETROLEUM COMPANY GOLDMAN SACHS & COMPANY. 1,300,000

10482T AG 7 |BRAEMAR HOTELS & RESORTS TRUST.... BANK OF AMERICA NAA...... 1,000,000

11134L  AH 2 |BROADCOM CORP 3.875% 01/15/27. Tax Free Exchange....... . 10,498,751

12549F  BP 3 | CIFC FUNDING LTD CIFC_13-4A D BANK OF AMERICA N.A....cc.ocvoiiiieieienireisieens 2,000,000

12549Q BE 4 |CIFC FUNDING LTD CIFC_14-3A D JP MORGAN SECURITIES LTD LDN......couiiririiiieiniieiseieieiiseissiesis e essesssesenens 3,000,000

12550M  AJ 9 | CIFC FUNDING LTD CIFC_15-3A D 02/23/2018........ CITIGROUP GLOBAL MARKETS INC/.....ovuiieirriiinirsieissieeesssiesssssssssssssesssiessessanes 1,000,000

126307 AS 6 |CSCHLDGSLLC 5.375% 02/01/28.... 01/12/2018........ GOLDMAN SACHS & COMPANY. 2,000,000

126307 AT 4 |CSCHLDGSLLC 5.375% 07/15/23 11/27/2018 Tax Free Exchange... 133,000

126307 AU 1 |CSCHLDGSLLC 5.500% 05/15/26.... 11/27/2018 Tax Free Exchange... 542,260

12654T  AA 8 | CNX MIDSTREAM PARTNERS LP/CNX 03/09/2018........ JP MORGAN SECURITIES LTD LDN......couiirriiiieiniieieeieseiiseiseeesisiseses e essessssesenens 45,000

126650 DD 9 |CVSHEALTH CORP 3.487% 03/09/21... 03/06/2018........ JP MORGAN SECURITIES LTD LDN.....ovuiirriiiieiniieiniieisiissiseesisssseses e sssseessesssesenens 5,000,000

12708%  AA 4 | CHARTER COMMUNICATIONS CTL CTL CAPITAL LLC 2,800,000

132154 AA 8 | CAMBRIDGE ASSOCIATES LLC....... BANK OF AMERICA N.A.. 6,200,000

14311X  AC 6 |CARLYLE GLOBAL MARKET STRATEGI.. D 04/17/2018........ CITIGROUP GLOBAL MARKETS INC/......ouviierriiiieiniieristiseeesissiesiesessesse e sissesessessaees 3,000,000

14312E AU 7 |CARLYLE GLOBAL MARKET STRATEGI.. 11/28/2018........ CITIGROUP GLOBAL MARKETS INC/.....ocvuuiiierriiisiiniieriseieeesississssssssssiesessssisessssees 3,500,000

14312G AC 2 |CARLYLE GLOBAL MARKET STRATEGI.. 11/28/2018 CITIGROUP GLOBAL MARKETS INC/......vouiieerrieiniiiieiseiseesesissiesiesesssssessesessesessessaes 1,000,000

14315L  AE 4 | CARLYLE GLOBAL MARKET STRATEGI.. D 05/23/2018. CITIGROUP GLOBAL MARKETS INC/......ooiiierririiiiiniierseieeesissiesissessssieseensssiessessees 2,000,000

150323 AQ 6 | CEDAR FUNDING LTD CEDF14-4A [ 07/13/2018........ CANTOR FITZGERALD & CO.....ccvvveririrerirririeriirns 3,500,000

15032F  AA 4 | CEDAR FUNDING LLC CEDF_18-7A.......oiiiiiiieiiierntisceesitiesieie sttt 02/01/2018........ CREDIT SUISSE SECURITIES USA L.....ccovvvienrireriinnns 2,000,000

15033E AA 6 |CEDAR FUNDING LTD CEDF_18-9A D CITIGROUP GLOBAL MARKETS INC/.....ovuuriurirriiinirsieissieeesssiesssssssssssssesssesessessanes 12,000,000

16411Q  AB 7 | CHENIERE ENERGY PARTNERS LP......couiiiiiiiiiieinrieeeiisiesisie s sesess s Tax Free EXChange.........c.ovueviieienrinereisrirerenncin 5,016,328

17180W  AG 0 | COMMERCIAL INDUSTRIAL FINANCE...........cccosiiivniiniinee 08/15/2018........ CITIGROUP GLOBAL MARKETS INC/......ccviuriiiiiiiniiciieniiciissisiesissiiesissiassisssies 992,500

17181T  AC 5 | CIFC FUNDING LTD CIFC_18-4A 08/20/2018........ CREDIT SUISSE SECURITIES USA L 1,000,000

17401Q AR 2 |CITIZENS BANKNA  3.753% 03/29/23 MORGAN STANLEY & CO... 15,000,000

18683K  AM 3 | CLIFFS NATURAL RESOURCES INC........ccccviiiiniiiiiiiiinissisisissieississiessssnessssssssssssessnis | sosesissinnins Tax Free Exchange 337,659

228187 AA 8 | CROWN AMERICAS LLC/CROWN AMERI 01/18/2018........ CITIGROUP GLOBAL MARKETS INC/......ouiiueeiiiriiieiiierssiseeerissiesiesessesieseesiseeessssees 600,000

233066 AC 1 |DBGS MORTGAGE TRUST DBGS_18-Bl 06/01/2018........ DEUTSCHE BANK SECURITIES INC... 994,832

23306G AE 7 |DBGS MORTGAGE TRUST DBGS_18-BI 06/01/2018. 988,530

23311V AG 2 |DCP MIDSTREAM OPERATING LP.......... 07/10/2018........ | JP MORGAN SECURITIES LTD LDN.....ccooouiririiiiiiniiniiiciisiiisneissieiiesissesesississiiens 500,000

23330J AA 9 |DP WORLD LTD  6.850% 07/02/37........ccovvevveerrerineereeirerserenirenes D 06/29/2018........ BANK OF AMERICA N.A.....c.oviiiiinereieeirereienenes 4,827,900

23636A AQ 4 |DANSKE BANKAS 3.836% 09/12/23 D 06/05/2018........ BANK OF AMERICA N.A....ccc.ocvoiviiiieininninns 10,000,000

23918K  AQ 1 |DAVITA HEALTHCARE PARTNERS INC.. 02/21/2018. Various 1,235,138 6,472
26243K  AC 1 |DRYDEN SENIOR LOAN FUND DRSLF C 01/26/2018. DEUTSCHE BANK SECURITIES INC... 1,000,000

26244G  AG 0 |DRYDEN SENIOR LOAN FUND DRSLF_.. [ 08/10/2018........ GOLDMAN SACHS & COMPANY 2,000,000 | ..oovrrerrrnerirrierrenrennnni 2,000,000 | oo 1,744
26245M  AG 6 |DRYDEN SENIOR LOAN FUND DRSLF_.. [ 05/09/2018........ CITIGROUP GLOBAL MARKETS INC/......coiiierriiisiiniierssiseeesissisesiesessessessessssesensesnaees 5,000,000

26249Q AU 2 |DRYDEN SENIOR LOAN FUND DRSLF 07/27/2018 BNP PARIBAS..........ccoovvenee 1,500,000 8,034
26251C  AG 9 |DRYDEN SENIOR LOAN FUND DRSLF. D 10/31/2018 CREDIT SUISSE SECURITIES USA L 4,000,000

26251L  AC 8 |DRYDEN SENIOR LOAN FUND DRSLF_.. 03/20/2018........ MORGAN STANLEY & CO 7,000,000

268648 AN 2 |EMC CORP/ MASSACHUSETTS.......ccovtveerverierirrerienns 12/20/2018........ VaMIOUS. ..o 7,350,688 | ..o 8,175,000 [ oo 14,947
28851Q AE 3 |ELLINGTON CLO I LTD ECLO_17-1A D CITIGROUP GLOBAL MARKETS INC/......ouiiueirriiiieiniierissiseeesissiesisesessesieseesisseessssees 4,000,000

28852L  AA 1 |ELLINGTON CLO I LTD ECLO_18-3A [ CITIGROUP GLOBAL MARKETS INC/.....ovuriurirriiiniriieissieeessssiessssssssssessessssisessesssnes 1,000,000

29273V AF 7 |ENERGY TRANSFER EQUITY LP..... 12/11/12018........ BARCLAYS CAPITAL INC.... 634,000 | ..o 834,000 | i 1,162
29336U AD 9 |CROSSTEX ENERGY LP 5.050% 04/01/45 08/02/2018........ MORGAN STANLEY & CO 416,250 8,767
30225V A@ 6 | EXTRA SPACE STORAGE LP.......oiiiiiiiieisiieiseieeseesie s ssssssessssssssesssesssssssens. | sessesesessnns 07/17/2018. NATIONAL AUSTRALIA BANK LIMITE. 10,000,000

30251G  AY 3 |FMG RESOURCES AUGUST 2006 PTY......ccovveriveriererinirnes C 03/01/2018........ JP MORGAN SECURITIES LTD LDN......couuiiiiiciiriciisisessiiesisseisiesssssessens 215,000
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33830C AC 4 |DBGS MORTGAGE TRUST DBGS_18-5B 06/08/2018. DEUTSCHE BANK SECURITIES INC 2,483,368

33883G  AA 5 |FLATIRON CLO LTD FLAT_18-1A......... [ 02/22/2018 JP MORGAN SECURITIES LTD LDN......cvuiiririiiirnieineieiesisesssiessssisesssiesssssessesssesenens 4,000,000

345397  YY 3 |FORD MOTOR CREDIT COMPANY LLC......ooiiiiiieiirninrieninsieiesieresssseesiesissesessssssesessennsss | seseseerenins 02/28/2018. JP MORGAN SECURITIES LTD LDN.....cvuierririieiniieienrieresississeesisessesessesssssessesssesenens 9,000,000

34960 AS 4 |FORTRESS CREDIT OPPORTUNITIES 06/29/2018. NATIXIS SECURITIES AMERICAS LL.. 1,000,000

34960  AY 1 |FORTRESS CREDIT OPPORTUNITIES.... 06/29/2018. NATIXIS SECURITIES AMERICAS LL.. 1,000,000

355145  B# 9 |FRANKLIN UNIVERSAL TRUST...... 08/28/2018. DIRECT.....oonvvmiiririninns 5,000,000

35671D AZ 8 |FREEPORT-MCMORAN COPPER & GOLD 02/14/2018. BANK OF AMERICA N.A.. 460,750 | oo 475,000 | i 7,720
35671D BL 8 | FREEPORT-MCMORAN COPPER & GOLD 02/14/2018. Various 743,085 8,713
35906A BA 5 | FRONTIER COMMUNICATIONS CORP 03/08/2018. JP MORGAN SECURITIES LTD LDN.....cvuiiririiiieriieisseieieissesssienssisesss e sssssessesssesenens 35,000

36168Q AD 6 |GFL ENVIRONMENTAL INC 5.375% 03/01/23 A BARCLAYS CAPITAL INC.... 2,220,000

36255C  AA 7 | GPMT 2018-FL1 LTD GPMT_18-FL1 WELLS FARGO & CO 2,000,000

36255N  AZ 8 | GS MORTGAGE SECURITIES TRUST G.. GOLDMAN SACHS & COMPANY 7,304,323 25,432
36320M AL 2 | GALAXY CLO LTD GALXY_15-20A .|C GOLDMAN SACHS & COMPANY. 2,000,000 8,811
363200 AC 4 | GALAXY CLOLTD GALXY_18-27A GOLDMAN SACHS & COMPANY. 3,000,000

36321 AG 9 |GALAXY CLOLTD 4.036% 07/15/31 GOLDMAN SACHS & COMPANY. 1,000,000

370334 CC 6 |GENERALMILLS INC 3.459% 10/17/23. GOLDMAN SACHS & COMPANY. 7,000,000

374297 B* 9 |GETTY REALTY CORP. 5.470% 06/21/28.. DIRECT.... 5,400,000

38141G WU 4 | GOLDMAN SACHS GROUP INCTHE........ GOLDMAN 9,965,000 | ..ocvvvverernrirenrirennnnnennn 10,000,000 [ oo 44,024
38175B  AA 2 | GOLUB CAPITAL PARTNERS CLO LTD. C WELLS FARGO & CO 4,000,000

38175N  AA 6 | GOLUB CAPITAL PARTNERS CLO LTD [ WELLS FARGO & CO 1,000,000 .

38175W  AA 6 | GOLUB CAPITAL PARTNERS CLO LTD. D 08/10/2018........ NATIXIS SECURITIES AMERICAS LL.......covvvrivvririiirinninns 1,000,000 ....1,000,000

38175W  AE 8 | GOLUB CAPITAL PARTNERS CLO LTD D 08/10/2018........ NATIXIS SECURITIES AMERICAS LL.. 1,000,000 1,000,000

38175W  AG 3 | GOLUB CAPITAL PARTNERS CLO LTD D 08/10/2018. NATIXIS SECURITIES AMERICAS LL.. 2,000,000

38177B  AA 0 | GOLUB CAPITAL BDC LLC GCBDC_18.......oveierieierieriiireeiersisesiseressssiessessssssessssssesessennssns | vessssesessenns 11/01/2018 MORGAN STANLEY & CO 1,000,000 .

40436T AG 1 |HIGHBRIDGE LOAN MANAGEMENT LTD [ 12/27/2018........ NOMURA SECURITIES INTERNATIONA 237,500 ....250,000 2,975
410345 AL 6 |HANESBRANDS INC 4.875% 05/15/26 02/08/2018........ JEFFERIES & COMPANY INC 1,009,125 .....1,035,000

428040 CS 6 |HERTZ CORPORATION THE = 5.500% 10/15/24.........ccovoriviririirirniineieeinsiscieniersssssisesssssssenes | esiseenerinnns 01/10/2018. VAIHOUS. ...t 946,545 .

432885 AG 6 [HILTON USA TRUST HILT_18-ORL 02/14/2018. JP MORGAN SECURITIES LTD LDN.....ovrriririiirirnsieisneiesesssssssiesssssesssssesssssessesssesenses 10,000,000

432885 AJ 0 [HILTON USA TRUST HILT_18-ORL 02/14/2018........ JP MORGAN SECURITIES LTD LDN.....cvurirriiiieinrieiieeiesesisciseeesiessessssesssseessesssesenens 3,000,000

436440 AK 7 |HOLOGIC INC 4.375% 10/15/25. 01/16/2018........ GOLDMAN SACHS & COMPANY. 465,000

436440 AM 3 |HOLOGIC INC 4.625% 02/01/28. 01/16/2018. GOLDMAN SACHS & COMPANY. 1,395,000

45112E  AH 2 |ICICI BANK LTD DUBAI BRANCH. D 07/30/2018. UBS SECURITIES LLC 2,286,050

456829  AA 8 |INFRAESTRUCTURA ENERGETICA NOV D 08/02/2018........ JEFFERIES & COMPANY INC 4,013,873

46645G  AE 8 | JP MORGAN MORTGAGE TRUST JPMMT. 05/08/2018........ CREDIT SUISSE SECURITIES USA L.....ccovvvienrireriinnns 1,022,552

46649) AG 3 |JP MORGAN CHASE COMMERCIAL MOR 02/08/2018. JP MORGAN SECURITIES LTD LDN.....ovvriririiirernieisneisiessssssseessssssesesssesssssessesssesensns 2,400,000

46649J AJ 7 |JP MORGAN CHASE COMMERCIAL MOR 02/08/2018. JP MORGAN SECURITIES LTD LDN.....cvurirriiiieinrieieseireresissiseeesiesssss e ssssesessesssesenens 1,000,000

47032F  AB 5 | JAMES HARDIE INTERNATIONAL FIN...... D 02/15/2018........ VaMIOUS. ...ttt 2,554,265

48121@ AE 1 |JRD HOLDINGS LLC 3.840% 04/25/25.. 04/25/2018........ BANK OF AMERICA N.A....cc.oviiiinereienirereieeenes 2,100,000

48275P  AE 1 |KREF_18-FL1 4.055% 06/15/36 WELLS FARGO & CO 4,000,000

50188G AT 0 |LCMLTD PARTNERSHIP LCM_18A.......oviiiiiiiiiiiiiiicnse s D NATIXIS SECURITIES AMERICAS LL.. 2,000,000

50188H AC 5 |LCMLTD PARTNERSHIP LCM_18A......c.eiiiiiiiierieniiierisnicie it sses D 04/12/2018........ NATIXIS SECURITIES AMERICAS LL.. 4,100,000

526057 CD 4 |LENNAR CORP  4.750% 11/29/27.......cocovvrirrnrrrrerirnrnns 06/11/2018........ Tax Free Exchange 1,295,000

55303X AC 9 |[MGM GROWTH PROPERTIES OPERATIN 02/13/2018. BANK OF AMERICA N.A.. 801,450

553420  AH 7 |MPT OPERATING PARTNERSHIP LP /......cccvvvviniiriinirciririnnns 02/12/2018 MORGAN STANLEY & CO....ccoovvvririiriiniiirinsisinsiesessssisesenissene 744,900

55817A AL 8 | MADISON PARK FUNDING LTD MDPK_. 12/21/2018........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiieiniieinniereiississeesisessese e sssssessesssesenens 2,000,000 .2,

55819T AW 1 | MADISON PARK FUNDING LTD MDPK_. 06/15/2018........ BARCLAYS CAPITAL INC.... 1,000,000 | .oocorvrieriieeis 1,000,000

56585A AN 2 | MARATHON PETROLEUM CORP.........ccocuvmiriirirrirniierinnrierireneseeans 10/02/2018 Tax Free EXChange.........ccocvvuiviriniiieinisiieisissn 35,000 | .oovvviiinee 35,000 |....... 5
61744C  PK 6 | MORGAN STANLEY ABS CAPITAL M 04/05/2018. JP MORGAN SECURITIES LTD LDN.....ccourirriiiieiiieieeieseiiseiseiesissssessssesssseessessssesenens 953,209 102955,000 | cooovie s 1,035
61746B  EE 2 |Morgan Stanley  3.649% 01/20/22............ccccovvrivrvinriernnssrsnssisissienns 03/22/12018........ BARCLAYS BANK PLC 5,073,450 .5,000,000 25,591
64110L  AS 5 |NETFLIXINC 4.875% 04/15/28 11/13/2018........ Tax Free Exchange 1,790,000 1,790,000 6,787
65342Q AB 8 |NEXTERA ENERGY PARTNERS LP. 02/14/2018 DEUTSCHE BANK SECURITIES INC... 1,219,535 .1,277,000 22,473
65504L  AQ 0 |NOBLE HOLDING INTERNATIONAL LT. O D 01/17/2018. CITIGROUP GLOBAL MARKETS INC/......voiiierrieiniineieiseiseesecissiesiesessesie e sesseessesnaes 1,515,000 A

67091T  AC 9 |OCP SA  4.500% 10/22/25.........ccovvuririrniirirninererineieirerienes [ 05/10/2018........ J.P. MORGAN SECURITIES PLC.......ocomviiiiriirerineicrinrineiesieicesssinenes 763,000 2,200
67590A BH 4 [OCTAGON INVESTMENT PARTNERS XI. D 12/27/2018........ NOMURA SECURITIES INTERNATIONA 5,752,500 | ..cooovvvvvririnieiieinnrennn8,900,000 [ oo 81,223
675917 AA 8 |OCT35_18-1A 3.529% 01/20/31. [ BANK OF AMERICA NAA...... 1,000,000

67591T  AJ 9 |OCT35_18-1A 5.069% 01/20/31. ¢ BANK OF AMERICA N.A.. 1,000,000

67591Y  AE 9 | OCTAGON INVESTMENT PARTNERS 38 [ 07/12/12018........ BANK OF AMERICA NA...... 2,000,000

680665 AK 2 |OLIN CORP 5.000% 02/01/30. 08/07/2018........ V@MHOUS......oocvvoirviireicees s 1,352,231 2,363
68245X  AE 9 [1011778 BC New RED FIN A 02/09/2018........ JEFFERIES & COMPANY INC 1,277,538 21,296,000 | oo 21,186




€ela

Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 3

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

1

2

3

4

5

6

7

8

9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
692733  AB 4 |OZTEL HOLDINGS SPC LTD.... D 04/17/2018. CITIGROUP GLOBAL MARKETS INC/......ouiiueiriiiiieiniierssiseeesissiesiesessesiessesisseessssnees 3,732,094

69327R  AJ 0 |PDC ENERGY INC DELAWARE. 07/25/2018 Tax Free Exchange 2,260,000 25,268
715604 AA 2 |PERULNG SRL 5.375% 03/22/30.................. [ 03/15/2018. BANK OF AMERICA N.A.. 700,000

71654Q CK 6 |PETROLEOS MEXICANOS  5.350% 02/12/28.........oonevereniirerniinrireririnnes D 12/18/2018 Tax Free Exchange 1,000,000

737446 AM 6 |POST HOLDINGS INC  5.750% 03/01/27 02/13/2018. WELLS FARGO & CO 254,150

74983D AS 6 |RACE POINT CLO LTD RACEP_16-10. [ 07/12/2018. CITIGROUP GLOBAL MARKETS INC/.......coiiiirriiiiiiniierssisesesissiesissse e ssssiensessees 3,000,000

76119H  AA 8 |RESIMAC MBS TRUST RESI_18-1A......cccovvrmrrrerirrinrrinrrinerienes c 05/17/2018. NATIONAL AUSTRALIA BANK LIMITE. 2,000,000

780097 BH 3 |ROYAL BANK OF SCOTLAND GROUP P. D 06/20/2018. BANK OF AMERICA NA........cccovuuce 10,000,000

78471W  AD 7 | SOFI CONSUMER LOAN PROGRAM TRU 11/06/2018 DEUTSCHE BANK SECURITIES IN 1,976,797

78516F  AA 7 | SABAL TRAIL TRANSMISSION LLC......coiviiiiieiiieiierireeierissiesisessesesienssssssesssssssesessssssssesssens | woesssesessnes MIZUHO SECURITIES USAINC... 2,507,200

79970Y  AE 5 | SANCHEZ ENERGY CORP  7.250% 02/15/23.... VAIHOUS. ... 1,353,172

80007R  AA 3 |SANDS CHINALTD 4.600% 08/08/23............ D PUBLIC JOINT STOCK COMPANY CRE..........ccccovumiierinmieirerniisiesieissiesesisnenes 999,780

80874Y AW 0 |SCIENTIFIC GAMES CORP  5.000% 10/15/25 JP MORGAN SECURITIES LTD LDN......couiirriiiieinrieiisieieiiseissiesieisessie s essesssesenens 1,500,000

811054 AG 0 |EW SCRIPPS CO 5.125% 05/15/25........ V@TOUS. ...ttt 811,650

82873L  AA 3 | SIMMONS FOODS INC  5.750% 11/01/2 WELLS FARGO & CO 1,375,500

83608G  AQ 9 |SOUND POINT CLO LTD SNDPT_13-1 C 01/22/2018 GOLDMAN SACHS & COMPANY.........occovrvirrerrrinns 3,000,000

83610J AA 4 |SOUND POINT CLOLTD 3.436% 04/15/31.... .| 03/27/2018. BARCLAYS CAPITAL INC.... 10,000,000

84858  AA 5 | SPIRIT AIRLINES 2017-1 CLASS C.......cccvvvnee 05/10/2018. MORGAN STANLEY BANK N.A... 2,600,000

84858@ AA 3 | SPIRIT AIRLINES 2015-1 05/10/2018. MORGAN STANLEY BANK N.A... 5,200,000

85207U  AK 1 |SPRINT CORP  7.625% 03/01/26.........ccovvmrerrirerirircirnrirnns 02/20/2018. JP MORGAN SECURITIES LTD LDN......couiiririiiieiniieiseieieiiseissiesis e essesssesenens 830,000

853254  BL 3 | STANDARD CHARTERED PLC.......cooiiiiiiiriisinersisissiesesisesessessssssnsenes D 09/27/2018........ PUBLIC JOINT STOCK COMPANY CRE....... [T R RN 5,000,000

857006 AG 5 |STATE GRID OVERSEAS INVESTMENT. [ 01/30/2018........ UBS SECURITIES LLC.....ccouiiriceiiicieriereseienieeseseneenes 982,440

86358E KX 3 |STRUCTURED ASSET INVESTMENT LO.....cciiiiiiiiiiniiiieiinsiessisisssiesssssssesssssssssessssssssenss. | soesssseessnes 02/14/2018 CITIGROUP GLOBAL MARKETS INC/.....ocvuiiiiriiiisiinsieissiesesissiesssssssssiessessssiessessaees 499,846

86765L AL 1 |SUNOCO LP/SUNOCO FINANCE COR 12/03/2018 Tax Free Exchange... 440,000

86765L AN 7 | SUNOCO LP/ SUNOCO FINANCE COR 12/03/2018........ Tax Free Exchange... 230,000

87165Y AC 7 |SYMPHONY CLO LTD SYMP_18-19A C 02/22/2018........ BANK OF AMERICANA.........cccovvinen. 8,000,000

87264A AU 9 |T-MOBILE USAINC 4.500% 02/01/26 01/22/2018. DEUTSCHE BANK SECURITIES INC 600,000

87264A AV 7 |T-MOBILE USAINC 4.750% 02/01/28 01/22/2018 DEUTSCHE BANK SECURITIES INC... 955,000 ....955,000
87266X AE 3 | TPG REAL ESTATE FINANCE_TRTX_1 02/05/2018........ WELLS FARGO & CO 1,000,000 1,000,000
87275Q  AE 7 |TPG REAL ESTATE FINANCE_TRTX_1 11/15/2018........ GOLDMAN SACHS & COMPANY. 6,000,000

87612B BG 6 | TARGA RESOURCES PARTNERS LP. 10/17/2018 Tax Free Exchange........... 5,000,000

88032W  AG 1 |TENCENT HOLDINGS LTD 3.595% 01/19/28. [ 01/11/2018. BANK OF AMERICA N.A.. 3,299,175

88104L  AE 3 | TERRAFORM POWER OPERATING LLC 03/05/2018........ Various 439,563

88167A AL 5 | TEVA PHARMACEUTICAL FINANCE NE..... D 05/22/2018........ Tax Free EXChange.........c.vcuevieieerinircineirerenncin 2,715,671

88327H AG 8 | THARALDSON HOTEL PORTFOLIO TRU 01/22/2018 JP MORGAN SECURITIES LTD LDN.....ovvriririiirernieisneisiessssssseessssssesesssesssssessesssesensns 4,497,188

88327H  AJ 2 | THARALDSON HOTEL PORTFOLIO TRU 01/22/2018. JP MORGAN SECURITIES LTD LDN....... 4,467,206

897051  AA 6 | TRONOXINC  6.500% 04/15/26..........ocvemreriiririnireiieieeeiisseesisisesssienes 03/28/2018........ CITIGROUP GLOBAL MARKETS INC/.....ovuuiiririiiisiiniieissieeesissiesssss s sessssiessessees 10,013

914906  AS 1 |UNIVISION COMMUNICATIONS INC... 02/15/2018........ BARCLAYS CAPITAL INC.... 521,125

91832C  AA 4 |VMHOLDING SA 5.375% 05/04/27.... D Various 5,607,050

91832V AA 2 |VOC ESCROWLTD 5.000% 02/15/28 C BANK OF AMERICANA.......... 2,275,000

92211M  AC 7 |VANTAGE DATA CENTERS ISSUERLL... 02/09/2018........ GUGGENHEIM SECURITIES... 5,000,000

92325Q AQ 0 |VENTURE CDO LTD VENTR_18-32A... 06/15/2018........ JEFFERIES & COMPANY INC 1,000,000 .....1,000,000
92330Y AG 8 |VENTR2018-33AB 4.028% 07/15/31. 07/19/2018. JEFFERIES & COMPANY INC 2,000,000 .2,000,000
92330y AJ 2 |VENTR2018-33AB 4.578% 07/15/31. 07/19/2018, JEFFERIES & COMPANY INC 1,000,000 .1,000,000
92676X  AD 9 |VIKING CRUISES LTD 5.875% 09/15/27 [ 01/29/2018........ BANK OF AMERICA N.A.....c.oviiiiinereieeirereienenes 2,010,000

92840V AA 0 |VISTRA OPERATIONS COMPANY LLC......ccooirimirerrieieineicrieiscieniennes 08/07/2018........ CITIGROUP GLOBAL MARKETS INC/......ooiiierriiiiiiniieiseiseeesiseiesissessssiesee s essesiees 310,000

92913 AS 5 |VOYACLOLTD VOYA_15-3A... [ 11/02/2018 NATIXIS SECURITIES AMERICAS LL......cccovvvininiiirinians 1,500,000

92917A  AA 4 |VOYACLOLTD VOYA_18-1A........... C 02/23/2018. JP MORGAN SECURITIES LTD LDN.....ccourirriiiieiiieieeieseiiseiseiesissssessssesssseessessssesenens 3,000,000

948214 AS 0 |WEBSTER PARK CLO LTD WPARK_15- .|C 06/15/2018........ CITIGROUP GLOBAL MARKETS INC/.....ovuuriiirriiinirsieiseieiessssiessssssssssessesssssessessanes 1,000,000

958102 AM 7 | WESTERN DIGITAL CORP  4.750% 02/15/26. 01/30/2018........ BANK OF AMERICA N.A.. 3,500,000

96926D AU 4 | WILLIAM LYON HOMES INC.....cooevuiiiirriiiieisienssissiesisisseesss st essssssssesssssnssns | sesssssnesnsens 09/05/2018. Tax Free Exchange....... 20,000

973147  AD 3 |WIND TRE SPA  5.000% 01/20/26.........cccovurererrirernrniarns [ 01/17/2018. BANK OF AMERICA N.A.. 979,125

97655  AH 5 | WINWATER MORTGAGE LOAN TRUST W 06/07/2018........ CREDIT SUISSE SECURITIES USA L 3,025,069

G2765*  AF 1 |DIONYSUS AVIATION DAC  4.860% 10/23/26.... 10/23/2018........ CITIGROUP GLOBAL MARKETS INC/......ouvirrirmiriiieiiieriesiiesiesisssisesisesssessensssssessens 1,000,000

G2765* AG 9 |DIONYSUS AVIATION DAC  4.970% 10/23/27 CITIGROUP GLOBAL MARKETS INC/......ouiiueirriiiieiniierissiseeesissiesisesessesieseesisseessssees 4,000,000

G2765*  AH 7 |DIONYSUS AVIATION DAC  5.090% 10/23/28 CITIGROUP GLOBAL MARKETS INC/.....ovuriurirriiiniriieissieeessssiessssssssssessessssisessesssnes 2,200,000

G7612# AA 2 |ROCKRAIL SOUTH WESTERN PLC 12/3112018........ DIRECT ...t 769,624

P4001#  AA 8 |EOLICAMESA LA PAZ SDE RLDE......c.cooiiieiiiiiiiieissicie st 11/30/2018........ JP MORGAN SECURITIES LTD LDN......couiiririiiierrieineieieissesssiesssssesss e sssssessesssesenens 5,800,000

X5151*  AD 2 |LANDSVIRKJUN 4.010% 03/08/22...........ccovvvrrererurane D 03/08/2018........ CITIGROUP GLOBAL MARKETS INC/......ooiiiiriiiiniiiieisiieeesississieseisssie s sssseessessenes 1,800,000 ....1,800,000
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
X5151*  AE 0 |LANDSVIRKJUN 4.120% 03/08/23 D 03/08/2018........ CITIGROUP GLOBAL MARKETS INC/. 2,100,000 .2,100,000
3899999. Total - Bonds - INAUSHIIAl @NA MISCEIBNEOUS..........c.cviviieeiitieeteieiietetetetectetesseetesesseteseseeetesessssssssesesessesesassnss | oesesessssssesossssesessssssssssesesesssesseesseeeteseseses e et et et eseses e setetessesetessesesetssactetansnssssssnss ...580,985,761 | oo 583,468,827 | oo 1,373,564
Bonds - Hybrid Securities
[ 05533U  AF 5 [BBVA BANCOMER SA TEXAS BRANCH..........cooomoeeeeesesesesesesssesesesesesesseeesseeeeseeseeeeeeeeeeeececeeeeececeee | [01/11/2018........ [BNP PARIBAS.........cccoooeees 497,525 | |
[ 4899999, TOtal - BONGS - HYDIId SEOUTHIES......v.vcvceeeeeeeseseeeseeeseseesesseseesseseeseesesseseseeeesseseseseseseesseseseseeeseseeeseseeeeeseseeereseeee _esesssssssesssssssssssssesesesesssssesssesssssssesesesssesssesssessssssesmsmsmsssmssssesssssssesessseenes 497,525 | 0]
Bonds - Bank Loans
000000 00 O |ALERIS INTERNATIONAL INC TL +L475......ocovvvvirrrreieriscrersnisirsnienns 06/27/2018........ DEUTSCHE BANK SECURITIES INC.......coovvviinrirrierniineierininns 990,000 | .ooovuceieiieeieee 1,000,000
000000 00 O |BISON MIDSTREAM HOLDINGS LLC TL +L400 08/02/2018........ Various 1,976,319 .....1,995,000
000000 00 O |EGFINCOLTD TL+L400 02/07/25 D 04/18/2018........ BANK OF AMERICA N.A....cc.vviiviiieierniinrinns 997,500
000000 00 O | GARDA WORLD SECURITY CORP A 03/01/2018........ Tax Free EXChange.........c.ovvvvvereineieinisieieens 1,002,475
000000 00 O |HBFULLER CO 10/20/24 04/23/2018........ Tax Free Exchange 996,866
000000 00 O |HILTON WORLDWIDE FINANCE LLC 09/12/2018........ DIRECT. 6,008,750
000000 00 O |HORIZON PHARMA INC HORIZON PHARMA INC... 10/19/2018........ Tax Free Exchange 3,816,419
000000 00 O |IRIHOLDINGS INC 12/01/25 12/21/2018........ DIRECT. 198,000
000000 00 O |MEREDITH CORPORATION 2018 Term Loan B.................. 10/26/2018........ Tax Free EXChange.........c.ovvveererniireieisceiins 443,806
000000 00 O |PORTS AMERICA HOLDINGS INC TL +L275. 06/14/2018........ VAHOUS. ...t 8,000,000
000000 00 0 |SPRINT COMMUNICATIONS INC 11/30/2018........ DIRECT. 990,000
000000 00 O |STADCOLALLC 06/29/23 12/31/2018........ Various 12,551,326
000000 00 O |VISTRA ENERGY CORP TL +L200........cccmuvuerrrrrerreriiererresieerensnnenes 07/19/2018........ Various 1,998,125
000000 00 O |WEST CORP TL +L350 T0/M0/24.....cooooereereee 04/17/2018........ CREDIT SUISSE SECURITIES USA L 1,498,125 .....1,500,000
02208H AB 4 | ALTRA INDUSTRIAL MOTION CORP 10/23/2018 DIRECT. 997,500 .1,000,000
04016Y AB 5 | ARGON MEDICAL DEVICES INC TL +L375 03/06/2018........ UBS SECURITIES LLC 1,005,000
05349U BC 5 |AVAYAINC. 12/15/24 06/18/2018........ Tax Free Exchange 999,815
05400K  AE 0 [AVOLON TLB BORROWER 1 LUXEMBOU 12/31/2018........ Various 5,877,320
12769L  AA 7 | CAESARS RESORT COLLECTION LLC TL +L275....... 12/17/12018........ DIRECT ... 3,978,750
16384Y  AF 4 | CHEMOURS COMPANY LLC TL +L175.... 06/27/2018. JP MORGAN SECURITIES LTD LDN.....cvuieriiiiieiniieieseieseieseiseeesisessesssssesssseessesssesenens 6,587,250 .6,600,000
24702N  AZ 3 |DELL INTERNATIONAL LLC/EMC COR TL L+200.... 03/05/2018........ CREDIT SUISSE SECURITIES USA L.....cccovuvierirarirnnne 2,006,250 ....2,000,000
29373U  AC 5 |NEW AMETHYST CORP 10/10/25 10/19/2018........ DIRECT. 1,995,000 2,000,000
31740M  AC 5 |FINANCIAL & RISK US HOLDINGS | 11/08/2018........ DIRECT. 997,500 .....1,000,000
37190D  AF 0 | GENUINE FINANCIAL HOLDINGS LLC 09/04/2018........ DIRECT ... 995,000 .....1,000,000
38431E  AB 4 | GRAFTECH FINANCE INC TL +L350 07/18/2018. JP MORGAN SECURITIES LTD LDN......couierriiiieirieieieieiiseisseesisssesss e essesssesenens 7,977,500 .8,000,000
441070 AV 5 |HOST HOTELS&RESORTS LP TL +L110 01/22/12018........ BANK OF AMERICA N.A ..o 1,985,000 ....2,000,000
456720  AK 6 |INEOS US FINANCE LLC TL +L200.........ccrmrrrrrerrrierrerireirerinnicesenenenes 01/11/2018........ BARCLAYS CAPITAL INC.... 1,002,500 1,000,000
461230  AG 3 |INVENERGY THERMAL OPERATING | 2018 Term 08/30/2018........ DIRECT ...t esssisssnsenes 1,496,250 ....1,500,000
513076 AZ 2 |LAMAR MEDIA CORP. TL +L175 08/02/2018........ VAMHOUS. ..o 1,998,744 1,997,500
51783Q AP 3 |LAS VEGAS SANDS LLC TL +L175... 06/14/2018........ SCOTIA CAPITAL MARKETS........ooiiieiiniiiiinisissiesii st sssssssssnes 1,995,000 2,000,000
52729K AN 6 |LEVEL 3 FINANCING INC TLB L+225 07/10/2018........ BANK OF AMERICA N.A....cc.ocooiiniireisnireisieens 8,001,250 | oo 8,000,000
54948F  AB 4 |LUCID ENERGY GROUP || BORROWER TL +L300...... 02/26/2018........ JEFFERIES & COMPANY INC 3,000,000 3,000,000
59501N  AJ 8 | MICROCHIP TECH INC TL +L200........ccvvureerererrernerererssnieierineenes 07/11/2018........ JP MORGAN SECURITIES LTD LDN.....ovvririririrersieisneiesessssssseesssssesessesssssessesssesensns 5,002,500 |
640720 AG 7 |CSC HLDGS LLC TL +L250 04/19/2018........ JP MORGAN SECURITIES LTD LDN.....cvurirririiernrieieneieresississeesissssessssesssseessesssesenene 451,019 | oo ....449,894
68371Y  AJ 2 |OPEN TEXT CORP 05/30/25 A 07/12/12018........ BARCLAYS CAPITAL INC.... 3,001,247 .2,997,500
71534R  AD 8 |PERSPECTAINC 05/30/25.......cooevieieiisieeeeeersen 08/10/2018........ DIRECT ...t 998,750 | oo 1,000,000
80875A AP 6 |Scintfic GMS Int TL +L325.........oviieiieirieireicesscee e 02/28/2018........ Tax Free Exchange 2,008,438 2,000,000
84130C  A* 1 |SOUTHCROSS ENERGY PARTNERS LP........cccovmirmmriririrnriinrinns 02/08/2018........ BANK OF AMERICA N.A.. 1,960,187 .....1,995,102
85208E  AB 6 | SPRINT COMMUNICATIONS INC TL L+250 02/16/2018........ JP MORGAN SECURITIES LTD LDN....... e 2,007,500 ....2,000,000
89334G AV 6 | TRANS UNION LLC TL +L200 07/10/2018........ DEUTSCHE BANK SECURITIES INC.......covvoiveiniiernrineieriniinns 997,500 1,000,000
89609U  AB 7 | TRICO PRODUCTS CORP TL +L550.......ccorreririrerirerereniererieniesiesinsenes 02/13/2018........ GOLDMAN SACHS & COMPANY 1,960,000 ....2,000,000
90932R  AE 4 |UNITED AIRLINES INC210795 08/08/2018........ Various 2,992,465




R

Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
91809E  AA 9 [UTZ QUALITY FOODS LLC TL +L350. 01/11/2018.. BANK OF AMERICA N.A.. 4,025,000

98310C  AC 6 |WYNDHAM HOTELS & RESORTS INC TL +L175. 08/03/2018........ Various 3,002,500

98975V AH 9 |ZODIAC POOL SOLUTIONS LLC TL +L225 08/20/2018. DIRECT ....viuiurirerrieeteeiseesesseessessesesssssssen 2,002,500

C7052B  AF 1 | GFL ENVIRONMENTAL INC TL +L275 12/03/2018.. Various 999,354

C9413P  AZ 6 | VALEANT PHARMACEUTICALS INTERN 2018 Term A 06/20/2018. BARCLAYS CAPITAL INC.. 1,998,750

G7739P  AK 6 | SABLE INTERNATIONAL FINANCE LT Term Loan. C 02/14/2018........ JP MORGAN SECURITIES LTD LDN......iuuiemiiiniieeiressssesesssessesssseesessssessessssssesssesens 2,996,250

L6232U  AF 4 | MALLINCKRODT INTERNATIONAL FIN.. D 02/28/2018.. DEUTSCHE BANK SECURITIES INC.. 2,996,250

L6232U AH 0 |MALLINCKRODT INTERNATIONAL FIN TL +L300.. D 02/15/2018. DEUTSCHE BANK SECURITIES INC.. 6,483,750

N2820E  AC 2 |EG AMERICA LLC TL +L400. 04/25/2018........ BANK OF AMERICANA.............. 2,985,000

8299999. Total - Bonds - Bank Loans... ...143,232,300 43,406,637 |..... 0
8399997, TOAl = BONGS = PAIM 3. reertstertetsttss ettt 1088814888848 EE 484884084008 1£0E 4418 4£EE4LE 408 4EEE 48 £EE 484484 E 180 1EEE LD ELE L4848 £EE L 4EE 4848 4LE 1L ELE L0 4L L0104 EE b0 eebtaee bbbttt | cnninsenas 1,104,870,064 1,104,692,403 | ...oovvovriiniricriierissnisninad 2,958,581
8399998. Total - Bonds - Summary Item from Part 5.........ccccoiiieiiiiiiiieseeecenns ...795,404,301

8399999, TO1AI = BOMAS....1..rt1erurestesere ettt 1811880888888 4EE 48844 H4EE1EEEeLE 48D E 1L E LA E LD eLerteE et | enensenas 1,900,274,365

Common Stocks - Industrial and Miscellaneous

23311P 10 0 |DCP MIDSTREAM PARTNERS LP........cccoovvrverierirnennne 12/10/2018 Various 60,128.000 1,999,105 XXX

26885B 10 0 |EQT MIDSTREAM PARTNERS LP 11/30/2018.. Various 20,787.000 998,619 XXX

29273V 10 0 |ENERGY TRANSFER EQUITY LP... 12/17/2018.. Various ...4,506,443 XXX

293792 10 7 |ENTERPRISE PRODUCTS PARTNERS L 12/12/2018.. Various 4,647,025 XXX

31338# 11 2 | FEDERAL HOME LOAN BANK OF BOST......ccovuvriereriniieninieireninenes 04/09/2018........ ISSUING COMPANY ...ttt ssnes . .20,753,900 XXX

371927 10 4 |GENESIS ENERGY.......cccucc.. 12/13/2018........ CITIGROUP GLOBAL MARKETS INC/. 22,780.000 493,900 XXX

494568 10 1 |KINDER MORGAN INC/DELAWARE.. 12/03/2018.. Various 58,708.000 998,955 XXX

55336V 10 0 [MPLXLP..ooooviirrirircnnne 12/112/2018........ Various 76,551.000 2,539,541 XXX

559080 10 6 |MAGELLAN MIDSTREAM PARTNERS LP 12/14/2018........ VATHOUS. ..ot 72,681.000 4,341,049 XXX

67058H 10 2 |NUSTAR ENERGY LP....ooiiiiriiiirrieiniieisisssiesesissesssenines 11/30/2018.. CITIGROUP GLOBAL MARKETS INC/ 21,177.000 510,374 XXX

682680 10 3 | ONEOK INC....ouvouiierrireriicireesseiseisesisss st 12/14/2018.. VTHOUS. ..ottt 34,188.000 2,097,128 XXX

718549 20 7 |PHILLIPS 66 PARTNERS LP. 12/17/2018.. CITIGROUP GLOBAL MARKETS INC/. 21,186.000 1,002,861 XXX

726503 10 5 | PLAINS ALL AMERICAN PIPELINE L.....o.vouiirerinerieeieniseesenieesienienes 12/17/2018.. CITIGROUP GLOBAL MARKETS INC/. 87,797.000 2,011,424 XXX

822634 10 1 |SHELL MIDSTREAM PARTNERS LP 11/30/2018.. CITIGROUP GLOBAL MARKETS INC/ 26,288.000 505,050 XXX

86765K 10 9 [SUNOCOLP............. 12/03/2018........ CITIGROUP GLOBAL MARKETS INC/. 36,180.000 1,007,385 XXX

874696 10 7 |TALLGRASS ENERGY GP LP 12/17/2018........ CITIGROUP GLOBAL MARKETS INC/. 93,132.000 2,019,108 XXX

87612G 10 1 |TRIRESOURCES INC......cccovviiiiirirriinsinnisisisssiesesinnenes 12/14/12018.. Various 90,992.000 3,991,191 XXX

969457 10 0 |WILLIAMS COS INC.....ccoireuieniresansnsesensssesssrssssssssssssssesssessssssssssssesses 12/03/2018........ Various 97,831.000 2,503,073 XXX

9099999. Total - Common Stocks - INAUSHiAl AN MISCEIBNEOUS. ........cuiuiieieiei ettt ettt ss et sss et es s esses st sess eessessesseseeses s e s s seseesee 88 ee s b e o8 ee8eE e E 8o b LA e a8 o8 b b bbbt ses et s bt en st st 56,926,131 XXX | 0

Common Stocks - Parent, Subsidiaries and Affiliates

59188# 10 6 | Metropolitan Direct Property and Casuualty INSUrance ComMPany..................ceccecssmmmsrseesssssessssesne [ 06/28/2018........ [ e e e 2,000,000 XXX

9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. ... 2,000,000 XXX . 0
9799997. Total - Common Stocks - Part 3........ccccocvvecuieeciiennes 58,926,131 XXX ] 0
9799998. Total - Common Stocks - Summary Item from Part 5..........ccocevevviicsiiccsicniin, 1,140,765 XXX

9799999. Total - Common Stocks..........ccccueeee. 60,066,896 XXX ] 0
9899999. Total - Preferred and Common Stocks........ 60,066,896 XXX 0
9999999. Total - Bonds, Preferred and COMMON SEOCKS. ... iiiiieieie ittt ettt sehe | fesessees e s see s s e o0 s e 8 e o8 E 0 E L8 ehE 4L e E 8L 84818008 f 48R0 4LE et oL E L0 E s bR bbbttt ee fttsent et sen st en st ens bt senssnisnnres | crseniasina 1,960,341,261 XXX 5,008,458
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36225B QJ 0 |GINNIE MAE | GNMA | 7.000% 781357 .. | 12/01/2018. | Paydown ...16,852 169 17,153 10/15/2025.
36225B QL 5 |GINNIE MAE | GNMA 16.500% 781359.. .. | 12/01/2018. | Paydown 172 14,270 12/15/2025.
36225B QN 1 | GINNIE MAE | GNMA | 7.500% 781361 .. | 12/01/2018. | Paydown 351 .23,667 12/15/2025.
36225B QR 2 | GINNIE MAE | GNMA | 8.000% 781364 .. | 12/01/2018. | Paydown (2) 176 12/15/2030.
36225B QV 3 | GINNIE MAE | GNMA19.000% 781368.. .. [ 12/01/2018. | Paydown 2 .288 . 0. . 12/15/2019.
912828 3C 2 |UNITED STATES TREASURY.... 1 | 06/13/2018. | VAIOUS........eovrveererrerrereesseieerieniseseseens | cesvsesssesssssessssinens | eeens 19,417,148 | ... 20,000,000 | ..... 19,951,212 3,661 | oo | i 19,956,133 .| ....(538,985) | ......(538,985) | .....178,048 | 10/31/2022.
912828 A7 5 |UNITED STATES TREASURY.... o | 01/29/2018. | VAMIOUS........oovveeieieriiriiriisiissiiesiesiinins | ceevierienesseessninens | eeens 44,853,426 | ..... 45,000,000 | ..... 44,956,145 1,720 | e | e 44,963,028 ....(109,603) | ...... (109,603) | ....... 31,906 | 12/31/2018.
912828 B3 3 |UNITED STATES TREASURY.... oo | 04/11/2018. | VAMIOUS........oorveererrirririiniissiienierissies | ceevsenssesssseessssinens | eeens 64,702,683 | ... 65,000,000 | ..... 64,861,263 29,271 | oo | e 64,894,628 | (191,945) | ... (191,945) | .....574,504 | 01/31/2019.
912828 P9 5 |UNITED STATES TREASURY o+ [ 06/12/2018. [ VAOUS.......oovvereererevirrerieseeieneeieeenies | cenvssesssssssssssnsines | eeens 41,592,338 | ..... 42,000,000 | ..... 41,580,084 ....(137,690) (137,690) | .....304,158 | 03/15/2019.
912828 SH 4 |UNITED STATES TREASURY oo | 1172812018, | VAMOUS........oorvervirrirririiniissiiesieriseins | ceeveenssesssseessssinens | eeens 94,427,232 | ... 95,000,000 | ..... 94,546,088 ..(306,374) | ......(306,374) | ..1,023,166 | 02/28/2019.
912828 TC 4 |UNITED STATES TREASURY.... .. [ 10/02/2018. | CITIGROUP GLOBAL MARKETS INCI.... | cccoovvvereriirnriiins | cvvenas 3,955,773 | ....... 4,000,000 | ....... 3,939,696 (4,166) 06/30/2019.
912828 U9 9 |UNITED STATES TREASURY.... .. | 08/31/2018. | JP MORGAN SECURITIES LTD LDN...... | eververeervrincrirens | v 1,993,902 | ....... 2,000,000 | ....... 2,001,098 [(G1:) 1 IR IS 2,000,191 1 (6,289) | ..........(B, 12/31/2018.
912828 UL 2 |UNITED STATES TREASURY .1 12/31/2018. | CITIGROUP GLOBAL MARKETS INC!.... ...9,867,949 | .... 10,000,000 . .9,861,570 ..6,379 01/31/2020.
0599999. Total - Bonds - U.S. Govemment ...280,866,005 |....283,055,554 |....281,747,331 282,154,678 0 |.(1.288,673) XXX
Bonds - All Other Government
056732 AJ 9 |BAHAMAS COMMONWEALTH OF D|{ 01/11/2018. | Various...........ccoevenecr 535,750 500,000 | .......... 515,000 (56) 11/21/2028.
221597 BR 7 |COSTA RICA REPUBLIC OF.. D| 01/25/2018. | STANDARD CHARTERED BANK. ,000,000 .980,000 6,545 01/26/2023.
221597 BS 5 |COSTA RICA REPUBLIC OF...... .. | D] 01/26/2018. | STANDARD CHARTERED BANK. ..500,000 485,000 3,305 04/30/2025.
682051 AC 1 |OMAN SULTANATE OF GOVERNMENT. .| D] 01/10/2018. | BANK OF AMERICA N.A ..500,000 499,135 2 ( 06/15/2026.
760942 BC 5 |URUGUAY ORIENTAL REPUBLIC OF... B | 08/14/2018. JEFFERIES & COMPANY INC.......ccoe. ..736,000 793,736 263 ....(86,084) 03/15/2028.
900123 CA 6 | TURKEY REPUBLIC OF 3.250% 03/23/2. C|09/10/2018. ..500,000 | . .420,000 5,897 ....(46,821) 03/23/2023.
1099999. Total - Bonds - All Other GOVEMMENt........c.vvvsvsssvsvssssrsrssisss s | 36598/050 | . 3,736,000 | ...... 3,692,871 | 03,713,874 | 00 9467 | 6,489 | o0 [ 15,956 | ..0o.....1,104 | ..........3,666,895 | ..... ...(138,845) XXX
Bonds - U.S. States, Territories and Possessions
13062T H8 0 |CALIFORNIA STATE OF 4.250% 08/01/33........ .1 10/18/2018. | Call  100.0000..........ccorvrieririiririnniis | cerrreriererneernninens | evereees 130,000 | .ocrveeee 130,000 | .ocvvenee 132,224 0 [ | e 130,000 | s | e | e 0 08/01/2033.
452151 LF 8 |ILLINOIS STATE OF 5.100% 06/01/33. .| 12/17/2018. TOUS ..o | sreviseeesiseesseeessiens | eeens 12,803,110 | ..... 13,500,000 | ..... 13,197,755 | ... 13,207,636 | ..ooovvvrvrrrrans | e 14,321 | s [ 14,321 ..(418,847) | . 06/01/2033.

'. 12/18/2018. [ Call  100.0000..

882721 3T 8 | TEXAS ST Texas St - Student Loan . .......4,500,000 | .......4,500,000 | ....... 4,388,355 5,208 .66,048 | ..... 310,625 | 08/01/2028.
1799999. Total - Bonds - U.S. States, Territories & POSSGSSIOHS ........................................................... 17,433,110 | ... 18,130,000 | ..... 17,718,334 | .......17,766,380 | .0 | 19529 | oo [, 19,529 (352,799)| ..... 987,203 XXX
Bonds - U.S. Special Revenue and Special Assessment

000000 00 0 |SUMMARY ADJUSTMENT.......ccocrmurrmrmrrrrirerinns .. | 12/31/2018. | Various. . 9 .9 9 . 0 e [

106214 DX 4 |BRAZOSRIVER AUTH TEX 5.050% 11/01/18... | .. | 11/01/2018. [ MALUFIY.......cooereererereriniircienisnrenieeirerenes | cenreiernniseeesisenens | cvene 28,500,000 | ..... 28,500,000 | ..... 28,267,550 28,500,000 . .0 ]..1,439, 11/01/2018.

10623N  AZ 8 |BRAZOS RIVER TEX HBR NAV DIST........cccvvvnnee ..107/15/2018. | Call ~ 102.000f [RES (UORRRIIRIR IO 5,100,000 | ....... 5,000,000 | ....... 4,907,300 | ..cceec.id,925,857 | oo | e 1,599 | s e 1,899 | | 4,927,456 , R X , 05/15/2033.

13033A CE 9 |CALIFORNIA HEALTH FACS FING AU ..110/01/2018. | Redemption ~ 100.0000..........cecrerrerane | corverrmrrrererisriesirens | 20eeer.610,000 | .........610,000 | .......... 593,109 10/01/2023.

254845 GF 1 |DISTRICT OF COLUMBIA WTR&SWR A. ..|10/01/2018. [ Call ~ 100.0000.. crererreennsssssens [ e | 014,700,000 | .....14,700,000 | ... 15,229,767 10/01/2039.

25484) AN 0 |DISTRICT COLUMBIA REV - GEORGE.. ..110/01/2018. | Call  100.0000.........cccoreerermrerrrirrirreiis | ceerrrererseesssnisneinens | 006,195,000 | .......6,195,000 | ....... 6,311,280 04/01/2036.

30711X C2 8 |FANNIE MAE CONNECTICUT AVENUE ce | e | 1212612018, [ VAIOUS.....oovvrveerircrieriscierireieseeeiereninns [ evvevisninenisnseenns | oo 432,083 | ... 432,083 | ... 432,083 08/25/2030.
31283H NA 9 |FEDERAL HOME LOAN MORTGAGE COR .. | 12/01/2018. | Paydown

FHLMC 7.5 363 363 12/01/2030.

31283H NE 1 |FEDERAL HOME LOAN MORTGAGE COR.... .. | 12/01/2018. | Paydown 8 8 10/01/2030.
3128MJ 4C 1 |FEDERAL HOME LOAN MORTGAGE COR .. | 12/01/2018. | Paydown 694,418 721,797 06/01/2048.
3132XV 3J 0 |FEDERAL HOME LOAN MORTGAGE COR .. | 12/01/2018. | Paydown 524,719 533,676 01/01/2048.
3132XV EY 5 |FEDERAL HOME LOAN MORTGAGE COR .. | 12/01/2018. | Various .943,736 12/01/2047.
3132XW  ZJ 3 |FEDERAL HOME LOAN MORTGAGE COR.... .. | 12/01/2018. | Various 289,975 02/01/2048.
31402C 5L 2 |FEDERAL NATIONAL MORTGAGE ASSO FNMA | .. | 12/01/2018. | Paydown

eso L i | 4T84 ATBA | 4,587 12/01/2031.

31406Q 3F 1 |FEDERAL NATIONAL MORTGAGE ASSO........... .. [ 12/01/2018. | PaydOown.........ccovveririniicseicciieninciiniis | vevireriseessseisnninens | s 1,062,985 | ......1,062,985 | ....... 1,105,754 08/01/2047.
3140GS PD 8 |FEDERAL NATIONAL MORTGAGE ASSO. .. | 12/01/2018. | Paydown .676,902 09/01/2047.
3140H3 7J 9 |FEDERAL NATIONAL MORTGAGE ASSO. .. | 12/01/2018. | Paydown . .821,957 04/01/2048.
3140H5 JUN 2 |FEDERAL NATIONAL MORTGAGE ASSO........... + | 12/01/2018. | PAYAOWN. ... | cenrsenieneseessnnnens | e 493,104 | 1000493,104 | e 508,301 01/01/2048.
3140HK 4Z 8 |FEDERAL NATIONAL MORTGAGE ASSO........... .. | 12/01/2018. | Paydown 07/01/2048.

3140J7 UR 4 |FEDERAL NATIONAL MORTGAGE ASSO. .. | 12/01/2018. | Paydown . 0. 12/01/2047.

3140J7 XW 0 |FEDERAL NATIONAL MORTGAGE ASSO. .. | 12/01/2018. | Paydown . (29,580) 0. 01/01/2048.

3140J8 AL 7 |FEDERAL NATIONAL MORTGAGE ASSO........... .. [ 12/01/2018. | Paydown.........ccooverieiiniiseicciienieciiniis | vevireriseessssisseinens | oenens 1,635,085 | ......1,535,085 | ....... 1,538,803 | ...........1,5638,803 | ..coovvoiriris | v (3,718) , . ,535, . , 06/01/2046.
3140Q8 AH 8 |FEDERAL NATIONAL MORTGAGE ASSO........... o 12/01/2018. [ VAMOUS.......oovririiiriereiirieeiserniseniens | seeerisersnssseennninee | evvnees 1,260,873 | ....... 1,260,873 | ....... 1,298,699 (37,826) , 12/01/2047.
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31418C UB 8 |FEDERAL NATIONAL MORTGAGE ASSO . [ 12/01/2018. | Paydown 655,395 | ..........655,395 | .......... 671,165 | ... 871,165 | s | eeeend(1,770) | s | e (15,770) | ovvvocvrriennne ....655,395 . 0 02/01/2048.
31418C XN 9 |FEDERAL NATIONAL MORTGAGE ASSO .. | 12/01/2018. | Various. 321,895 | ..........321,895 | ......... 325,227 ...325,227 (3,332) ....321,895 06/01/2048.
373539 G5 8 |GEORGIA ST HSG & FIN AUTH GEORGIA .| 05/01/2018. | Call
HOUSIN 235,000 235,000 | .......... 235,000 | .oooovienen 235,000 | ..ovoeiirriiein | e (V1 SOOI ISV 235,000 | .oovvoiirriiens | e | e (V1N I 3,917 | 06/01/2030.
41524C AU 8 |HARRISON CNTY W VA CNTY COMMN County |.. | 06/04/2018.|Call ~ 100.0000..........c.cocrvvererereee
Com L [ | o 5,000,000 | ....... 5,000,000 | ....... 5,000,000 | ........... 5,000,000 | .oooucvvrerirerirnee [ e (V1 RO I 5,000,000 | .cvoorvrrerenins | cererienieeins | e 0. 174,931 | 10/15/2037.
43232E  BX 6 |HILLSBOROUGH CNTY FLAHSGFIN.........c....... .| 07/01/2018. | Redemption ~ 100.0000...........cvrvrmrverens | corrrerrmeirseirinninnens | cevereens 215,000 | .......... 215,000 | .......... 210,556 | .ooocrenee 212,652 |....... 2,348 2,348 | oo | i 215,000 | .oovvuieriiens | e | e (V1N I 7,719 | 01/01/2039.
442348 3V 8 |HOUSTON AIRPORT SYSTEM Houston TX Airpor| .. | 08/20/2018. | Call ~ 100.0000............ccoeverrernccn
.................................. 2,000,000 | .......2,000,000 | .......1,951,160 | ...........1,958,758 |....... 611 611 v 1,959,369 | i | ...40,631 | .........40,631 | .....124,972 | 07/01/2039.
442348 3W 6 |HOUSTON AIRPORT SYSTEM HOUSTON TX .1 08/20/2018. [ Call  100.0000..........cuveerrrerrirees
ARPOR L e | 214,750,000 | .....14,750,000 | .....15,396,208 | .........14,800,184 | .....ccccoccririens | crereen(50,184) | oo | e (50,184) | .o | v 14,750,000 | ..voocververenns | cevrrerrseernenns | ceverirseennennd0 | e 921,670 |07/01/2034.
45200F KQ 1 |ILLINOIS FINANCE AUTHORITY lllinois Fina....... ..|10/01/2018. [ Call ~ 100.0000.. (4,539) | oo | e 1,500,000 10/01/2025.
45200F KR 9 |ILLINOIS FINANCE AUTHORITY lllinois Fina .. 10/01/2018. | Call (8,406) . 3 10/01/2026.
45200F KS 7 |ILLINOIS FINANCE AUTHORITY lllinois Fina .| 10/01/2018. | Call 3,415,000 | ... (7,858) 10/01/2027.
45200F SX 8 [ILLINOIS FINANCE AUTHORITY lllinois Fina....... ..107/01/2018. [ Call ~ 100.0000.. cevrnreensssssnnns | | 00n 11,750,000 | 11,750,000 | ..... 12,829,590 | ... 11,821,632 | ..oveovvvvvriinnns | e 71,632) [ o [ (71,632) | ovvoovrriinne JUPS SRS PTORPOOOPN ESVOPPPORPORPOOON | N IOV 734,375 | 07/01/2038.
45202Q CD 3 |ILLINOIS FIN AUTH STUDENT HSG .| 11/13/2018. | CITIGROUP GLOBAL MARKETS INC/.... | .ccooveverneerrrineriiens | cvvennd 8,877,269 | ....... 8,380,000 | ....... 8,232,356 3,395 B 623,486 10/01/2043.
462590 JJ 0 |IOWA STUDENT LN LIQUIDITY CORP.. ..|12/01/2018. | Call  100.0000.. , vn1,155,000 | ... 1,155,000 0 12/01/2023.
462590 JK 7 |IOWA STUDENT LN LIQUIDITY CORP.. .1 12/01/2018. | Call  100.0000.........cooreererrerrrirrriieiies | rererererneessnisnrsiens | cvvenne 1,155,000 | ....... 1,155,000 | ....... 1,155,000 0 . 12/01/2024.
462590 JM 3 |IOWA STUDENT LN LIQUIDITY CORP .| 12/01/2018. | Call  100.0000.. 2,295,000 2,295,000 | ....... 2,295,000 | ........... 0 [ oo [ v, 2,295,000 12/01/2026.
462590 JN 1 |IOWA STUDENT LN LIQUIDITY CORP................ .1 12/01/2018. | Call ~ 100.0000.........ccooererrurriinriiiniis | rerirererseessniseniiens | cvvenne 1,155,000 | ....... 1,155,000 | ....... 1,155,000 | ........... 1,155,000 [ .oooverncerrrinins | verereereeinenins (V1 OO I 1,155,000 [ ..o | e 12/01/2027.
46613P L8 7 |JEAFLAWTR & SWR SYS JACKSONVILLE .| 03/22/2018. | Tax Free Exchange...
ELECT L [ | e 5217915 | ....... 5,000,000 | ....... 5,592,700 | .....c..... 5,232,811 | oo | e (14,897) | ..cveveererinee | e (14,897) | ovvoeeercris | e 5,217,915 | oo | e 10/01/2032.
46613P M6 0 |JEA FLAWTR & SWR SYS JACKSONVILLE .| 03/22/2018. | Tax Free Exchange............ccocuuunce
ELECT L L | s 3,764,107 | ....... 3,615,000 | ....... 4,019,663 | ........... 3,774,286 | ..ccovvvrvvers | e (10,179) [ v | e (10,179) | vevvvveeericins | s 3,764,107 | oo | cevrerineinniiens | v 0 [ 85,856 | 10/01/2033.
50943P CE 7 |LAKE CNTY OHIO Lake County OH Hospital F..... .| 08/15/2018. | Call  100.0000.. ...833,886 | ....... 483 483 08/15/2024.
546593 AE 4 |LOUISVILLE & JEFFERSON CNTY KY.......cccovnnee .1 02/01/2018. | Call  100.0000..........cocemerererereememirrerens | cevvreerireeirsnisnennnns | +..10,000,000 | .....10,000,000 | .......9,926,100 | ...........9,942,781 | ....... 840 840 02/01/2037.
549310 VC 1 |LUCAS CNTY OHIO LUCAS COUNTY OH .| 03/22/2018. | Tax Free Exchange...
PROMEDIC || e | 020,036,320 | .......5,000,000 | ....... 5,086,200 (2,006) 11/15/2029.
57563R GR 4 |MASSACHUSETTS EDL FING AUTH .1 07/01/2018. | Call  100.0000.........ccocrvrerererreririrrrrans | cervrerirereseessrinnens | cerenern395,000 | .........355,000 | .......... 355,000 0 01/01/2028.
57583T BW 0 |MASSACHUSETTS ST DEV FIN AGY M. .| 09/27/2018. | Call ~ 100.0000..
DEVELOPM L L | e 2,000,000 | ....... 2,000,000 | ...... 1,991,700 368 11/01/2027.
57586N XX 4 |MASSACHUSETTS ST HSG FIN AGY.... .| 11/01/2018. | Call ~ 100.0000.. 95,000 95,000 | . ...95,000 95,000 0 12/01/2035.
57586N XY 2 |MASSACHUSETTS ST HSG FIN AGY.... ..| 11/01/2018. [ Call ~ 100.0000.. ...45,000 0 12/01/2040.
57587A DN 5 |MASSACHUSETTS ST HSG FIN AGY.... .1 09/17/2018. | Call  100.0000.........cccccourererimrirririnrins | cerrrerirerermeesrnennns | verernen910,000 | i 910,000 | .......... 910,000 0 12/01/2034.
57587A DP 0 |MASSACHUSETTS ST HSG FIN AGY.... .1 09/17/2018. | Call ~ 100.000 vereern 180,000 | . .780,000 0 12/01/2039.
576047 MX 9 |MASSACHUSETTS ST WTR POLLN ABA.. .. 08/01/2018. | MALUFitY.........oocverririicriciciierieniicniins | cververiseneseeeseennns | 210,000,000 | ... 10,000,000 | ..... 11,400,700 | .........10,068,242 | ......cccoovvrrvers | wereennn(68,242) | cooiviiirns [ (68,242) 08/01/2018.
592646 B4 4 |METROPOLITAN WASHINGTON D C AR............ .. 10/01/2018. | Call ~ 100.000 [SOTUSTPOTUPTORTO DURPPURIRTRRORPRRPTR IR 4,000,000 | ... 4,000,000 | ....... 3,904,920 3,582 | oo | 003,943,253 | i | 00056747 | ... 56,747 | ... 10/01/2027.
59333P TW 8 |MIAMI DADE CNTY FL AVIATION RE.... ..110/01/2018. | Call  100.0000.........ccoomrvrrmrrrinmiiiniies | v | v 1,900,000 | ....... 1,900,000 | ....... 1,981,681 (9,905) [ 1oooevrreerirens | v 1,900,000 | ...oourveerrnnns | erverieniirenes | cevenrrreninenn0 [ 104,500 | 10/01/2026.
59465H RZ 1 |MICHIGAN STATE HOSPITAL FINANC.. .. | 04/05/2018. | MORGAN STANLEY & CO 5,624,850 | .......5,000,000 | ....... 5,784,800 | ..........5,593,781 | .ccoovirrcrrerns | worerens(19,449) | oo | e (19,449) | oo 5,574,333 | ..o | 00080,617 | .. 50,517 | . 100,000 | 11/15/2032.
645780 EP 8 |NEW JERSEY ECONOMIC DEVELOPMEN ..101/25/2018. [ Call ~ 102.0000..........ccreverrrrermrirerrnirens | werersnseirerssnnnens | 210,200,000 | .....10,000,000 | ....... 9,969,300 118 . 9,983,216 | ..coovvivciienn | 0 16,784 | 16,784 | L 313,750 | 11/01/2025.
646080 HH 7 |NEW JERSEY ST HIGHER ED ASSIST. o | 12/31/2018. | VAMIOUS........cvverireririiniisiiseiieriesiinnins | cverieniseessssiensnnens | 108,170,000 | ......8,170,000 | ....... 8,170,000 | ..oeveree.8,170,000 | .oovovvirririis | e | vereneernsninnns | veverneenennnnns 0 v | e 8,170,000 | .cveovvererrrenins | werrverrerineens | crverirerirnennd0 | 227,292 | 06/01/2030.
66285W MB 9 |NORTH TEXAS TOLLWAY AUTHORITY.... .| 01/02/2018. | Maturity 4,419,944 | i | (34,944) | ... (34,944) | ... 131,550 | 01/01/2025.
66285W MH 6 |NORTH TEXAS TOLLWAY AUTHORITY. ..101/01/2018. | Call . 8,450 | 01/01/2025.
762315 HU 6 |RHODE ISLAND ST STUDENT LN AUT .1 05/15/2018. | Call  100.0000.........ccccrureerermrirririrriis | cerrrerrrenirseesennnnes | w0, 765,000 | .......4,765,000 | .......4,765,000 | .....c.....4,765,000 | ..coovvevremerne [ eormrrmmriinernen | cervnernerinnes | cvrvnernenineeenns0 | e [ e 765,000 | v | cevverenineins | e | s 127,530 | 06/01/2028.
773021 AB 6 |ROCKDALE CNTY GA DEV AUTH Rockdale .| 06/01/2018. | Call ~ 100.0000..
Count 280,729 |01/01/2034.
796842 DF 6 | SAN BERNARDINO CNTY CALIF SING .| 11/01/2018. | Call ~ 50.3442 revenenen85,000 .(42,207) | 05/01/2031.
798111 AV 2 | SAN JOAQUIN HILLS CALIF TRANSN < 01/01/2018. [ MAUFY.......coeeerereeisererieeieeeenis | e | e 27,000,000 | ..... 27,000,000 01/01/2018.
875124 BP 3 | TAMPA BAY WTR FLA Tampa Bay FL Water Uti.. | .. | 10/01/2018. | Call  100.000( cerrnssnees [ e | 10,760,000 | ..... 10,760,000 10/01/2038.
876385 EA 9 | TARRANT CNTY TEX HEALTH FACS D.... .| 09/01/2018. | Redemption  100.0000 rever450,000 ..450,000 513,833 09/01/2024.
917565 HP 1 |UTAH TRANSIT AUTH Utah Tran Auth Sales T.... | .. | 06/15/2018. | Call  100.0000 ,000,000 | .......5,062,550 06/15/2038.
928827 DH 4 |VOLUSIACNTY FLAARPT SYS......ccoovmrimrranns .. | 10/01/2018. | Maturity vt | s | s 2,165,000 | ........ 2,165,000 | ....... 2,520,710 10/01/2018.
929833 AM 3 |WACO TEX EDL FIN CORP WACO .| 03/01/2018. | Redemption  100.0000...............
EDUCATIONALF || s | o 2,250,000 | ....... 2,250,000 | ....... 2,348,258 | ........... 2,252,549 | ..oovvvvririians | s (2,549) (2,549) | oo | e 2,250,000 | ovooverriienins | v | s (V] I 56,250 | 03/01/2028.
93978E A9 3 |WASHINGTON ST HLTH CARE FACSA.............. .. | 04/01/2018. | VAMIOUS........ccvverrirrirriiniinniiciiesiesisnnis | cveveesisseesssssssensiens | ovvenne 1,530,000 | ....... 1,500,000 | ....... 1,500,000 | ........... 1,500,000 [ ..oovereeerrrinens | vevereereeinenins (V1 OO I 1,500,000 [ ..ooouvemrrrens | evrreereernenns | eeevrerienienns 0] 69,375 | 10/01/2033.
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956597 BQ 0 |WEST VIRGINIA ST BLDG COMMN .107/01/2018. | Redemption  100.0000..........cccoevvecveriee | conmrverssneenssmnenssnies | coveeee 1,305,000 | ....... 1,305,000 | ......1,278,404 | ........... 1,303,615 [ .ovvevvceeviennns | e 1,385 1,385 | .oovevcceciinies | e 1,305,000 | oo 07/01/2018.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments.... : ....256,749,862 |....254,936,608 |...243,004,445 | ...... 256,114,579 | o0 | o (647,385) | ..o 0 o (647,385) | ..o | 255,467,209 | v 0 XXX
Bonds - Industrial and Miscellaneous
00115* AA 0 |AES ILUMINALLC 6.000% 03/26/32.... . [ 12/31/2018. | Redemption ~ 100.0000 . 197,227 . 171,847 25,380 03/26/2032.
00206R FG 2 |AT&TINC 7.125% 12/15/31............. .| 11/23/2018. | Tax Free EXchange...........cccueevvevrerenens 8,000,000 2,198 12/15/2031.
002824 BF 6 |Abbott Laboratories 3.750% 11/30/2 . [ 10/28/2018. | Various..............cco..... ......3,217,000 (798) 11/30/2026.
00774M AB 1 | AERCAP IRELAND CAPITAL LTD.. 12/17/2018. | CITIGROUP GLOBAL MARKETS INC/.... 10,645,000 4,450 07/21/2027.
01749B AA 7 |ALLEGROCLO I LTD ALLEG_17-2A.. . | 10/31/2018. | Various 10,000,000 0 01/16/2030.
02155F  AA 3 |ALTICE USFIN | CORP.......cccccvrrrrurne . | 12/31/2018. | Various. 0 07/15/2023.
02155F AA 3 |ALTICE USFIN | CORP 5.375% 07/15/23 .. | 10/18/2018. | Various. 0 [ eovrereveeennies | rvrrrnrnnn 133,000 | oo 07/15/2023.
02155F  AC 9 |ALTICEUSFIN I CORP......cccoevvrirrrrirriririreininns . | 12/31/2018. | Various. 0 05/15/2026.
02155F AC 9 |ALTICE USFIN I CORP 5.500% 05/15/26 . [ 10/18/2018. [ Various..............ccceun.. 951 05/15/2026.
02377A  AA 6 |AMERICAN AIRLINES 3.700% 10/01/26.. . [ 10/01/2018. | Redemption ~ 100.0000 0 10/01/2026.
02378* AA 8 |AMERICAN AIRLINES 2017-2 CLASS .| 10/15/2018. | Redemption  100.0000 0 10/15/2023.
03232P AD 0 |NEW AMETHYST CORP 5.625% 07/15/22 .| 10/26/2018. [ Call ~ 102.8130............. 0 07/15/2022.
03523T AP 3 |ANHEUSER-BUSCH INBEV WORLDWIDE . [ 10/09/2018. | BARINGS 6,451,716 | ....... 5,700,000 424 01/15/2040.
05330A AA 5 |RUTA DEL MAIPO SOCIEDAD CONCES 12/15/2018. | Redemption ~ 100.0000..........cccvvermerenne
AUTOPISTA L L 931,407 931,407 | .......1,005,920 | ............964,606 | ...coocoovrmrririrs | cornns (R EEI) N IO (33,199) | oo 06/15/2022.
05508R AE 6 |B&G FOODSINC 5.250% 04/01/25. . [ 11/06/2018. | Various..............cc...... 2,664,900 | ....... 2,820,000 | .......2,848,200 | ........ 2,847,718 | .ccoovvrvvrriverins | v (3,922) (3,922) 04/01/2025.
05547W AG 3 |BARCLAYS COMMERCIAL MORTGAGE S . | 12/15/2018. | Paydown 0 11/15/2034.
05547W AJ 7 |BARCLAYS COMMERCIAL MORTGAGE S . [ 12/15/2018. | Paydown 0 11/15/2034.
05607D AJ 6 |BXTRUSTBX_17-SLCT 3.855% 07/15/3 . | 11/15/2018. | Paydown (474) 07/15/2034.
05990T AU 1 |BANC OF AMERICA FUNDING CORPOR .. | 12/01/2018. | Paydown 0 02/01/2037.
06051G  GL 7 |BANK OF AMERICA CORP  3.705% 04/24/28.... | .. | 11/14/2018. | GOLDMAN SACHS & COMPANY........cccc. | oovereererenirneriens 13,287,680 04/24/2028.
07331Q AA 5 |BAYVIEW OPPORTUNITY MASTER FUN.. . | 12/28/2018. | Paydown 822,244 06/28/2053.
07333A AA 8 |BAYVIEW OPPORTUNITY MASTER FUN.. [ 12/28/2018. [ PaydOWN...........oovieciiiiriniisniciieniens [ e | s 1,725,578 05/28/2069.
077454 AG 1 |BELDENINC 5.250% 07/15/24 .| 03/14/2018. [ Call ~ 105.9000............. 529,500 07/15/2024.
11134L  AG 4 |BROADCOM CORP 3.875% 01/15/27.. .| 02/21/2018. | Tax Free Exchange, 10,498,751 01/15/2027.
12433P  AJ 5 |BXTRUST BX_17-APPL  3.855% 07/15/3 . | 11/15/2018. | Paydown ..210,527 ..210,527 07/15/2034.
124857 AT 0 |CBSCORP 3.375% 02/15/28 . [ 12/13/2018. [ Various...........c.ccocvene. 6,387,940 ,000,000 02/15/2028.
125150 AV 6 |CD COMMERCIAL MORTGAGE TRUST C .| 11/13/2018. | MORGAN STANLEY & CO. 3,632,080 | ...... 3,750,000 05/01/2050.
125910 AH 6 |COMM MORTGAGE TRUST COMM14-UBS.. .| 11/13/2018. | BARCLAYS CAPITAL INC 839,257 03/01/2047.
125010 AJ 2 |COMM MORTGAGE TRUST COMM14-UBS.. . [ 11/13/2018. | UBS SECURITIES LLC 1,086,425 03/01/2047.
125910 AL 7 |COMM MORTGAGE TRUST COMM14-UBS.. .| 11/13/2018. | BARCLAYS CAPITAL INC 592,785 (549) 03/01/2047.
12636Y AA 0 |CRH AMERICA FINANCE INC.... . | 12/14/2018. | BARCLAYS CAPITAL INC 4,159 05/09/2027.
126694 3B 2 |CWHL_06-8 CWHL 2006-8 1A1 . [ 12/01/2018. | Paydown 32 05/01/2036.
12702 AA 4 |CVS PASSTHROUGH TRUST 3.9 . [ 12/10/2018. | Redemption ~ 100.0000 . 0 10/10/2039.
15033E AA 6 |CEDAR FUNDING LTD CEDF_18-9A. 07/09/2018. | BANK OF AMERICA N.A.......covvvvririinnn. 0 04/20/2031.
161175 BJ 2 | CHARTER COMMUNICATIONS OPERATI. . [ 12/13/2018. [ Various.............ccccven.. 1,453 02/15/2028.
16411Q AA 9 |CHENIERE ENERGY PARTNERS LP. .| 07/26/2018. | Tax Free Exchange, 0 10/01/2025.
165167 CQ 8 |CHESAPEAKE ENERGY CORPORATION. . [ 11/28/2018. [ Call ~ 104.2440............. 21,963 12/15/2022.
17322A  AF 9 |CGCMT_14-GC19 4.345% 03/01/47.... . [ 11/13/2018. | BANK OF MONTREAL........evvvrevrrirriinne (2,598) 03/01/2047.
17322A  AG 7 |CGCMT_14-GC19 4.805% 03/01/47 .| 11/13/2018. | BANK OF MONTREAL........ocovoeverriririnns . (1,429) 03/01/2047.
17322A  AH 5 |CGCMT_14-GC19 5.058% 03/01/47.... .| 11/13/2018. | BANK OF MONTREAL........ccoveerrvnrrrns 774,062 (58) 03/01/2047.
18451Q AH 1 |CLEAR CHANNEL WORLDWIDE HOLDI . 101/09/2018. | CREDIT SUISSE SECURITIES USALL....
7.625% 03 983,750 | ....... 1,000,000 22,500 03/15/2020.
18538R AH 6 |CLEARWATER PAPER CORP 5.375% 02/01/25] .. | 09/07/2018. | Various............ccc....... 518,000 ..565,000 0 02/01/2025.
20467B AB 5 |COMPRESSCO PARTNERS LP .| 10/10/2018. | PUBLIC JOINT STOCK COMPANY CRE. 932,500 | ....... 1,000,000 | ..........986,473 | .............942,500 | ......47,944 | ... 1,392 | oo | s 49,336 | ..o 08/15/2022.
233066 AC 1 |DBGS MORTGAGE TRUST DBGS_18-BlI... . | 12/15/2018. | Paydown 37 05/15/2035.
233066 AE 7 |DBGS MORTGAGE TRUST DBGS_18-BlI... .. | 12/15/2018. | Paydown 824 05/15/2035.
23312)  AK 9 |DEUTSCHE BANK COMMERCIAL MORTG . [ 11/13/2018. | JP MORGAN SECURITIES LTD LDN...... (9,156) 06/01/2050.
247126 AJ 4 |APTIVCORP 4.150% 03/15/24 .| 12/14/2018. | JEFFERIES & COMPANY INC................. 646 03/15/2024.
247367 AX 3 |DELTA AIR LINES 2002-1 CLASS G .| 01/02/2018. | Redemption ~ 100.0000 557 01/02/2023.
26249M AN 7 |DRYDEN SENIOR LOAN FUND DRSLF. 10/04/2018. | SOCIETE GENERALE.........ccosvveirurirnnes 0 01/15/2031.
37045X BW 5 | GENERAL MOTORS FINANCIAL CO IN .1 03/01/2018. | Various..............cc...... 439 04/13/2024.
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38141G WB 6 | GOLDMAN SACHS GROUP INCTHE .. 12/13/2018. | GOLDMAN SACHS & COMPANY......c.ccc. | covverrermrrmnriverirens | cvveensd 4,758,150 | ....... 5,000,000 | ....... 5,085,200 | ...........5,081,241 (8LA78) | oo | v 5,072,763 | ..(314,613) ] ... (314,613) 267,896 | 01/26/2027.
38141G WU 4 | GOLDMAN SACHS GROUP INCTHE..... . | 10/25/2018. | Rabobank - London ...4,982,500 4,982,500 2,085 . . 02/23/2023.
46645G AE 8 |JP MORGAN MORTGAGE TRUST JPMM .. | 12/01/2018. | Paydown .107,318 B07 [ .oveevviriiens | e 107,925 [ i [ 10/01/2045.
48667Q AN 5 | KAZMUNAYGAS NATIONAL CO JSC..... D| 02/23/2018. | CITIGROUP GLOBAL MARKETS INC/.... ..9,235,770 137 04/19/2027.
501044 CR 0 |KROGER CO THE 5.000% 04/15/42 .. | 02/26/2018. | STIFEL NICOLAUS 1,993,220 21 | | 001,993,886 | v | e . . 04/15/2042.
501044 DJ 7 |KROGERCO THE 3.700% 08/01/27 .| 12/13/2018. | SEA PORT GROUP LLC ..4,197,522 206 ..(237,660) | . 08/01/2027.
50152# AL 1 |KWIKTRIPINC 4.080% 05/24/37.... .. | 11/24/2018. | Redemption  100.0000 281704 | 281704 | [ s 0 05/24/2037.
50247W AB 3 |LYB INTERNATIONAL FINANCE II B. D|02/26/2018. | CREDIT SUISSE SECURITIES USAL.... ..3,477,950 304 03/02/2027.
52524V AQ 2 |LEHMAN XS TRUST LXS_07-15N.. . | 12/26/2018. | Paydown ,504,296 1,073,241 (25,796) 08/26/2047.
526057 CB 8 |LENNARCORP 4.750% 11/29/27.... .. | 06/11/2018. | Tax Free Exchange ,295,000 ..1,295,000 0 11/29/2027.
561233 AA 5 | MALLINCKRODT INTERNATIONAL FIN. C| 11/28/2018. [ VAMIOUS........cvvrverrierieniieeiieriesissneisniens | criresessessssssesinenins | cesneenns 317,390 ..352,000 .352,000 32,560 08/01/2022.
561233 AC 1 |MALLINCKRODT INTERNATIONAL FIN. D| 11/07/2018. | Various. 82,000 ..100,000 94,625 | i 81,750 | 013,518 | 883 | | s 13,971 | 04/01/2025.
59284M AD 6 |MEXICO CITY AIRPORT TRUST........ D | 12/24/2018. | Call 101.4381.........ovvveirierieriiriiisniseiis | verireseseesssissniens | v 1,352,170 ,333,000 | .......1,324,975 43 07/31/2047.
61691P AA 8 |MORGAN STANLEY CAPITAL | TRUST. .| 08/13/2018. | MORGAN STANLEY & CO ....2,000,000 | ....... 2,000,000 0 11/15/2034.
62854A AN 4 |MYLANNV 3.950% 06/15/26....... D|12/13/2018. | MORGAN STANLEY & CO. 0,800,000 | ..... 10,725,416 6,747 06/15/2026.
64110L AP 1 |NETFLIXINC 4.875% 04/15/28.... .. | 11/13/2018. | Tax Free EXChange.........ccocevurivvirnrennins 11,790,000 | ... 1,790,000 | ....... 1,790,000 35,800 04/15/2028.
65339K AT 7 |NEXTERA ENERGY CAPITAL HOLDING... v |+ [ 04/06/2018. | VATIOUS.......coveverrvererrirerierineirerineineresienes | reninsississinesssinnens | oones 10,201,215 | ..... 10,500,000 10,470,180 628 05/01/2027.
67054L AB 3 |NUMERICABLE GROUP SA 6.000% 05/15/22... | C | 08/15/2018. | Call ~ 103.0000.. ......1,030,000 ,000,000 | .......1,000,000 0 05/15/2022.
68163P AA 2 |OLYMPUS MERGER SUB INC.......cccovvvvmrrerins .. | 12/07/2018. | Rabobank - LONAON...........cveevrreereinins | ceereriernineiernninns | e 422,500 | ......... 500,000 | .......... 492,895 1,792 10/15/2025.
68389F CG 7 |OPTION ONE MORTGAGE LOAN TRUST . [ 12/26/2018. | Paydown
oomMLT200 L s | 7,984 | i 7,984 v 7,969 7,984 | ... 0 7,984 08/25/2032.
69327R  AH 4 |PDC ENERGY INC 5.750% 05/15/26................. . 1 07/25/2018. | Tax Free Exchange..........covvvvevnieninnns 12,260,000 | ....... 2,260,000 | ...........2,260,000 |.....ccoccrvrennccn 0 05/15/2026.
714295 AC 6 |PERRIGO FINANCEPLC 3.900% 12/15/24....... C|02/14/2018. | CREDIT SUISSE SECURITIES USA L.... | .ovvevvervcererviirirs | e 11,966,760 | ..... 12,000,000 | ..... 12,338,520 | .........12,317,386 | ..ccocovvrrrrrrnnns (5,258) 12/15/2024.
71645W AS 0 |PETROBRAS INTL FINANCE COMPANY... D| 06/06/2018. | Call 100.3892 rerernen. 167,650 | .........167,000 | . .145,708 142 01/27/2041.
71647N  AA 7 |PETROBRAS GLOBAL FINANCE BV. <o | D| 0B/06/2018. | VAIOUS......oocvvrrerererersarenerierisesessenssnians | cviesisesissssisssssensins | eesneenns 244,500 | ......... 300,000 | .......... 234,500 376 [ oo | evrreernenn 235,880 [ i | 1000 64,120 | e 05/20/2043.
723787 AF 4 |PIONEER NAT RES CO PIONEER NATURAL .| 02/27/2018. | MARKETAXESS CORPORATION...........
RESOU . 503,530 | .......... 500,000 | .......... 493,750 157 05/01/2018.
74958E AC 0 |RESIDENTIAL ASSET SECURITIES C RFMSI 200| .. | 06/06/2018. | VANOUS.........ccoervemrerererrereenereerirerereens
231,061 237,199 | oo 236,476 9,209 12/01/2036.
76119H AA 8 |RESIMAC MBS TRUST RESI_18-1A......cc.covvvunnc C|12/10/2018. | Paydown . 381,297 | i 381,297 | s [ s 0 11/10/2049.
78478E AA 6 | ST MARYS CEMENTINC 5.750% 01/28/27....... A | 08/16/2018. | STANDARD CHARTERED BANK.........cc. [ covvervrvnerverrerirnes | ereeen493,750 | ..........500,000 | .......... 501,625 (85) 01/28/2027.
79575@ AK 3 |SALTCHUK RESOURCES INC 4.270% 6/25/2028 | .. | 12/25/2018. | Redemption ~ 100.0000.........c.cccrerrmreee | verermrrnvirersesrirnns | v 125,000 | .........125,000 | ... 125,000 0 06/25/2028.
79575@ AL 1 |SALTCHUKRESOURCES INC.........ccccoouvriicrianne .| 09/02/2018. | Redemption ~ 100.0000 .125,000 0 09/02/2029.
83610) AA 4 |SOUND POINT CLOLTD 3.436% 04/15/31. ..107/09/2018. | BANK OF AMERICAN.A......c..ovvvvvrinnne ..4,000,000 0 04/15/2031.
84858@ AA 3 |SPIRIT AIRLINES 2015-1.......ccovvviiciiciciins . [ 10/01/2018. | Redemption ~ 100.0000..........cccosermmreres | wovrrvmrrrvrrirnrierirens | 0000 258,074 | ..........258,074 | .......... 258,074 0 04/01/2023.
848609 AA 1 |SPIRITS OF ST.LOUIS BASKETBALL. .. | 12/31/2018. | Redemption ~ 100.0000...........ccovvrvvrrene | comrevmrrrerrsrrenereenns | cereeennn93,415 | oei.93,415 | oo 93,415 | ... 0 03/31/2033.
85205T AF 7 |SPIRIT AROSYSTMS 5.250% 03/15/22 .1 06/29/2018. | Call  102.6250.........cccoeerirririinriiciis | e | v 1,026,250 , ..1,000,000 | ....coo.ec. 1,000,000 0 03/15/2022.
86358E KX 3 |STRUCTURED ASSET INVESTMENT LO.. .. | 12/26/2018. | Paydown 80,738 | .ocvvneeen 80,738 | . ...80,536 | ... 80,536 202 09/25/2034.
87246Y AC 0 |TIAA ASSET MANAGEMENT FINANCE .. | 04/06/2018. | WELLS FARGO & CO.............. 5,328,246 5,229,000 | ....... 5,386,033 | ........... 5,373,939 (5,129) 11/01/2024.
87264A AL 9 |T-MOBILE USAINC 6.625% 04/01/23.. .. | 04/01/2018. | VAMIOUS.........ovveurirrirriiriiniiieiienisssisnins | vevisesisseessssssnsnens | ovvenne 1,033,130 | ....... 1,000,000 | ....... 1,000,000 . 0 04/01/2023.
87612B BF 8 | TARGA RESOURCES PARTNERSLP... .. 10/17/2018. | Tax Free Exchange.........ccccouvevvinnennene .......5,000,000 | .......5,000,000 5,000,000 0 01/15/2028.
88031N  AA 5 | TENASKA ALABAMA Tenaska Alabama Partners. | .. | 05/03/2018. [ VaNIOUS..........ccccccouveririnniicniinciicnecinns v | s 1,250,729 ,176,039 ..1,198,720 (1,063) 06/30/2021.
881609 AZ 4 |ANDEAVOR 5.375% 10/01/22.......cccrvvenivirnrnnne .. | 10/02/2018. | Various. 35,000 | .ocoonnen 35,000 | .ocooneen 35,000 0 10/01/2022.
88327H AG 8 | THARALDSON HOTEL PORTFOLIO TRU............ o | 07/11/2018. | VAMOUS.........ovveriiciiririiniisniceiiesienins | cenverirereseessneiennns | cerernen 004,882 | i) 604,882 | ... 604,503 378 11/11/2034.
88327H AJ 2 | THARALDSON HOTEL PORTFOLIO TRU.. .| 07/11/2018. | Paydown 600,849 .600,473 376 11/11/2022.
89469A AC 8 |TREEHOUSE FOODS INC 6.000% 02/15/24..... | .. | 11/05/2018. | Various...........ccc....... ..270,000 | . .275,400 (799) 02/15/2024.
89675* AP 2 | TRITON CONTAINER INTERNATIONAL.............. C| 04/30/2018. | Redemption ~ 100.0000..........coccvvvemrvee | covrrrrrvrrrerrerrnnens | 22,140,000 | ... 2,140,000 | ....... 2,140,000 | ........... 0 04/30/2022.
89675* AR 8 | TRITON CONTAINER INTERNATIONAL.... C| 04/30/2018. | Redemption ~ 100.0000...........cccrevervven | correreseirnreirseiseres | ceeeern:660,000 | v 660,000 | ......... 660,000 | ......co..... 660,000 | ...ooocvercirieien | e 0 04/30/2022.
90011Q AA 8 |Turk Telekomun 3.750% 06/19/19.... C | 04/06/2018. | Various............ccc...... ..700,000 697,284 699,151 94 94 e 06/19/2019.
902494 BC 6 |TYSON FOODS INC 3.550% 06/02/27. .| 12/13/2018. | CREDIT SUISSE SECURITIES USAL.... ,000,000 | .......4,070,960 4,088,194 | ....oovovrcins | i (6,176) (6,176) . ...(363,738) | ..... (363,738) | ..... 147,917 | 06/02/2027.
90276E AK 3 |UBS COMMERCIAL MORTGAGE TRUST.. o |1 11/13/2018. | UBS SECURITIES LLC........coooiriiriiciiies v | cvviand 4,314,727 | ....... 4,500,000 | ....... 4,634,969 4,628,828 | ..o | (10,408) | ..o | e (10,408) | ...coovvverierirn | e 4,618,419 .| ....(303,693) | ...... (303,693) | ..... 190,365 | 06/01/2050.
909287 AA 2 |UAL PASS THROUGH TRUST SERIES UAL Corp | .. | 07/02/2018. | Redemption ~ 100.0000...........ccccorrrveee
c [ | 9,380 | .ovvrirenn 9,380 .....8,161 8,666 | ....... 715 715 9,380 01/02/2024.
92211M AC 7 |VANTAGE DATA CENTERS ISSUER LL.............. . | 12/15/2018. | Paydown 41,667 | . 1,667 | coovveeeeeece1,067 | s [ e 0 X 02/16/2043.
95001M AL 4 |WELLS FARGO COMMERCIAL MORTGAG......... .| 11/13/2018. | BARCLAYS CAPITAL INC......ccococvvvviives | cvvrrerrneenvernennens | o0 d,167,949 | Lo 4,500,000 | ....... 4,499,739 (483) (483) .| ....(331,045) | ...... (331,045) | ..... 167,341 | 07/01/2050.
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95058X AE 8 |WENDYS FUNDING LLC WEN_18-1A, | 111312018, [ VAHOUS. .....oevivereievnicierisiseiesiens | seeenissisesessesssnsnns | eveeres 1,416,258 | ...... 1,500,000 | ....... 1,500,000 | ...........1,500,000 0 [ | v 1,500,000 |.... (83,742) , 03/15/2048.
958254 AE 4 |WESTERN GAS PARTNERS LP. ..|02/27/2018. | ROBERT W. BAIRD & CO ....2,390,000 | ....... 2,364,809 .2,366,536 443 . . (36,155) . 06/01/2025.
96221T AK 3 |WFRBS_14-LC14 4.907% 03/01/47. ..| 11/13/2018. | JP MORGAN SECURITIES LTD LDN ,818,186 | ....... 1,865,345 .1,853,343 (4,978) 03/01/2047.
962217 AL 1 |WF-RBS COMMERCIAL MORTGAGE TRU ..| 11/13/2018. | MORGAN STANLEY & CO. ,048,976 | .......1,003,739 1,013,744 3,937 03/01/2047.
973147 AD 3 |WIND TRE SPA 5.000% 01/20/26............ C|07/10/2018. | GOLDMAN SACHS & COMPANY............ ..888,000 .881,498 843,600 38,389 01/20/2026.
97655 AH 5 | WINWATER MORTGAGE LOAN TRUST W. .. | 12/01/2018. | Paydown ..353,856 .351,327 351,327 2,530 . i 01/03/2046.
U44668 AE 8 |BELDEN INC BELDEN INC 5.5% 4/15/2023 03/15/2018. | Call _ 103.2500 21,272,092 | e 1,232,050 ,294,951 | 001,200,800 | oo | e | s | e 0 . 04/15/2023.
3899999. Total - Bonds - Industrial and Miscellaneous ..255,141,034 |....262,014,521 |....261,837,59% | ......261,506,937 | ......228,530 | .......(89,001) | .00 | o 139,529 (6,788,336) | ... 8,947,635 | XXX
Bonds - Bank Loans
000000 00 0 |ALERISINTERNATIONAL INC TL +L475........... ~[12/31/2018. Redemption  100.0000.................. 5000 ... 5000 | ... 4.950 4950 | .. 50 50 119 | 02/27/2023.
000000 00 O |ARAMARK SERVICES INC...........covvverrrrscrrrrrren | 12131/2018. | VarOUS.....cccoccccccvvvvcenrisssiiiiiirirreesisei | ko 0 3,056 | 03/11/2025.
000000 00 O |AVOLON TLBBORROWER 1 LUXEMBOU Term | .. |05/21/2018. | Various ol ) 2,992,481 2,966,835 | ... 29,169 154 29323 || 2,996,160 | oo | s (3.678) | o (3,678) | o 47,875 | 04/03/2022.
000000 00 0 |BARBRIINC 1stLien Term Loan.........c..ccccoveuuuncee .| 12/03/2018. | Redemption ~ 100.0000...........cccoecvvvucee . . 108.108 . 107.567 | ..., 541 541 12/01/2023.
000000 00 O |BISON MIDSTREAM HOLDINGS LLC TL +L400... | .. | 12/31/2018. | Redemption ~ 100.0000.....ccovvvccevcc | | 9,975 9,882 | ... 93 93 05/21/2025.
000000 00 0 |CALPINE CONSTRUCTION FINANCE C TL .| 12/31/2018. | Various 19,975 25 25 01/15/2025.
000000 00 O |CALPINE CORP. wo | | 1213172018, [ V@MOUS.....oovvvvvvveevevivnsssssssnnininn | i o i 0 01/15/2024.
000000 00 O |CLEAN HARBORS INC...ooosceeeecccceererrrssessesceen [ 1203112018, | VAINIOUS ..o | L 0 06/27/2024.
000000 00 0O [DYNEGY INC 02/07/24 - | 06/114/2018. | Redemption  100.0000.....o.vesesvesvwss | 1,000,000 | ....... 1,000,000 | ....... 1,004,023 | .......... 1,003,991 (3,991) | ovveereen | v 1,000,000 02/07/2024.
000000 00 0 |EGFINCO LTD TL+L400 12128/2018. | Redemption ~ 100.0000...c.cccvvriviiec | | 7500 | oo 7500 | 7.481 7.481 19 7,500 02/07/2025.
000000 00 0 |ESHHOSPITALITY INC . | 12/31/2018. | Various. 0 08/30/2023.
000000 00 O |GARDA WORLD SECURITY CORP 10/31/2018. | Redemption ~ 100.0000.....cccvrcviccc | | 7538 | o 7538 7575 (38) (38) 7538 05/24/2024.
000000 00 0 |HBFULLERCO 10/20/24 .| 11/20/2018. | Redemption ~ 100.0000....cocovcie | | 81,395 | o 81,395 81,548 | ... (153) (153) 81,395 10/20/2024.
000000 00 0 |HILTON WORLDWIDE FINANCE LLC.... .. | 12/27/2018. | Various. 526,426 526.426 | oo 527193 | .... 527,193 | ... (768) (768) 10/25/2023.
000000 00 0 |IVORY MERGER SUBINC TL +L350.. o [ 1213172018, [ VANIOUS....oooovvveeevvisiissssssssesssssisiisssns | o e 0 03/07/2025.
000000 00 O |MACDONALD DETTWILERGASSOCIATES TL .. |09/28/2018. | Various 5,000 | oo, XV — 5,000 5,000 | ...... 0 10/04/2024.
000000 00 0 |MEREDITH CORPORATION 2018 Term Loan B... | .. | 12/31/2018. | Redemption ~ 100.0000.. 88 333 88455 | ... (122) (122) 01/31/2025.
000000 00 0 |STADCOLALLC 06/29/23......covveevvrerirans .. | 11/30/2018. | Redemption  100.0000.. 324337 | 324337 | 324337 | 324,337 | oo e 0 06/29/2023.
000000 00 O |VISTRAENERGY CORP TL +.200 .| 12/31/2018. | Redemption ~ 100.0000.. 9,991 |...... 9 9 12/31/2025.
000000 00 0O |WEST CORP TL +L350 10/10/24.. .. | 12/31/2018. | Redemption  100.0000.. 7491 | ... 9 9 10/10/2024.
022084 AB 4 |ALTRA INDUSTRIAL MOTION CORP. ..|..| 12/31/2018. | Redemption ~ 100.0000.. ceereenn29,851 29,776 | .. 29,776 |.... 75 75 10/01/2025.
03852J AA 9 |ARAMARK SERVICES INC TL +L200.........ccccnuur oo | 06/12/2018. [ VAIIOUS.....cooovvvareevvivivssssssssessssvisiisssss | 1,001,247 | ....... 1,000,000 | ...... 1,000,000 | oo 1,000,000 | oovvvooeeereerens | oo (0 [ T IR 1,000,000 03/11/2025.
04016Y AB 5 |ARGON MEDICAL DEVICES INC TL +L375......... .| 12131/2018. | Redemption B 7,500 | oo 7,500 ..7538 7538 |....... (38) (38) 7,500 01/23/2025.
05349U AW 2 | AVAYAINC. TL +L475 1215124 o | 0811812018, | VaIOUS....oos oo | 1,002,315 | ....... 1,000,000 | .........990,000 | .ooocccco. 990,008 |...... (450) (450) | e | e 989,558 12/15/2024.
05349U BC 5 |AVAYAINC. 12/15/24 ... |.. | 12/31/2018. | Redemption ~ 100.0000.. 7517 | . (17) (17) 7,500 12/15/2024.
05400K AE 0 |AVOLON TLB BORROWER 1 LUXEMBOU.......... .| 12121/2018. | Redemption ~ 100.0000 395031 | ... 198 198 | 395.229 01/15/2025.
05604X AP 1 |BWAY HOLDING CO TL L+325 .. | 12/31/2018. | Redemption ~ 100.0000.. 0 110,000 04/03/2024.
12543K AN 4 | CHS/COMMUNITY HEALTH SYSTEMS .. | .. | 12/31/2018. | Various. 4,844 199,928 01/27/2021.
12769L AA 7 |CAESARS RESORT COLLECTION LLC TL +L275] .. | 12/31/2018. | Various. 54 .10,076 12/22/2024.
13134M  BE 2 |CALPINE CORP TL +L275 01119/24............ .. | 02/01/2018. | Tax Free Exchange... 29,393 .3,919,884 01/19/2024.
16384Y AF 4 |CHEMOURS COMPANY LLC TL +L175......cccc.u... .. | 12/31/2018. | Redemption  100.0000 96 04/03/2025.
18143E  AB 5 | CLARK EQUIPMENT COMPANY.... .| 03/21/2018. | Various. (1,506) | ..ovoveerericeen | e 447,801 05/18/2024.
18143E  AC 3 |CLARK EQUIPMENT COMPANY.... | [ 1213172018, | VBHOUS. .o | 0 05/18/2024.
20337E AN 1 |COMMSCOPE INC COMMSCOPEINC............... o | OTIBAI2018. | VAIIOUS ..o | 640,000 | ......... 640,000 | ......... 641,800 | oo 641,876 (1,876) | oo | s 640,000 12/29/2022.
24702N  AZ 3 |DELL INTERNATIONAL LLC/EMC COR TL L+200 .. | 10/31/2018. [VAHOUS...ccrvivrsersssmsnsciiirseees | | 15,038 | oo 15,038 | o 15,085 | oo 15,085 755 IS DA 15,038 09/07/2023.
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25365* AA 4 |DIEBOLD INC o [ 1203112018 | VaIIOUS...coccvvesvevnessscvsnssssivnnssss | i (03 ST EETIN DOTUIITN DONITS ISR ) I DO 82 | 11/06/2023.
25365* AA 4 |DIEBOLD INC 11/06/23 o | 041212018, | VaNOUS....oosovsovsvsssnssvsssssssssses | 4225123 | ....... 4211116 | ....... 4229539 | .......... . L0 :1:7 A0 DS 4,241,703 | oo | 100 (16,581) | .......(16,581) | ...... 55,612 | 11/06/2023.
269088 AE 3 |ESHHOSPITALITY INC TL +L225.. o | 0812212018, | VAIOUS..oocvosvsessvsessssesssssessssesssne | 999,871 997,500 999,994 | oo 999,683 404 481 885 | oo | e 1,000,566 | cooceevrrres | o (695)| . (695) | ....... 15,330 | 08/30/2023.
37190D AF 0 | GENUINE FINANCIAL HOLDINGS LLC.. .| 12/31/2018. | Redemption ~ 100.0000.. 2500 | 2,500 ..2488 2488 | ... 13 13 2,500 07/12/2025.
38431E  AB 4 |GRAFTECH FINANCE INC TL +L350 .. | 12/31/2018. | Redemption ~ 100.0000.. 200,000 200,000 | ........ 199,438 | oo 199,438 |....... 563 563 | oo | oo 200,000 02/12/2025.
40409V AR 5 |HBFULLER CO TL L+225 10/20/24.. .. | 04/23/2018. | Various 999,366 997,500 | ....... 1,003,735 (146) KO R T I 1,003,667 10/20/2024.
44043V AC 2 |HORIZON PHARMA INC. ..| .. [ 12/31/2018. | Various 0 03/29/2024.
44043V AC 2 |HORIZON PHARMA INC oo |- [ 10/19/2018. | VariOUS.........evvvvvvveerrssssssecsvssisiisssssinnene | 3,944,928 | ...... 3,920,300 | .......3,929,285 | ...........3,929.979 | ..o | oo 14,949 | oo 14,949 [ oo, 03/29/2024.
45672 AK 6 |INEOS US FINANCE LLC TL +L200........cccoccevvnucee .. | 12/31/2018. | Redemption  100.0000 (25) 03/31/2024.
46123U AG 3 |INVENERGY THERMAL OPERATING | 2018 .. | 12/31/2018. | Redemption  100.0000.. 101 08/28/2025.
513076 AZ 2 |LAMAR MEDIA CORP. TL+L175......o.oosooc. .. | 12/31/2018. | Redemption ~ 100.0000.. (3) 03/14/2025.
51783Q AP 3 |LAS VEGAS SANDS LLC TL +L175......cvverrrrirnnee .. [ 12/31/2018. | Redemption ~ 100.0000.. 38 03/27/2025.
54948F AB 4 |LUCID ENERGY GROUP Il BORROWER TL .. [ 12/31/2018. | Redemption  100.0000.. 0 02/17/2025.
584048 AA 3 |MEDALLION MIDLAND ACQUISITION TL +L325. |.. | 12131/2018. | VaNIOUS.....orocverercoerccere 986.319 | ... 1,000,000 184 10/30/2024.
58943P AN 2 |MEREDITH CORPORATION TL +L300... ..| .. [ 12/31/2018. | Various. ST DR DU 0 01/31/2025.
59501N  AJ 8 |MICROCHIP TECH INC TL +L200 .. |.. | 10/12/2018. | Redemption 478,333 478333 | . 478573 | ... . (239) (239) 05/29/2025.
63939U AC 1 [NAVITAS MIDSTREAM MIDLAND BASI TL +L450 | .. | 12/31/2018. | Various. 30,000 | ..oro......30,000 | .. 29,850 | ... 29,850 |....... 150 150 30,000 12/13/2024.
640720 AG 7 [CSCHLDGS LLC TL +L250......ccmrveerrrverrrrerneeens .. | 10/15/2018. | Redemption 2249 2955 2955 | i i, (6) (6) 2,249 01/25/2026.
68371Y AJ 2 |OPEN TEXT CORP 05/30/25.... A 1213112018, | VariOUS.......oooovsssssssssssssssssssssssssssssssssns | 20,000 20,025 |....... (25) (25) 05/30/2025.
71534R  AD 8 |PERSPECTAINC 05/30/25... .. | 12/31/2018. | Redemption  100.0000.. 5000 | oo 5,000 6 6 05/30/2025.
808194 B* 4 |A. SCHULMAN INC 06/01/22.... .. | 08/21/2018. | Redemption ~ 100.0000.. (5,552) (5,552) 06/01/2022.
80875A AP 6 |Scintfic Gms Int TL +L325 .. 1 09/28/2018. | Redemption ~ 100.0000.. (42) 42) 08/14/2024.
84130C A* 1 |SOUTHCROSS ENERGY PARTNERS LP.. .. [ 12/31/2018. | Various 343 343 08/04/2021.
85208E AB 6 |SPRINT COMMUNICATIONS INC TL L+250........ .. | 12/31/2018. | Various (76) (76) 02/02/2024.
89334G AV 6 | TRANS UNION LLC TL +L200.... .. | 12/31/2018. | Redemption ~ 100.0000.. 13 13 06/19/2025.
89609U AB 7 |TRICO PRODUCTS CORP TL +L550. .. | 12/31/2018. | Redemption ~ 100.0000.. 750 750 02/02/2024.
90932R AE 4 |UNITED AIRLINES INC210795 .. [12/31/2018. | Redemption ~ 100.0000..........ccommwwvcee | kAT STT N o ATBTT | o AT ETA | 17,674 | ...... 3 3 04/01/2024.
91809E AA 9 |UTZ QUALITY FOODS LLC TL +L350.... .. [ 12/31/2018. | Redemption  100.0000.. 40,250 (250) 11/21/2024.
92565 AA 1 |VICI PROPERTIES 1LLC TL +L225... .. | 02/06/2018. | Redemption ~ 100.0000.. 45341 | ... 45,341 114 12/20/2024.
94353@ AB 0 |WAVEDIVISION HOLDINGS LLC.... .. 1 01/24/2018. | Various..... 1943950 | ...1943.950 | ... 1,948,810 | oo, 1,943,950 0 09/10/2019.
98310C AC 6 |WYNDHAM HOTELS & RESORTS INC TL +L175 |.. | 12/31/2018. | Redemption ~ 100.0000.. N 7500 | oo 7,500 | oo 7,506 7,506 (6) 7,500 05/30/2025.
98975V AH 9 |ZODIAC POOL SOLUTIONS LLC TL +L225 .| 12/31/2018. | Redemption  100.0000.......ccccoomswrrereeeea | | 10,000 | oo 10,000 | oo 10,013 | oo 10,013 TCK) ) [ 10,000 07/02/2025.
C3602D AP 9 | GARDA WORLD SECURITY CORP 03/01/2018. | Various N 1,004,988 | ....... 1,000,000 | ....... 1,005,000 | ........... 1,004,375 A8 || e 1,004,790 05/03/2024.
C7052B  AF 1 | GFL ENVIRONMENTAL INC TL +L275... .. | 12/31/2018. | Redemption N 4713 4,721 9) 4713 05/30/2025.
C7052B AG 9 |GFL ENVIRONMENTAL INC .. [ 12/31/2018. | Various oo 0 05/30/2025.
C9413P AZ 6 |VALEANT PHARMACEUTICALS INTERN 2018  |A| 12/24/2018. |Redemption  100.0000....cccvcciicec | | 75.000 | o 75,000 | oo 74953 | oo 74,953 | 47 47 06/02/2025.
16232 AF 4 |MALLINCKRODT INTERNATIONAL FIN............. D | 12/31/2018. | Various I T T 76,351 | oo 76,351 | oo 76,255 | oo 76,255 | ... 95 95 09/24/2024.
162320 AH 0 |MALLINCKRODT INTERNATIONAL FIN TL +L300| D | 12/31/2018. | Various 3,522 456 3539956 | ... 3,531,106 | ...........3,531,106 |....... . 2,296 2,296 02/24/2025.
L9372T AB 0 |TYCO INTERNATIONAL HOLDING SAR TL L+175 D | 09/26/2018. | Redemption ~ 100.0000.......cccoooomewrreeews | | 794,001 | oo 794,001 | oo 794,994 | ............ 794,933 | ...... (932) (932) 03/02/2020.
N2820E AC 2 |EGAMERICA LLC TL +L400.......coommrrerrrrrrrnreenns .. | 12/28/2018. | Redemption ~ 100.0000.. 22496 | o 22,496 | oo 22383 | 022,383 | 112 112 02/07/2025.
8299999, Total - BONdS = BANK LOBNS. .......coouvmmimrrriiiiiisissssssiisssssisiss ssnsessssssssssss s ssssssssssss s | 33,340,659 | ..... 33,303,018 | ..... 33,320,057 | ......... 33,272,962 | ...... 96,748 | ........... 6,579 | oo, 0| 103,327 0 33,376,288 0 ... (35,631) (35,631)] ..... 766,903 XXX
8399997. Total - Bonds - Part 4..... : ....847,058,720 |....855,175,701 |....842,220,634 | ....... 854,150,821 | ...... 334,745 | ..... (325,198) | .ovovvveenne 0 [ 9,547 | ........ 95,255 | ....... 854,128,693 | ....(126,939) | .(7,609,423) | ...(7,736,362) | 23,323,395 XXX
8399998. Total - Bonds - Summary ltem from Part 5.........cccccvvveiiieensciirer : ...790,441,603 |....797,140,624 | ....795,404,301 06,266 306,266 | .....oooeeressssie | oo 795,710,562 .1.(5,268,960) | ...(5,268,960) | ..6,397,990 | XXX
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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
1 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
8399999. TOtA - BONMS.. ..o e 1,637,500,323 | 1,652,316,325 |.1,637,624,935 | .....854,150,821 | .....334,745 | ....... (18,932) | v 0 315,813 | .......95,255 | ...1,649,839,255 | ..(126,939) |(12,878,383) | .(13,005,322) | 20,721,385 | XXX
9799998 Total - Common Stocks - Summary Item from Part 5.............ciovsc s | 1,169,783 XXX | SRCL (Y DR 0 || 1,140,765 | oo | e 20017 | oo 20017 |.....39.245 | XXX
9799999, Total - Common Stocks............ e |, 1,169,783 XK | 1,140,765 0 0 0 Ul 1,140,765 B 29017 | v 29017 | .....39.245 | XXX
9899999, Total - Preferred and Common Stocks e ] I 1,169,783 XXX 1,140,765 | .. 0 0 0 [ 1,140,765 | o0 | o 29,017 | oo 20017 | ...... 39245 | XXX
9999999. Total - Bonds, Preferred and Common Stocks ey 1,638,670,106 XXX |.1,638,765,700 | .....854,150,821 | ....334,745 | ...... (18,932)] 0 315813 | ... 95,255 | ...1,650,980,020 | ...(126,939) |(12,849,366) | (12,976,305) | 29,760,630 | XXX
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SCHEDULE D - PART §

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

1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
o Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Government
912828 3N 8 |UNITED STATES TREASURY.... .| 01/18/2018 | SOCIETE GENERALE.... .| 02/06/2018 | DEUTSCHE BANK SECURITIES INC...... | ......... 9,000,000 | ......... 8,970,135 | ......... 8,964,474 | ......... 8,970,931 796 FECIC PR [RRION [O (6,457)| ....... (6,457) | ...... 17,7114 | ... 8,857
912828 3P 3 |UNITED STATES TREASURY .. | 01/12/2018 | HSBC SECURITIES... .| 08/31/2018 | Various 15,000,000 | .......14,770,349 | .......14,557,269 4,774,877 (217,609) | ...(217,609) | ...... 64,826 |..... 14,917
912828 3Q 1 |UNITED STATES TREASURY.... .. | 02/02/2018 | WELLS FARGO & CO.... 06/05/2018 | BNP PARIBAS..........covveeririrriicsnineirens | s 10,000,000 | ......... 9,904,708 | ........ 9,857,793 | ......... 9,915,261 | .ovovvveevievee | e 10,553 | i | e 10,553 | s [ e [ e (57,468) | ..... (57,468) | ...... 78,453 |..... 11,602
912828 3Y 4 |UNITED STATES TREASURY.... .. | 03/19/2018 | Citibank - Russia 06/13/2018 | GOLDMAN SACHS & COMPANY........ccc. | wovueee 10,000,000 | ......... 9,990,645 | ......... 9,955,449 | ......... 9,991,775 | oo | e 130 [ | v 1130 [ [ | 22(36,326) | ... (36,326) | ...... 64,810 |..... 12,228
912828 4G 2 |UNITED STATES TREASURY .. | 05/01/2018 | BNP PARIBAS . | 10/09/2018 | Various, ....20,000,000 | .......19,880,509 | .......19,795,273 9,892,137 | oo | e 11,629 | i | e 11629 | s [ | 0.(96,865) | ... (96,865) | ....127,835 |..... 12,329
912828 4L 1 |UNITED STATES TREASURY .. | 05/16/2018 | HSBC SECURITIES L | 11/28/2018 | VAMIOUS.........oouvverieiciierineeienirinsiies | v 10,000,000 | .........9,918,770 | . 9,939,043 19,927,013 | oo | 8,243 | | 8,243 | i | | 012,029 | 12,029 |...158,771 | ..... 12,704
912828 4Q 0 |UNITED STATES TREASURY.... .| 06/19/2018 | MORGAN STANLEY & CO 08/16/2018 [ VAIIOUS........oureearenrererereesseiseesersesennees | cerees 40,000,000 | ....... 39,973,518 | ....... 39,924,920 | ....... 39,975,387 | ..vvvveriverrnees | e 1,869 [ [ 1,869 [ e [ | 100 (50,467) | ... (50,467) | ....189,208 | ..... 54,645
912828 5D 8 |UNITED STATES TREASURY.... 10/10/2018 | BARCLAYS CAPITAL INC 11/29/2018 | BNP PARIBAS........ccccovvvreririnriiniinnins | verinns 5,000,000 | ........ 4,953,526 | ......... 5,006,435 | ... 4,954,708 | ..cooovvrivvrinen | vorreeeen 1,182 [ [ 1182 [ i | 51727 | 51,727 |...... 23,695 | ... 4,344
912828 5G 1 |UNITED STATES TREASURY .. | 11/07/2018 | GOLDMAN SACHS & COMPANY.. .. | 11/29/2018 | HSBC SECURITIES ..5,000,000 | .........4,994,346 | . 5,006,240 4,994,510 | oo | v 164 | i | 164 | i | | 11730 | 11,730 |...... 11,516 | ...... 3,177
912828 C2 4 |UNITED STATES TREASURY .| 01/11/2018 | GOLDMAN SACHS & COMPANY.. .| 08/29/2018 | Various. 45,000,000 | .......44,815,520 | .......44,823,933 4,914,239 ..(90,306) | ..... (90,306) | ....659,307 |...249,862
912828 G6 1 |UNITED STATES TREASURY.... .. | 10/25/2018 | BANK OF AMERICANA................ 11/13/2018 [ VAMIOUS........cvveeerrieeerieeieeeienissinseeins | cevin 35,000,000 | ...... 34,541,309 | ....... 34,539,188 | ....... 34,562,886 | ....coovvrrerevens | wrrreeen 1577 [ viiciicinne [ v 21,577 [ [ | e (23,698) | ..... (23,698) | ....239,549 |...212,295
912828 N3 0 |UNITED STATES TREASURY.... oo | 01/04/2018 [ VAIIOUS......coorvrrerreireriiineierisieeenienes 05/23/2018 [ VArIOUS..........cooeeieeririiciieiiniciiesienns | v 35,000,000 | ....... 34,774,875 | ....... 34,012,625 | ....... 34,788,845 ..(776,220) | ...(776,220) | ....245,960 | ...... 7,338
912828 SH 4 |UNITED STATES TREASURY .| 01/25/2018 | NOMURA SECURITIES INTERNATIONA | 02/06/2018 | VaIIOUS..........cccrrvemrererireeirenirrisereeninens | werens 15,000,000 | ....... 14,912,139 | ....... 14,909,736 | .......14,914,808 n(85,072) | ... (5,072) | ...... 91,160 |..... 84,323
912828 TV 2 |UNITED STATES TREASURY.... 10/17/2018 | JP MORGAN SECURITIES LTD LDN...... 11/13/2018 | VarIOUS........cvveeeeiecieericeiseieniesisnenns | e 125,000,000 | ..... 123,124,223 | ..... 123,177,875 | ..... 123,199,273 | oo | weeerena 75,050 | oo [ e 75,050 | oo | e | e (21,398) | ..... (21,398) | ....711,162 |...642,833
UNITED STATES TREASURY T 1 1/8
912828 UF 5 |12/31/19 .. | 11/29/2018 | GOLDMAN SACHS & COMPANY............. 12/1412018 [ VANIOUS.......oovverreririrriersseieiersssieesenss | cevnnes 35,000,000 | ...... 34,398,508 | ....... 34,421,805 | ... 34,418,765 | ...cooverivrivnns | 020,257 [ [ eereeenn20,257 | i [ | e 3,040 | ........ 3,040 |...178,227 |...163,706
912828 W2 2 |UNITED STATES TREASURY.... .. | 08/24/2018 | DEUTSCHE BANK SECURITIES INC...... | 10/30/2018 | VAIOUS..........cvoueremerererereerensneenerssesinens | eerend 60,000,000 | ...... 58,971,214 | ....... 58,954,958 | .......59,076,264 ..(121,306) | ...(121,306) | ....152,072 | ..... 26,902
912828 XY 1 |UNITED STATES TREASURY.... . [ 07/23/2018 [ VariOUS........covveiiiiiciissisisiicins 08/15/2018 [ VariOUS.........covviieciieiiiiisiississicsiiienis | v 15,000,000 | ....... 14,968,565 | ....... 14,973,017 | ....... 14,969,759 | ..o | oo 1194 i [ 1194 s [ | s 3,258 | ....... 3,258 |...... 47,894 |.... 19,701
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ....eoreitessiestissisesene s sstesste ersessssss sttt nesninne | ceead 489,000,000 | ..... 483,862,859 | ..... 482,820,033 | ..... 484,241,438 (1,421,408) | (1,421,408) | .3,062,159 | 1,541,763
Bonds - All Other Government
040114 HQ 6 |ARGENTINA REPUBLIC OF GOVT......... }C‘ 01/04/2018 | HSBC SECURITIES ‘ 05/21/2018 | Various ..8,000,000 7,925,600 , 7,927,612 2,012 ..(782,112) | ...(782,112) | ....171,681
682051 AH 0 | OMAN SULTANATE OF GOVERNMENT. |D| 01/10/2018 | Various....... .. | 04/18/2018 | Variou v0e:.3,800,000 | .. ,796,264 ,648, .3,796,336 72 ...(148,336) | ...(148,336) | ....... 55,219
1099999. Total - BONdS - All Other GOVEIMMENL. .......uierieitreiitseeerseristire eersstesesess e s ses s se s £08 0810818886188ttt nnnns | ernnies 11,800,000 | ....... 11,721,864 | ....... 10,793,500 | ....... 11,723,948 0 2,084 0 ...(930,448) | ...(930,448) | ....226,900
Bonds - U.S. Special Revenue and Special A ment
FEDERAL HOME LOAN MORTGAGE
3132L8 7B 7 |COR .. | 04/09/2018 | VAIIOUS........ourvervrrrrcrireireesseiserienieees 10/23/2018 | VarIOUS........coonevreirerierierireeiseiserssnins | eeeia 4,906,157 | ......... 5,038,010 | ......... 4,923,160 | ......... 5,028,537 | .coovvrecrirerns | i (9,472) | cooveevnneinne [ eernerinaeend(DAT2) [ i [ e ...(105,377) | ...(105,377) | ....108,192 | ...... 5,997
3137A9 EB 8 |FREDDIE MAC FHLMC_3840.................. .. | 03/26/2018 | JP MORGAN SECURITIES LTD LDN...... 05/24/2018 | RBC DOMINION SECURITIES INC......... | cooeee. 7,952,000 | ......... 8,124,086 | ........ 8,071,901 | ......... 8,116,097 | ..ooovverieries [ i (7,989) [ coovvvrevevvine [ rvrnerrrenene(7,989) [ [ | e (44,196) | ..... (44,196) | ...... 68,807 |..... 21,647
FEDERAL NATIONAL MORTGAGE
3140H3 WY 8 |ASSO . | 03/26/2018 [ VAIIOUS......ccouveervrcrrrerireerersseiserserienes 06/01/2018 [ VAIIOUS.......covveearerrererereereniseeserseessnens | eveees 11,753,560 | ....... 11,748,050 | ....... 11,735,830 | ....... 11,754,811 6,762 | ovvoveveririeen | errreeerneendB, 762 | s | v | s (18,981) | ..... (18,981) | ...... 96,034 |..... 24,353
FEDERAL NATIONAL MORTGAGE
314005 7G 8 |ASSO | 07/11/2018 [ VAIIOUS. ... 11/15/2018 | VarIOUS.........couevrieieeiiesieeise e | eviias 9,224,310 | ......... 9,440,505 | ........ 9,276,293 | ......... 9,431,488 | ..o | i (9,018) | vooovvvrrveneies [ rerrerrnaeena(9,018) [ oo [ i ...(155,195) | ...(155,195) | ....109,648 |..... 12,299
FEDERAL NATIONAL MORTGAGE
314008 AH 8 |ASSO .| 01/05/2018 [ VAIIOUS........ouveerverirerirerirrrinrieerienienes 02/20/2018 [ VAIIOUS.......coooverrerrerenirnirrioeriessinesiens | eeverenes 9,964,201 | ....... 10,275,582 | ......... 9,973,903 | ....... 10,271,666 | ....oovvvvrerris | cereereee3,916) [ i | vvrireeneeen(3,916) | s [, ...(297,763) | ...(297,763) | ...... 47414 | ... 9,688
FEDERAL NATIONAL MORTGAGE
31418C UA 0 |ASSO o | 01/04/2018 [ VAIIOUS......cconreervrerrerireireeieeiseiserienes 02/20/2018 [ VAIIOUS.......coureearenrererereereeisseisersssianees | eerees 24,325,000 | ....... 24,967,332 | ....... 24,289,001 | ....... 24,956,937 | ..oovvvrverrnens | wrereen(10,395) [ covciviiicins [ erreeene(10,395) [ o [ e ...(667,936) | ...(667,936) | ....115,747 |..... 23,649
FEDERAL NATIONAL MORTGAGE
31418C XN 9 |ASSO . | 08/16/2018 | Various... 1171312018 [ VAIIOUS. ....covvveerreiceinieriseieiesissiessenes | oevees 59,065,751 | ....... 60,200,921 | ....... 59,065,325 | ....... 60,159,466 (1,094,141) | (1,094,141) | ....621,846 |...105,006
FEDERAL NATIONAL MORTGAGE
31418C ZH 0 |ASSO .. | 08/24/2018 | Various o 09/17/2018 | VAMOUS.......cooverrererrireieeriensiesesensenins | eeeens 12,945,275 | ....... 13,215,811 | ....... 13,100,558 | ....... 13,212,226 , ..(111,668) | ...(111,668) | ...... 66,022 |..... 37,397
549310 VZ 0 [LUCAS CNTY OHIO 5.000% 11/15/29.. | .. | 03/22/2018 | Tax Free Exchange 04/19/2018 | FTN FINANCIAL CAPITAL MARKETS..... | ......... 3,220,000 | ......... 3,243,390 | ......... 3,489,353 | ........ 3,242,989 (402) . 246,364 |..... 246,364 |...... 70,661 |..... 56,797
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS ...ttt st snessssssnssnne | coeee 143,356,253 | ..... 146,253,687 | ..... 143,925,324 | ... 146,174,217 | oo, 0] (79,467) | ..ooocvvevvcnd 0 oeeen(79467) | v [ i 0 | (2,248,893) | (2,248,893) | 1,304,371 |...296,833
Bonds - Industrial and Miscellaneous
000000 00 O |Scintfic Gms Int TL +L275.........cccovverirs .. | 02/26/2018 | BANK OF AMERICA NA.... 02/28/2018 | Tax Free EXchange..........ccccvevereneveniins | covines 2,000,000 | ......... 1,995,000 | ......... 2,008,438 .1,994,998 (2)
01750L  AA 1 |ALLEGRO CLO VIII LTD ALLEG_18-....... .. | 06/29/2018 | BARCLAYS CAPITAL INC.. 12/04/2018 | MORGAN STANLEY & CO.....cccoovvvervrernces | wrvrirne 1,000,000 | ......... 1,000,000 | ............ 985,800 .1,000,000
ALTICE USFIN | CORP  5.375%
02155F AE 5 |07/15/23 10/18/2018 | Tax Free EXchange..........ccccovevvnerenerenes 11/27/2018 | Tax Free EXchange.........c.coocnveenveenerincns | covverneenns 133,000 | coovvvene 133,000 | coovrvrnees 133,000 | coovvreneee 133,000
ALTICE USFIN | CORP  5.500%
02155F AF 2 |05/15/26 .. | 10/18/2018 | Tax Free Exchange .| 11/27/2018 | Tax Free EXChange.........cccvevermvenevininns | wvvevienns 537,000 | ...coovonee 542,339 | ..., 542,260 542,260 (79)
03065H AC 2 |AMERICREDIT AUTOMOBILE RECEIVA |.. | 03/14/2018 | Various... .| 05/03/2018 | Various. 24,802,869 | .......24,802,869 | .......24,811,533 | ....... 24,802,869
040104 PB 1 |ARGENT SECURITIES INC ARSI_05-..... | .. | 04/27/2018 | Various... 10/05/2018 | VarIOUS..........corvvrrirerieiiiesiieeissiseiinsiss | eniias 3,573,198 | ........ 3,568,732 | ......... 3,569,919 | ......... 3,572,027 3,295 | oo [ i
BARCLAYS COMMERCIAL MORTGAGE
05492C AA 5 |S .. | 02/08/2018 | VAIIOUS........ouvverrerererereireesseisserierirenes 08/15/2018 [ VAIIOUS........oovverrerrereeireriseesereeessensens | eevenenes 2,000,000 | ......... 2,000,000 | ... 1,996,291 2,000,000
05959L AG 8 |BANCO DO BRASIL SA CAYMAN ISL.....| D | 04/12/2018 | CITIGROUP GLOBAL MARKETS INC/.... | 08/16/2018 | STANDARD CHARTERED BANK............ | ccocceeeccd 600,000 | ............ 600,000 | ............ 579,750 600,000
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1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
o Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal| Disposal Year Dividends
073310 AA 6 |BAYVIEW OPPORTUNITY MASTER FUN].. | 03/13/2018 | Various... 11/28/2018 | VarIOUS........ooueveeirerieriesireerseiseesseins | eeias 4,112,768 | ........ 4,142,971 | ......... 4,076,459 4,134,196 (8,775) [ ceovererrerinne [ eeverernenena(BTT5) [ e [ v | e (57,737)| ..... (57,737)|....100,227 | ...... 6,797
10482T AA 0 |BRAEMAR HOTELS & RESORTS TRUST]| .. | 05/22/2018 | BANK OF AMERICA N.A........cccccovvvvrvnnne 08/17/2018 | JP MORGAN SECURITIES LTD LDN...... | ...cucee. 3,000,000 | ......... 3,000,000 | ........ 2,999,414 .3,000,000
12550M AJ 9 |CIFC FUNDING LTD CIFC_15-3A........... D| 02/23/2018 | CITIGROUP GLOBAL MARKETS INC/.... | 08/16/2018 | CANTOR FITZGERALD & CO.... . ..4,000,000 | .. ,000,000 | . 3,996,000 .4,000,000
126650 DB 3 |CVSHEALTH CORP 3.397% 03/09/20. | .. | 03/22/2018 | BARCLAYS BANK PLC.......ccoccovvierirnas 06/15/2018 | WELLS FARGO & CO........oevvovvivrivviinns | o 10,000,000 | ....... 10,027,100 | ....... 10,038,500 | ....... 10,024,034 (3,066)
14311X  AA 0 |CARLYLE GLOBAL MARKET STRATEGI | D | 04/17/2018 | CITIGROUP GLOBAL MARKETS INC!.... | 07/19/2018 | DEUTSCHE BANK SECURITIES INC...... | ......... 4,000,000 | ......... 4,000,000 | ......... 3,988,400 | .........4,000,000
15033E AA 6 |CEDAR FUNDING LTD CEDF_18-9A...... D| 03/21/2018 | CITIGROUP GLOBAL MARKETS INC/.... | 06/14/2018 | CITIGROUP GLOBAL MARKETS INC ..4,000,000 | .. . 3,988,000 .
16411Q AA 9 |CHENIERE ENERGY PARTNERS LP..... |..| 02/12/2018 | GOLDMAN SACHS & COMPANY.. .. | 07/26/2018 | Tax Free Exchange...........cccc.ccoueuvunnce .520,000 . 516,328 228
172967 KL 4 |CITIGROUP INC 4.183% 03/30/21....... .| 03/22/2018 | RBC DOMINION SECURITIES INC......... 11/27/2018 | CITIGROUP GLOBAL MARKETS INC/.... | ......... 5,000,000 | .........5,123,950 | .........5,076,100 | ......... 5,096,685 | ....oovverieriies | crrrinn (27,265) | cvooeererinn
18683K AK 7 |CLIFFS NATURAL RESOURCES INC..... .. | 02/14/2018 | RBC DOMINION SECURITIES INC......... 04/27/2018 | Tax Free EXchange...........cccvuvververeenins | vvvvverienns 355,000 . 337,659 337,659 409
2027A0 HX 0 |Commonwealth Bank of Australia............. D| 03/22/2018 | WELLS FARGO & CO............ .| 08/13/2018 | TD SECURITIES USA LLC. ..5,000,000 | .........5,053,950 | ......... 5,051,250 | ........5,048,150 | ...ccovvrrmirnins | vervrrenns (5,800) [ cvooerrrernenne .
26251L AC 8 |DRYDEN SENIOR LOAN FUND DRSLF_| .. | 03/20/2018 | MORGAN STANLEY & CO 10/04/2018 | BANK OF AMERICAN.A......ccoooviviniinis | v 3,000,000 | ......... 3,000,000 | ........ 2,986,650 .3,000,000 (V1 POOROPOPEN IOVPPORROIRR VO (13,350) | ..... (13,350)
HSBC HOLDINGS PLC  3.908%
404280 BG 3 |01/05/22 D| 03/22/2018 | MITSUBISHI UFJ SECURITIES USA....... 07/17/2018 | HSBC SECURITIES... ..5,000,000 5,166,350 .5,153,255 |.... (7,905) ....... (7,905)
55954E  AQ 2 |MAGNETITE CLO MAGNE_16-17A......... C| 06/21/2018 | DEUTSCHE BANK SECURITIES INC...... | 12/04/2018 | JEFFERIES & COMPAI ..1,000,000 ,000,000 .1,000,000 .(7,900) | .......(7,900)
70069F JS 7 |PARKPLACE SECURITIES INC PPSI.....|.. | 05/30/2018 | BREAN CAPITAL LLC 10/05/2018 | WELLS FARGO & CO ..3,600,000 | .. ,598,875 .3,598,852 3,398 | ........ 3,398
71647N  AZ 2 |PETROBRAS GLOBAL FINANCE BV...... D| 01/25/2018 | BNP PARIBAS 04/11/2018 [ VAIIOUS.......cvevverrerrereereeiseiserisnsssensens | eeveeees 5,500,000 | ......... 5,412,110 BA413,057 | v [ v Q4T | [ 987 | | e | e (35,007) | ..... (35,007)
PETROLEOS MEXICANOS  5.350%
71654Q CH 3 |02/12/28 D| 02/01/2018 | CITIGROUP GLOBAL MARKETS INC/.... | 12/18/2018 [ VaIIOUS.........covvureerreiiirieieriisiereiiseiens | eeeenees 1,000,000 | ......... 1,000,000 | .........1,000,000 | ......... 1,000,000
80285T AG 9 | SANTANDER DRIVE AUTO RECEIVABL |.. | 01/18/2018 | RBC DOMINION SECURITIES INC......... | 02/05/2018 | Various. ..1,000,000 | .. ..999,693 999,695 2
83608G AN 6 | SOUND POINT CLO LTD SNDPT_13-1...| D| 01/22/2018 | GOLDMAN SACHS & COMPANY............. 07/09/2018 | CITIGROUP GLOBAL MARKETS INC/.... | ......... 2,000,000 | ......... 2,000,000 | .........1,992,000 | ......... 2,000,000
SOUND POINT CLOLTD  3.436%
83610 AA 4 |04/15/31 .. | 03/27/2018 | BARCLAYS CAPITAL INC.......cccvvvvurrenas 06/14/2018 | MIZUHO SECURITIES USA INC......cocove | covrrnes 4,000,000 | ......... 4,000,000
86765L AK 3 |SUNOCOLP 5.500% 02/15/26. ..| 01/09/2018 | CREDIT SUISSE SECURITIES USA L.... | 12/03/2018 | Tax Free Exchange. 440,000 ..440,000
86765L AM 9 |SUNOCOLP 5.875% 03/15/28. .. | 01/09/2018 | CREDIT SUISSE SECURITIES USA L.... | 12/03/2018 | Tax Free Exchange .230,000 ..230,000 | .. 230,000 230,000
87165Y AC 7 |SYMPHONY CLO LTD SYMP_18-19A..... | C| 02/22/2018 | BANK OF AMERICA N.A.... . | 06/14/2018 | ROBERT W. BAIRD & CO.. . ..2,000,000 ,000,000 | ......... 1,988,400 2,000,000
87266X AA 1 |TPG REAL ESTATE FINANCE_TRTX_1. |.. | 02/05/2018 | WELLS FARGO & CO.... .| 08/17/2018 | JP MORGAN SECURITIES LTD LDN..... ..2,000,000 | .. ,000,000 | . 1,998,984 .2,000,000
88167A AH 4 | TEVA PHARMACEUTICAL FINANCE NE | D| 03/14/2018 | BARCLAYS CAPITAL INC.. 05/22/2018 | Various 2,750,000 | ......... 2,714,883 | ......... 2,715,671 2,715,671 789
88327H AG 8 | THARALDSON HOTEL PORTFOLIO TRU| .. | 01/22/2018 | VarIOUS...........cvermerrrreerierirerirseessrineinnes 08/17/2018 [ VAIIOUS.......cvovverrerrereereeisseeserseesssensens | eeveeees 1,000,000 | ............ 999,375 | .coovuve. 999,729 | ......... 1,000,015 640 B40 [ .o [ [ i (285) ] vovnvn (285)]...... 15,611 [ .o
TOWD POINT MORTGAGE TRUST
89175V AA 1 |TPMT .. | 05/29/2018 | VarIOUS..........cvvurveiiicrirririisiissiieniens 11/28/2018 | VarIOUS..........ovveuiiicriienisinniieii | v 7,300,000 | ......... 7,276,276 | ......... 7,161,687 7,279,095 2,819 ..(117,407) | ...(117,407) | ....133,324 |..... 19,771
89376V AA 8 | TRANSMONTAIGNE PARTNERSLP...... .. | 02/07/2018 | RBC DOMINION SECURITIES INC......... | 12/10/2018 | Rabobank - LONdon...........ccceeverevernierienne ..1,302,000 | .........1,302,000 | . 1,225,350 | .........1,302,000 (76,650) | ..... (76,650) .
90011Q AB 6 |Turk Telekomun 4.875% 06/19/24......... C| 01/08/2018 | BARCLAYS BANK PLC.......coecvivvrrrrirenn 09/07/2018 | CREDIT SUISSE SECURITIES USA L.... | .cocvvenece 300,000 | ..cooonne 309,150 | .coovneene 241,500 308,316 (834) (66,816) | ... (66,816)
VALE OVERSEAS LTD VALE
91911T AH 6 |OVERSEAS LIMITED D| 02/14/2018 | J.P. MORGAN SEC INC..... . | 04/13/2018 | Various 430,000 ..506,325 505,953 (372) B72) [ s [ | 205,962 | 5,962
92325Q AA 5 |VENTURE CDO LTD VENTR_18-32A..... .| 06/15/2018 | JEFFERIES & COMPANY | ..| 12/04/2018 | J> MORGAN SECURITIES LTD LDN...... ..1,000,000 ,000,000 .1,000,000 0 | eovvernereee | veeverieeens | wr(16,390) | ... (16,390)
92343V DX 9 |VERIZON COMMUNICATIONS INC........ | .. | 03/22/2018 | BARCLAYS BANK PLC.............. ..| 06/15/2018 | BARCLAYS CAPITAL INC . ..5,000,000 | .. ,100,100 5,004,575 | oo [ i (5,525) | coovvvvreriirins [ i (5,525) [ .oovvrevianin [ v | c0eenn(8,275) | e (8,275)
92915C AQ 7 [VOYACLOLTD VOYA_16-1A......cccveveeee D| 01/23/2018 | JP MORGAN SECURITIES LTD LDN...... 07/19/2018 | JP MORGAN SECURITIES LTD LDN...... | «cconeee. 1,000,000 | ......... 1,000,000 .1,000,000 0 | eovveeeerieens | eeveeriieniiens | 20eenn(2,500) | e (2,500)
WELLS FARGO & COMPANY  4.076%
949746 RT 0 |03/04/21 .. | 03/22/2018 | WELLS FARGO & CO........cocovrrrrrrrrrrin 10/19/2018 | WELLS FARGO & CO......ccvvvrerrrireirsriens | vvri 5,000,000 | ......... 5,122,150 | ......... 5,100,180 | ......... 5,098,822 | ...oovvevriicrnns | v (23,328) | ..o
96926D AS 9 |WILLIAM LYON HOMES INC .. | 03/06/2018 | JP MORGAN SECURITIES LTD LDN...... | 09/05/2018 | Tax Free Exchange......... .20,000 | .. 20,000 | . 20,000 20,000
984848 AK 7 |YAPIVE KREDI BANKASI AS .... | D] 03/12/2018 | HSBC SECURITIES........cooccomsrrnrrirnrircnes 07/18/2018 [ DEUTSCHE BANK SECURITIES INC...... [ .ccoovreenes 500,000 | ....ccoe.c 500,000 | .o 453,000 500,000
3899999. Total - Bonds - Industrial and MISCEIANEOUS............ueuiiiiiiiiiiiiis ittt snesnisnne | ceene 131,005,835 | ..... 131,540,548 | ..... 130,932,215 | ..... 131,461,512 | covvvvevinnes 0] (79,035) | .ooovvvenend 0
Bonds - Bank Loans
ARAMARK SERVICES INC
000000 00 0 |03/11/25 .. | 06/12/2018 | Tax Free Exchange.............ccccooeeuvenunnec. 07/26/2018 [ VAIIOUS........ooeveveeieerereeireeiseinseriesisenes | serineen 997,500 | ............ 998,747 | ....ccone.. 999,370 998,938 191 191 [ s e | v 432 | s 432
AVOLON TLB BORROWER 1
000000 00 O |LUXEMBOU Term B-2 .. | 01/05/2018 | Various... 05/21/2018 [ VAIIOUS........oovverveerrisesisesiseeesssisssissisenss | evvensien 997,494 | ............ 997,493 | ............ 997,493 997,493 | ..o | cerrrerrerineenes e | 0 [ [ [ [ 0
000000 00 0 |CALPINE CORP 01/15/24.............. .. | 02/01/2018 | Various... .| 11/14/2018 | Various 13,900,000 | .. ,918,416 | . 3,890,325 4,022,131 .(131,806) | ...(131,806)
000000 00 0 |CLEAN HARBORS INC. 06/27/24... | .. | 08/01/2018 | DIRECT.....c.vvrrvimrrirerierierirnneisriseiiens 08/10/2018 [ VANIOUS.........ooverrerririirerierieeiieniineniens | evveenes 1,994,962 ,998,703 | ......... 1,997,456 .1,997,580 e (124) | .(124)
CROWN CASTLE INTL CORP TL
000000 00 0 |+L137.5 .. | 05/31/2018 | JP MORGAN SECURITIES LTD LDN...... 06/14/2018 | Redemption ~ 100.0000..........ccovwrvrererns | vovrrenes 5,871,212 | ... 5,878,551 | ......... 5871212 | ......... 5,871,212 | o | e 71,339) [ e | evreeeeene(7,339) [ s s e | v 0
DISCOVERY COMMUNICATIONS LLC
000000 00 O |TL+L162.5 oo | 04/13/2018 [ VAIIOUS.......coureeceeerrcrieiseisseieesiesiees 05/31/2018 | Redemption ~ 100.0000..........ccovvrvrmreres | covrenns 6,000,000 | ......... 6,011,250 | ......... 6,000,000 | ......... 6,000,000 | .coovveerirnrirne | rererne(11,250) | oo | erirneneene(11,250) | oo | v | e | e 0] 27,508 | ..ovvveerirs
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1 2 3 4 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
o Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal| Disposal Year Dividends
000000 00 O |ESHHOSPITALITY INC 08/30/23.. | .. | 05/22/2018 | Various 07/12/2018 | Variou 950,868 (8) [ cevreerreernernns | eerrverirnrinenend(8) [ [ | e (3,547) | e (3,547)
000000 00 0 |IVORY MERGER SUBINC TL +L350...... .. | 04/13/2018 | Various... 11/21/2018 | Various 210,990 (60)
18143E AC 3 |CLARK EQUIPMENT COMPANY.... .. | 03/21/2018 | Various... .| 04/04/2018 | Various. 449, . . 5
58943P AN 2 |MEREDITH CORPORATION TL +L300... | .. | 07/12/2018 | Various... 10/26/2018 | Various (12)
GFL ENVIRONMENTAL INC
C7052B  AG 9 |05/30/25 10/15/2018 | Various... 12/03/2018 | Various ..110,428 (17) .0
8299999. Total - Bonds - Bank Loans . .......22,025,343 ,915) | ...(138,915) .
8399998, TOAl - BONGS. .....eeuieuiiiieiiiiisitie st ehisi s snessnssnneessnsnsesssssnsnesnnssnnne | coeeed O3 140,624 | e 795,404,301 (5,268,960) | (5,268,960) 2,049,877
Common Stocks - Industrial and Miscellaneous
10316T 10 4 [BOXINC . | 01/04/2018 | PARTNERSHIP DISTRIBUTION.............. 03/08/2018 | MERRILL LYNCH PIERCE FENNER &.... | ...........370.000 | ....ccccovvueuc 8,262 7,578 8,262 {1 [ UUSTORTTRURTOR IRTRROORIIRTO [OPRN (685) | ...oov. [(C1555) ) SN IR
COUPA SOFTWARE INC COUPA
22266L 10 6 |SOFTWAREINC . | 08/29/2018 | PARTNERSHIP DISTRIBUTION.............. 09/10/2018 | MERRILL LYNCH PIERCE FENNER &..... | ....cc...c....72.000 | ..ooovennccns 5,134 5,566 B34 | s [ e | e | 0 | | | 832 | 432
257454 10 8 |DOMINION MIDSTREAM PARTNERS.... | .. | 07/19/2018 | CITIGROUP GLOBAL MARKETS INC/.... | 12/03/2018 | CITIGROUP GLOBAL MARKETS INC/... 122,976 | ......... 1,151,912 AM22,976 | s [ | | e | | | 00.28,936 | o 28,936
625207 10 5 |MULESOFTINC......cooovrrvmirrmrirnieisieinniens .. | 02/20/2018 | PARTNERSHIP DISTRIBUTION............... 03/08/2018 | MERRILL LYNCH PIERCE FENNER &.. R 4,393 4,727 4,393 334
9099999. Total - Common Stocks - INAUSHIIal AN MISCEIBNEOUS. .......ccies ittt ettt ettt et et ee st et st et eseesetetesseaeseseeseteseeseaesesebeteteset et eesetet et eseh et e seh et et shehes e et et et sssetes e sesetassnsetensnsesessnsntesanans | seresions 1,140,765 | ......... 1,169,783 | ......... 1,140,765 0 0 0] 0 | o0 | 01020017 | L 29,017 |...... 39,245 | ............ 0
9799998. TOtal = COMMON SHOCKS. ...ttt hs oottt sseansee | cnviinsns 1,140,765 | ......... 1,169,783 .1,140,765 0 0 0] o0 [0 01,229,017 | 29,017 |...... 39,245
9899999. Total - Preferred and Common Stocks ...1,140,765 | . 1,169,783 .1,140,765 0 0 0 | o0 [ | 0 | 029,017 | L 29,017 |...... 39,245 | ..o 0
9999999. Total - Bonds, Preferred and COMMON SOCKS. ... otttk | snies 796,545,066 | ..... 791,611,386 | ..... 796,851,327 | ..ooovvinnad 0. 306,266 | ..ot 0 .0 | (5,239,943) | (5,239,943) | .6,437,235 | 2,049,877
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

913

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number | NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer

32000* 10 3 |Econony Fire & Casualty Company...... 36-1022580 NO | oo [ e 371,643,691 600,000.000

59188# 10 6 |Metropolitan Direct Property and Casualty Insurance Company. .123-1903575. NO ......46,655,832 1,000.000

59180* 10 8 |Metropolitan Casualty Insurance Company .| 05-0393243. NO ......69,600,070 1,000.000

59200* 10 4 |Metropolitan General Insurance Company. .122-2342710. NO ......37,682,665 1,000.000

59214# 10 4 | Metropolitan Group Property and Casualty Insurance Company...... . . 13-2915260 NO | oo | e 397,709,169 |.... ...1,000.000 |.
1199999. Total - Common Stocks - U.S. Property aNd CASUAIY INSUIET.............iuieiiiisi sttt ete fotb e ee et 0. 923,291,427 | oo, 0 XXX XXX
Common Stocks - Other Affiliates

59155# 10 5 |MetLife Auto & Home Insurance Agenc NO | oo [ v 1,033,344 | .o 1,033,344 | ... 5,000.000

59217# 10 1 |[Metropolitan Lloyds Inc. . e NO 1,000 [ 1,000 [ oo 1,000.000 [ ...coirenireerierenrersenisniens
1799999. Total - COmMMON SLOCKS = OthEr AffIlIAEES. ... ... ocuitieitiiiit ettt sttt ettt et et et et esstetesseesesessetesesesesesesssesesseseeeeesesesaesesee s eheseseeeseeeetehetesseseeee e besetessesesenes | o4assessssssssesssssssesosossesesossesesas et et essset et e ses et et nsetesnseaeesnsnaetanas (L 1,034,344 | .o 1,034,344 XXX XXX
1899999. Total - Common Stocks. 0 .. ...924,325,772 ...1,034,344 XXX XXX
1999999. Total - Preferred and Common Stock. 0 ...924,325,772 ...1,034,344 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.

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued Rate of | Rate of | Paid | During Year Interest
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
SOUTH JERSEY INDUSTRIES INC .. | 06/27/2018. ] Various... [06/27/2019.] ..........10,000,000 10,000,000 10,000,000 5,238 N 4 3.77 | D | e 168,506
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.... ..10,000,000 ..10,000,000 ..10,000,000 5,238 XXX XXX XXX | ......168,506
3899999. Total - Industrial & MiSCellan@ous (UNGFIIBIEA). ... ....rerrerrreusrrsiereiere sttt ..10,000,000 10,000,000 XXX XXX XXX | e 168,506
Total Bonds
7799999. Subtotals - Issuer Obligations...........ccuiveeresienirsessiissisese e ..10,000,000 10,000,000 XXX XXX XXX | e 168,506
8399999. Subtotals - Bonds ........10,000,000 10,000,000 XXX XXX XXX | e 168,506 .
9199999, Total - ShOMt=TEIM INVESHMENES. ... ....reeriesieeieieies sttt eeet ek E Rkt | cnniienes 10,000,000 | ..oovovvvirirceen | |0 |0 e XXX | v 10,000,000 XXX XXX XXX ] e 168,506 | ...coovornnencd 0
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SCHEDULE DB - PART A - SECTION 1

oors, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options, Caps, Fl
6

1 2 3 4 5 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| Type(s) of Date of Strike Price, Undiscounted Undiscounted o Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of Iltems(s) Hedged, Used for |  Exhibit Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated | Identifier |  (a) or Central Clearinghouse Date Expiration Contracts Amount | Received (Paid) | (Received) Paid | (Received) Paid | Income Carrying Value e Fair Value (Decrease) BJ/ACV. Accretion | Hedged Items|  Exposure Entity end(b) |
Swaps - Hedging Effective - Foreign Exchange
Currency swap - Rec fixed USD
[Pay fixed CAD] ; 2017-FXS- 3.9365%
366223 C4931*BC6 KEYERA CORP ......... D1... Currency.. |Bank of America NA.. B4TYDEB6GKMZO031MB27. | 06/20/2017.... | 09/20/2027... | c..covvvvveee ....10,248,681 [3.6800%] 27,600 291,147 || 267,461 | ..o | 896,850 [ ..oovvvuriierins | e | s 151,372 | oo 100/100.......
Currency swap - Rec fixed USD 479142C@8 Johnson Matthey Plc 5.4700%
[Pay fixed EUR] ; 2010-FXS-0030 | 4.660% 01/31/2021 D1.. Currency.. | Deutsche Bank AG.... 7LTWFZYICNSX8D621K86.... | 02/24/2010.... [ 01/31/2021.... | cevooveeernes [ 6,785,000 [4.6600%] 95,296 1,069,250 |.... 855,683 | .. ....288,250 99/100.........
Currency swap - Rec fixed USD
[Pay fixed EUR] ; 2014-FXS- D2736#AJ8 FRITZ DRAXLMAIER 4.7160%
227499 GMBH & CO KG D1 Currency.. | Citibank NA............... E570DZWZ7FF32TWEFATS.. | 02121/2014.... | 04/102/2021.... | coovvveverens [ cerens 3,430,000 [3.5700%)] | vvvvveerncerenins | cerrerrersneisneens | vveieens 56,692 | ..covvenne 572,125 | ... | e 474,036 | .o [ s 144,125 25,752 100/100.......
Currency swap - Rec fixed USD
[Pay fixed EUR] ; 2017-FXS- 48021PA@7 JONES LANG 4.1100%
364247 LASALLE FINANCE BV D1 Currency.. | Citibank NA............... E570DZWZ7FF32TWEFATS.. | 06/07/2017.... | 06/27/2029.... | cecvverervenes | wernn 5,630,000 [2.2100%]| ...vvverveeerienene [ eervireeiineiirenis | ereies 104,132 | oo (85,750) | ..o | (276,630) | .voovveverernes [ 288,250 | oo | cereireriienii | e 91,199 | 100/100.......
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2013-FXS- Portman Estate Funds (Multiple 4.3475%
189671 Cusips) D1... Currency.. | Deutsche Bank AG.... 7LTWFZYICNSX8D621K86.... | 02/06/2013.... [ 03/05/2028.... | ...covvvenreee [ o 3,130,400 [4.1300%] 27,506 583,200 |.....|...... 444504 | ..o [ 158,300 | ..ooooveveerienns [ o [ e 47432 | .o 95/100.........
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2013-FXS- G3646#AC7 FORTH PORTS 5.4800%
216198 FINANCE LTD 5.030% 12/05/2031 |D 1........ Currency.. | Citibank NA............... E570DZWZT7FF32TWEFATS.. | 11/13/2013.... | 12/05/2031.... | ccvvvvrvvennes ....10,550,100 [5.0300%]| ...vvvevvvverevieens [ ervirnriisriiiinnis | v 147174 | ........... 2,144,340 | ..... ...2,013,898 522,390 [ .ooreiriiinnins | e | s 189,733 | oo 100/99.........
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G1313@AA9 BLACKROCK 4.1460%
359335 SMALLER COMPANIES TR D1.... Currency.. |Barclays Bank PLC.... G5GSEF7VJP5ITOUKS573.... | 04/21/2017.... [ 05/24/2037.... | coveoevveecree [ 6,270,040 [2.7400%] 85,174 29,400 |.....|.cccon 166,537 | ..o [ 387,835 [ ..o | e | s 134,507 | oo 100/100.......
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G0827#BK5 BARRATT 4.0750%
362096 DEVELOPMENTS PLC D1... Currency.. | Citibank NA............... E570DZWZT7FF32TWEFATS.. | 05/23/2017.... | 08/22/2027.... | cevvvvvveeene | weven 8,686,550 [2.7700%]| ...vvooveveeeeinne [ e | cviis 110,100 | oo 153,430 | ..... | cecoee 241,540 | .o SR TUKTVS T SRR DU I 127,714 | 100/98.........
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G7612#AA2 ROCK RAIL SOUTH 5.4750%
366127 WESTERN PLC D1.... Currency.. | Citibank NA............... E570DZWZT7FF32TWEFATS.. | 06/19/2017.... | 06/18/2047.... | cccvvorvveees | verene 1,381,682 [3.9380%] 8,369 (651) [ covee | v 144,510 [ .o | v 37,715 | oo [ e [ e 36,869 |....ccoccoceen. 100/95.........
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G0892#AA8 BAZALGETTE 3.9650%
367530 TUNNEL LTD D1..... Currency.. | Barclays Bank PLC.... G5GSEF7VJP5I70UK5573.... | 06/29/2017.... | 09/28/2032.... | c.vouvveencee ....12,710,600 [2.8600%]| ...cvoonvremeneriennne | errinsiiissiinini | v 129,345 | .............229,320 | ..... 775,670 235,690 100/100.......
0879999999. Total-Swaps-Hedging Effective-Foreign Exchange.............. OO OO O OO 0 .791,388 IXXX]. .4,029,690 0[.....1,089,287 XXX XXX
0909999999. Total-Swaps-Hedging Effective. 0 791,388 XXX]....4,428,552 ...4,029,690 | ..oococvceen0 | i, 0[....1,089,287 | XXX XXX
Swaps - Hedging Other - Foreign
Currency swap - Rec fixed USD
[Pay fixed EUR] ; 2014-FXS- D2736#AK5 FRITZ DRAXLMAIER 5.3160%
227508 GMBH & CO KG D1.... Currency.. | Citibank NA.... . E57TODZWZTFF32TWEFAT6.. | 02/21/2014.... | 04/02/2024.... | .. .686,000 [4.0500%]| .. 28,825
Currency swap - Rec fixed USD
[Pay fixed EUR] ; 2017-FXS- 48021PA*9 JONES LASALLE 3.9665%
364243 FINANCE BV D1.. Currency.. | Citibank NA.............. E570DZWZT7FF32TWEFATS.. | 06/07/2017.... | 08/27/2027.... | cevvvereveeene | wuvene 1,238,490 [1.9800%]| ...vvvoveveereenns [ e | v 24294 | ... (56,322) | ... | oo (56,322) | ......... (8,319)] ........ 83,415 | oo [ e [ e 18,047 | ..o 0001............
Currency swap - Rec fixed USD
[Pay fixed EUR] ; 2017-FXS- W4662REN2 INTRUM JUSTITIA 5.4263%
366114 AB D1.... Currency.. |Bank of America NA.. B4TYDEB6GKMZO031MB27. | 06/19/2017.... [ 07/15/2020.... | c.ocovveernes [ 1,003,500 [31250%]| ...cvvveveveeriiens [ v | v 21,504 | ... (40,007) | ... | e (40,007)| .......... 2,664 | ... 51,885 6,226 0001............
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G2479@AH2 COVENT GARDEN 4.2075%
364055 GROUP HOLDINGS L D1 Currency.. | Citibank NA............... E570DZWZ7FF32TWEFATS.. | 06/06/2017.... | 08/31/2032.... | cecvverrvencs | weread 2,762,760 [2.9800%]| ...cvvvenrvvererieene [ ervvreerieniiiienis | e 33,036 | .oovrrirnns 43,326 | ... | coouenn 43,326 | ........ 79,250 |....... 189,777 | oo [ e [ v 51,086 | ..ccoovvun 0001............
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G7612#AA2 -Rock Rail 1.0650%
367139 Southwestern PLC D1.... Currency.. | Deutsche Bank AG.... 7LTWFZYICNSX8D621K86.... | 06/27/2017.... | 12/31/2020.... | ..covevveecee [ocneed 6,532,400 [1.0500%] (2,120) 380 [ | o380 | ..o (438,663)........ A50,477 | oo [erienieniienis | 086,223 | i 0001.......c....
0939999999. Total-Swaps-Hedging Other-Foreign Exchange....... 0 89,344 32,735 XXX .......32,735 | ..... (363,605) 764,379 .129,446 XXX XXX
0969999999. Total-Swaps-Hedging Other. 0 89,344 32,735 [XXX] ........32,735 | ..... (363,605) 129,446 | XXX XXX
1179999999. Total-Swaps-Foreign Exchange. 0 .880,732 .5,018,546 |XXX|....4,461,287 | ..... (363,605) | .. ....1218,734 | XXX XXX
1209999999. Total-Swaps. 0 880,732 .5,018,546 |XXX|....4,461,287 | ..... (363,605) ....1218,734 | XXX XXX
Forwards - Hedging Other
Currency Forward - BUY USD
SELL EUR ; 2018-FOR-429591 Joint Venture Interests Portfolio...... BA....... Currency.. |Barclays Bank PLC.... G5GSEF7VJP5I7TOUKS573.... | 12/21/2018.... [ 01/25/2019.... | coooocvveecnes [ 8,062,676 | .8744 (10,295) | ..... | ....... (10,295) | ....... (13,764) | .......... 3469 | .o [ e [ e 10,550 | ..cvvvenians 0001............
Currency Forward - BUY USD
SELL GBP ; 2018-FOR-429593 Joint Venture Interests Portfolio...... BA........ Currency.. | Barclays Bank PLC.... G5GSEF7VJP5I70UK5573.... | 12/21/2018.... | 01/25/2019.... | covveereriens | wovvens 867,351 | .7875. (3,367) ... (3,367) (849) (2,518) [ ovvervireniieniens | ervererienisnens | eeeeeenne 1,135 o 0001............
12229999999. Total-Forwards-Hedging Other. 0 0 0 (13,662) XXX] ....... (13,662)] ....... (14,612) 950 0 0 XXX XXX
1269999999. Total-Forwards. 0 0 0 (13,662) [XXX] ....... (13,662)] ....... (14,612 950 0 0 XXX XXX
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oors, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options, Caps, Fl
6

1 1" 12 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule / Undiscounted Undiscounted o Valuation Exchange Carrying Quality of | at Inception
Description of Iltems(s) Hedged, Used for |  Exhibit Premium Premium d Increase Change in Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier or Central Clearinghouse Received) Paid | (Received) Paid (Decrease) BJ/ACV. Hedged Items Exposure Entity end (b
1399999999. Total-Hedging Effective 0 0]. . .0 |....4,029,690 .0 [......1,089,287 XXX XXX
1409999999. Total-Hedging Other. 0 0 X 141,132 XXX XXX
1449999999. TOTAL 0 0 4,795,019 1,230,419 XXX XXX

(b)

[Code

| Financial or Economic Impact of the Hedge at the End of the Reporting Period

{0001

| Hedges the currency risk of foreign currency denominated assets.
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aps and Forwards Terminated During Current Year

Showing all Options, Caps, Floors, Collars, Sw:
5 6 7 8 9

1 2 3 4 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Effecti
veness
Cumulative at
Prior Year(s) | Current Year Incepti
Indicate Initial Cost of | Initial Cost of onand
Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) at
Schedule| Type(s) of Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on Termin
Description of Item(s) Hedged, Used | / Exhibit Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Change in | (Amortization) | Termination | Value of | Termination -| ation
Description for Income Generation or Replicated | Identifier (a) or Central _Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease, B/A.CV. |/ Accretion | Recognized | Hedged Item| Deferred (b)
Purchased Options - Hedging Other - Put Options
Equity Option - S&P 500 USD OTC ; ‘ ‘ ’ ‘ ’ ‘ ’ ‘
2017-EOPT-364439 Joint Venture Interests Portfolio.......... BA.......... | Equity/Index. | Bank of America NA.. B4TYDEB6GKMZO031MB 06/08/2017. | 06/15/2018. | 02/13/2018. | Exercise... | ........ 1,381 | ..2,692,472 | 1949.88........| ......... A7,664 | .o | . 17,785 | oo | v 47,664 || e 39,581 | oo | v | e (29,878) 0001...
0c Total-Purchased Options-Hedging Other-Put Options. 47,664 | ........ 0 A7,785 | ............. 0 X 39,581 0 0 (29,878) 0 0 | XXX
0149999999. Total-Purchased Options-Hedging Other 7,664 0 17,785 0 X e 39,581 0 0. (29,878) 0 0 | XXX
037 T0tal-PUrChASEd OPHONS-PUL OPHONS. ... ... ivusiveesisessis st ses s ss st st s s sters s4sseee s s s st EE L8t E 8L 8 L8888 12_ooEE8eE 8oL E RS £ L 8RR R8st sttt sttt sssnsssssssssessssssssnnnssensssesssnssssnnsssnnsnes | soenseessdb 13008 | ovvvennss 0 A7,785 | s 0 X)| 39,581 0 0 (29,878) 0 0| XXX
0429999999. Total-Purchased Option: 0 17,785 0 X 39,581 0 0 /... (29,878) 0 0 | XXX
Swaps - Hedging Other - Foreign Exchange
Currency swap - Rec fixed USD [Pay | U44668AE8 BELDEN INC BELDEN ‘ ‘ ‘ ‘ ‘ 6.0150%
fixed EUR] ; 2013-FXS-194429 INC 5.5% 4/15/2023 5.5000 2023-0 ...... | Barclays Bank PLC... GS5GSEF7VJP5I70UK5573 03/15/2013. | 04/15/2018. | 03/13/2018. | Sale.. ...1,308,200 [5.5000%] 74,850 | .o 1649 || | 25,059 | (107,400) | ...
0939999999. Total-Swaps-Hedging Other-Foreign Exchange 0 0 74850 | oo 1,649 [ 0 KX 5,059 (107,400)
( Total-Swaps-Hedging Other. 0 0 74,850 | oo 1,649 | i KX 5,059 ] L (107,400)
1179999999. Total-Swaps-Foreign Exchange 0 0f...7480]....1649 | .0 KXY .........5060 | ..... (107,400)
12 Total-Swap: 0 0 74,850 | .o 1,649 | 0 KX 5,059 L (107,400)
Forwards - Hedging Other
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full
USD ; 2018-FOR-411605 Offset .| Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573 07/23/2018. | 07/25/2018. | 07/25/2018. | Maturity.... ...6,145,365
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full
USD ; 2018-FOR-414610 Offset BA.......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573) 08/23/2018. | 08/27/2018. | 08/27/2018. | Maturity.... | ......c.ccccc.c.c ..6,345,292 | 0.8636.......... 50,142 | ooooovevevvieveviinnes [ revevnrsnessssnssesinnnns [ o [ covssssssssssnsssnnns | s | s | oo LTI T Y/ S DO 0003...
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full
USD ; 2018-FOR-418312 Offset BA.......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573 09/21/2018. | 09/26/2018. | 09/26/2018. | Maturity.... | ........c..cc...... 6,812,622 | 0.8514.......... | coovvveecvernccncncnens | crevenenenenesenenenens | s RIVAT: 2 VU VPR VPR PR R T IS VAL TN I IR 0003...
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full
USD ; 2018-FOR-422370 Offset BA......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573 10/24/2018. | 10/26/2018. | 10/26/2018. | Maturity.... | .................. ..8,605,620 | 0.878........... | covvevrrrerreeernrrenes | covvvvneensseneensenees | i (10,730 [ oovovevevereemmerenens [ eommmmmmmmmmmmmimmmnnnnns [ oo [ eommmmmmiimiiniinnnns [ s [ v [ e ([ £<[0) 1 IS I 0003...
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full
USD ; 2018-FOR-425611 Offset BA......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573) 11/26/2018. | 11/28/2018. | 11/28/2018. | Maturity.... | ........c......... ..8,006,826 | 0.8805.......... | coovvvrvevevvernrrnenes | covvvervenevennensenees | coveennn (57,599) [ .ooovevermrummmermnens [ eommmmmmmmmsmmmmmmmnnnnns [ oo [ eormmmniesmmmnninnnns [ eovssmnnieimnssininns [ v [ e ((Systete) N I 0003...
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full
USD ; 2018-FOR-429590 Offset BA.......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573| 12/21/2018. | 12/27/2018. | 12/27/2018. | Maturity.... | ...c..cvcveevverene ...8,040,878 | 0.8768.......... (2,115) SRR 2% 1) SOOI I 0003...
Currency Forward - BUY GBP SELL | Joint Venture Interests Portfolio - Full
USD ; 2018-FOR-414612 Offset BA......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573| 08/23/2018. | 08/28/2018. | 08/28/2018. | Maturity.... | ...........ccccee.c 10rrn 097,544 | 07782 | e [ v .....1,400 e 1400 | e | i 0003...
Currency Forward - BUY GBP SELL | Joint Venture Interests Portfolio - Full
USD ; 2018-FOR-418318 Offset BA.......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573 09/21/2018. | 09/26/2018. | 09/26/2018. | Maturity.... | ........ccccc...... ...607,639 |0.7653 5,394 5,394 0003...
Currency Forward - BUY GBP SELL | Joint Venture Interests Portfolio - Full
USD ; 2018-FOR-422372 Offset BA.......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573 10/24/2018. | 10/26/2018. | 10/26/2018. | Maturity.... | ........ccccc...... ...599,618 | 0.7755.......... (BL488) [ .eveveveverevenenennns [ wovmemmiemmmmnsismmnninns [ o [ eevemniiniisnniiiinns [ eevesmsiisisssiiieies [ e | s (ECIEC1C) 1 S IR 0003...
Currency Forward - BUY GBP SELL | Joint Venture Interests Portfolio - Full
USD ; 2018-FOR-425613 Offset BA..........| Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573) 11/26/2018. | 11/28/2018. | 11/28/2018. | Maturity.... | ......c..c.cc...... 884,372 | 0.7788.......oo. | oo | o eeeelB,890) [ oo [ e [ o [ e [ i [ e | o (CXCEET0) 1 IS IR 0003...
Currency Forward - BUY GBP SELL | Joint Venture Interests Portfolio - Full
USD ; 2018-FOR-429592 Offset BA.......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573) 12/21/2018. | 12/27/2018. | 12/27/2018. | Maturity.... | ......c..c.c....... ...865,976 | 0.7887.......... (3,039) (3,039) 0003...
Currency Forward - BUY USD SELL
EUR ; 2018-FOR-409534 Joint Venture Interests Portfolio.......... BA......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573 06/29/2018. | 07/25/2018. | 07/25/2018. | Maturity.... | ................... ..6,140,743 | 0.8553 9,821 9,821 0002...
Currency Forward - BUY USD SELL
EUR ; 2018-FOR-411606 Joint Venture Interests Portfolio.......... BA.......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573) 07/23/2018. | 08/27/2018. | 08/27/2018. | Maturity.... | .........c......... 8,427,273 | 0.8526.......... | cocvvveverereeerereeens | cevvereeeneeeeeneseeens | s 31,839 | ooooivcveivinveninnnns [ v [ oo [ eovssssnsssssnsnsnnns | ssssssssssssssssssnns | sossssssssssssessssenes | s KR Y D 0002...
Currency Forward - BUY USD SELL
EUR; 2018-FOR-414611 Joint Venture Interests Portfolio.......... BA......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573| 08/23/2018. | 09/26/2018. | 09/26/2018. | Maturity.... | ...........cccceeee ...8,729,885 | 0.8618.......... | oo [ o | e (83,955) [ .vecrevreveeerennns | reveermineeerrseiininnn | eoe [ revsresneenennniinn | e | e | o (83,955) | cvveveverrernaereins | ceversereirnenenns 0002...
Currency Forward - BUY USD SELL
EUR ; 2018-FOR-418313 Joint Venture Interests Portfolio.......... BA.......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573 09/21/2018. | 10/26/2018. | 10/26/2018. | Maturity.... | .....cccevvvererens ..6,828,514 [ 0.849%.......cc. | covvmriirneiines [ e | e 233,624 | i [ e | | e | e [ s | o 233,624 | .o | e 0002...
Currency Forward - BUY USD SELL
EUR ; 2018-FOR-422371 Joint Venture Interests Portfolio.......... BA.......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573 10/24/2018. | 11/28/2018. | 11/28/2018. | Maturity.... | ........ccccccc.c ..8,049,620 | 0.8758.......... | coovvvceerernccnerenees | cevvenenenenneeneneeees | i 100,392 | coovvvvceeereeeeenenees | eeveerenseeeeeseeeeeneees | eoe | eeveeesesneeeeneseees | seveeesesseeesssssees | covveesessssssssssssies | e LUK I IR 0002...
Currency Forward - BUY USD SELL
EUR ; 2018-FOR-425612 Joint Venture Interests Portfolio.......... BA.......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573 11/26/2018. | 12/27/2018. | 12/27/2018. | Maturity.... | .....cc.cccceccrc 8,024,296 | 0.8786.......... | coovvecvrveveecncnneees | o | i (14,467 [ oo [ eovmmmiimimmmisisminninns [ o [ eevmimniiissmniininns [ eovssmnissssisiinnnes [ eevesmsesssssssessennes | e (L1570 IS IR 0002...
Currency Forward - BUY USD SELL
GBP ; 2018-FOR-411607 Joint Venture Interests Portfolio.......... BA..........| Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573) 07/23/2018. | 08/28/2018. | 08/28/2018. | Maturity.... | ................... 100810,232 | 0.762...ccoovves | oo | s | v R IV2: T OIS IVOTIRN VPR IVPTRRIRN PR I ISP 11,289 [ oo [ v 0002...
Currency Forward - BUY USD SELL
GBP ; 2018-FOR-414613 Joint Venture Interests Portfolio.......... BA.......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573) 08/23/2018. | 09/26/2018. | 09/26/2018. | Maturity.... | .........c.c....... 2598,189 | 0.7773.cvves | o | o | v (14,844) | ..o [ o [ o [ eermiiniiisiiniininns [ s [ v [ e (14,844) | oo | v 0002...
Currency Forward - BUY USD SELL
GBP ; 2018-FOR-418319 Joint Venture Interests Portfolio.......... BA......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573 09/21/2018. | 10/26/2018. | 10/26/2018. | Maturity.... | ................... ..B808,453 | 0.7642.......... | coovvveveveeencrerceees | e | s VG720 SRR VST VPN PR [RR IT [, 12,323 | oo [ o 0002...
Currency Forward - BUY USD SELL
GBP ; 2018-FOR-422373 Joint Venture Interests Portfolio.......... BA..........| Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573 10/24/2018. | 11/28/2018. | 11/28/2018. | Maturity.... | ....coovvvvvnneces ...688,274 | 0.7744.......... 8,592 8,592 0002...
Currency Forward - BUY USD SELL
GBP ; 2018-FOR-425614 Joint Venture Interests Portfolio.......... BA......... | Currency...... | Barclays Bank PLC... G5GSEF7VJP5I70UK5573| 11/26/2018. | 12/27/2018. | 12/27/2018. | Maturity.... | ........cccocceeo. ....878,055 [0.7779....ccc | oo | v | v 15118 co e | [ | o 15,118 | v | v 0002...
12229999999. Total-Forwards-Hedging Other. 0 0].... 271,782 0 0 KX)| 0 0 0f... 271,782 0 0 | XXX
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aps and Forwards Terminated During Current Year

Showing all Options, Caps, Floors, Collars, Sw:
5 6 7 8 9

1 2 3 4 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Effecti
veness
Cumulative at
Prior Year(s) | Current Year Incepti
Indicate Initial Cost of | Initial Cost of onand
Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) at
Schedule| Type(s) of Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on Termin
Description of Item(s) Hedged, Used | / Exhibit Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Number of [  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Change in | (Amortization) | Termination | ~Value of | Termination -| ation
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease BJACV. [ Accretion | Recognized | Hedged Item | Deferred (b)
1 Total-Forwards X)) 0 0 0 0 0 | XXX
1409999999. Total-Hedging Other. X 44,640 | ..... (107,400) 0 0 0| XXX
14 TOTAL X 44,640 | ..... (107,400) XXX

(b)

Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 Hedges the equity risk of assets.
0002 Hedges the currency risk of assets.




Annual Statement for the year 2018 ofthe IMl@tropolitan Property and Casualty Insurance Company

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

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

E20, E21



Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

Over-the-Counter NAIC 1 Designation

Bank of America NA....... B4TYDEB6GKMZ0031MB27 Y. Y. - 291,147 |...... (40,007) 251,140 (40,007) . 227,454 |. 157,598 157,598
Barclays Bank PLC. .. G5GSEF7VJP5I70UK5573... Y. Y. ....280,000 | .ovrernees 258,720 |...... (13,662) 0 ..(13,662) 0. 381,883 346,941
Citibank NA .. E5TODZWZT7FF32TWEFAT6. Y. Y. .2,650,000 002,998,579 | ....... (142,723) 205,856 ...3,002,667 |... (332,952) 19,716 |. 548,265 548,265
Deutsche Bank AG................ 7LTWFZYICNSX8D621K86........ Y. Y. 1,326,272 | oo, 1,652,830 | - 326,558 ....1,300,566 | - 20 . 142,673 142,673
0299999999. Total NAIC 1 Designation JE O OSSO PO PP PO PP PO PUOPO PP RPPOPOUROUOPRYRE) IFUOPPOUPROPPPRTOPOOY 4,256,272 1,201,276 ... (196,392) 783,554 ....4,834,246 .(386,621) 247,169 | .... 1,230,419 1,195,477
0999999999. Gross Totals......... s | e 4,256,272 008,201,276 | ... (196,392) 783,554 ....4,834,246 .(386,621) 247,169 | .... 1,230,419 1,195,477
1. Offset per SSAPNo.64 e e |

2. Net after right of offset per SSAP No. 64 20,201,276 | ... (196,392)

¢cd
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Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, Vorlv)
Collateral Pledged to Reporting Entity
Barclays Bank PLC. G5GSEF7VJP5I70UK5573...... Cash XXX
Citibank NA E570DZWZ7FF32TWEFAT6.. | Cash. XXX .
Deutsche Bank AG. vee TLTWFZYICNSX8DE21KBB.... | TIASUY ....oucvvveireerseiasisseriseeiseesseise st ssesssssssseisssians 912810 RP 5 | UNITED STATES TREASURY XXX 11/15/2045.
Deutsche Bank AG. .. TLTWFZYICNSX8D621K86.... | Cash XXX e,
0299999999, TOAIS. ... .vurveevrriiseiseiseeiseesse s eees bbb bbbt XXX XXX




Annual Statement for the year 2018 ofthe IMl@tropolitan Property and Casualty Insurance Company

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

1 3 4 5 6 7
NAIC Designation
and Administative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §......... ONAIC2: §........ ONAIC3: §........ 0 NAIC4: §.......... ONAICS: §.......... ONAICG: §.......... 0

NONE

E24



Annual Statement for the year 2018 ofthe IMl@tropolitan Property and Casualty Insurance Company

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
gate on Line 10 of the Assets page).

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggre

1 2 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity

CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
U.S. Spec. Rev. & Spec. A Oblig. and all Non-Guar. Oblig. of A & Authorities of Govts & Their U.S. Political Subdivisions - Issuer Obligations

30711X  C2 8 |FANNIE MAE CONNECTICUT AVENUE.......c.oiiiiiiiniicisiesi st .1 08/25/2030.......

3130AD  6W 7 |FEDERAL HOME LOAN BANKS........coiuiiuiiiisissnsiseersosessssssssssasssessessssss st sessans s esssss st sassassassensssssessonssessanssessnes .1 12/29/2022.......
2599999.  U.S. Special Revenue & Assessment Obligations - ISSUEr OblIGAtoNS. ..........vueveiiiiiiiieieseieisi st XXX
U.S. Spec. Rev. & Spec. A Oblig. and all Non-Guar. Oblig. of A & Authorities of Govts & Their U.S. Political Subdivisions - Residk | Mortgage-Backed Securities

3128MJ  4C 1 | FEDERAL HOME LOAN MORTGAGE COR........cotiiuiiriiiiieiiicisesise it . 06/01/2048.......

3140H3 7J 9 |FEDERAL NATIONAL MORTGAGE ASSO 04/01/2048.

314008 AH 8 |FEDERAL NATIONAL MORTGAGE ASSO. 12/01/2047.......

31418C XN 9 |FEDERAL NATIONAL MORTGAGE ASSO. 06/01/2048.......
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHES.........c.cvciuiiieiii ettt ettt ns e naeanes 62,827,191 63,351,405 XXX
3199999. Total - U.S. Special Revenue & Special A 1t ODGALIONS. ...t 73,589,722 | .......... 74,219,322 XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

04317@ BC 1 [ARTHUR J GALLAGHER&CO........ o | 2 [ e 7,388,130 06/13/2024.......

126650 DD 9 [CVS HEALTH CORP.....coiiiititiicieet ittt b .. | 2FE 4,959,691 03/09/2021.......

17401Q AR 2 |CITIZENS BANK NA .. | 2FE .9,903,039 03/29/2023.......

23636A  AQ 4 [ DANSKE BANK AS.......oiiiieriiiiiieieii ettt .. | 2FE .9,620,500 09/12/2023.

345397 YY 3 |FORD MOTOR CREDIT COMPANY LLC . | 2FE 8,769,142 04/05/2021.

355145 B# 9 |FRANKLIN UNIVERSAL TRUST. 1FE 5,164,875 09/15/2023.......
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............ovuiisiiniiiieiisiissiesiissi s 45,805,377 XXX
Industrial & Miscellaneous (Unaffiliated) - Resi ial Mortgage-Backed Securities

07331Q  AA 5 |BAYVIEW OPPORTUNITY MASTER FUN.......cccvvvvrnriiirnninns 1FM 4,417,733 06/28/2053.......

07333A  AA 8 |BAYVIEW OPPORTUNITY MASTER FUN.......ccccvvvmimernrinnn. 1FM 7,041,311 05/28/2069.......

46645G  AE 8 | JP MORGAN MORTGAGE TRUST JPMMT.....ovuiiriirirmiisieisiseissiesissssesessssssssss s ssessssssss s essessssssanssenes TFMecs [ e, 910,956 10/01/2045.......

61744C  PK 6 |MORGAN STANLEY ABS CAPITAL | M.... 1FM 03/25/2035.

76119H  AA 8 |RESIMAC MBS TRUST RESI_T8-1A. .. ..ottt 1FE 11/10/2049.......

86358E KX 3 |STRUCTURED ASSET INVESTMENT LO......couiiiiiiiiiiciiniieresisceesieiesiese s sssseensssees TFMeoceees [ e 416,328 ....419,397 [09/25/2034.......

97655 AH 5 [WINWATER MORTGAGE LOAN TRUST W.....ciiuiiiiiiierissiisirsnisensssisssessssesensssssssssessnsssessssassases 1FM 2,487,587 | .. .2,482,476 | 01/03/2046.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities...........ccoovoveeveccrennnes 17,832,052 | oo 17,994,614 XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities

04410R AG 1 |ASHFORD HOSPITALITY TRUST INC 1FM 1,731,943 .1,750,000 | 04/15/2035.

04410R AJ 5 |ASHFORD HOSPITALITY TRUST INC FMeceies [ e 986,945 .1,000,000 |04/15/2035.

056070  AJ B [ BXTRUST BX_A7-SLCT ..ottt 1FM .1,680,670 1,702,672 | 07/15/2034.

05607K  AA 9 |BXMT_17-FL1.. - 1FE .1,998,977 06/15/2035.......

10482T AG 7 |BRAEMAR HOTELS & RESORTS TRUST ...ttt sseneenes 1FM 06/15/2035.......

12433 AJ 5 | BXTRUST BX_1T-APPL ..ottt 1FM 07/15/2034.

23306G AC 1 |DBGS MORTGAGE TRUST DBGS_18-BI 1FM 05/15/2035.......

23306G AE 7 |DBGS MORTGAGE TRUST DBGS_18-BI 1FM 05/15/2035.

33830C AC 4 |DBGS MORTGAGE TRUST DBGS_18-5B.........cocvieiiiiieiiiieeisiseiseie e sessssessessenes 1FE .2,448,353 06/15/2033.

36255C AA 7 |GPMT 2018-FL1 LTD GPMT_18-FL1 1FE .1,982,349 . 12/19/2035.

61691K AG 6 |MORGAN STANLEY CAPITAL | TRUST AFMeeceeees | e 995,224 .1,000,000 | 11/15/2034.

61691K  AJ 0 |MORGAN STANLEY CAPITAL | TRUST AFMeecees [ e 994,794 .1,000,000 | 11/15/2034.

61691P  AG 5 |MORGAN STANLEY CAPITAL | TRUST 1FM 1,979,722 11/15/2034.......
3499999.  Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMtIES. ... ..o ieuiiuiieiiceteiceecteee ettt 18,497,825 XXX
Industrial & Miscell; (Unaffiliated) - Other Loan-Backed and Structured Securities

04016V AA 3 |ARES CLOLTD ARES_18-47A.......ccoontrmrniiirineiernein 1FE 1,000,000 |04/15/2030.......

056162 AN 0 |BABSON CLO LTD BABSN_15-IA........ccccovvvvnnee 1FE .1,000,000 |01/20/2031.

12550M  AJ 9 |CIFC FUNDING LTD CIFC_15-3A . 1FE 1,000,000 |04/19/2029.......

28852E  AA 7 |ELLINGTON CLO I LTD ECLO_17-2A......ciiiiieririeiieieiiesiessiesisseseiss sttt 1FE .6,507,066 6,500,000 |02/15/2029.......

33883G  AA 5 | FLATIRON CLO LTD FLAT_18-TA. ..ottt 1FE .1,000,000 | 04/17/2031.

363200 AC 4 |GALAXY CLOLTD GALXY_18-27A..... 1FE .1,000,000 |05/16/2031.

36321B  AA 9 | GALAXY CLOLTD GALXY_17-24A..... 1FE .1,000,000 | 01/15/2031.

36321B  AB 7 |GALAXY CLOLTD GALXY_17-24A..... 1FE .1,000,000 |01/15/2031.

38175B  AA 2 | GOLUB CAPITAL PARTNERS CLO LTD.....cuutiuiirriiiieierieisesiesiesisiesssess s 1FE .1,000,000 | 02/05/2031.

38175C  AA 0 |GOLUB CAPITAL PARTNERS CLOLTD.. bR 1FE .1,996,550 .2,000,000 |01/25/2031.......

38175C  AC 6 | GOLUB CAPITAL PARTNERS CLO LTD....cuiiiiiiiriiiiieiie it ensnen 1FE 1,000,000 |01/25/2031.......
50188Q AE 1 |LCMLTD PARTNERSHIP LCM_19A.......ccccoovvmmirirmrinirienes 1FE .1,010,695 |07/15/2027.

83608G  AQ 9 | SOUND POINT CLO LTD SNDPT _13-T...coiuiiieiiiiirieierieririesissiseesiessssssssessssisessessseseensesessenes 1FE 1,000,000 |01/26/2031.......
83609T AA 5 | SOUND POINT CLO LTD SNDPT_17-4......oriieriiiiirieiissisessiesisesisssssss s sssssssssssssssasssssssns 1FE .1,961,868 2,000,000 |01/20/2031.......

88390A AT 7 |WIND RIVER CLO LTD WINDR_14-2A........cooteerrirrnniirernrierineies {1 =SSR IR 981,999 .1,000,000 | 01/15/2031.

88390A AV 2 |WIND RIVER CLO LTD WINDR_14-2A........covvrmrrrirverneirerssirernnines AFE s | e 977,700 .1,000,000 |01/15/2031.

88390A AX 8 |WIND RIVER CLO LTD WINDR_14-2A. . {1 =S [ 936,869 .1,000,000 | 01/15/2031.......
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNtIEs...........cocuvviviiirisiiisiiniiesiiiciii s, 24,113,468 | .. ...24,510,695 XXX
3899999.  Total - Industrial & Miscellaneous (UNAfflAIEA)..........o.euieireirsiereeies st seesessessessesssmssesssssssssssssssesnsscssssessessesmsetansanssnsenses  sesssassesscsanssssesssssnsansansesnnsnnsns | cosssessnsaneas 106,248,722 | ...ccovevnnes 107,685,167 XXX
Bank Loans - Acquired

000000 00 0 [STADCOLALLC 2Z 2,704,047 | oo 2,704,047 |06/29/2023.......
6299999.  BANK LOANS = ACGUITEM. .. ... iv ittt ittt ettt ettt ettt ekttt 8 et ekt enb et ne s .2,704,047 .2,704,047 XXX
6399999.  Total - Bank LOANS........couuuirieieisistisissi s .2,704,047 .2,704,047 XXX
Totals
6499999.  Total - Issuer Obligations 56,567,908 57,367,917 XXX
6599999.  Total - Residential Mortgage-Backed Securities.............c..ccoucvcicsiiinnc. 80,659,243 | . 81,346,019 XXX
6699999.  Total - Commercial Mortgage-Backed SBCUMIES. ........uiiuii ittt sttt sttt s st b s saebanssaenas 18,497,825 | ..oovvvverans 18,679,858 XXX
6799999.  Total - Other Loan-Backed and Structured SECUNtIES..........ovuiivrisiiisiinisiiisisisrssicicines 24,113,468 ...24,510,695 XXX
6999999.  Total - Bank Loans. .2,704,047 .2,704,047 XXX
7099999, SUDIOEAL = BONGS.......ceotiieisieti sttt sttt sttt bttt bttt h bbbttt b s ebintiesiestns st st ens s ensensentes | eniessiensieres 182,542,491 .184,608,536 XXX
Short-Term | 1 Assets (Schedule DA Type)

000000 00 0 [SOUTH JERSEY INDUSTRIES INC..........ooooooooooossescoeeeeeessssssssesseeeeessssssssseseeeesssssssssssseseeesessseseseseeeeessseneee [ AR 19,999,380 | v 10,000,000 | 06/27/2019.......
8999999  Total - Short-Term Invested Assets (Schedule DA Type) 19,999,380 [ ..o 10,000,000 XXX
Cash (Schedule E Part 1 Type)

000000 00 0 [Cash [ L. 46,346 | ...... 46,346
9099999.  Total - Cash (Schedule E Part 1 Type)........... 46,346 | ...... 46,346 XXX
Cash Equival (Schedule E Part 2 Type)

912796 QT 9 |UNITED STATES TREASURY ..ottt (@) RO ORISR (OO 99,904 01/17/2019.......

912796 UG 2 |UNITED STATES TREASURY ......coiiiiiiiiiineirerisisesiesssssessessssesessss s ssssssessssenes .| @ 4,399,734 01/02/2019.......

912796 UJ 6 |UNITED STATES TREASURY .| @ 23,980,370 01/15/2019.

912796 UK 3 |UNITED STATES TREASURY ......ceviiuiiririeiniinniesieseesisisssis s siesssess s . |@ 10,187,023 01/22/2019.

313384 BP 3 | FEDERAL HOME LOAN BANKS .|l@ 4,788,557 02/07/2019.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type)................... 43,455,588 XXX
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Annual Statement for the year 2018 ofthe IMl@tropolitan Property and Casualty Insurance Company

SCHEDULE DL - PART 2

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggre

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

gate on Line 10 of the Assets page).

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

9999999, TORAIS..... ittt erineest et | eeies 236,043,805 238,106,921 XXX
General Interrogatories:
1. The activity for the year: Fair Value $.....175,475,132  Book/Adjusted Carrying Value $.....160,561,161

2. Average balance for the year:

E25.1




Annual Statement for the year 2018 of the

Metropolitan Property and Casualty Insurance Company

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Bank of America New York, New York 1,668,051 | XXX
Bank One. Columbus, Ohio 3,036,551 | XXX
Citibank. New York, New York (134,321,678) | XXX
Federal Home Loan Bank Boston, Massachusett: 100,124 | XXX
First National Anchorage, Alaska 10,000 | XXX
First Union Philadelphia, Pennsylvania 8,576,067 | XXX
JP Morgan Chase. New York, New York 16,228,292 | XXX
Wells Fargo. San Francisco, California R 8,159,660 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 (96,542,933) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 (96,542,933) | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX [, 17,500 | XXX
0599999. Total Cash XXX XXX 0 0 (96,525,433) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January (118,680,648) | 4. April (96,777,385) | 7. July. (124,718,828) | 10. October. (124,228,609)

2. February. (108,586,915) | 5. May. (104,706,507) | 8. August (120,104,544) | 11. November. (106,133,573)

3. March (114,847,234) | 6. June (83,583,691) | 9. September. (118,778,286) | 12. December. (96,542,933)
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Annual Statement for the year 2013 of the IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Description ’ Code ‘ Date Acquired | Rate of Interest | Maturity Date } Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY......ouvtuitmeeruitaesssesssesssseessesssss s s sss st sss a4 8588081884888 8 8418884184848 R et 4488 AR R bR bbbt bbb enntas | aeisnssnsssas 99,894 | oo | et 66
UNITED STATES TREASURY 4,399,676 1,619
UNITED STATES TREASURY 999,538 857
UNITED STATES TREASURY 23,978,087 6,503
UNITED STATES TREASURY 13,482,172 | oo sssissnisnissnissens | aevienes 24,799

0199999. U.S. Government Bonds - Issuer Obligations...........coveirienrissisisinsiss e sesseseesnennenes 42,659,367

0599999. Total - U.S. GOVEMMENE BONGS..........cvuiveieiieiiiiteite ettt stss st s e st ess st s ses st ss e st s s s et s st s e es s s st es s ns st s sessnsanes .. 42,659,367

Bonds - U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations

[ FEDERAL HOME LOAN BANKS........ooouuuuuuuuumumumummummmmmmmsmmmunsssmumsmmmsmsssssmsmsssssssssmsssssssssssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssmsssmsssmesen _omommmsssssmsssmsmssesssssemsssmsmsmesemsmsmssemsmsmenene | evvsssssee | 12018/20181meee [eovessssssssssssssssssssss | 02007/20190mseres | oveoeseesessssesesssesesesensensenees 4,788,149

2599999. U.S. Special Revenue & Special Assessment Obligations - ISSUETr OBIIGAtIONS..........wruriiiiei st neees 4,788,149

3199999. Total - U.S. Special Revenue & Special A 1t Obligations and all Non-Guaranteed Obligation: 4,788,149

Total Bonds

7799999. Subtotals - ISSUET OBlIGAHONS..........ciueriiicteteiceetete ettt ettt sttt st et ee et et esset s s etetesssetennsetetessnaetenseseaennas 47 447 516

8399999, SUDLOLAIS = BONGS.....1..uveureereiereeresstess s ss ettt L8888 47,447,516

8899999. Total - Cash Equivalents 47,447 516




Annual Statement for the year 2018 of the

Metropolitan Property and Casualty Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.covcveerineriineries AL ..
2. Alaska.
3. Arizona .
4, Arkansas AR VSD BY INS CODE SECTION 23-63-206. 69,013 67,914
5. California...
6. Colorado....
7. Connecticut...
8. Del . DE RSD FOR WC TITLE 18 CH 5 SECT 513, 98,439 102,004
9. District of Columbia...........ccco...... DC]|..
10.  Florida
11, Georgia GA RSD Section 33-3-9 241,587 248,984
12.  Hawaii
13.  Idaho.
14.  lllinois
15, Indiana.......cccocomeiineriiinnniiiies
16. lowa.
17, Kansas.......covniineciinnninned
18.  Kentucky...
19.  Louisiana...
20.  Maine
21, Maryland .
22.  Massachusetts.. MA RSD CH 175 SECTION 151 525,190 541,270
23.  Michigan.
24, Minnesota.........cccccocruceereeennee MN | .
25, Mi ippi
26, MISSOUM......cooueeeeriercriieriiieiens
27.  Montana.......ccoeeviveiinniiinnii
28. Nebraska
29.  Nevada......oooomrineiiinniinenens
30.  New Hampshire.
31.  New Jersey.
32.  New Mexico... NM RSD NMSA 1978 59A 5-18 & 59A-5-19 975,299 984,917
33.  New York .
34, North Carolina NC RSD Statute 58-5-10 321,879 328,067
35.  North Dakota.
36.
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania. .
40.  Rhode Island. FOR THE BENEFIT OF ALL POLICYHOLDERS 2,552,468 2,572,863
41, South Carolin
42.  South Dakota
43.  Tennessee....
44, Texas.
45,
46.
47.  Virginia..
48.  Washington...
49.  West Virginia.
50.  Wisconsin
51.
52.
53.
54.
55.  US Virgin Islands...
56.  Northern Mariana Islands..
57. Canada
58.  Aggregate Alien and Other.... XXX XXX 0 0 0 0
59.  Total XXX XXX 2,552,468 2,572,863 2,231,407 2,273,156
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 aboVe)......cccovivniiiiisiiianinns XXX XXX 0 0 0 0
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