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Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS .ottt | eentinenenns 5,040,961,359 | ....ovvirerrinrrirnririnerinene | eeevernenens 5,040,961,359 | ............. 4,873,958,080
2. Stocks:
2.1 PrEferred STOCKS..........ciiiiiicici s | sress st | sesnes e | e 0 [
2.2 COMMON SEOCKS. ....vouuverereenresminiseisesiesesese sttt esi st | onesesees 10,247,535,703 | ...cooovvorvrencrinenrinereieene | veevieens 10,247,535,703 | ............. 8,871,941,461
3. Mortgage loans on real estate:
BT FIISEIENS. ..ot | sbess st | sebenes e | e 0 [
3.2 Other than firSEIENS. ..o sines | sressesse st | sesnssnsisssesesnssnsssnssnies | st LU O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).......ocviecveiiicieiiete ettt et es e bbb ss b b ssebe s ssesessnsesassntes | sbessssesessssesesstesessssesasanses | sressssssessssesessssesesssssesssses | reressssesessssesesssssessssesens 0 [
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES).......ocviecveiiiiieiiete ettt ettt b bbb b s bessssesessssesessntes | sbessssesesissssesstesessssesasanses | sressssssessssetessssesesssssessnses | seressssesessssesesssssesessesens 0 [
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......covvreverieieiesiesieteetess s | ersssessssssessesessissesssssesinss | soesissessessssssesssssessessssssses | sresessessessessesssssssessesnsnd [0 U
5. Cash ($.....308,208,673), cash equivalents ($.....544,324,454)
and short-term investments ($.....5,385,394).........c...omerumrriinrerirnisesssesesssssssnesenes | seesssssesesens 857,918,521 | ... | e 857,918,521 | ............. 1,118,505,925
6. Contract loans (including §.......... 0 PIEMIUM NOES).....vvvrcvieeriereteeess et setstess s sssns | eesesesssssssssssssssssssesesins | sresssssssssssessssssessesissensenes | sreessessssssessesssessesesenes [0 T
T DBIIVALIVES. ... | Sresb bt | sebenss s | s 0 [
8. Other inVESted @SSELS...........cvurverriirerierierieeeirese st sess s esssssenssnenes | cossenssnes 1,958,077,121 | .oooeeeeeeesceeeenieniies | eorvereinnns 1,958,077,121 | oo 1,935,851,394
9. ReceiVables fOr SECUMIES...........rvimiviereiericrirerie s sssesesssesnens | cesssesessenssnns 15,680,351 | ..o | s 15,680,351 | .oovvvveiiinaes 1,181,574
10.  Securities lending reinvested Collateral @SSEtS..........c.vvevirieereiereeesce e sesessenes | cereresiesessenes 28,451,184 | ..o | e 28,451,184 | ..o 44,850,175
11, Aggregate write-ins fOr INVESIEA @SSELS..........ccoviveeieicrciese et | ersersssssssssssssessessesnsenes [ RO (O o [0 R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and 8CCTUE...........ccc.riurieiiiieiiiic s
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccceeceee | cevevrvevnnne. 804,320,219 | .covvevirerne 76,550,238 | .....ccconee. 727,769,981 | ...coovvrnne. 647,895,680
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PreMIUMS).........ovrerirrirrines [eorrrinrineiesesissiesssensisesss | eessressssesessessnssessessssssnss | sessssssesssssssssssesssssnssens 0 [
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0] erereeeteeeteee e ees ettt ssensaenses | ervsensaenssensaesssesssenssensienas | eestessessessnssies s sieesiiens | eevsesssessaees s sessees s iae 0 [
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS............ccciuirniiiniiinniiisissississssisseessissins | cevenienienees 160,743,429 | ... [ e 160,743,429 | ..........cc.... 183,019,335
16.2 Funds held by or deposited with reinsured COMPANIES............cvvrrererriereresesseseiens | ceveiserienniens 14194148 | oo | v 14,194,148 | oo 35,639,794
16.3 Other amounts receivable under reiNSUraNCE CONMIACES.............ccuuiuiiiiiiiriiriiiiriinns | cerineiiseiiresesesiesissins | s | s 0 [
17. Amounts receivable relating to UNINSUIEA PIANS............cueuiiiveiieieieieieie et ssssenas | essessessssssssessesssssssesesins | ssessesssssssesssssssessesssssssenss | sssessesssssssessessssessesssanes [0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccccovveveveens | ovvveveininns 198,817,861 | ..o | cvvevieneinnnns 198,817,861 | .cvvcvvvnee 241,118,948
18.2 Net defermed X @SSEL...........iiriririii bbb eses | sbresbiesb ettt | sebensinni s | i LU TN
19.  Guaranty funds receivable or 0N AEPOSIL...........ccevieireieieiciee s esnes | svresessssessesesees 163,751 | oo | v 163,751 | v 167,220
20. Electronic data processing equipment and SOfWaTE...........cccoveveirieieesees e | evereieinnnens 59,022,891 | .cvovvvrrinne 55,858,645 | .....ccevverenne. 3,164,246 | ..ooovvenne 3,153,590
21.  Furniture and equipment, including health care delivery assets (§.......... (1) OSSR SRR 52,875,363 | ..ccoevvvrernne. 52,875,363 | oo 0 [
22. Net adjustment in assets and liabilities due to foreign eXChange rates............oceieeiicieeies [ eeeiieieeeeeeieenieies | e ines | ceerersre s aens 0 [
23. Receivables from parent, subsidiaries and affiliates............ccvevevinieriiieesseee s
24. Health care ($
25. Aggregate write-ins for other than invested assets
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LInes 12 throUGh 25).........ccceermeermeeerremmressneeeseesssesssssssssssssesssssssssssssnsess | seessneees 19,869,741,000 | ....cocevnnven. 277,665,202 | ........... 19,592,075,798 | ........... 18,464,022,450
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ovcererree | coverremernreneersirneinsissinsnns | eevsessseesssesssssssssssssssssssnss | sensessssssssssssssessessnsssessnd (01 U
28, Total (LINES 26 NG 27).......cvorvereemeeereeesecsseesseessssesesseessssessssssssesssssessssssssssssssessssssssssssns | sesseseenns 19,869,741,000 | .....cceennven. 277,665,202 | .......... 19,592,075,798 | ........... 18,464,022,450
DETAILS OF WRITE-INS
110, ettt n e | eess ettt nnst e | eesseess st st enensnenssnnntn | eesteses et nene et O
1102, oottt b et | et ettt nent s | eestenss st enent e nnntn | eestnses s (O
1103, ettt | eebseee st n st s | eebteess st nnent st | eestnses s (O
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............ocreurereerrurrereeneinnins | ceereereereesneesseneieesneenees [0 O 0 L0 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......verurrrsrereriesressessmssessnessesessneees | sressssssesssssssssssssssssssenses [0 (O [ I 0
2501, PENSION @SSEL........cecvieieeieiieieieiecte ettt sttt st s s st sesebesssse s sssnssssssesessssessssnsass | sessesessetesessesns 8,850,672 | ..covvevrrrnne. 8,850,672 | ooovvereveeeeiereerae [0 U
2502. CSV lifE INSUFANCE. .....vvvevevereeereeseeeseesiseessesssessssse st esss st ssess st sssssssssssssssssssssns | soseessssesnns 114,608,762 | ...oovvvvrcerrerenecennerinieens | cevereeeeneees 114,608,762 | ........conc.... 109,287,480
2503. Cash ClIEAMNNG @CCOUNLS............cevuiueiieieteiieie ettt st bssessesaes | essessessssensenes 71,038,129 | oo | e 71,038,129 | ..covevernne 127,662,474
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccooeuveeieivevecrsieieiiens | cveveiveiesienns 63,263,037 | .coovvirinee 54,999,442 | .....cooevernae. 8,263,595 | .coocvverirnna 10,472,261
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........ccuererrrrereresisensseressenessesessenes | cosensssseenns 257,760,600 | ....ccoccoerenens 63,850,114 | ..ccoovvvernnes 193,910,486 | ....oocoeenn 247,422,215




Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....1,018,468,229).............corvuerureerrrereereeseeseesesessess et ss s sn s ssssnes | svsessessesiesaesans 2,955,522,939 | .oooererrinee 3,690,194,572
2. Reinsurance payable on paid losses and 10SS adjustment EXPENSES...........cviueuiiriiiriiriiireireseese e eeeiesensnes | erveseseseneseseinnaes 53,329,614 | ..o 236,321,920
3. LOSS AAJUSIMENT EXPENSES. ......euieuirieiriiiseiiseitsee bbb bbbttt | eeeten et eaes 191,231,626 | ...oovvvevcine 206,218,372
4, Commissions payable, contingent commissions and Other SIMIlAr ChArGES..........vruririeirirrirrreseseisiesssssssssssssees | rreeeeesesssssesesessesssssssssssenses | seresesnsessssessssssssssssssssssesnes
5. Other expenses (excluding taxes, liICENSES @Nd fEES)........cucuiuiiiuciiicicecee ettt saens | ereeresissesieresesnd 665,406,583 | ...cvovverirerinnn 477,105,244
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........ccvvuivriririicirireiiie et | creeiesessessessienans 11,035,632 | ..o 19,512,893
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES))........ccevrrerrrrirriieiereieies | ceerieeiieeie e niens | et
7.2 Netdeferred tax lIADIIILY..........cvvirriciic bbb | reriene e 319,253,961 [ cvocvevvcirerien 231,246,867
8.  Borrowed money §.......... 0 and interest thereon §......... 0ttt sns | srentenses sttt sttt sentns | eeveste sttt
9. Unearned premiums (after deducting uneared premiums for ceded reinsurance of $.....600,867,820 and including
warranty reserves of §..........0 and accrued accident and health experience rating refunds
including §$.......... 0 for medical loss ratio rebate per the Public Health Service Act)..........cccoevieinirniininincscnnes [ v 1,636,342,915 | .ccvevviiire 1,419,350,044
10, AGVANCE PIEMIUML......uiuiiieiiteietieiciee bbbttt s b s bbbt e s 28 ee b e b £t E bbb b £ b s b s s s et b e bt s s b e ssebessebanis | brebebsetessesensetensetenees 546,827 | .coovoeerierierien, 692,701
11.  Dividends declared and unpaid:
1101 SHOCKROIABTS. ...ttt bbb s bbb sttt e b e s et b nbenns | £etsebatsetassetssebsssebas b et sebessebentes | eebebebeb et et et bt s et s et es
11,2 PONCYNOIETS. ..ottt s bbb bbb s et s st nsesnbessnins | abebaetebsetessntessetensebensebestesntanas | betsebassetassetasseb s b eb s b e st santaneas
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........c.curirurirririiriniirireieineeee e essesesssesssessnis | cereeeseesnieeneeenes 374225877 | oo 302,608,389
13. Funds held by company under reinSUranCe trEaMES............cuoiururirririiririieireieree ettt ettt ebenseis | etessetesseanssebenseeeees 5,591,662 | ..oovvvriririririines 5,727,485
14. Amounts withheld or retained by company for account 0f Others............cccvriiriinr s | e 9,797,611 | oo 10,517,459
15.  Remittances and items NOt @lOCALEM. ..ottt | ebeeseb e 4,402,418 | oo 53,250,531
16.  Provision for reinsurance (including $.....945,000 CEMIfIEd)..........covuurrrreerreirnriiieieineiiesieeiseeeesesess sttt sssssssssessses | coesessesssesssssennns 138,188,600 | ...coovvvrcrrrirreienes 138,188,600
17.  Net adjustments in assets and liabilities due to foreign eXChange rates...........ccouviriririnerereseseeseeseesees | e 232,761,982 | .oovevireiins 260,858,391
18, Drafts OULSTANAING. . ..cucvieeeiiei ettt bbbt bbb s s bbbt bbbttt s et s anbens | £etsebatsetassebs b et sbes s b et et essebents | sebebebeb bbbttt en
19.  Payable to parent, SubSIdiaries @nd AfflIATES. ...........eurieiriiriirie bbb | ettt bbbttt enas | nebeb ettt s
20, DEMIVALIVES. ... .cvercteici ittt R bbb bbbt b ettt sse b nnetes | Shetietet ettt sttt tas | etsebeta bbbttt
21, PaYable fOr SECUMHIES. ......cviueeiieecieicie ettt nsbensenns | brebensetensessnseennaes 54,088,520 | ...ovvverrireicienens 10,945,544
22.  Payable for SECUNtIES IENAING. ..ottt nsesensenns | brebenseienesssseennaees 28,451,184 | oo 44,850,175
23.  Liability for amounts held under UNINSUIEA PIANS...........cccuiiriiiniiiieieiieeeees st snsesessenns | cbemeisssetsssstsssetesse bt ssbenas | etsebsssessssebass e s s es e bessebaneas
24, Capital notes §.......... 0 and interest thereon §......... Dttt sttt nsnns | ehbentes ettt entas | ebesae et
25.  Aggregate Write-ins fOr [ADIITHES. ...........eeiririeeiee ettt eisnneiens | ertiensssensssnssesnnees 92,109,479 | oo 115,166,740
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25).........cveieieirieerrrrscncnnneessesesssssessssenss | seessenssnssnnsnnens 6,772,287,430 | .coovvveirine 7,222,755,927
27, ProteCted Cll HADIIIES. .........vueviueiiici ettt s st ss et ssesnsesnbesaes | Shemetesessssetsnsessnsesssbennessnbsnss | botsebsesessssesssssesssenssenssbsnsesaneas
28.  Total liabilities (LINES 26 @NG 27)........cceuuirrierirrieireieines et | _snseessssssesseees 6,772,287,430 | ..o 7,222,755,927
29.  Aggregate write-ins for Special SUMPIUS fUNGS........c.oceuiriiriiriiicir bbbt | coetebnt bbb (0 OO 0
30, COMMON CAPILAI STOCK..........ceerieirieieieireie ittt bbbt s bbb bbbt ebesebennts | cbetsebntsetsssebssse s bbb es et nebesas | Hetsebesebats et bbbt eneas
31, Preferred Capital SIOCK..........coiiiiiieiiree bbbttt ettt bens | cheneb et ettt tas | etseb e bbbt eneas
32.  Aggregate write-ins for other than special SUFPIUS fUNDS..........c.overiirririnrinininine s eeeeseesseens | sressessessessessesesnens 1,250,000 | oo 1,250,000
33, SUIPIUS NOLES.....ueureececececerrreresseeseese s esessessesse st s ee e n s n s s s nsassessessnssens | sresnsssssnessnssnssesnnsnsnsnnsnnsnnsnnes | seresnsenesnnenensnsesnsnsnsnsnsaes
34, Gross paid in and CONLIIDULEA SUMPIUS. .......vuverrerieriricicireiseis st sssssesse s ssessess s essessessessessessessessassasses | sresssesessessesssssesssnsnsssnssnnsanes | seseeseessensssssssesssnssssnsssnes
35, UnasSigned fUNAS (SUMPIUS)........ccvueviveiiieiiieicieie sttt et b bbb bbb s s b s nse b s s bbb ssesssenaens | onvesessessssesans 12,818,538,368 | ......ccceveee. 11,240,016,523
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0) ettt | errer et naens | ettt
362 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) vttt enees | eererintesist s eses s s ensensntessntens | eresietesiee s ettt n s ensaenes
37.  Surplus as regards policyholders (LiNes 29 t0 35, 18SS 36)..........ccccveriueriieiiieiciricsiesse e sesssenes | evieseseseienans 12,819,788,368 | ......ccoovnvene. 11,241,266,523
38, Totals (Page 2, LINE 28, COl. 3)........cuiiuiiririirirecineieiresesiseesiessts ettt | eeesinnsinniens 19,592,075,798 | ..coovvvvvenenes 18,464,022,450
DETAILS OF WRITE-INS
2501, Miscellaneous aCCOUNTS PAYADIE.........ccvivrueiriicieieissee ettt ss e sttt sssnsesessnsasesesnssnsnns | evessssssesesesssnnnens 68,439,165 [ ..oovovvvverre 90,369,142
2502. SSAP 92 defined benefit plan contra li@bility.............ccccevieiiirriirieicse e sesenns | e (3,136,000) [ ...oovvcvrrerirre (2,008,716)
2503. Deferred Ceding COMMISSIONS...........c.cuiiriuiieeiieciiiciiee ettt sttt st s s b s s ssnsesensesensans | sbessessssessnsessnsenas 26,806,314 [ ..coovvvveeee 26,806,314
2598. Summary of remaining write-ins for Line 25 from overflow page.. e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........evrrvriurieiieieeseeseessessessessessesss s enesnesnesnssnssssssssssesssnssssessesseens | soseesssssessssssanssnens 92,109,479
2901.
2902. ...
2903.
2998.
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)..
3201, GUAANEY FUNAS.....eveeririreieieie ettt
3202, oAbt
3203, e
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LN 32 @DOVE). ... reurerereriririirserseseisese s seses s s essessenssneas




Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............. (written $.....2,569,557,205).......c.erummrrmrieririesisiessssisessessesssssssssssssssensessessesssssssssnssens | sessenes 2,382,070,371 | .......... 2,082,321,886 | .......... 2,836,957,324
1.2 Assumed........ (written $.....1,201,460,892).... | e 1,118,171,055 | .......... 1,130,444,171 .1,517,430,948
1.3 Ceded (written $.....1,212,042,456).... B [ 1,158,258,656 | .......... 1,035,590,408 .1,401,506,065
14 Net......oooon. (WitteN $.....2,558,975,641).....cccurrirerrrieiesiesesiessssssessessssssssessesssssssssessssssesssssssssssssssssens | seesssenes 2,341,982,770 | .......... 2,177,175,649 2,952,882,207
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,468,338,225):
20 =T OO ISP 1,134,810,461 | .......... 1,549,353,858 | .......... 2,679,482,547
2.2 ASSUMEM......oovreireireieie ettt nnnnns | enrenseniens 580,921,857 | .............560,123,430 | .............855,329,884
2.3 CBABM. ...ttt st st nnanns | srenresenes 501,281,863 ........299,073,447 | .............370,950,139
24N oo B [ 1,214,450,455 1,810,403,841 .3,163,862,292
3. Loss adjustment EXPENSES INCUITEA.........ceueviieeeeiririereeeisise st sssss e ssssasesesessssssesesessssssssnsessssssssnnssess | ssesessssesesns 73,423,405 | ............... 64,502,261
4. Other underwriting expenses incurred................ ...657,578,169 ...684,366,426
5. Aggregate write-ins for underwriting dedUCHONS.............cccviveiiieicicice e essnens | et [0 0
6. Total underwriting deductions (LInes 2 throUgh 5).........cccucvieiiiiiieicciee et srenes | svesenans 1,945452,029 | .......... 2,559,272,528
7. Net income of protected cells .
8. Net underwriting gain (loss) (Line 1 miNUS LINE 6 + LINE 7).......c.cvueviveiireicricscsese e | sveveniennns 396,530,741 | ............ (382,096,879)| .........(1,230,152,837)
INVESTMENT INCOME
9. Net invesStment INCOME BAMEA...........cooveiiiiiieciceececceee ettt b s s sttt snassennes | severererenan 216,444,220 .......200,456,339 .......288,891,584
10. Net realized capital gains (losses) less capital gains tax of $ ...420,160,190 ...425,987,860 ...604,595,070
11. Net investment gain (I0SS) (LINES 9 + 10).......ceuuiuriiiriiirieirieinieireeise ettt sntennes | creesesennees 636,604,410 ....626,444,199 ....893,486,654
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §......... 0 amount charged off §.....421,258).........c.cccueeerneiiineieisesesie e sesssssens | creeesssssssesnns (421,258) | .ooveveiine (160,505) [ ...ovvcvvrenne (331,923)
....(11,645,128) (5,502,720)
. .....(11,805,633) | ..o, (5,834,643)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOMe taxes (LINES 8 + 11+ 15)...... i ....232,541,687

17.
18.

19.
20.

21.
22.
23.
24
25.
26.
27.
28.
29.
30.
31.
32.

33.

34.
35.
36.
37.
38.
39.

Dividends to policyholders
Net income, after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Line 16 MINUS LINE 17).........coiririiriirinireneineseisteisee s ssssessssensssens | sessineens 1,030,918,005 cenn 232,541,687 | ... (342,500,826)
Federal and foreign iNCOME taXES INCUITEA. ........c.vueuiieiiieiisicieee ettt snsenes | sninienieees 111,621,145 v (27,755,000) | ... (165,705,412)
Net income (Line 18 minus Line 19) (10 LiNE 22)........cevuiuriiiniicrineiecineiseinenssiesssssessesssssessssiesssssssssssssssens | evneensrens 919,296,860 ....260,296,687 | ............ (176,795,414)
CAPITAL AND SURPLUS ACCOUNT
Surplus as regards policyholders, December 31 Prior YEar.........ccoucieeieniieieieinieisiesesesseisessesssessssssessssenes | eveens 11,241,266,523 | ........12,501,777,004 | ........12,501,777,004
Netincome (from Ling 20).........c.eueuieieiiiiiseeseisceset et sssennes | enseesnnenes 919,296,860 100 260,296,687 | ... (176,795,414)
Net transfers (t0) from Protected Cell CCOUNES.............evuvrierierirrcirirrieieiee e eessessssessesseesssseses | neenesseenssnssssssssssssssessens | cesseeessnmnsessesesesessees | seeseeeeseseeeeseseeeneeees
Change in net unrealized capital gains or (losses) less capital gains tax of $.....96,812,000............ccocrmrrermernnerns | corvreeennns 807,039,783 | ...ccvvvrnee 84,630,072 | .........(1,137,963,340)
Change in net unrealized foreign exchange capital gain (I0SS)...........eveveeereereenienieeerniennns 1,385,207 4,081,622 | .. ....(40,458,312)
Change in net deferred INCOME taX.........vueiiieirieicieieisie ettt sbss et b s sessenns | cesniesinseseeas 8,805,271 | ccvevrenee. 16,129,862 | ............... 68,597,801
Change in NONAAMIEA @SSELS...........cviueiiieirieieieie ettt sttt snns | ensesenenns 113,314,375 | ............ (254,237,523) ..............(22,765,284)
Change in provision for reinsurance... ...3,732,047
ChaNnge iN SUMPIUS NOTES. .......euveieieieeieee ettt nsnnsenns | netnesnssnssnesnsssstnssnssensenes | seressensessesessesensessensenns | coneeeseseseseseseeeseens
Surplus (contributed to) withdrawn from Protected CeIIS..........ovuiririiiiccccecce e | e | e | e
Cumulative effect of changes in aCCOUNtING PHINCIPIES..........euuevreureeieeiriieireiiisssesesessisesssessessessesenesenseens | sersessesssssssssssssssssssessnnes | seessesesesesesesesesenss | cneeseseseseseenesessesenns
Capital changes:
32,1 PG MMttt stnes | estessentensentensensnensnsns | sebientnens sttt ssentas | srtess st
32.2 Transferred from SUrplUS (STOCK DIVIENG)........ccveieiiniiririiiieieieeeeeeeieeeieeie e essesseissses | coressssnsssssssensenssssssssssss | oesemenenenesesesesesses | resesesesesesesessesnenes
32.3 TranSErred 10 SUMPIUS.......c ettt bbbttt et st essassens | ebnesnssnssssssssnssssssssassanss | sessemsemsessemessesessessesses | resesesesesesesseeessans
Surplus adjustments:
3311 P MMttt bbbt nns | estenienten st st ennensnnns | sebientens sttt ent st | srbest sttt
33.2 Transferred to capital (StOCK DIVIAENG)........cccuueiirriiiiiieirieree ettt ssessenses | crresnessesnesseinesssssssnssnsss | cessessessesesesesesesesses | resesesesesesesessesenns
33.3 Transferred from CAPItal......... ..ot sssssies | ctneeneenetnsense st esssnsenns | cesenen s | et
Net remittances from or (10) HOME OffiCE.........cvuiiiiicc s ssssniens | resnesnesnessssssinsesssssssssens [ ersesenese s | reresseseseses s
Dividends to stockholders
Change iN TrEASUNY STOCK..........cuiieeiecieicieiecte ettt bbbt
Aggregate write-ins for gains and 10SSES IN SUPIUS............c.vuieieienienireirieereeee e sessenens | ererseieens (271,319,651) .............288,152,661 | .............. 45,142,021
Change in surplus as regards policyholders (Lines 22 through 37) I [ 1,578,521,845 | .............399,053,381 | .........(1,260,510,481)
Surplus as regards policyholders, as of statement date (Lines 21 plus 38).........ccccooverienienienieeeeseeens | e 12,819,788,368 ....12,900,830,385 | ........11,241,266,523

0501.
0502.
0503.

0598. Summary of remaining write-ins for Line 5 from oVerflow Page...........cccoieiiiriiiriiinicneneeee e eeeieieeees [ et 0

0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above) ....0

1401, MiSCEllaneous (I0SSES) INCOME...........curiuiuririiriieiriieict ittt ettt s bbbttt 427, 213) ] oo (14,859) [ oo 37,073

1402. Balances recovered (Charged Off)..........ciuiiriiirii ettt nns | etesseeesieeesieennees 7762 | .o (11,617) ] e (40,412)
1403. Loss on foreign exchange .(1,376,437) ....(11,618,652)

1498. Summary of remaining write-ins for Line 14 from overflow Page..........ccooerieuriiiniciniicnsisisie e seieneies | certeiniesssieisssessienes (01 R 0

1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE)......couuiieiiriiieiiiiiiseissiieisssissis s senssssenes | srsessenssess (1,795,888)| ...oooveennn(11,645,128) | .o (5,502,720)
3701. SSAP 102 and SSAP 92 amortization / actuarial (losses) gains. .(271,319,651) | ...... ...288,152,661 | ...... 45,142,021

3702, et f £ R bR bbbttt ents | Hiestneni sttt nes [ renientnens sttt nenenes | erens

3703, o I IO [
3798. Summary of remaining write-ins for Line 37 from OVErfIOW PAGE........cruuriiuriiiriiirieieeeieiee e iseseissssiees [ reereneissieissessesssseea (01 R (01 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 DOVE)......evuieirriieiirinieieissiesensseesnsseessssssessssssnsssessnsssssssesesssesns | eessessnens (271,319,651)] .............288,152,661 | .....c.cceren. 45,142,021
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Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE............cveveiveeicieceeecte ettt ssesessnaas | eveessssas 2,531,135,959 | ............ 2,330,102,982 | ............ 3,057,423,700
2. NEtINVESIMENE INCOME. ...ttt | cbeesbanessneen 221,810,848 | ..ovvvrnnee 270,015,820 | ..oovvvnvenen 405,028,790
3. Miscellaneous income (2,217,146 | .... ....(11,805,633) (5,834,643)
4. Total (LINES 1 thTOUGN 3)...ouvueieeiireiieeieeieese bbbt | esbsniaa 2,750,729,661 | ............ 2,588,313,169 | ............ 3,456,617,847
5. Benefit and 108S related PAYMENLS...........ccciuiueieiiciiieie ettt bsanns | suesiesnaan 2,075,203,721 | ............ 1,571,404,361 | ............ 2,664,062,237
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.cccvivcreiriieiieiiiierens | et seesssinies | cresssissesssssessssesesssssessess | seeesesssssessssesessssesssssesens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............ccccvevevivsieeieiieeee e eeienns | ceveeainienaas 566,160,773 | ............... 775,621,243 | ............ 1,059,385,089
8. Dividends Paid t0 POCYNOIAETS........c.cccviiiecieiicisiee ettt bbbt be bbb s s ssaebens | bessesesssssesassstesessssesasntes | sbesssssessssstessssesesssssesinss | sesesessssetesssesessssesesansesens
9. Federal and foreign income taxes paid (recovered) net of $.....108,389,000 tax on capital gains (I0SS€S)...........ccoevvv. | corvrreirrenes 181,008,058 | .....cooovnunn 58,295,775 | oovovrerrenas (252,699,896)
10.  Total (Lines 5 through 9) .2,822,372,552 2,405,321,379 ..3,470,747,430
11, Net cash from operations (Lin€ 4 MINUS LINE 10).........ccerururerrrerrereineereeeieeseneiseesssesssseesssssssessesssssessessssssessessssssessenes | sesessessssens (71,642,891) | ..coovvenen 182,991,790 | ..ooovvvrenee. (14,129,583)
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONMAS ...ttt bbbt | seienbinenes 1,749,035,161 | ............ 1,546,631,869 | ............ 2,161,924,826
1202 SHOCKS ..ottt | sesesbienees 1,761,090,935 | ............ 1,118,466,718 | ........... 1,824,295,969
12.3 Mortgage loans.
124 Real estate
12.5  Other INVESIE @SSELS.........uvuuiireiiiiiei it | cbnesnssinees 188,860,493 | ......coo.c.... 103,666,572 | .....cooeuue.. 133,321,826
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS...........ccccocuririenrnrineinrieininineins | e 138,912 | oo (282,920) | ..vovvereririenne (60,384)
12.7  MiSCEIIANEOUS PIOCEEAS........c.vvcvviecreiicietce ettt bbb se bbb s bbb b st s s s s snsesesantenns | sesissessssssenas 59,541,967 | ..o 26,795,012 | oo 524,045
12.8  Total investment proceeds (LINES 12.110 12.7) ..ot ssssnas | evseseesas 3,758,667,468 | ............ 2,795,277,251 | c..uec.. 4,120,006,282
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... .1,928,553,998 1,743,327,402 | ..... ..2,579,761,742
1312 SHOCKS . .ottt | sbienbinenes 1,762,492,040 | ...cccovennne. 930,349,808 | ............ 1,117,186,122
13,3 MOMGAGE I0BNS.......couivieiiciitsiie ettt b bbbttt b st b st s s s b st s s ssens | stsstessessesssessessessnsassessnss | stesessssessessssasssssessessntants | esbessessesnsansesses et entes e sas
134 REAIESIAE. ... et | SesienR sttt es | Hresent et | Sete et
13.5  Other INVESIE @SSELS........uuieieiie bbb | sbnssnesinees 170,810,003 | .....cocoovvncd 64,545,452 | ............... 129,047,841
13.6  MiSCEllaNEOUS APPIICALIONS. ........civeiiicrciiicie ettt ettt s e b s sebesns s s snsebensstesensnnes | sesissesassssenas 30,897,768 | ................. 20,362,805 | ..ccoverrnnes 1,394,915
13.7 Total investments acquired (LINES 13.1 10 13.6)........c.euiuiirereiiiiieie ettt sssessenes | evsssaesas 3,892,753,809 | ............ 2,758,585467 | ............ 3,827,390,620
14.  Netincrease or (decrease) in contract loans and premium notes... e |
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPIAI NOES.......euivieiicicteiieiietete ettt bbbt s st sse s bnses | crssbessessssssessessnssnsassessess | stessesssessessesssssssessessnsanss | sestessessesssssssessessnssnsessesas
16.2 Capital and paid in SUPIUS, 1SS trEASUIY STOCK..........cvurvreriririieririeis st sssssee st ss s ssessansss | sessessssssessessasssnssessasssnssns | ressessessssssessessssssessassansss | stessssssessasssssessasssnssessnnes
163 BOITOWED FUNGS. ... ettt s s bbb | Hebbesb et e bt eeb et s bt b e bsebans | Hietsestaetnessessets e b et senb et | Sbebsessestass e bses s st sessnes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders ween [ e
16.6  Other cash provided (APPHEA)..........cceevervevcieieieiesee ettt ssse s s s sesse s | svsessssssnaas (54,858,172 | ......occ...... (60,374,457) | .............. (190,033,244)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | scocoevvunnas (54,858,172) | ..ovocvrrnnans (60,374,457) | .............. (190,033,244)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17)....c..cccevvrrveens | verrvrerrinns (260,587,404) | ..ovovvvrenne 159,309,117 | .o 88,452,835
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YBAI.......o.ceieieceieec ettt sttt sasssssenansnsas | evessersans 1,118,505,925 | ............ 1,030,053,090 | ............ 1,030,053,090
19.2 End of period (LINe 18 PIUS LINE 19.1)....cuuriiiiiiineireieiiseeiesie sttt sttt ssssssssssssssssesssns | srnssanesanees 857,918,521 | ............ 1,189,362,207 | ............ 1,118,505,925
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 ettt ket et R R f R E R RS SRR E et s ket es s st st st ens | anstenstensteent st sent st enttens | srenstenstenstenstenstenntnntnntes | enssensisnssensens sttt
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Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

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

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

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

SSAP FIS FIS
# Page Line# | Current Year to Date 2018

NET INCOME
(1) The Company state basis

(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 919,296,860 |$ (176,795,414)
(2) State Prescribed Practice that are an increase/(decrease) from NAIC

SAP $ -3
(3) State Permitted Practice that are an increase/(decrease) from NAIC

SAP $ - |3
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 919,296,860 |$ (176,795,414)
SURPLUS
(5) The Company state basis

(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 12,819,788,368 |$ 11,241,266,523
(6) State Prescribed Practice that are an increase/(decrease) from NAIC

SAP $ -3
(7) State Permitted Practice that are an increase/(decrease) from NAIC

SAP $ - |3 -
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 12,819,788,368 |$ 11,241,266,523
Use of Estimates
No significant changes.

Accounting Policy
(1) No significant changes.

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

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

3)-0)

No significant changes.

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

(7)-(13)

No significant changes.

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

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

Note 2 - Accounting Changes and Corrections of Errors

Not applicable.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.
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Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments

A Mortgage Loans, including Mezzanine Real Estate Loans

No significant changes.

B. Debt Restructuring

No significant changes.

C. Reverse Mortgages

No significant changes.

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

(1)

Description of Sources Used to Determine Prepayment Assumptions

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

Securities with Recognized Other-Than-Temporary Impairment

Not applicable.

Recognized OTTI securities

Not applicable.

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

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 16,650
2. 12 Months or Longer $ 166,645
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 8,952,048
2. 12 Months or Longer $ 12,344,299

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

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(1)

)

(5)

Policies Requiring Collateral
No significant changes.

Collateral Pledged

No significant changes.

Collateral Received

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

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged (required NAIC
disclosure regardless of whether there is any significant change) $ 28,451,184

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

Aggregate Value of the Reinvested Collateral

No significant changes.

Collateral Reinvestment

a. Aggregate Amount of Cash Collateral Reinvested

No significant changes.
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Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

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

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

Not applicable.

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

Not applicable.

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

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

Not applicable.

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

Not applicable.

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

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

Not applicable.
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Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

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

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

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

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

a.  Service cost $ 46,837,244 |$ 72,128,000 |$ 1,161,579 |$ 1,814,000 |$ - 5

Interest cost 81,835,769 98,177,000 5,146,313 7,488,000

c.  Expected return on plan
assets (132,267,404) (179,621,000) (6,236,587) (9,728,000)

d.  Transition asset or
obligation (86,060) (118,000) 1,749,000

e.  Gains and losses 17,795,884 40,086,000 2,536,463 2,582,000

f.  Prior service cost or
credit 103,607 139,000 (2,734,683) 4,492,000

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

h.  Total net periodic
benefit cost $ 14219041 |$ 36,356,000 |$ (126,914) |$ 8,397,000 |$ - |3

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

No significant changes.
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Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

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

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

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

Not applicable.
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Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

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

A

Fair Value Measurements

(1) Fair Value Measurements at Reporting Date

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

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total

Assets at Fair Value

Bonds $ - |$ 61,029,527 |$ - |8 $ 61,029,527

Common Stocks - Industrial & Miscellaneous $4,586,594,069 |$ - 1% - 1% $ 4,586,594,069

Common Stocks - Mutual Funds $1,226,401,117 |$ 244,343,237 |$ - |3 - |$ 1,470,744,354

Money Market Mutual Funds $ - 19 - 18 - |$ 368,612,452 |$ 368,612,452

Total $5,812,995,186 |$ 305,372,764 |$ - |$ 368,612,452 |$ 6,486,980,402
Liabilities at Fair Value

$ - 1§ $ $ - 1§ -

Total $ - 13 $ $ - 13 -

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

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

(3) Policies when Transfers Between Levels are Recognized

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

(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement

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

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

Level 1

Level 2

Quoted prices for identical instruments in active markets

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

Level 3

Significant inputs to the valuation model are unobservable

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

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

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

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

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

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

(5) Fair Value Disclosures

Not applicable.

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not applicable.

Fair Value Level

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

Aggregate Fair Net Asset Value | Not Practicable

Type of Financial Instrument Value Admitted Assets | (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $5,192,655,852 |$5,040,961,359 |$ - $5,040,961,359 |$ - I8 - |$ -
Common Stocks $6,057,338,423 |$6,057,338,423 |$5,812,995,186|$ 244,343,237 |$ -8 - 18
Cash and Cash Equivalents $ 857,918,520 |$ 857,918,520 |$ 489,306,068 |$ $ - |$ 368,612,452 |$
Securities Lending Reinvested
Collateral Assets $ 28451184 |$ 28451184 |$ 28,451,184 |$ $ -8 - 18
Total $12,136,363,980 |$11,984,669,486 | $6,330,752,438|$5,285,304,596 |$ - |$ 368,612,452 |$
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Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

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

Not applicable.

E. NAV Practical Expedient Investments

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

Note 21 — Other Items

Not applicable.

Note 22 — Events Subsequent

No significant changes.

Note 23 - Reinsurance

No significant changes.

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

A-E. Not applicable.

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

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

No significant changes.

Note 26 — Intercompany Pooling Arrangements

No significant changes.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

No significant changes.

Note 31 — High Deductibles

Not applicable.

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

Not applicable.

Note 33 - Ashestos/Environmental Reserves

No significant changes.

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 - Multiple Peril Crop Insurance

Not applicable.
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Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 36 - Financial Guaranty Insurance
A. Financial Guarantee Insurance Contracts

Not applicable.

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

Not applicable.
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7.2

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes|[ ]

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

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes|[ ]

If yes, date of change:

No[X]
] No[]

No[X]

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

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes|[ ]

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

Is the reporting entity publicly traded or a member of a publicly traded group? Yes|[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

1 No[]

No[X]

No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes|[ ]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

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

No[X]

1 2
NAIC
Company

Name of Entity Code

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2017

NIA [X]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2017

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 12/08/2018

By what department or departments?

Rhode Island Division of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] NoJ[ ]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] NoJ[ ]

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

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes|[ ]

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

Is the company affiliated with one or more banks, thrifts or securities firms? Yes|[ ]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

N/A[X]
NIA[X]

No[X]

No[X]

No[X]

1 2 3 4 5
Affiliate Name Location (City, State) FRB OCC | FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [ X
a) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

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

(
(
(
(d

c) Compliance with applicable governmental laws, rules and regulations;
) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes|[ ]

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

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes|[ ]
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Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.31

10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

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

FINANCIAL

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

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

INVESTMENT

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

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

If yes, give full and complete information relating thereto:

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

14.2 If yes, please complete the following:

Yes[X] NoJ[ ]
$ 0
Yes[ ] No[X]
$ 1,056,067,941
$ 0
Yes[X] No[ ]

1
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 3,478,005,825 4,190,197,281
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 1,071,502,414 1,052,570,306
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 4,549,508,239 $ 5,242,767,587
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 28,451,184
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 28,451,184
Total payable for securities lending reported on the liability page: $ 28,451,184
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Securities Services 383 Madison Avenue New York, NY 10179
RBC Investor Services 200 Bay Street, Toronto, Ontario, Canada
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3
Date of
Old Custodian New Custodian Change
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Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

securities"].

1
Name of Firm or Individual

2
Affiliation

Sanjay Chawla SVP, Chief Investment Officer

Daniel Richards VP, Portfolio Mgr Fixed Income

Scott Anthony, VP Sector Portfolio Mgr Fixed Income

Alliance Bernstein L.P.

Standish Mellon Asset Management

GCM Grosvenor LLC

Morgan Stanley & Co. LLC

Goldman Sachs Asset Management, L.P.

Blackrock Financial Management Inc

Pacific Investment Management Company LLC

Tudor Investment Corporation

The Blackstone Group L.P.

Abry Partners II, LLC

Carlyle Investment Management LLC

Fortress Investment Group LLC

Lexington Partners L.P.

Oaktree Capital Management L.P.

Citadel Wellington

Ardian Co

Apollo

Dyal Capital Partners IV LP

Warburg Pincus Global Growth XIlI

Balyasny Capital Management

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

D.E. Shaw
ICONIQ Capital
17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
108477 Alliance Bernstein L.P. 0JK55UGWSWNF3X7KLQ85 SEC DS
113972 Standish Mellon Asset Management ME7YUCK4NF1W8VM8SP25 SEC DS
169155 GCM Grosvenor LLC 549300PT67J6DFJJCA91 SEC DS
8209 Morgan Stanley & Co. LLC 6N8SCO6AK49FONTK1X52 SEC DS
107738 Goldman Sachs Asset Management, CF5M58QA35CFPUXT70H17 SEC DS
L.P.
107105 Blackrock Financial Management Inc 549300LVXY1VJKE13M84 SEC DS
104559 Pacific Investment Management 549300KGPYQZXGMYYN38 SEC DS
Company LLC
159792 Tudor Investment Corporation DBY7NOU4YOKL2C5BLN13 SEC DS
17917 The Blackstone Group L.P. 5299004LW4QWGZUB8BY96 SEC DS
161154 Abry Partners Il, LLC 5493008DUET1UHALQU71 SEC DS
111128 Carlyle Investment Management LLC 549300MVJ5FAYQX68835 SEC DS
129010 Fortress Investment Group LLC VZ3406RQQDQ6P5Q17K28 SEC DS
147281 Lexington Partners L.P. 549300QI48TIDZJCR212 SEC DS
106793 Oaktree Capital Management L.P. JOAJTOQKFIHWVYTX5K56 SEC DS
27376 Citadel Wellington Y5ANBE4TPK79T3GVFF35 SEC DS
121326 Ardian Co 549004QNJOOEMFZ1Q24 SEC DS
143158 Apollo 5493004UBP55J1YLCL14 SEC DS
284175 Dyal Capital Partners IV LP 549300NWQQVOXMYKAQ32 SEC DS
156945 Warburg Pincus Global Growth XIII 5493007VPCEXSWQS1868 SEC DS
138111 Balyasny Capital Management IEY25V8W6D7HRX2LB395 SEC DS
108679 D.E. Shaw 549300WWZYBTAS42D737 SEC DS
159198 ICONIQ Capital 89450014HPR4XDBCKY76 SEC DS
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
18.2 If no, list exceptions:
19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer orobligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[ ] No[X]
20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
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GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

31
3.2

4.1

4.2

6.1
6.2
6.3
6.4

71

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

Total XXX XXX 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

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

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
10538........... 03-0308160.......... AMERICAN TRIUMVIRATE INSURANCE COMPANY (ATIC).......cvererermerereeesseemeessseeeseesessneens A UnaUthOMZEd. .. | vveouvereceererneeens | cereerererneeeneeennne
..................... 61-1140366.......... | DRISK INSURANCE INC........ccoovummmmeneienmmmnsnisnssmsssssenmssesssnsssssssensessssssessssssssssssssssssssssssense | U Lovserenerees | UNAUNOMZEA. 1o | covocrensiessninncins | vorirnesiissninscnennns
All Other Insurers
AA-3191390......... CASTLE HARBOUR INUSRANCE LIMITED Unauthorized....
AA-1370049......... GIF RE, S.A.. oottt Unauthorized....
..................... AA-3770336......... |HEXAGON INSURANCE COMPANY, LTD......cvvuuerirmirirrrirrerieresesisessssessesessssssesssesssssessneees Unauthorized.... | c...cvevmeeeeerieeies | vereriereieericeinnns
..................... 98-1291066.......... |ROOSEVELT INSURANCE COMPANY, LTD.......ccoovrrmrersnrrsrerssnerrsnnersseesnneesssesssssssssesssnsnseeenee | CYMuiieer | UNQUEhOMZEA.... | ovvooeviecisen [
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Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......cccoeerrrenrrrinienns 35,249,486 ...4,398,706 5,193,282 4,891,454 | ......o..c 6,035,629
2. Alaska...... .8,232,909 1,118,648 478,600 694,509 | 449,658
3. Arizona 32,742,674 ....3,420,069 8,731,730 12,226,491 14,884,583
4. Arkansas........conineinnine 20,112,211 7,580,938 7,284,714 47,941,879 | v 32,134,822
5. California.. . .301,353,817 | ... ..287,493,244 ..84,580,853 71,365,885 207,243,254 | .... ....54,945 870
6. Colorado.........oceverrereeerininnes 18,433,553 | ..ocovvvinne 16,062,477 21,797,460 | ... 21,166,517 | o 26,600,356
7. CoNNECHCUL......eveeerrercerrirennd CT]...... L. 25,378,398 | ....covvene. 19,249,005 4,987,538 | .....c0.e0.n. 23,451,368 | oo 9,576,653
8. Delaware...... . .2,670,639 ..1,695,808
9. District of Columbia.. 9,633,860
10, Florida.......ocovevereenriniicriine 117,062,737 | oo 95,069,928 | .............191,613,284 | ............. 105,847,890
11, GeOrgia. ..o 70,462,939 | ...ooovvrrenee 58,895,836 ....35,560,041
12, Hawaii.....c.cooerivnererrinrcien, 8,494,854 | ..o 8,321,815 | ..o 251,694
13, 1daho...cocecees 9,311,995 | ..o 5,387,454 | ..o 2,367,001 | cooveereeene 772,362 | oo | coreeeesessseeesssseseseeennees
14, MNOIS....c.ovvveeecrrirerereiris 71,792,679 | cooovvenee 70,784,312 14,179,482 ....18,854,403 50,340,046 | ................ 65,629,568
15, Indiana.......ccccovvererrerninirriennne IN|..... L. 47,962,841 | ..o 41,940,061 | oo 9,695,414 7,706,251 11,634,628 | .....coenve.. 16,273,129
16, 1OWa....iccrcs IA]....... Lo | v 25,442,028 | ..........co.ne. 19,596,815 | ..coovvvrenee. 15,982,641 | .ocvvieine 10,477,859 | ..ccvvvnvnne. 20,155,710 | v 21,402,518
17. 16,451,292 | ..coovvvenee. 14,634,787 11,684,668 6,709,656 22,550,118 | oo 19,851,241
18, Kentucky......cocovvveneerceririen. KY ... L. 50,967,967 | ......ocvvnnes 43,581,677 34,786,636 9,525,701 20,154,980 | ..oovvveennn 38,827,753
19, LOUISIANA. ....c.urverecererreeeeireenns LA|...... Lo | v 65,580,805 | .....cvvvnvenes 45,283,193 | oo 10,812,593 | oo 35,887,475 | .o 48,462,551 | ..o 33,390,497
20. 13,470,642 | ...covvvvvnee 7,834,391 3,135,908 298,071 880,700 | ...coovverrrnne 2,248,031
21, Maryland........ccocoveunrinineinnnnne MD ... L. 27,368,208 | ...........c..e. 25,232,545 15,686,561 7,225,974 23,836,118 | oo 17,471,632
22. Massachusetts..........c.covunnee. MA[.... Lo | v 51,181,491 | v 42,388,388 | .....ccevenene 27,363,528 | ......ccovvenee. 7,874,643 | ..cvvvnene. 28,651,952 | ...covvernen 29,169,927
23.  Michigan........ccccoocneurninecnec. Ml | e L. 41,448,333 38,736,034 10,391,350 | ..ooverriecinas 8,870,240 24,603,799 | ..ooovrennne 26,464,622
24.  Minnesota.... § ...34,722,060 30,407,812 ..33,694,485 ..5,606,984 ..45,040,404 | .... ....13,712,669
25, MiSSISSIPPI. .. cvurerrenrereireeranens 23,810,026 17,713,515 | oo 9,557,138 977,281 | o 2,880,187 | .coovereernne 2,626,542
26, MiSSOUN......ocvvevvrrrerierenen MO | il | 42,005,070 | oo 33,548,010 ....8,154,744 ...10,071,178 36,662,116
27.  Montana... . .4,346,278 ...191,961 ..4,508,936 ...835,790
28.  Nebraska.........cocooovrerernnenns 8,460,042 798,342 5,592,783 19,689,175
29.  Nevada.......cocoemeneereernennens 26,085,659 | ....ccoevvnenee 21,055,776 | oo 1,012,420 | ....ccoovvenee. 21,085,340 | ..oeevererenne 3,183,035
30.  New Hampshire.........cccocuenene NH|....... L.... 4,266,584 | .....cccoovvune. 3,911,457 1,040,770 3,157,970 2,796,203 | ..c.covvvrerene 1,088,852
31, New Jersey....cneneerneenee NJ | L. 44,813,049 | .oovvrnne 33,796,934 ... 108,918,467 | ....cevvvvenes 2,524,543 ...240,532,827 | ..o 26,593,076
32, New MeXiCO.......cocvvrrereriennens NM|....... IR 3,313,444 | ..o 2,581,448 | ...oovvree 7,649,110 | covovverne. 13,620,252 | ...oocvevivieerireeeenenes | e 35,055,552
33. New York 100,109,526 | ......cccovvenee 85,693,671 28,550,483 ....18,804,027 ....310,958,086 | ......couvne 385,472,478
34. 64,428,107 | .covvvvenn 56,970,057 39,394,707 ....20,082,096 56,353,326 | ..ccovverrenee 25,695,432
35.  North Dakota........ccoocverereeeee ND oL | i 9,896,964 | ......cccccon... 11,242,280 | ....oceeenee. 17,074,030 | .ocvvvrnee 20,343,335 | ..o 28,030,977 | covrvirerns 17,881,222
36. 65,699,500 | ....covvvuenee 55,385,044 70,243,178 ....10,239,522 34,905,033 | ..o 75,531,248
371. 24,332,601 | .oooveerenee 20,536,818 12,736,740 | oo 3,638,576 38,738,566 | ......cocoeenee 12,228,599
38, Oregon.....coeveevrereneneeene OR il [ i 22,860,961 | ..o 30,511,498 | oovvvreines 133,072 | v 3,737,509 | .o, 21,091,656 | ..overerrrrnnne 1,242,440
39. 81,146,984 | ................ 76,637,617 55,882,083 ....29,312,215 ..126,473,340 | c.oovovvnnn 72,471,917
40. 6,185,089 | ..oovvrrrrrrenns 8,681,076 3,932,698 3,136,787 7,336,279 | ovvvrirrenn 4,546,052
41.  South Carolina........c.cccveereeeee SC | oL | e 45,855,292 | ...covvvinne 38,206,328 | ......cocoeenee 24,528,313 | oo 7,050,654 | ......covvnne. 33,022,746 | ....ccvvvuvn 84,704,866
42. 5,385,532 | oo 4,643,031 2,290,601 | oo 843,010 35,881,421 | oo 1,236,723
43, Tennessee.......ooenmemecneene IN | i L.... ...54,189,971 44,892,747 212,113,824 | ... .134,919,833 12,107,720 ....83,816,759
44, 185,958,575 | ..............157,888,690 | ................98,081,368 | .............. 193,993,299 ....286,458,758 323,717,072
45. 15,598,580 8,135,134 1,444,507 | .oovvrinee. 5,136,740
46. Vermont... WVT L. 4,284,271 1,041,104 | 2,852,309
47, Virginia......cocoveeveneneneeneenen VA | s L. 41,403,576 17,712,528 19,356,813
48.  Washington........ccccoevrurniennn. WA ...... L. 47,751,258 10,230,368 | .ovvvereneee 22,355,872
49.  West Virginia 6,424,648 | ... 5,943,351 | i 7,004,019 | 1,450,556 | e 350 | ... ....10,064,848
50.  Wisconsin 34,219,964 . 18,009,217 | .ovvvvereneee 69,391,313
51, WYOMING....oovveererierereireins 8,665,823 | ...oviieireenn 1,876,087 | oo | e | s 5,223,167 | .evoreeeeeirereererineieenes
52.  American Samoa........c.ccoverredAS | oot Nt | i 189 | i 184 | e | e | et
53. 270,540 | oo | et | e
54.  Puerto RiCO.......covrrrnrrrinienne PR]....... IS ST 15,475,398 | ..covvverenes 17,018,389 | .covvvvernee 217,898,659 | ...ccovounnee 140,477,967 | .............. 111,215,398 | ...oooee 468,387,990
55.  US Virgin Islands............ccoe.... VI L. ..217,234 144,159 | oo 9,226,321 | c.vvvvirienne 5,450,000 | ....cooivinieriieriniineieenns | ereeneieen 12,597,161
56.  Northern Mariana Islands
57.  Canada......ccovvmirerernnenne CAN |....... Lo | v 248,614,482 | .............. 219,928,883 | .............. 142,325,713 | .cocvvene 114,801,436 | ....covvenee. 282,954,866 | .............. 396,463,227
58. Aggregate Other Alien............ OT [ XXXeoe | v 218,986,596 | ...ccocoovenes 200,830,086 | ...c.ccocveve 191,025,967 | ...oovvvenee 130,708,673 | ...oovovvene. 176,768,157 | .oovveveneee. 304,261,913
59. Totals 2,262,906,685 | ...........1,676,583,292 1,388,677,010 .2,764,903,311 ...3,125,894,963
DETAILS OF WRITE-INS
58001. AFG AFGHANISTAN e XXX | e T42T3 | o 32,670 | .o [ eerrrineiieeen st | ettt eneees
58002. AGO ANGOLA.........ccocovrurrrnne. XXX | e 6,780 | .o 89,153 | oot | et enens | ettt
58003. ATA ANTARCTICA.................. XXX [ 101,626 | .o 05,1871 | oeeeeereereieeineireiesineins | ettt snsiens | sereessstess st estenis | soestes sttt eneees
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..XXX... | covevrrenene 218,803,917 | .ovvvvrenee 200,633,082 | ........c..... 191,025,967 | .....cooeenee. 130,708,673 | ....covvevve. 176,768,157 | ..cvvuenee. 304,261,913
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s 218,986,596 | .....ccovvenee 200,830,086 | ...c.ccocvene 191,025,967 | ...cocovvenee 130,708,673 | ...oovovvenve. 176,768,157 | c.ooveevenees 304,261,913
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 56 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reiNSUTET...........c..ccrereeererreeereeiieenns 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 1
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Organizational Chart
September 30, 2019

Policyholders

Factory Mutual Insurance Company

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

Factory Mutual Insurance

F"g Insurance FM Insurance FM Approvals LLC FMRE Holdings LLC TSB Loss Control Consultants, Inc. EMIC Holdings, Inc. FM Global de Mexico S.A. de C.V. Company
E:z::iy Europe S.A. NAIC 00000 RI NAIC 00000 DE NAIC 00000 GA NAIC 00000 RI NAIC 00000 MEX Escritorio de Representagdo No
NAIC 00000 LUX Fed ID 05-0520189 Fed ID 27-1439297 Fed ID 58-2190659 . AlIN ID AA-2730043 i
NAIC 00000 Fed ID 05-6009005 Brasil LTDA
AIIN ID AA-1370041 NAIC 00000 BRA
| ' |
| I 1 | | | | | | |
FM Engineering FM Approvals FM Approvals FM Approvals Watch Hill Insurance Corporate FM Global Appalachian FM Global Affiliated FM Risk Engineering
International Limited Europe Limited Assessoria E Company Insurance Services, Servicios, Insurance Company Services LLC Insurance Insurance
Limited NAIC 00000 NAIC 00000 Representacdo NAIC 00000 VT Inc. S.deR.L de C.V. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 GBR GBR IRL LTDA Fed ID 20-2740839 NAIC 00000 RI NAIC 00000 MEX Fed ID 05-0284861 Fed ID 27-0433536 NAIC 10014 RI NAIC 00000 BMU
NAIC 00000 BRA Fed ID 05-0453751 Fed ID 05-0254496 Fed ID 98-0131767
|
Q
= | | | | ' | |
M Two 95 95 95 95 FSMES:‘C’::' FM do Brasil FM Engineering New
Engineering Ledgemont LLC Hayden Mezz Owner Hayden LLC Hayden Lender LLC Hayden Mezz Colombia Servicos de Consul:‘.mg Providence
Egypt LLC NAIC 00000 DE LLC NAIC 00000 DE NAIC 00000 DE Lender LLC SAS Prevencao de (Shanghai) Co Ltd Mutual
NAIC 0000 EGY Fed ID 37-1699077 NAIC 00000 DE Fed ID 46-0627887 Fed ID 46-0639741 NAIC 00000 DE NAIC 00000 Perdas Ltda. NAIC 00000 Limited
Fed ID 46-0655775 Fed ID 46-0644539 NAIC 00000 CHN NAIC 00000
coL BRA BMU
Hobbs Brook 601 275 175 Johnston 101 FMEC 3460 At 130: LLC Hobbs Solar II-Iobbs s ?Obsbfl_c FM
Management Wyman Buildin Edgewater Legacy 265 Winter Preston woo 1LLC Solar 4 LLC olar Asia
A Hobbs Brook Edgewater Wyman LLC € € e Ridee LLC NAIC 00000 NAIC 00000 NAIC 00000 NAIC Holdi
Limited LLC LLC LLC Lc LLC & DE DE 00000
NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC DE nes
DE BR O e DE DE DE DE DE 00000 Fed ID 46- Fed ID 30- Fed ID 35- DE Pte.
Fed ID 04- Fed ID 04- Fed ID 04- Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- DE 1737956 0871090 2566166 Fed D 38- td.
3516897 3516901 3516936 8836334 1439940 2766487 1440057 2775533 Fed ID 46- 4085564 NAIC
00000
i | 1609795
93 Building 404 610 Lincoln Park Ridge Neponset Hobbs Solar Hobbs Solar Green Street 343
LLc Wyman LLC LLC Bldg LLC 401 285 Central West River 245 81 21LC 3LLC Plaza LLC Winter
NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000 NAIC 00000 Bldg LLC
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE NAIC
DE Fed ID 04- Fed ID 04- Fed ID 04- NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE Fed ID 38- Fed ID 32- Fed ID 30- 00000 DE
Fed ID 04- 3516903 3516902 3516937 DE RI Rl Fed ID 04- Fed ID 27- Fed ID 38- 3982389 0486346 0939299 Fed ID 30-
3516935 Fed ID 27- Fed ID 27- Fed I 27- 3516938 1169682 3942300 0965702
1169682 1595571 1439297




Statement for September 30, 2019 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

[4%9)

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
I\Cllz(rjr?bers Name Code Number | RSSD | CIK|International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (YIN) *
0065 | Factory Mutual Insurance Company & its Affiliates.. |21482... |05-0316605.. | ........c.. | ccoee | ceverrrrrrernnnns Factory Mutual Insurance Company Rl RE ..o oceiis ettt ss st sensesesns | crsstessesissessesesnses | sesesesessessenes | srestesesistes sttt bense s | areees N....... 1.
0065 | Factory Mutual Insurance Company & its Affiliates.. [10014... [05-0254496.. | ....ccccc.. | ceee [ corrrernrnrinnns Affiliated FM Insurance Company. Rl DS...ccoon. FMIC Holdings, INC......c.vvvnrereeirensereisiinrisnis Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... N...... 1.
0065 | Factory Mutual Insurance Company & its Affiliates.. |10316... |05-0284861.. | ........cc. | veeer | ceverreirirnnnne Appalachian Insurance Company...........ccceeveeeriereerinenns Rl DS.......... FMIC Holdings, INC.....cvovvivereieieieercsieieieins Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... N....... 1.
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |AA-1120610. | ... | ceee [ errermernenennens FM Insurance Company Limited Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... | (R P
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |98-0131767.. | ...ccccccoe [voee | veveeririernnns Risk Engineering Insurance Company Limited FMIC Holdings, INC.......cccoevvveverriireeiieeisieeins Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... | AA-1370041. | .....ccccc. | ceves | ceverreirernnnns FM Insurance EUrope S.A........cccoeeviereieenerieeeeesenees LUX......... DS........ Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... A U P
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... |AA-2730043. | ....ccccoee | ceee [ eorrermernrrneennns FM Global de Mexico S.A. de C.V......ccovvvrveveineneneireins MEX........ DS...ccon.. Factory Mutual Insurance Company................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... | (R P
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |20-2740839.. | .....cccce. | vevee | cerverrrerernnens Watch Hill Insurance Company...........ccceevreniereenienennens VT DS....ce. FMIC Holdings, INC.....ovvevieeieieienieieisessieieineens Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... TR I
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... [05-0453751.. | ..cccocovee | vees [ errererneneinens Corporate Insurance Services, INC.........cccovuveereererrerneenienns Rl DS...ccoe. FMIC Holdings, INC......c.ocreureeiienrireieiencineis Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... [\ TR B
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... New Providence Mutual Limited Risk Engineering Insurance Company Limited.. | Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N
Factory Mutual Insurance Company - Escritorio de
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |..cccovrrrrmrens | rnermernee | veee [ eoreermerneineenens Representagéo No Brasil LTDA. Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... ) (R P
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |05-0520189.. [ ....cccceee [voee | verererreriernnns FM APProvals LLC.........ccccovivereiirieiieeeee e Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | ....ccccoevvivereeies {eveveies | eeee | eerverereiiernnnns FM Engineering International Limited..............cccceeviirennes FM Insurance Company Limited..............c......... Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... [\ TR I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |..coccovrrerrirrens [ onrrmrrnne | eeree [ erreererrnrinninnns FM Engineering Consulting (Shanghai) Co. Ltd................... FM Global Services LLC..........ccccovvvrnrerrerninienns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... [\ TR I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | ..cccoocoeiviverreins [ eveveies | veee | cervernrieirernnnns FM Approvals LImited...........cceriereenieneseeieessenennns FM Approvals LLC........cccoeivveiereieieieieniennns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... TR I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |...cccorrerrrreens | orermernee | eeee [ eoreereerneeneenens FM Approvals Assessoria E Representacéo LTDA. ............ FM Approvals LLC.........coourireererrercncreieeeeene Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Neooore | oo
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |27-1439297.. [ .....ccc. [oee | vveeviriernnns FMRE Holdings LLC........ccvvvireeiiesieceeee e Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N | e
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... [58-2190659.. | ....ccccoc. | cees | corrermrrnenennens TSB Loss Control Consultants, INC...........cccovereereererenceneunns Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... A (U P
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |05-6009005.. FMIC HoldiNgS, INC......cvuverierieieieissieieeiiesessisesseessneninns Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... | (R P
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |...... . |FM Global Servicios, S.de R.L. de C.V. . . |FMIC Holdings, Inc .| Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |27-0433536.. FM Global Services LLC..........coveerrenrereineineireireseeneeeenees FMIC Holdings, Inc.... Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... N......
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |......ccccouvernnes FM do Brasil Servicos de Prevencao de Perdas LTDA........ FM Global Services LLC............cccevvvvrierrirernnnn, Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516902.. | .. . 1610 Lincoln LLC.... . |FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |04-3516903.. 404 WYman LLC......ooovreieieeesee s FMRE Holdings LLC........coovveirrenrrrieirrinreeenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Neooooe | oo
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516936.. | .......cc. | veeee | cervrrrrerernnnns 275 Wyman LLC........coevieieerese e FMRE Holdings LLC........ccccovvrivreeriieieeies Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... TR B
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... [20-8836334.. | ....ccco. | veee [ crrermernenennens 175 WYmMan LLC......coiecceeeceeereeeeeee e sseeeeseines FMRE Holdings LLC........coorerereereereieincineineenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Neooooe | e
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516937.. [ ....cccce [voee | vevererreriernnns Park Ridge Building LLC.........ccccovvevevvieeeeecceeeeee FMRE Holdings LLC........ccccovveeverieeicrereines Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516935.. | ........cc. | ceeee | cerverrrerrernnnns 93 BUIldING LLC.....ooveeeeee e FMRE Holdings LLC........ccccoovvvivierereeieeiens Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... [\ TR I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... [20-2775533.. | ...ccccovee | voee [ eormermerneeneennns 265 WINEE LLC.....eoeveieceeeereieceeieeeescssseseese s FMRE Holdings LLC........ooovereneerrereirriniineereenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Neooooe | oo
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |27-1169682.. | .....c.ccc. | veeee | cerverrrerernnens 245 WiInter LLC.....ovveieceiecee s DE.......... DS...... 265 WInter LLC......ovvieveeseeeeeeeesenenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... TR I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |27-1440057.. | ....ccccoo | cees [ cormererrncnennens FMEC Legacy LLC FMRE Holdings LLC........ccovueeeeneerrieieeineeneenas Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... [\ IO B
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516938.. | .....ccccc. | ceves | cervrrrrrerrerrnnns Neponset River LLC FMEC Legacy LLC......ccoovvvrererreerceeeeee s Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... [\ TUU I
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |27-1439297.. | ...ccccce. | vever | cerverrrerrernnnns West Glocester LLC FMEC Legacy LLC......ccccovvivererieesceieies Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... TR I
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... [04-3516901.. | ....ccccoee | veee [ corrermrrnrnennnns 601 Edgewater LLC..........covoveeeercreireecsserese s FMRE Holdings LLC........coovvreeenrireireiecennireenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Neooore | v
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | 27-1595571.. | .cccccove | oee | vevereveriernins 285 Central Avenue, LLC..........ccccoevvvveervicreeecce e [ I DS.... FMRE Holdings LLC........cccooovveeerieevecrcerenes Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... Nevoor e
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Statement for September 30, 2019 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD |CIK|International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (YIN) *
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516897.. . | Hobbs Brook Management LLC... DS.. . |FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |.......c.cccovuunne Hobbs Brook Limited.............cccoevieirriieieirieiecese e DS FMRE Holdings LLC........ccccovverririererereieeiens Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |45-2766487.. 101 EAGeWater LLC.......voveeereeeeeireeeeeeseeeiessseseeseines DS FMRE Holdings LLC........ooevereneerrereireincennereenns Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |27-1169682.. | .. . |401 Edgewater LLC...... .. |DS.. . |FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |27-1439940.. Johnston Building LLC..........ccoernerrrrnenerereecncneies DS FMRE Holdings LLC........ccoverereeneireieircnnereenns Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |.....ccccoviveveens [rvrveiens [roee | eerererririerins FM Global Services Colombia S.A.S........cccooevvvieveeiirennns CoL......... DS..... FM Global Services LLC............cccovvvrirerirccrnnns Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |37-1699077.. | ....cccee. | vever | cervrrrrrerrerrnnns Two Ledgemont LLC.........ccoevieeceieceee s DE....... DS....... 95 Hayden Mezz Owner LLC........cccccoevvevrerinnn Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... [46-0627887.. | ....cccce. | ceee [ vrrermernrneennns 95 HaYdEN LLC......o e sssssssesessennns FMRE Holdings LLC........coovermrnrererreieerneennereenns Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |46-0639741.. [ .....c.cc. [voee | veveeririernnns 95 Hayden Lender LLC FMRE Holdings LLC.......cccooovviererieeveceerenes Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... [46-0655775.. | ....ccccoee | cere [ coreermerneenennens 95 Hayden Mezz Owner LLC.... FMRE Holdings LLC........ccoeureeeneereireineineineenas Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |46-0644539.. [ ........... [.oee | veveeririernnnns 95 Hayden Mezz Lender LLC..........cccocvvererverercerrerenerennns FMRE Holdings LLC........ccccvverererereirererererans Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |46-1609795.. | .....c.ccc. | veees | cerverrrerrerrnnns 3460 Preston Ridge, LLC........c.ccovcevevieeseeeseese e FMRE Holdings LLC.........ccccoovevriviererieieeiene Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... [46-1737956.. | ....ccccoee | veee [ cormermrrnreneennns 1301 ABWOO LLC.....oereere e FMRE Holdings LLC........cooveeerrenrereirnirrcineereenns Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... | 38-3942900.. | ........cc. | veeee | cerverrrrrrerrnens BT WYMAN LLC......oiecee s FMRE Holdings LLC........cccoovvivrrerrieiereinns Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... | 30-0871090.. | .....ccccc. | ceves | cerverrrrrrerrnnae Hobbs Solar 1 LLC FMRE Holdings LLC.........cccoovevivieieirireieeree Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... [38-3982389.. | ....cccco. | veee [ corrrrmrrnrrnrinnns Hobbs Solar 2 LLC FMRE Holdings LLC........coovvrrnrerrirrireieiinreeenns Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... | 32-0486346.. Hobbs Solar 3 LLC.........ccovvieereeseesee s FMRE Holdings LLC........ccccovvrivreereieiereies Ownership........ ....100.000 |Factory Mutual Insurance Company....

=

. |FM Asia Holdings Pte. Ltd . |FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ......

0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |...... . .
Green Street Plaza LLC...........ccocoeeviecricesceeeceei FMRE Holdings LLC........cccoovveevevicevcrcene Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e

0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | 30-0939299..

0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 35-2566166.. Hobbs Solar 4 LLC FMRE Holdings LLC.........cccovveriviereireeieeiaes Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... |...... . |FM Engineering Egypt LLC... . |FM Engineering International Limted. .... |Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 30-0965702.. 343 Winter Bldg LLC FMRE Holdings LLC........cccovvivivreirereieierreinns Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |..cccorrurmrrnens [ rrermernee | eeeee [ eoreereerneineinens FM Approvals Europe Limited FM Approvals LLC.........coourinieneereerineireieeeeene Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Neooore | e
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | 38-4085564.. | ........... [.oee | veveeviriernins Hobbs Solar 5 LLC FMRE Holdings LLC........ccooovvevereicercreene Ownership........ ....100.000 | Factory Mutual Insurance Company.... |...... N e

Aster Explanation

| 1 | Pool Participants: Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian Insurance Company (2%).




Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

Lines of Business

1

Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

N
WO UTAWN -

1.1,

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......
. Ocean marine.......
. Inland marine........
. Financial guaranty....

. Medical professional liability - claims-made..
. Earthquake
. Group accident and health...........c..cocoerrirnn s
. Credit accident and health....
. Other accident and health.
. Workers' compensation

, 19.2 Private passenger auto liability

o WAITANEY .ottt
. Reinsurance-nonproportional assumed property..
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of business

o TORIS s | s 2,382,070,371

Medical professional liability - occurrence....

Other liability-0CCUITENCE.........cvuveeereeiieeere et eesneees
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-Claims made.............cceveirrireieeeeee s

380,495,345
854,842,296

...................... 437,607,395
...................... 272,041,784

..293,128,792

DETAILS OF WRITE-INS

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1. 146,489,016 435,573,594 344,888,701
2. AllIEA TINES ..ottt entens | e ...286,286,935 . ..783,218,547
3. FarmMOWNEIS MUIEDIE PETIL........uvuiviieiieiieiieie ettt ssntes | sressssastessessssessessessssssessessessntessesnses | sebsessssessesssssssessessesastessesssssnsassessnsans | soesssessessssessessessnssssessesesantessessnsenes
4. Homeowners multiple peril...

5. Commercial multiple peril.

6. MOIJAGE GUATANEY. .......ecveiiieiieiiicieisese ettt st n s b sntes | srebsssastesses e s st es b s s s ss st entenses et ettt tntes | nebester bbbttt ees
8. Ocean marine....... ..(21,156) | . 289,060 | v 190,737
9. Inland marine........ . ..212,977,900 ..721,960,962 ..696,955,596

10. FiN@NCIal QUAIANEY........coeveiiieiieieieieie sttt

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

. International..
L Warranty.....cooceceecee s
. Reinsurance-nonproportional assumed property..
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.

Medical professional liability - OCCUITENCE............cccvuivriieieieirieeese s
Medical professional liability - claims made..

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

. Auto physical AMAGE..........cccveiirieiice e
. AIRCTaft (Al PEIIIS)......cvvveceeiices et

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




Statement for September 30, 2019 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

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

10

1 2 3 4 5 6 7 8 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End (Cols. 7+8+09) minus Col. 1) minus Col. 2) (Cols. 11+ 12)
1. 2016 + Prior.....cc. | coovverecrernnans 122,772 | o, 584,445 | ..o 707,217 | coeeerieeceeceeBB.732 [ | eveeieriesieeieee 732 | 90,164 [ | cevieieeieeneeee368,559 | o 658,723 | .ovoivcerieeeeean 12,124 | (15,886) | ...oovverernans (3,762)
2. 2017 s [ 932,219 | oo 115,365 | coovveierennae 1,047,584 | .o 566,255 | ..ovoererericierieninns 755 | oo 567,010 | oo 377,951 | oo 397 | i 52,951 | o 431,299 | .o, 11,988 | .o (61,262) ] ..o (49,275)
3. Subtotals
2017 + Prior....c.co. | coveeviiiarnns 1,054,991 | .o 699,810 | ..oooovvvernns 1,754,801 | oo 610,987 | oo 755 | v 611,742 | oo 468,116 | ..o 397 | oiiiieen021.510 | o 1,090,023
4. 2018 | e, 1,793,779 | oo 347,832 | e 2141611 | oo 921,778 | oo, 5187 | oo 926,965 | .o 845314 | oo, 9,396 | .o 183,553 | i 1,038,263 | ..o (26,687) | ...ccvrrrrannn (149,696) | ...ocvcrrnanes (176,383)
5. Subtotals
2018 + Prior........ | coeveerrernnnas 2,848,770 | oo 1,047,642 | ... 3,896,412 | .coovvrera 1,532,765 | oo 5942 | oo 1,538,707 | oo, 1,313,430 | oo, 9,793 | oiiviieeeeen805,063 | .. 2,128,286
6. 2019, [ D0, ST IS .0 ST I .0 SO P D0 S [P 498,825 | ..oovrireririians 498,825 |....cccoennne. DS S I 919,277 | oo 99,192 | i 1,018,468 |.............. D, 0 SN .0 N PO XXX oo
7. Totals.....oceeeeees | cervreieieines 2,848,770 | oo 1,047,642 | ..o 3,896,412 | oo 1,532,765 | .o 504,767 | covvervrerne 2,037,532 | ccvvrierne. 1,313,430 | oo 929,070 | ..ocoovveeeenn 904,255 | o 3,146,754 | ..o (VAY4) | P (226,844) | ......cvvcvnnne (229,419)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line7 Line 7
Policyholders | .ovcveveeeeee 11,241,267
L P (0.1% | 2. coevvererne (21.7)% | 3. oo (5.9)%

Col. 13, Line 7

Line 8

Ao (2.0)%




Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? NO
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO

Explanation:
4. Thedata for this supplement is not required to be filed.

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

2.
3. The data for this supplement is not required to be filed.
4 The data for this supplement is not required to be filed.

Bar Code:

AN 0 A0 0G0 AL AR
* 2 1 48 2 2 01 94 900000 3 =
AN 0 A0 0 R LA AR e
* 2 148 2 201945540000 3 =*
AN AR AR LA
* 2 1 48 2 2 01 93650000 3 =
AN 0 A0 0O L AR e
* 2 148 2 201950540000 3 =*

Q15



Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. Prepaid EXPENSES........covcvevercieiiereiesesessssesssseesssssessssssessssssessssesessssssessssesessssessssssessssssessssnns | svessnserernnnerd0, 731,097 | ot 40,731,597 | oo 0
2505. CSV director compensation plan... .

2506. Miscellaneous receivable..
2507. Intangible asset...........ccccoeeervieriiireieinnns

...... 2.194.208 | . 13486.243 | .
2073637 | 0l

2597. Summary of remaining Write-ins for LiNg 25........ccociiiiieiiniiiieisssssssisssssssenssnsssssssnssssessns | snersnesnnenserss08,208,037 | tovvivessearnnans 54,999,442 | ...ccovvveirnnnn. 8,263,595
Additional Write-ins for Schedule T:
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
58004.

XXX e T4 | 002,892 | i [ [ | 92,791

58005. XXX
58006. XXX
58007. XXX
58008. XXX
58009. XXX
58010. XXX
58011. XXX
58012. XXX
58013. XXX
58014. . XXX...

58015. . XXX...

58016. XXX
58017. XXX
58018. XXX
58019. BFA  BURKINAFASO.............. XXX
58020. BRN  BRUNEI DARUSSALAM. | ..XXX...]..
58021. KHM CAMBODIA..................... XXX

58022. CYM CAYMAN ISLANDS.

58023. CHL CHILE................ XXX
58024. CHN  CHINA.....o.oooooo XXX 4474937
58025. TWN CHINA-TAIWAN .| ..XXX..|. 175,100,000

58026. COL COLOMBIA XXX i 313,253 | 297,302 [ | e LA00 | [,
58027. CRI  COSTARICA XXX

58028. CZE CZECHOSLOVAKIA......... XXX

58029. DNK DENMARK..........ccccovvvvnnee XXX

58030. DOM DOMINICAN REPUBLIC | ..XXX...]..

58031. ECU ECUADOR.........cccocouneenn. XXX

58032. EGY EGYPT....cooovvverrrireres XXX

58033. SLV  EL SALVADOR................. LXK

58034. GNQ EQUATORIAL GUINEA.. | .. XXX...|..

58035.
58036.
58037.
58038.
58039. .
58040. ..17,443
58041. XXX e 2,494700 | 1,292,143
58042. .
58043.
58044.
58045.
58046. XXX (S
58047.
58048. HND HONDURAS.
58049. HKG HONG KONG... 14,067,030 | ..
58050. HUN HUNGARY... XXX ..33,773 |
58051. IND INDIA............. XXX , ...1,409,979
58052. IDN

58053. IRQ
58054. IRL
58055. ISR
58056. ITA
58057. JAM
58058. JPN XXX e 4,549,556 | 5,164,293 | [ | s 8,722,457 |....
58059. JOR . - e |
58060. KAZ
58061. KEN
58062. KIR
58063. KWT
58064. KGZ
58065. LAO
58066. LBN
58067. LBY
58068. LUX
58069. MYS
58070. MTQ
58071.
58072.
58073.
58074.
58075.
58076.
58077.
58078.
58079.
58080.
58081.
58082.
58083.
58084.
58085.

ETHIOPIA......ccovvvierirnnn.

67,339 |..

MARTINIQUE................ .
MAURITIUS ...




Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Schedule T:

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
58086. PER XXX
58087. PHL W XXX
58088. POL XXX
58089. PRT e [ XXX . .
58090. RUS RUSSIA . XXX . . . . e ....10,819,446
58091. KNA SAINTKITTS XXX . . .
58092. LCA SAINT LUCIA XXX |
58093. MAF  SAINT MARTIN DUTCH | .. XXX...|..
58094. WSM SAMOA ... XXX
58095. SAU SAUDI ARABIA e[ XXX |
58096. SRB SERBIA ... XXX . .
58097. SGP  SINGAPORE e [ XXX . . . 141,170
58098. SVK SLOVAK REPUBLIC XXX
58099. SVN SLOVENIA .. XXX
58100. ZAF  SOUTH AFRICA o] XXX
58101. KOR SOUTH KOREA XXX |
58102. ESP SPAIN .. XXX
58103. LKA SRILANKA ceveee [ e XXX |
58104. SUR  SURINAM.......cocconvrirnrinnes XXX
58105. SWE SWEDEN ... XXX |
58106. CHE SWITZERLAND XXX
58107. TZA TANZANIA ... W XXX
58108. THA THAILAND ... XXX
58109. TON TONGA .. XXX
58110. TTO TRINIDAD TOBAGO XXX
58111. TUR TURKEY .. XXX
58112. TCA TURKS CAICOS IS XXX
58113. UKR  UKRAINE.........cccooumreneen. XXX
58114. ARE UNITED ARAB EMIRATE{ .. XXX... ..
58115. GBR  UNITED KINGDOM XXX

58116. URY URUGUAY
58117. VEN VENEZUELA....................
58118. VNM  VIETNAM.........
58119. ZZZ OTHER ALIEN
58997. Summary of remaining write-
ins for Line 58 from overflow....... XXX

Q16.1




Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

-
o o

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot ssessssssssssssssssnens
Cost of acquired:

2.1 Actual cost at time of aCQUISIION..........rverereriirnrreeeeese e
2.2 Additional investment made after acquisition.............ccccccveeeviericiriinnnnns
Current year change in enCUMbBIaNCES...........coveeverrerineneereisneseeseereeeeseeens
Total gain (I0SS) ON AISPOSAIS........c.cviviiiiecteiiriieiiee ettt bbbttt bbb s st s bbb s st s s s b st ssnseaas
Deduct amounts received on disposals.............ccovreereerenenennee.
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation............c.cceveeveiecreeiieienicee e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amOUNtS..........c.cciurrereieinenieessese s
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N ook w

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvveveiveveieerieiserereeieeesesens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and Other...........cccvverrrninrneieissnsee s
ACCIUAI Of dISCOUNL. ..ot Y
Unrealized valuation increase (deCrease)..........cowvrnrerenernresressssesensenssnnens
Total gain (loss) on disposals

Deduct amounts reCeIVEd ON QISPOSAIS...........vuwrrirriiirieieirtieeie sttt ene
Deduct amortization of premium and mortgage interest points and commitment fe€s..........cooreieiecirieieieseeeeeses
Total foreign exchange change in book value/recorded investment excluding accrued interest..........cccocvvevevevveeveerrevennen.
Deduct current year's other-than-temporary impairment recognized
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
TOtal VAIUBHON GIIOWANCE. .........veuieririicieiieis ittt
SUBLOLAl (LINE 11 PIUS LINE 12)....eveeeeierieeeeie ettt ss sttt nen
Deduct total nonadmitted amounts............ccveerereeneneererniniineinns
Statement value at end of current period (Line 13 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N ook w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot snens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount..........ccocereereerienenn.
Unrealized valuation increase (decrease).
Total gain (loss) on disposals................
Deduct amounts received on disposals.............

Deduct amortization of premium and dePreCiation............c.ciuieieiciieieieieee et
Total foreign exchange change in book/adjusted Carrying VAIUE............ceurierurriienrerrieienee et ssesssseseenns
Deduct current year's other-than-temporary impairment reCOgNIZEd...........cceveviirierieieeieeie s
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........ceovrvrrrrrieriereeereeseese e
Deduct total nONadMItted @MOUNS..........c.uriuiicirii bbb
Statement value at end of current period (Ling 11 MINUS LINE 12).......ovoreirinisiieiriissessessesssssessesssssssssessnsssssssssssssessssssssssssesses

.............................. 1,935,851,394

.170,810,003

.188,860,493

................................... 16,682,323

.............................. 1,903,317,568

...(16,769,783)
53,577,594
.133,321,826

.............................. 1,958,077,121

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© Nk w2

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost 0f bonds and SLOCKS ACQUIFET............c.vuieieeiieiieicct ettt bbb
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment reCOgNIZEA. ..o s

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees..........c.cccovvereirerirerennns
. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-7+8-9+10)..........ccccevererererrereeeieereesieeiseienens
. Deduct total Nonadmitted @MOUNLS...........cciiueieiciiieic ettt nes
. Statement value at end of current period (Line 11 MINUS LINE 12).......c.cuiiiiiirieiiciesiesesiesisssiessssssessssssesssssssssssssssessssneas

....13,745,899,541
:3,736,691,633
4,166,687
878,864,115
516,432,082

0:3,555,771,691

27,073,835
(11,261,345)

........................................ 549,875

14,742,520,189
....... 3,696,947,864
..................................... 3,655,753
............................. (1,383,813,958)
804,946,922
...3,986,220,795
................................... 37,853,305
.................................... (3,263,445)
...93,143,660
102,123,076

............................ 15,288,497,062

............................ 13,745,899,541




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

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

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

BONDS

NAIC 1 (B)- vttt sntaes | estnstessnstnnens 4,233,350,748 | ..ooovreinn. 490,039,996 | ...oovvoieiiene 439,459,902 | ... (18,608,055) | ....covvveerennns 4,327,453,450 | ..o 4,233,350,748 | ....ovvvrrinnns 4,265,322,787 | ...ovverrereene 4,145,735,221
NAIC 2 (B)- e | cesesisesisssissiesinns 366,153,548 | ...vvoveireiiis 10,279,834 | ..o, ATAT1,597 | o 6,394,548 | .ooovveriiins 376,361,255 | ..o 366,153,548 | ...coovvrrricireis 365,356,331 | ..o 402,760,718
NAIC 3 (B)-1ruvreereireireiseineiseise e ssenies | cosssisnsississesnires 150,990,100 | .cvouvvnvrncireircinnes 43,063,880 | ..o 31,998,943 | ..o 686,277 | ..vvoerreireirneiees 135,148,384 | .oocvvcicricrinn, 150,990,100 | ..oovvvverrirrirenes 162,741,314 | oo 129,800,744
NAIC 4 ()-euvverereriseiieesseee et ssess sttt ssesssnssessenss | sesessessssssssessassanes 211,284,534 | ..o 73,608,332 | oo 72,606,553 | ...cooocvercrercrierienines (4,658,847) | .oovvrvirirerirrines 157,284,777 | oo, 211,284,534 | ..oovvvinins 207,627,466 | ......ccovvrerirerirnn 152,288,918
NAIC 5 (B)- 1. | eeseessenss st enss s eneas 50,015,639 | .ooovvrires 14,429,106 | ..o 13,310,623 | oo 1,310,578 | oo 49,683,605 | ..o 50,015,639 | ..oooveorreeiis 52,444,700 | ..ooovoniieris 41,159,229
NAIC B (B)-..-vvererrereireiseise et | rntens st 891,698 | ... | e 924,560 | oo 487,017 | oo 1,274,817 | oo 891,698 | oo 454,155 | oo 2,213,250
TOtAl BONGS.....ocviiiiii i | snesssssssesssesssesas 5,012,686,267 | ...ovvvvriniiiniienns 631,421,148 | oo 575,772,178 | oo (14,388,484) | ...oovveivriniins 5,047,206,288 | .....ccoooniirniines 5,012,686,267 | ...oovvvnriniinens 5,053,946,753 | ...cooviiniiniins 4,873,958,080

20ISO

NAIC 2.ttt s st | 1t e R s e R s R e | eeR R R ek R R £ 8RR eeeE | 4eeeE s R R R RS R eRe | HeeE s R R R Rt R £ | 4eeE iRt | HeER R Rt | ShE e R e (OO
10, NAIC 3ottt s bbbt | et s etk ees | eeR R Rk R iR s | eeeE R Rt eRE | Hee bR R R bRt | 4eER iRt | Cebb et | SRt O RN
T1 NAIC 4t | ettt R s | e R e skt R et R s | eehe Rt eRe | et sk R bR | ek Rt | ekt | HhE et (O RN
12, INAIC Btttk b b bt | et bbbkt | 8 e e Rt bbb | SRt R R | Sebeee bR bR bbb bbb ees | Heeb bbbttt | eees e | et 0 | e
13 INAIC Bttt b bbb bbb st b s | eeb e bbb bbbt nb bt | Hfeee e Rt Rt Rt Rt R f R bR nen bt | CRfeeE Rt R R R Rt R R Rt Rt et | ehkeeeEenEeeE ks s sk ees b s | sedbeeb bbbttt | eee s ettt | sttt 0 | v
14, Total Preferred SOCK..........ccoouiiriiiiiciciscirsccecinissins | et 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15, Total Bonds and Preferred StOCK...........cwriimrimimssisssmsssnssenessnneens | seseessessenesssesoas 5,012,686,267 | ....covveiiriiiiins 631,421,148 | ..o 575,772,178 | oo, (14,388,484) | ....cooovvreniricnns 5,047,206,288 | ......cocorrirerinens 5,012,686,267 | ....ccocvrnirirnninns 5,053,946,753 | ....ocovvririrennnnns 4,873,958,080

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 18§....12,613,958; NAIC2§.......... 0; NAIC3§...157,686; NAIC4S.......... 0; NAIC53S...213,750; NAIC6S.......... 0.




Statement for September 30, 2019 of the

FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted i Act3ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
97199999......coeririeccncrtn | et 5,385,394 |....ccovvvrinne XXX v [t 5,431,154 | oo 144,950 | ..o 8,540
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI.........cvueieieeiiiriieieisetssie ettt ssesssssnss | siebssessessessssssessessssastesesssessessessssnd (0 TR 36,023,896
2. Cost of short-term iNVESIMENES ACUITEM...........ceveveeeceieeiecictseee ettt sttt s e sesassans | svsessssssessssissessessssessnand 651,728,558 | ..o 41,004,021
3. ACCIUAL OF GISCOUNL........oiiii bbbt | ittt 97,548 | .o 56,015
4. Unrealized valuation INCrEASE (HECTEASE).........rurwrrererirerereseessssssssesssssssssessessssssessssssssssssessessssssessessssssssessassssssessasssnssnss | sessessassassssssessasssessessassnssnssnes (32,825 | ..ovoveeverereeeieisese e 792
5. Total gain (I0SS) ON QISPOSAIS.........cceviviiriieiiciitieieie ettt ettt bbb bbb s e s bt es e bnbnse | sebessesssssnsassessessst st es b b s s saes 14,084 | oo (13,465)
6. Deduct consideration receiVed 0N QISPOSAIS............c.cuiueieeieicieicie ettt s bbb ssaastenes | svsesesssssessssensessessesessnaans 646,309,694 | .....ovoieeeeeee s 77,039,121
7. Deduct amortization Of PIEMIUM.........cceuiiiieieieiceie ettt bbb bbbt es s bbb s s ssessns | enbessebstesses e s st snsens s s st s senae 12477 | oo 32,138
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE.............cuuirrurrirreiiireieiissiseiie s ssssesssssssessssssessessenes | eessessesssssssssessassssssessassasssessessassssssessans | sessessssnsssessssssssmssassssssessessnsnsssessansanes
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuueieuiiriiiieieieiese et sess | estesesssssssesses et sssessessesansassessessnsansessnss | sressssassessessnssnsassessessnsassessessnsensasssssnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........ccvrurrnrerrrnrnniininsissessesnsressinens | soveseessssessssssesssssssssesssssssnns 5,385,394 | ..ot 0
11. Deduct total NONAAMItIEA @MOUNTS...........ciiiiiiiiii bbb | SE86 R bbbt | bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).....vuruoieireisierssisrsssessessrsssessesssssessssnsssssssssnssssssssesses | osssssssssenssssssssassssssesssssssesns 5,385,394 | .oovie s 0

QsIo03




Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDETr 31 Of PHOM YEAI.........euurveierrirrrirriressssseseessssssesssesssssssssssssssssssessessns | sesmssesssssessssssssessasssssssssessans 611,664,662 | ...ooovrveerrreeree s 739,900,999
2. Cost of cash €QUIVAIENTS CGUITEM.............c.eviuireiicicictece ettt ssssnes | sesessesssssssessesesssessessesessaes 3,977,825,260 | c.ooovvvereeeeees 4,692,513,894
3. ACCIUAL O QISCOUNT.......ooeieteeec ettt bbb bbb s st s s bbb s s sses | 41nbasbessessebessessess s st st e s e b st s s s st sssessessnss | oebisbossesssssssessssssssss st esses e b s en s seees 19,010
4. Unrealized valuation iNCIEASE (AECTEASE)..........uuruurrreererrereeereereiseeeeeseesesseeseesssssesessessessesssessessssssessessesssessessnes | soessessasssessessasssessessassnsssessesssssnsans (19,408) | ..ot 9,609
5. Total Gain (I0SS) ON QISPOSAIS........ceueerereirririeeiseiseeeeee et ssees et sb et s bbbt b st en st esbentees | oebseesastsessessasb s b st et e bsens st sansan 176,862 | oo (57,320)
6. Deduct consideration received on disposals
7. Deduct amOrtiZation OF PIEIMIUM. ..ot es sttt ss sttt s st ssenbanens | £2esbseesesseebee s e s s eebee b e b s e e s e b e b e s s s b et e sbesbentns | £huebseeseetasbes e s b eeb e b s b e bt s s bbb n b st
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE...........cc.vcuriieiurircinrieiineeseieeiseissessisesssieens | ceessesseseessesssssessessssssessssssenns (2,173,662) | ...cooveevreereeeeerreeeneeseeeeeeseiees (1,045,602)
9. Deduct current year's other-than-temporary impairment FTECOGNIZED. ...........cvueiueiiuiiieieie ettty | tssssessssstessesssssss s ssesssssssessessssessesssssssenss | sosssssessesssssssessetssbessesse b et st ess st entenesntnes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........ccurrunininriineneneineiinis | cerreerneieeeseseeseeeseseesesseseseens 544,324 454 | ..o 611,664,662
11. Deduct total NONAdMItEA BMOUNLS.............ciuuiieiiiiiriiiiiierie sttt | eEE bbb bbbttt | sebbnesbses bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.veieiiiiiiieieiesiiisisieicisstesiessistesisssessessees | evsesssssssssssssesssssssessesssssssnans 544,324 454 | .o 611,664,662

QsI08




Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

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

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
34410@ 10 1 |FMRE HOLDINGS LLC.... ... |WALTHAM.... . |MA... |INVESTMENT IN AFFILIATE... . 101/31/2010.... 21,449,030
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated.................... 0 21,449,030 (O RN | ) XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
09157D 10 3| FM GLOBAL INVESTMENT PARTNERS, L.P.....ctiiiiriiieririirinrineiieeienissiseiis PRINCETON.... . |BLACKROCK... ... | 11/30/2016.... 3 14,218,085
BBGOOP V3 2|GCM GROSVENOR MAC Il . NEW YORK .| CGM GROSVENOR. ... | 07/10/2019.... 2 11,475,715
G3927R 90 9|GCM GROSVENOR FM GLOBAL INVESTMENT FUND LP.. ... |NEW YORK.. .| GCM GROSVENOR. ... | 11/08/2005.... 3 .30,000
380990 22 6|GSPE - GOLDMAN SACHS PRIVATE EQUITY IX. . |NEW YORK.. .| GOLDMAN SACHS.. . . 108/28/2007.... 3 11,356
380990 23 4|GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS Xl......ovooivivrienericrienes NEW YORK......ovcorrirrrrcrierireenns | GOLDMAN SACHS........couiiiiiiieieisseisetse s sses s sssssissssesssessns | cosonssnsisnes 08/19/2011.... 3 171,060
380990 85 3|GSPE - GOLDMAN SACHS PRIVATE EQUITY VINTAGE FUND Vl......cocvrererniirnnnns NEW YORK.. .| GOLDMAN SACHS.........ccovvururrenee ... | 11/28/2012.... 3 139,588
009GZQ BQ 2|BALYASNY ATLAS ENHANCED FUND LTD......ccoccmeremrererrrnireenns CHICAGO SS&C GLOBEORP......... . 109/02/2019.... | cooovvrnnee 13 35,000,000
BBGOOP  SS 1| ALKALI IV ..ottt NEW YORK.....coooveirirrireireriiinns DL SHAW. o | s 07/01/2019.... 2 3,587,101
BBG000 LL 2|ARDIAN CO-INVESTMENT FUND V EUROPE..........cccocovivurrirnnne NEW YORK.. .| ARDIAN ... | 02/121/2019.... 1 526,984
AAS995 1Y 3[APOLLO HYBRID VALUE FUND..........coooiiiiiiniieeiiesiesiss i NEW YORK.. ... INY.... [MORGAN STANLEY . |09/14/2018.... 1 935,967
BBGOOL LP 3|ABRY ADVANCED SECURITIES FUND [V LP......ccovtvrirririeriieininniesieniesernens CAYMAN ISLANDS.........ccconivririnne GB.... | ABRY ASF IV LP....oouiiriiriiiiissiiesieriseississiiessesesses s ssenssssssssessssesssessnes. | nevesssesssions 12/06/2018.... 1 395,759
BBGOOM H9 2|ABRY PARTNERS IX LP. BOSTON MA... |ABRY PARTNERS ... | 02/28/2019.... 3 4,118,800
00LGC4 VD 9|BLACKSTONE REAL ESTATE PARTNERS IX LP. NEW YORK.....coovevrrernrinririnieinns NY.... |BLACKSTONE . [12/06/2018.... 3 3,497,634
BBGOOG CR 0|CARLYLE GLOBAL INFRASTRUCTURE OPPORTUNITIES.......c.cocccmrrvmrrmerirererens CAYMAN ISLANDS.........ocomevrrinne GB....| CGIOF GENERAL PARTNER........cocuieieimrieiiiesiesieessessessesseesssssssssssssssssensnns | nevesssesssins 12/21/2018.... T [ s | s 5,179
BBGOON OS 6|FORTRESS CREDIT OPPORTUNITIES FUND V LP NEW YORK .|FCO FUNDV GP LLC .. [11/30/2018.... 1 5,947,934
00OMTY0O S2 2|ICONIQ STRATEGIC PARTNERS IV LP....... CAYMAN ISLANDS.. e [ ICONIQu.cee i . 107/01/2019.... 1 2,401,562
00JSL5 G5 7 |OAKTREE SPECIAL SITUATIONS FUND 1 LP......ooiiriinieerieeieeieisecieeissenieees LOS ANGELES.........c.oovvvmrrirrirnnns LA o [ OAKTREE ..ottt bbbt | boeniesssnnens 11/16/2018.... 3 660,000
BBG001 DQ 4|WARBURG PINCUS GLOBAL GROWTH Xlll.......cocvvvriiirriereririreernines . |NEW YORK.. .| WARBURG PINCUS ... | 02/28/2019.... 1 1,212,500
531994 92 9|MSPE-LIBERTY PARTNERS II, L.P. (2008-03-14).........cccomurrmerereerrrirerierrneesenireenns NEW YORK.. .|MORGAN STANLEY........cccconennn. . | 04/25/2008.... 3 168
Y52991 75 2|MSPE-LION CAPITAL FUND II, LP NEW YORK....coosieoirinnisniarinneens | MORGAN STANLEY ... iutiteieiieisensesissees sttt snsssnssnins | enssessssesnnes 07/26/2007.... 3 339
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............ccccoccee.e. 0 84,335,731 0
4499999, SUDOLAI = UNGFAIIATEA. ...ttt SeE8EEE ARk 0 84,335,731 0
4599999. Subtotal - Affiliated....... 0 21,449,030 0
4699999. Total 0 105,784,761 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B/A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated




Statement for September 30, 2019 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

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

1'€030

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B/A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
34410@ 10 1|FMRE HOLDINGS LLC WALTHAM. ....ocovviiiinnis MA. [INVESTMENT IN AFFILIATE.......cccooinens 01/31/2010 | 09/30/2019 | ..... 50,231,147 | oo [ v 0 [ | o 50,231,147 |...50,231,147 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated N 50,231,147 | oo 0 | e (U] [ I (L] (U 0] ... 50,231,147 |....50,231,147 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
MORGAN STANLEY INST. FUND OF HEDGE
617447 55 2|FUNDS W CONSHOHOCKEN...... PA.. [MORGAN STANLEY.......ccoovemrrrerirerernenns 06/28/2004 |09/30/2019 | .......... 158,258 | ....... (158,258) | ...vvvvvvrrercenees | verrerierirneenne [ evverieniesineeis | s (158,258) 0
MORGAN STANLEY PRIVATE MARKETS FUND IV
617449 G2 3|LP W CONSHOHOCKEN...... PA.. [MORGAN STANLEY.......cccoomrrrerirerernenns 01/18/2008 [ 09/12/2019 [ ...cvovvveenrverrrnens [ errerirrirnriiienins | o | veverseesesinenens 0 [ e | e 1,269,021 [ .ovvevvrverrerns | e 1,269,021 | ... 1,269,021 | oo
MORGAN STANLEY PRIVATE MARKETS FUND V
630254 OL 5|LP W CONSHOHOCKEN...... PA.. [MORGAN STANLEY.......ccccovvurermrrrrernrines 10/21/2010 | 07/29/2019 | ....... 2,081,061 | ........ 158,778 | evveevveviereces [ e [ e | v 158,778 2,239,839 2,239,839 0
RIVERVIEW STRATEGIC OPPORTUNITIES FUND |
654315 GE 4|LP W CONSHOHOCKEN...... PA.. [MORGAN STANLEY.......coocmmrrrmrrirerirenns 01/17/2014 {09/12/2019 | .......... 272,954 | ... (272,954) | ooooveeeineis | e [ e | s (272,954) | oo [ e | s 737,700 | oovvvereciinins | v 737,700 | ........ VT (VN
BBGOOP V3 2| GCM GROSVENOR MAGC Il......coovrvririrrireeirnrierinens NEW YORK......occnvvirnnne NY.. [ CGM GROSVENOR........c.oveerreririrerinns 07/10/2019 |09/23/2019 | ....... 1,456,896 [ ....cooucvecrenrins | creieerneeiesinenns | revereeieniennens 0 [ | e 1,456,896 | ..... 1,456,896 0
GCM GROSVENOR FM GLOBAL INVESTMENT
G3927R 90 9|FUNDLP NEW YORK......cocovernrines NY..| GCM GROSVENOR.........ccoovvrirrrierrnrines 11/08/2005 | 09/13/2019 | .......... 270,111 | ... 309,186 | ..o | e | e | e 309,186 | ..o | e 579,297 | ..... 15,473 | e | e 536,176 | ........ 536,176 | ...ccovvvvrereirine
380990 22 6|GSPE - GOLDMAN SACHS PRIVATE EQUITY IX...... NEW YORK......ccconvririinne NY.. [ GOLDMAN SACHS.......ccoocrmrimreririieinns 08/28/2007 |09/04/2019 | .......... 438,181 | ........ 217,255 | oo | e | e | e 217,255 | oo | e 655,436 | ..... 1,672,491 [ .o | e 1,017,055 | ... 1,017,055 | oo
GSPE - GOLDMAN SACHS PRIVATE EQUITY
380990 23 4|PARTNERS XI NEW YORK......occnvvirnnne NY.. [ GOLDMAN SACHS........ccoovrmrirreririirinne 08/19/2011 | 08/23/2019 | ....... 3,683,226 | ....... (255,970) | vvovverrereerens | v [ e | s (255,970) | ..vevverceivrines | errine 3,327,256 | ..... 6,444,680 | ....oooovvrvviirirs | e 3,117,424 | ..... 3,117,424 | o,
GSPE - GOLDMAN SACHS PRIVATE EQUITY
380990 85 3|VINTAGE FUND VI NEW YORK .| GOLDMAN SACHS........ccovvrerirmierririirinns 11/28/2012 | 07/02/2019 | ....... 1,464,074 | ..o (115,127) | oo | e | e | v (115,127) | oeveevvevvrienes | v 1,348,947 | ... 1,960,189 [ ...cvovvevrrverres | e 611,242 | ....... 611,242 | .oovvviiie
BBGOOP SS 1| ALKALIIV. NEW YORK.... [ D.E.SHAW. ... 07/01/2019 |08/29/2019 | ....... 1,927,250 O | | e 1,927,251 | ... 1,927,251 0
BBGOOL LC 2|ARDIAN CO-INVESTMENT FUND V EUROPE.. .|NEW YORK .| ARDIAN 02/21/2019 |08/21/2019 .88,013 970 88,983 88,983 0
AAS995 1Y 3 |APOLLO HYBRID VALUE FUND . |NEW YORK.... . [MORGAN STANLEY......ccoovvrmirrrerirererenns 09/14/2018 | 09/30/2019 837 | e s [ | 1,837 0
CARLYLE GLOBAL INFRASTRUCTURE
BBGOOG CR 0|OPPORTUNITIES CAYMAN ISLANDS.......... GB.. | CGIOF GENERAL PARTNER.................. 12/21/2018 | 08/01/2019 | ....... 1,169,040 | ....... (500,399) | ..vvovverrerrirres | e [ e | s (500,399) | ..vovverrerriiins | v 668,641 | ........ 668,641 0
156990 08 7 |MSPE-CG SERIES HOLDING LLC (a/k/a CHRYSLER)[NEW YORK.........ccccmnuunne NY.. [MORGAN STANLEY.......cccommrrmrrirerirncnns 07/23/2007 |07/22/2019 | ........... (17,926) | .......... 30,178 [ cooeereeieeineinns | eevrerienineinenes | eevrenieeisennes | ceereeeens 30,178 | oo | e 12,252 | oo 12,252 0
291998 54 0|MSPE-EMERGENCE CAPITAL PARTNERS Il LP..... NEW YORK......cccovernrines NY..|MORGAN STANLEY.......cccosvrrermrrrrirnrinns 11/21/2007 | 09/30/2019 [ ..vvuvvrivrerrrrirerins [ v | eevseinsrneiisisnnes | cevveeensnsieniennns O | e [ | e 340,738 | .o | e 340,738 | ........ 340,738 | .o
MSPE-FORTRESS INVESTMENT FUND IV (FUND
349990 01 0|D)L.P. NEW YORK.... . |MORGAN STANLEY... .| 07/10/2006 |09/30/2019 (232) 0
482997 82 2| MSPE-KPS SPECIAL SITUATIONS FUND lII, LP....... |NEW YORK . |MORGAN STANLEY. .. | 11/13/2007 |09/30/2019 186 0
531994 92 9|MSPE-LIBERTY PARTNERS I, L.P. (2008-03-14)...... NEW YORK.... . |MORGAN STANLEY... .. | 04/25/2008 |07/01/2019 | ... (135) 595 0
542997 45 7|MSPE-LONE STAR FUND VI, L.P. (2009-01-29)......... DALLAS . | MORGAN STANLEY... ..101/29/2009 | 08/26/2019 | .... O | [ | 83,795 | i | e 63,795 | .......... 63,795 | .o
351990 00 7|MSPE-PAINE & PARTNERS CAPITAL FUND III, L.P. | NEW YORK . | MORGAN STANLEY. .. | 06/01/2006 | 07/31/2019 | ..oovveere 9,337 | v (1A19) [ s [ e | e (1,419)].. . 0
302999 00 8|MSPE-PITANGO VENTURE CAPITAL FUND............. NEW YORK.... . .| MORGAN STANLEY... .| 08/22/2007 |09/30/2019 | ... . 2,225 0
928990 14 2|MSPE-VMG EQUITY PARTNERS, LP.....cccccovvrurirnn. NEW YORK......cconivininnne .. [MORGAN STANLEY......ccoovromirrnrirericnns 01/24/2007 | 09/30/2019 | ....coovvevrrnnrins 0 21,854 21,854 | ......... 21,854
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............cooouiiririiiieie e | aene 12,897,189 0. veveeen0 ] (583,879) [ o0 | 12,313,311 |....20,028,316 | .................0 | ... 7,715,005 7,715,005
4499999, SUDLOtAl = UNGIFIAIEU.............ovoiviveiiereiiiteieiet ettt bs s eas | essessssessessssssssss s e s st st ess et sessssess et e b st s sesssssnsensessssentessesssssnsensennsensensens | beres 12,897,189 0 [0 (583,879 | 0 | s 12,313,311 |....20,028,316 | . L0 7,715,005 | ..... 7,715,005 | ...
4599999. Subtotal - Affiliated 50,231,147 0 [0 |0 0] 50,231,147 |...50,231,147 0 0 0 0
4699999, TOAIS.........cucveriiiieierciieetet bbbt 63,128,336 0 0] (583,879 | 0] L 62,544,458 |....70,259,463 | .................. 0... 7,715,005 | ..... 7,715,005 | ......cccco.cd 0
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Statement for September 30, 2019 of the FACTO RY M UTUAL I N S U RAN C E COM PANY
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Bonds - U.S. Government
912828  3W 8 |UNITED STATES TREASURY 07/17/2019........ BARCLAYS.......ovireieinereienins 686,867 650,000 7,555 |1
912828 4N 7 |UNITED STATES TREASURY 07/15/2019........ | JP MORGAN.... 1,598,848 | s 1,500,000 7,266 |1
912828 6B 1 |UNITED STATES TREASURY 08/15/2019........ | JP MORGAN.... cereen.D,816,586 5,500,000 49,559 [
912828 6T 2 |UNITED STATES TREASURY 07/2412019........ [ JP MORGAN. ..ottt nienis | crestsesaessese st es bbbt enias | eebstesesiessens e ensessees 1,028,711 | oo 1,000,000 4582 |1
912828  7C 8 |UNITED STATES TREASURY 08/06/2019........ [HSBC ...ttt sss s ensssbnes | crestssssssasssessess s es s s st enss | eebnsrent et es 1,005,508 1,000,000 1,141 |1
912828  7F 1 |UNITED STATES TREASURY 08/23/2019........ [BARCLAYS ...ttt nas s | febaessssisessess e ess s sienine | sssisessssssas st seesens 16,059,688 116,000,000 | ..o 16,073 | 1o
912828  XT 2 |UNITED STATES TREASURY 08/15/2019........ [ JP MORGAN........couiiriiiitireeititiesies sttt ssinen | febeessss s st bbbt nsenins | sbtisersesbee et 40,069,707 139,400,000 | ..ooerriiiee 124,257 | e
912828 YA 2 |UNITED STATES TREASURY 09/05/2019. JP MORGAN.... .....12,012,930 12,000,000 9,905 (1
912828  YC 8 |UNITED STATES TREASURY 09/12/2019........ [ CITIGROUP.......cooitirieirri ittt | cresteseess et s st es bbbt enis | eebeteseniessen st eeseen 2,987,813 3,000,000 1,607 (1
912828  YE 4 |UNITED STATES TREASURY 09/23/2019........ BARCLAYS ...ttt sttt nsnnses | dhssessassssssensensess s sensenssnsensansnsenss | anbsssensenans s et ensaees 8,861,484 9,000,000 7,727 |1
0599999,  TOtal - BONAS = U.S. GOVEIMIMENL. ... ..cvoieuiuisieieissiesessssissesess s sms st sssns e ess st ms s f4ee8seeseeEseE e eE o e £ E 8L E 8 EE SR 08480 E£EE 8 £ SR80 8 EE R EEoEE 1R 8L £0EHEE LR f £ R EE L8 EE L0 E R e E e h ek es ffte et enb et ent e ren et ren ettt e ente | enbsnesenssnnsnnssen s e ensnes 90,128,142 ....89,050,000 229,672 XXX..
Bonds - All Other Government
013051 DT 1 |ALBERTA PROV 09/17/2019........ [ CIBC WORLD MKTS........oouiiiuirireririeiieisiaeiiesiersseesssiss s ssesssssssessssssssses | seoessssesssesssanssssssssssessesssessssssssssennss | sesesssssesssesssesssesesssssnssend 4,283,278 4,250,000 1FE
135087  E6 7 | CANADA GOVERNMENT. . | 09/23/2019. RBC DEXIA.. ....43,461,786 43,400,000 1FE...
135087  F8 2 |CANADA GOVT.....ccocorvvernnnne 07/02/2019........ [RBC DEXIA........omiiiiiiiieririseiesissiiesee s essssssssssssessessenssssses. | stssesssesssnssssssssesssesssesssssesssssssessesssens | eossemessnssssssssesssesssesssenens 13,527,780 ....14,000,000 1FE...
135087  J3 9 | CANADA GOVT.....ocvvvvrivcnnee 07/31/2019........ | DESJARDIN ..1,067,960 ..1,000,000 1FE
13509P  HD 8 | CANADA HOUSING TRUST......ccviiiiiiiiiiiiciiesiiiesisisiissiisssessssissssssiissins. | sovessissiinns 08/01/2019........ | DESJARDIN cernen.8,950,280 ..6,800,000 1FE
748148 RY 1 |QUEBEC PROV. 08/06/2019........ T D SECURITIES.......coiiiiiiiiiiiisiisisii s sesssnssnssenss | ossnsssssssssssssnssessssssnssenssnsssssnsenssnssens | sosssnsssnssosssnsssssonssnsssnssenes 7,400,232 | oo 7,200,000 TFE i
1099999.  Total - BONAS = All OtNEI GOVEIMMENL............c.oiviveiiitcteteiceetetitetetetectetetesetetevesaeteteseaetesesasaess  tuetessssesesesassesasssesesassssesassesesesassesesassesesesassesesassesesessssesessesesesessssesesnsetesessesesas e ses et s sesebessssssasssetesasnssesesssetetasnssass  4etessssesasssssesssssesasassesessssesesasssesessnse | seteresesesssssesesassesasansesas 76,691,316 | ...oooovvvvceccce 76,650,000 XXX
Bonds - U.S. States, Territories and P
130630  LJ 5 [ CALIFORNIA ST .....oiviiiiiiriiieiiiieieiissisesiesisesesiessessssse s sessesssssesssessssesssensnsans | essessensnnene 09/16/2019........ BARCLAYS.....c ottt nnnis | shetises s s st s bbbt | eebenei et 2,306,142 | oo 1,720,000 | ..oooveiceieeeieeeeeees 43,478 [1FE .o
341150 6U 9 |FLORIDA STATE 07/24/12019........ | WELLS FARGO ..2,648,480 2,030,000 1FE
57582R VY 9 | MASSACHUSETTS STATE 08/26/2019........[MORGAN STANLEY........ccccoevrmrmurrrrnrirnns 2y 256,818 | 1,820,000 | ..ovoveiereneeeeees 14,408 |1FE.....cccovvviviine
57582R WV 4 | MASSACHUSETTS STATE 09/12/12019........ RBC CAP.....otetetit it bne | Hotbs bbbttt | eebene e 2,832,715 2,285,000 38,401 | 1FE s
658256 4L 3 |NORTH CAROLINA ST. 09/06/2019........ [BANC OF AMERICA.........cviiiiiminrirsisissisnisisisssisesesisine 4,689,668 | .. 3,835,000 1FE
97705M  MX 0 | WISCONSIN STATE.......ooiiiiiiminirsiismisenssnsssesnessnssnssnesenssssssenas 08/27/2019........ | WELLS FARGO v, 741,687 2,335,000 5448 [1FE
1799999. Total - Bonds - U.S. States, TEITIHONES & POSSESSIONS............ccceveiviiieiiieriiesiisiessiiesesiesesessiss  eretessessesssssssssssssessssassessssssssssessessssassesssssessssassessesassessessessssessessesassassesssssssassessesassessesssssssassessessssessesssssesessessesssessesss  sossessessesssssssessessnsassessessnssssessessesensesse | soessesssssssossesesssonsessesss 17,475,510 | coovveiicececene 14,025,000 101,735 XXX oovvvan,
Bonds - U.S. Political Subdivisions of States
25476F  RK 6 |DISTRICT OF COLUMBIA 07/15/2019........ PERSHING DLU.....oittiie ettt sttt | 2bnssssssssssssessessessssssessessesensessessesnsens | ebsessssessassessssssnssessessnsnes 1,306,705 | .oovoririeeeneis 1,070,000 6,688 | 1FE
25476F  WB 0 |DISTRICT OF COLUMBIA 08/28/2019........ RBC CAP 635,980 500,000 6,181 [1FE
425507  JC 5 |HENNEPIN CNTY MN...... 09/03/2019........ | BARCLAYS.. 1,977,824 ..1,520,000 1FE
602366  ZR 0 | MILWAUKEE Wl......ooivieiiiiiiiiicissiie et ssss s essssssssessessens. | sonsisessessnes 09/16/2019........ | BARCLAYS.. . v $,360,578 23,440,000 | ..o 57,811 | 1FE s
735439 QD 6 |PORT TACOMA WA REVENUE........ccocoviriimiieererieieererenineenes 09/23/2019........ MORGAN STANLEY ..ottt sesessssssssessesssssns | soesesessesssssessessssssessesssssssssessesssssessns | sessresesssessassessesssssessesenes 2,617,139 | oo 2,110,000 1FE
871702  6E 1 |SYRACUSE NY .. | 06/25/2019........| PERSHING DLJ 579,675 500,000 389 [1FE
930876 EL 7 |WAKE CNTYNC, .1 09/04/2019........ [NATL FINANCIAL SERV......cciiiiiiiiiiniiiiiiiosistisisississssssensssesssssssssssssssensensse | oesssenssstsssssssssssessenssssesssssssssssessensss | sooesssomssesssssesesssnsssnsssenes 3,310,216 | oo 2,495,000 | o 1,733 [1FE. s
2499999. Total - BONS - U.S. POlItICAl SUDGIVISIONS Of SEAIES. ... e tretreiieissri ittt eses s it ess s s sssseis | e1essseessee e es e e 1S Eb e 8 eEE 8L 848 R £EE 488 £ 8 E 8L E 1R L E 48R EESEE£Ef L E LR f£EE e E b 48 EE L8 £EE L E Lo E b E b e eh b b em et fbthsenbeebeeesen b ben et senenb et ens st nnente | fonbsnesenssensensses s s ensnes 14,788,117 | oo 11,635,000 72,802 XXX v
Bonds - U.S. Special R and Special A
01728A 4P 8 |ALLEGHENY CNTY PAHOSP DEV AUTH............... 09/20/2019........ BARCLAYS.... ottt | sbetesessesesss st s st | erienine et 2,329,516 | wovvveeeereeens 1,815,000 28,485 | 1FE
041796 KW 2 |ARLINGTON TEX FOR IS .1 07/10/2019........ | GOLDMAN SACHS.. .1,146,950 ..1,000,000 20,417 | 1FE
047870  FB 1 |ATLANTA GAWTR & WAS .| 07/10/2019. BARCLAYS.. ..2,173,385 ..1,580,000
047870  PU 8 |ATLANTA GAWTR & WSTWTR REVENUE 08/15/2019........ |HILLTOP SECURITIES 641,852 520,000
07133A  HY 1 |BATTERY PARK CITY NY AUTH 09/18/2019........ [BANC OF AMERICA........ccovimiiiriireiitieiisisissieisssssiessessssesesssssssessssssssssssnessens | ressesssesessssssssesssssssssssesssssssssesssssns | sesessessssssssessasssessossnes 2,523,490 ..1,980,000
115065 B6 0 |BROWARD CNTY FLA SCH 07/10/2019. BANK AMERICA MERRILL .....10,085,280 ..8,000,000
164555 BD 5 | CHERRY CREEK COLO SC. 06/21/2019........ [USB SECURITIES..........ooiiiiiiiiiiieiiieiiiississiis e sssssiinies | coisiisssess s sssssienss | sobesisesssesss s 1,485,979 ..1,240,000
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16514P  AG 4 |CHESAPEAKE BAY BRDG................... 08/14/2019........ BANC OF AMERICA........ooiiiiiniiicissesesiseesssi e 499,276 435,000 2FE
172252 B4 9 | CINCINNATI OHIO CITY 08/08/2019........ BARCLAYS.......ovireieinereienins s | s 3,219,209 2,305,000 23,866 | 1FE
19648F  JQ 8 |COLORADO ST HLTH FACS AUTH REVENUE... 08/08/2019........ | CITIGROUP 938,918 750,000 2FE
19648F KE 3 |COLORADO ST HLTH FACS AUTH REVENUE... . 08/08/2019........ | CITIGROUP . s | s 2,492,840 2,000,000 2FE.
19648F LE 2 |COLORADO ST HLTH FACS AUTH REVENUE........... 08/21/2019........ MORGAN STANLEY ..o s | s 3,066,891 2,350,000 1FE
20772 A5 1 |CONNECTICUT ST 09/04/2019........ [ JANNEY MONTGOME ..2,872,454 22,430,000 | oo 57,375 | 1FE..ciiiiiccini
20775Y  DP 8 | CONNECTICUT ST REVOLVING FUNDGEN REV............ 09/16/2019........ [BANC OF AMERICA..........ccosiiirminieinisienisersissiessniesines ..1,748,002 ..1,435,000 27,305 | 1FE
235825 AE 6 |DANAHOLDINGS CORP 06/27/2019........ | JP MORGAN.... 456,681 445,000 | .o 1,088 | 3FE....coiiiriirn
246317  GK 1 |DELAWARE RIVER & BAY AUTH DE REVENUE e 09/18/2019. JP MORGAN.... ..3,110,706 ..2,455,000 1FE
254845 QA 1 |DISTRICT COLUMBIA WT 07/17/2019........| GOLDMAN SACHS.. ..1,818,026 ..1,520,000 22,800 | 1FE
267045 LX 8 |DUTCHESS CNTY NY LOCAL DEV CORP REV. 08/14/2019........ |BANC OF AMERICA.... 536,460 410,000 1FE
267045 LY 6 |DUTCHESS CNTY NY LOCAL DEV CORP REV. 08/14/2019. BANC OF AMERICA. ..1,598,975 ..1,230,000 1FE
132CW AT 1 [FHLMC. oo | enberseninine 08/26/2019........ [MORGAN STANLEY.......coriiiimiiriiiiiniieieiintiesississeesiesssss s essss i sssesies | reseessssssessesssss st st ssss s ensesins | sbetesessesisssesssssensssseesses 10,927,488 110,530,140 [ oo 16,380 | 1FE......covvviriiirine
3132VQ Q3 3 [FHLMOC. ..ottt | sosenisenesenes 06/26/2019........ [PNC CAPITAL-F ...ttt esssesesssssssssssssessseness | stssesssesesstssssssss s sesssssesesssessssesssens | eossesesmesssssssesssesssenssenens 15,417,631 ....15,088,743 20,537 |1FE
31334W 2K 6 | FEDERAL HOME LN BKS. 07/30/2019. CANTOR ..8,150,158 ..7,953,192 9,279 [1FE
313303 BL 8 [ FHLMC.. ...ttt ssssnnes | evesenisnnions 08/28/2019........ | BANK AMERICA MERRILL s | e 12,766,553 ....12,426,759 28,996 | 1FE
3136B4 5C 8 |FEDERAL NATL MG 06/26/2019........ [ JP MORGAN.......coriierririeirereieeieresseeesieenees 999,375 | oo 1,000,000 239 |1FE
3140JK N9 3 |FEDERAL NATL MG 07/26/2019........ [ FNMA s | s 9,150,149 8,819,753 11,760 | 1FE....iiiviriirines
3140QA  5Z 9 |FEDERAL NATL MG 06/26/2019........ BANK AMERICA MERRILL s | s 8,342,240 | ..ooooviiic 8,194,986 | ....ocvvvvveiiiiens 17,756 | 1FE.....ccvviviiiie
31418D DS 8 |FEDERAL NATL MG 06/28/2019........ [MITSUBISHL........cccovvvrrrriren. ..7,332,619 28,964,791 | s 12,188 |1FE.....ovivvircierne
31418D FP 2 |FEDERAL NATL MG 08/26/2019........ [ FNMA ceveennnn 1,963,037 ..7,601,945 9,291 |1FE
349460 5H 4 |FORT WORTH TX INDEP SCH DIST, 06/28/2019........ WELLS FARGO s | et 2,919,371 | oo 2,450,000 | ..o 46,278 [1FE.....cccovvivernn
36005F EA 9 |FULTON COUNTY GA DEV AUTH REVENUE............ 08/16/2019........ [ JP MORGAN......cooiiriririiiririeiereiesesieieninies ..1,456,774 ..1,100,000 1FE
40727G AR 3 |HAMILTON CNTY OH . 07/01/2019........ | FIRST MARATHON v 2,483,705 ..2,030,000 8,458 |1FE
46246K AN 9 [IOWA FIN AUTH REV.....cooiiiiiiiiciiicietessiesssie e | anisessessnsines 06/21/2019........ USB SECURITIES.......ccoooiriircireiererineins et | et 1,560,393 | oo 1,310,000 26,200 | 1FE
495098 B2 0 [KING CNTY WA SCH DIST #405 BELLEVUE. 09/18/2019........ [MORGAN STANLEY........ccocrrrmrrvrrrrrririenns .4,626,505 3,590,000
513174 XX 5 |LAMAR TEX CONS INDPT SCH DIST RO 09/23/2019........ |HILLTOP SECURITIES a2 001776 | e 1,565,000
52385L DG 1 |LEE MEMORIAL HLTH SYS FL HOSP. B PP OTTTOTRPRROTN 07/08/2019........ JANNEY MONTGOME et | et 2,140,775 | oo 1,750,000
54714C  AG 2 |LOVE FIELD TX ARPT MODERNIZATON CORP............... 07/30/12019........ [ JP MORGAN.......cootiiririieirireienieresieeesieiees 22,876,763 | oo 2,445,000
547647 NU 7 |LOWELL MA 09/19/2019........ | WELLS FARGO cerernn2,830,833 2,210,000
56052A G4 B [ MAINE ST....ooiiiiiiiiiiriniiieiiesiiesisiasiie ittt esssssssssssssssenssenssne | soesssesssness 06/27/2019........ PERSHING DLJ s | s 1,840,838 | .o 1,495,000
57584Y  SM 2 | MASSACHUSETTS ST DEV FIN AGY REVENUE.........cccooomiiminireininenciseirenines 07/22/2019........ |WELLS FARGO s | e 5,133,277 | oo 4,465,000
57584Y  SY 6 |MASSACHUSETTS ST DEV FIN AGY REVENUE... TR 07/17/12019........ | CITIGROUP.........cocovverrerrerrnne 821,262 650,000
57585)  VZ 1 |MASSACHUSETTS ST HEA......ccccsvvirvirererrrirerirennns 08/05/2019........ BANC OF AMERICA........cooiirieirerciseereeseeesiersessneenes s | s 1,621,027 | oo 1,160,000
57586C BP9 | MASSACHUSETTS ST HEA 09/12/12019........ [BANC OF AMERICA........cceiiiiriiitiitieiesitiesiesesis s sies | crestssssssnsse s sss s es bbb serenis | etbesesesssessess e ssensessenes 3,993,451 2,910,000
57586E  HT 1 |MASSACHUSETTS ST HEA . 07/03/2019........ [ JP MORGAN.......couuimmiirimirirerirsistiisssisess s sssesssse s sseness. | shssesssesesstassesbese bbb entens | eobstesnsssss st nssenens 10,500,000 | ..oovvrriiiniieieins 10,500,000
592041  WJ 2 |MET GOVT NASHVILLE &............ 08/08/2019........ | RAYMOND JAMES.. ..1,650,360 ..1,500,000
59259R  S4 7 |METROPOLITAN TRANSN...... 07/10/2019. JEFFERIES & CO ..5,588,752 .4,470,000
592646 6N 8 | MET WASHINGTON DC ARPTS AUTH ARPT SYSRE....... 07/10/2019........ | CITIGROUP 380,643 325,000
604115 CH 6 |MINNESOTA ST PUBLIC FACS AUTH REVOLVING........cocovvvierriiiiniiierisirerinnnes 07/01/2019........ | CITIGROUP 21,223,280 | s 1,000,000
60412A KB 8 | MINNESOTA ST 09/06/2019. BARCLAYS.. ..3,870,450 3,000,000
60528A AT 1 |MISSISSIPPI ST BUSINESS COMM GULF OPPORT 07/26/2019........ | WELLS FARGO 8,000,000 | oo 8,000,000
60528A BW 3 | MISSISSIPPI ST BUSINESS COMM GULF OPPORT 06/28/2019........ | WELLS FARGO ..6,000,000 ..6,000,000
646140 CQ 4 |NJ STATE TURNPIKKE AUTH TURNPIKE REVE.... .| 07/26/2019........ | USB SECURITIES... ..3,308,450 ..2,725,000
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646140 CR 2 |NJ STATE TURNPIKKE AUTH TURNPIKE REVE............cocouimiiiiimiineiininirisissinerinins | cvvieeeninens 06/27/2019........ BARCLAYS......oiiiiierneirernninns et | et 2,133,976 | oo 1,775,000 1FE

64966F B4 5 [NEW YORKN Y..oiiiiiiiiiicicee et nssssnens | evssessnssennne 07/18/2019........ PIPER JAFFRAY ...ttt s | s 2,000,000 2,000,000 1,070 | 1FE e
64966K 3K 7 [NEWYORKNY .| 07/12/2019........ MORGAN STANLEY ..ottt ssssisseessssssssesssenssins | soatesessessstesessssssssess s ssss s esssssssssesins | sebesssesssessasssessessssssensessenen 2,498,569 1FE...

64966Q CV 0 |NEW YORKNY .| 08/20/2019........ BARCLAYS ...t | shni s | eebnes s 1,929,245 1FE...
64971W  6Y 1 |NEW YORKNY CITY TR. 08/29/2019........ BANC OF AMERICA........oomiiintieeieiicieeiei st sssseses | sostesessesssesess s sesss s snisssenins | sebessssssessesssessesassssensssenes 1,854,120 1FE
64971W U3 2 |NEW YORK NY CITY TRANSITIONAL......ccovvvrirmriirrirrirerseissiesieissnsenns 09/20/2019........ CITIGROUP et | et 1,920,218 | . . AFE i
64971X LG 1 [NEW YORKNY CITY TRANSITIONAL.......ccocovuerirrrimeireinniseieiseeeeiennees 08/07/2019........ BARCLAYS.......ooivrererrrreeenins s | s 2,228,566 | ..o 1,775,000 1FE

64972G  SX 3 [NEW YORK CITY NY MUNI WTR FIN AUTH .| 08/14/2019........ NATL FINANCIAL SERV............. et | et 1,916,019 1,530,000 | oo 12,963 |1FE.....oooiivirierne
64972G  UH 5 [NEW YORK CITY NY MUNI WTR FIN AUTH .| 07/26/2019........ PERSHING DLJ ereeeeeere s srerse s sse s enesesesssnene | erreeeeese e eeennens 2,329,524 .1,895,000 3,158 |1FE

64990A HW 8 |NEW YORK STATE DORM AUTH SALES TAX REV 08/09/2019........ BARCLAYS 615,200 500,000 10,208 | 1FE...

655867 YM 5 |NORFOLK VA 07/09/2019........ JEFFERIES & CO... et | et 2,916,740 | ..ooooviee 2,415,000 | oo 51,654 | 1FE...
65829Q  CX 0 |NORTH CAROLINA ST LT ..oouiiiiiiiirieierinrieiesissiessssssesessesssssssesesssssssesessessssssessens | sonseeesessnnes 07/12/2019. PERSHING DLJ s | s 1,950,694 1,565,000 | oo 16,302 | 1FE......ccovvvririrerne
668844 QP 1 |NORWALKCT... 08/05/2019........ | PERSHING DLJ . 2,092,923 | . .1,575,000 219 |1FE
67766W XX 5 |OHIO ST WTR DEV AUTH WTR POLL CONTROL RE........ccccovuvunnc 07/23/2019........ CITIGROUP.........coovreerrririrnes s | s 1,142,431 925,000 6,681 |1FE

709224 R6 8 |PENNSYLVANIA ST TURNPIKE COMM TURNPIKE..........cccoovrviiereririiinineiciinsirerines 08/07/2019........ PERSHING DLJ 507,211 390,000 1FE

735389  G3 6 |PORT SEATTLE WASH REV. 07/19/2019........ GOLDMAN SACHS........cccomrvmrrrerirerirnienns 651,277 550,000 1FE

763682 M6 5 |RICHLAND CNTY SC SCH DIST #2 09/19/2019. PERSHING DLJ s | s 2,579,232 2,005,000 1FE

765433  KF 3 |RICHMOND VA PUBLIC UTILITY REVENUS. .1 07/16/2019........ | WELLS FARGO . 2,130,083 .1,750,000 486 |1FE

771902 HA 4 |ROCHESTER MINN HEALT 06/27/2019. PERSHING DLJ s | s 1,363,174 | . .1,030,000 6,581 | 1FE

79020F  AX 4 | SAINT JOHN THE BAPTIST PARISH LA REVENUE...........ccoooviniierriieiicisrienis 09/13/2019........ JP MORGAN......couiirerritieriniieeesire s et | et 1,000,000 | oo 1,000,000 2FE.

791434 WJ 8 | SAINT LOUIS CNTY MO ROCKWOOD SCH DIST R6é et 07/10/2019........ FIRST-TE 580,800 500,000 11,181 | 1FE i
791434 XH 1 |SAINT LOUIS CNTY MO ROCKWOOD SCH DIST R6. SO 07/09/2019. MORGAN STANLEY .....outiiiiirieiiiierieritiesisisesesiesssssseessess e ssssssssesssessessns | soetesessesstesessessssssesssessessssssessesssssessns | sesessssssessessessesssssessssees 2,935,591 | oo 2,405,000 53,110 | 1FE

796253  4E 9 | SAN ANTONIO TX ELEC & GAS REVENUE........... 09/19/2019........ | BARCLAYS..... . 1,061,018 885,000 6,023 |1FE

79625G  BC 6 |SAN ANTONIO TX ELEC & GAS REVENUE........... 09/20/2019. MORGAN STANLEY ..ottt sesesssssssesssesssses | soetesesssssssesssssnssessesisssssssesssssesssessns | sesenssesssessssssessessssssessessenes 2,373,470 2,060,000 1FE

80483B BS 1 | SAVANNAH GA ECON DEV AUTH s 09/20/2019........ USBCORP.....cotiriiiiiti ittt | Hhtbses st b et s bbbttt | eebeneb st 1,250,000 2FE

86476P TY 4 |SUFFOLKCNTYNY 06/24/2019........ BARCLAYS.....ooetirisieissie ettt nnnns | shsisessesssseses bbbt | eebesr st es 1,888,887 27,389 | 1FE

882724 PY 7 |TEXASST. .| 08/21/2019........ BANC OF AMERICA........comtiitieeiniicieeisei st ssssss s sssseses | sotisessessstssess s s sess e sesinssenins | sebesssesssessasssessessssssensesenes 3,900,966 1FE

890125 XY 8 | TOMSRIVER NJ BRD OF EDU .| 06/25/2019........ MORGAN STANLEY... et | e 1,187,286 | . . 1FE

914402  5Z 1 |UNIV SYS OF MARYLAND MD AUXILARY FAC ST 07/16/2019........ WELLS FARGO s | s 1,556,622 | ..o 1,240,000 | ..o 18,428 |1FE.....cccovviviiene
914455  RA 0 | UNIVERSITY OF MICHIGAN Ml....cc.uvviiiiiiiiiieiiniieieiinsiesisieessiesssssseessesisseensens | sonsesessesiees 09/18/2019........ BANC OF AMERICA........comiiiitieiieiiciesiti sttt sis s | shtisessessssis st bbbt nis | oebeessesbes st sneen 2,385,402 | oo 1,995,000 | ..o 46,550 [1FE.....cccovvirernrins
924166 KL 4 |VERMONT ST EDUCTNL & HLTH BLDGS FING AGY. 07/25/2019........ GOLDMAN SACHS 870,352 665,000 1FE

938782  FT 1 |WASHINGTON DC MET AREA TRANSIT AUTH GROS. 06/21/2019........ BANK AMERICA MERRILL s | et 2,349,783 .1,985,000 1FE...

93978E Y3 0 | WASHINGTON ST HEALTH 08/12/12019........ MORGAN STANLEY ..o et | et 1,401,372 | . .1,400,000

96634R AU 6 | WHITING IND ENVIRONM......couiimiiimiimeiinmisenssisssissnssssssssnssesssnsssssenssnsssesenssssssnsenens | snsessesssnese 06/26/2019........ BANK AMERICA MERRILL s | e 6,231,593 | oo 5,250,000

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: eeeetetietieteeeeeiesesstesietes  eesesieisessesessessessssesiesessssessessessesesiessessesessessesesesiessessessssessesetesiessesessssessesietesiessesesissestesietastattetitintattetistantatetaitin  aetesesassessesesissanes 266,255,169 | ..ooovreeeeeeae 234,865,309 | ..o 1,133,257

Bonds - Industrial and Mi:

00081T  AJ 7 |ACCO BRANDS CORP .1 07/15/2019........ GOLDMAN SACHS 116,725 115,000 537

00130H BY 0 |AES CORP .1 07/15/2019........ MORGAN STANLEY... 567,100 535,000 10,358

00191A  AC 0 [ARD FIN S A ..ottt ssseniens | eessessnssnnene 07/01/2019. TRANSFER. 378,125 380,000 7,972

00404A  AE 9 |ACADIA HEALTH CO INC 07/01/2019........ [ TRANSFER. 75,000 75,000 1,353

00404A  AJ 8 |ACADIA HEALTH CO INC 07/01/2019........ TRANSFER. 308,309 305,000 6,481

00404A  AM 1 | ACADIA HEALTHCARE CO INC......cootviiiiimriiieiintieeeiistiesissesessesisessssssiessesissssenss | oeseerseninsene 07/15/2019........ BANC OF AMERICA. 200,095 195,000 | ovvuverrerieiereeisce s 4,528

00489L  AA 1 |ACRISURE LLC/FIN INC 09/18/2019........ VARIOUS 305,438 325,000 7,783

00489L  AC 7 |ACRISURE LLC/ACRIS 08/14/2019........ MIZUHO 16,125 15,000 3 |4FE

00489L  AD 5 |ACRISURE LLC /ACRIS 07/18/2019. JP MORGAN... 235,613 235,000 5FE.
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00688J  AA 5 | ADIENT US LLC....oouiiiiiiiciiiicisesiessie ettt enssssassns | sonsisessessnees 07/01/2019........ TRANSFER.......cocootriiririirinns 226,384 225,000 2,406
00790R  AA 2 | ADVANCED DRAIN SYS | 09/18/2019........ MORGAN STANLEY.......covviierniniienirnrs 100,000 100,000
00791G  AA 5 |ADVISOR GROUP HLDGS .1 07/31/2019........ BARCLAYS 48,070 50,000
013092 AA 9 |ALBERTSONS COS INC / .| 07/15/2019........ MORGAN STANLEY... 272,125 265,000 8,377
013092  AB 7 | ALBERTSONS COS INC /...ouvuriiiriiriririiinsiesissieesesisesesssseessessssssessesssessesssensssssnens | sonsesessessees 08/01/2019........ BANC OF AMERICA. 605,000 605,000
013093  AB 5 |ALBERTSONS COS LLC/S. 07/31/2019........ VARIOUS 365,688 350,000 3,027
013104  AF 1 | ALBERTSONS INC......cooiiiiiiiiiiiieiseieie et sisssssssessesssssenes. | sonsesessessnes 07/25/2019........ BANK AMERICA MERRILL 49,750 50,000 1,842
013817 AU 5 |ALCOAINC....... 07/01/2019........ TRANSFER. 97,363 95,000 2,207
013822  AB 7 | ALCOA NEDERLAND HOLDING........ccoviiemimiirerniiierniieiseie e 07/01/2019........ TRANSFER. 117,146 110,000 | oo 1,946
013822  AC 5 | ALCOA NEDERLAND HOLDING........ccrirriieireriniiieieiieisesiesiesisseessssssessseessensenienes 07/17/2019........ CS FIRST 145,600 140,000 1,524
016094  AA 2 | ALIANT HLDGS CO-ISSU 08/19/2019........ CITIGROUP 424,338 415,000 1,902
019576  AA 5 |ALLIED UNVL HOLDCO L 07/15/2019. VARIOUS 712,250 705,000 147
019576  AB 3 |ALLIED UNVL HOLDCO L 07/09/2019........ | VARIOUS 693,970 700,000
019736 AF 4 | ALLISON TRANSMISSION.......ccourumuiimrimriiieirisisserissssessessssessssssssessesssssssnns | aveessssessnns 07/15/2019........ MORGAN STANLEY......c.covvereriririrriinirans 84,800 80,000 1,410
02154C  AD 5 | ALTICE FINANCING S.A .1 07/01/2019........ TRANSFER. 94,666 95,000 1,573
02154C  AE 3 | ALTICE FINANCING SA .| 07/30/2019........ BANC OF AMERICA 240,378 235,000 4,533
023135 BC 9 |AMAZON COMINC... 06/24/2019. USBCORP 525,090 500,000 5425 |1FE
032177 AH 0 |AMSTED INDS INC... 07/15/2019........ | FIRST UNION. 41,950 40,000 263 |3FE
03674P AL 7 |ANTERO RES FIN CORP.. 07/01/2019. TRANSFER 152,824 155,000 | oo 1,389 |3FE ..o
03674X  AC 0 [ANTERO RESOURCES FINANCE  ......oviiiiiricrniciesiene e 07/29/2019........ VARIOUS.......ooiiie ittt st | etiates st b s bbbt nniens | eerebiesbes ettt 1,167,305 | oo 1,240,000 9,588 |3FE
037833 CJ 7 |APPLEINC 08/19/2019........ USBCORP. 107,512 100,000 112 [1FE
037833 DB 3 |APPLE INC 06/24/2019. USBCORP 511,700 500,000 4,189 |1FE..ciircers
03969A  AJ 9 |ARDAGH PKG FIN/HLDGS USA ..o 07/01/2019........ [ TRANSFER. 266,739 265,000 2,455 |4FE
053773 BB 2 |AVIS BUDGET CAR RENT 07/01/2019. TRANSFER. 129,599 130,000 2,072 |4FE
05508R  AE 6 |B&G FOODS INC 07/25/2019........ GOLDMAN SACHS. 401,867 405,000 5,438 |4FE
05508W  AA 3 |B &G FOODS INC 07/01/2019........ TRANSFER 29,680 30,000 116 |3FE
055604 AA 0 |BMCEASTLLC 07/02/2019........ VARIOUS 658,382 650,000 9,197 |4FE
06051G  HG 7 | BANK OF AMERICA CORP........covviiiiniiiiiiisieisssieiessssisessessssissssssssssssssessssssssensens. | sonsesssessnes 06/24/2019........ JP MORGAN 534,715 500,000 6,120 [1FE
06051G  HV 4 | BANK AMER CORP.......cooiiitiieiciseiee e ssnesssssnnssns | consinssensnnes 09/19/2019........ WELLS FARGO......coootiriiiiisiiie ittt | essetesessessssssessesasssssssessessnssesssssanssens | sosessssssssesssssessessssssessnenes 1,026,270 | ..o 1,000,000 5,323 |1FE
085770  AB 1 |BERRY GLOBAL ESCROW CORRP.........ccocuurrurirrrrrnns 07/15/2019........ CITIGROUP 94,275 90,000 591 |4FE
085790  AY 9 |BERRY PLASTICS CORP. 07/01/2019........ TRANSFER 169,712 170,000 | oo 4,017 |4FE....ccoviviii
08580B  AA 4 |BERRY PETECOLLC .1 07/01/2019........ TRANSFER. 155,679 160,000 | oo 4,231 |4FE..c.oiiivcis
099500 AA 8 |BOOZ ALLEN & HAMILTO. .1 07/15/2019........ FIRST UNION. 35,963 35,000 379 |4FE
103304 BM 2 |BOYD GAMING CORP 07/15/2019........ JP MORGAN.......coueimrriieeieieesireesiseesienanes 53,125 50,000 939 |4FE
103304 BQ 3 |BOYD GAMING CORP 07/01/2019........ TRANSFER. 63,419 65,000 1473 |4FE. ..o
11284D  AA 3 |BROOKFIELD PPTY REIT. 07/15/2019........ MORGAN STANLEY 216,791 210,000 2,370 |3FE
118230 AN 1 |BUCKEYE PARTNERSLP... .| 09/12/2019........ CANTOR 238,263 245,000 4,376 |2FE.....ooviverrceine
118230 AQ 4 |BUCKEYE PARTNERSLP... .| 09/18/2019........ VARIOUS 214,340 243,000 2,529 |2FE
118230 AR 2 |BUCKEYE PARTNERS L P 09/18/2019. VARIOUS 72,278 82,000 968 | 2FE.
12008R  AM 9 |BUILDERS FIRSTSOURCE 07/11/2019........ | CS FIRST. 57,475 55,000 567 |4FE
120111 BM 0 | BUILDING MATLS CORP. 07/01/2019........ TRANSFER. 200,312 200,000 1,374 | 3FE ..o
1248EP  BG 7 |CCOHLDGS LLC/CCO. 07/26/2019........ RBC CAP 491,625 475,000 6,312 |3FE
1248EP  BM 4 |CCOH SAFARILLC 07/01/2019........ TRANSFER.......ccoovvririririririnns 726,941 715,000 [ oo 15,531 [3FE. ..o
1248EP  BR 3 |CCOHLDGS LLC/CCO. 07/01/2019........ TRANSFER.......ccoooterricinrirnne 693,463 695,000 6,371 | 3FE
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1248EP  CB 7 |CCOHLDGS LLC/CCO. 06/25/2019........ DEUTSCHE BANK et | et 1,489,200 | ..o 1,460,000 | ..o 10,245 | 3FE.....ccvvvviriirerines
1248EP  CD 3 |CCOHLDGS LLC/CCO 09/17/2019........ BANC OF AMERICA........cooiiiiireicisereee e 195,000 195,000 3FE.
12508E AJ 0 |CDK GLOBAL INC 07/15/2019........ JP MORGAN 341,550 330,000 2,984 |3FE
12527G  AF 0 [CFINDSINC 09/12/2019........ CS FIRST... 120,463 115,000 16 |3FE
126307 AH 0 |CSCHLDGSINC... 07/01/2019........ TRANSFER. 281,775 290,000 1,269
126307 AU 1 |CSC HOLDINGSINC.............. 07/15/2019........ BARCLAYS 782,172 770,000 6,218
126307 AX 5 |CSC HOLDINGSINC.............. 07/01/2019........ TRANSFER.......cccooiiviririirins 194,193 190,000 6,790
126307 BA 4 |CSC HOLDINGS LLC 07/01/2019........ CITIGROUP......oirtiti ettt | Shtes b st b bbbttt | oebeneses b s st bees 1,475,000 .1,475,000
12653C  AC 2 | CNX RESOURCES CORP.......coctiiiieiciieieieiistiesiesissesesisssssessesssssseesssssssssesssnans | evsessnssennne 07/02/12019........ MITSUBISHI 855,000 .1,000,000 22,354
14161T  AA 0 | CARDTRONICS INC/USA 07/15/2019........ FIRST UNION 84,363 85,000 987
143905 AN 7 | CARRIAGE SVCS INC 06/27/2019........ FIRST UNION 464,625 450,000 2,484
144577  AH 6 | CARRIZO OIL & GAS IN 07/15/2019. DEUTSCHE BANK 83,300 85,000 1,358
14879 AE 8 | CATALENT PHARMA SOLU 06/24/2019........ | JP MORGAN 140,000 140,000
150190 AC 0 |CEDARFAIRLP/CAN 07/15/2019........ BARCLAYS 112,475 110,000 321
15138A  AA 8 | CENTENNIAL RESOURCE 08/14/2019........ JP MORGAN 277,275 300,000 1,389
153527  AM 8 | CENTRAL GARDEN & PET.......ccouiuimrimiiiiieniienienissesesissssessenssssesssssssssesseninns | oovesessnseans 09/17/2019........ VARIOUS 49,725 50,000 1,014
156686  AM 9 | CENTURY TEL ENTERPRI........ovveiiieriirenie s . 07/01/2019. TRANSFER. 180,519 185,000 5,865
156700 AR 7 | CENTURYLINK INC 07/01/2019........ [ TRANSFER. 200,649 195,000 559
156700 AX 4 |CENTURYLINKINC 07/01/2019. TRANSFER. 242,539 240,000 1,350
156700 AZ 9 | CENTURYLINK INC 07/15/2019........ JP MORGAN... 113,300 110,000 | oo 1,822
16411Q  AB 7 |CHENIERE ENERGY PARTNERS 07/01/2019........ TRANSFER 323,595 325,000 4,266
16411Q  AE 1 | CHENIERE ENERGY PART ..ottt ssssiesssssssesessssssssessenenss | esssessensnnene 09/10/2019. RBC CAPITAL s | e 1,025,000 | ..o 1,025,000
16412X AG 0 |CHENIERE CORPUS CHRI 07/01/2019........ [ TRANSFER. 351,130 350,000 50
165167  CK 1 | CHESAPEAKE ENERGY CORP. e 07/01/2019. TRANSFER. 148,338 150,000 358
165167  CL 9 | CHESAPEAKE ENERGY CORP 07/01/2019........ TRANSFER 256,364 295,000 4,995
165167 CU 9 | CHESAPEAKE ENERGY CORP 09/17/2019........ BARCLAYS 95,150 110,000 | oo 1,564
165167  CZ 8 |CHESAPEAKE ENERGY CORP e 07/01/2019........ TRANSFER. 100,259 105,000 373
171484  AG 3 |CHURCHILL DOWNS INC 07/15/2019........ BANC OF AMERICA. 89,038 85,000 1,454
172967 LW 9 | CITIGROUP INC 08/19/2019........ CITIGROUP.......ccovvvverrieirenn 648,341 600,000 4,901 |[1FE .
172967 ME 8 | CITIGROUP INC 09/19/2019........ MK TAXES SYS......ooiiiiiiiiiiisis s ssiensis | stissisissiess bbb | erssnssas s 1,084,810 | oo 1,000,000 332 [1FE
17302W  AB 4 | CITGO HOLDING INC 07/24/2019........ JEFFERIES & CO... 155,000 155,000 4FE
184496 AP 2 | CLEAN HARBORS INC 07/15/2019........ MORGAN STANLEY... 282,906 275,000 587 | 3FE
18451Q AN 8 | CLEAR CHANNEL WW HLD.......vvmiiiimiiiiieriiieinsisiesiesssssssesssssssesesssssssesesssssssss | essessnssnnens 09/06/2019........ CITIGROUP et | et 1,485,000 | oo 1,350,000 8,672 |5FE
18539U  AA 3 | CLEARWAY ENERGY OPER 07/15/2019........ JP MORGAN.......coueimrriieeieieesireesiseesienanes 82,600 80,000 1176 | 3FE e
185899  AC 5 | CLEVELAND CLIFFS INC 07/01/2019........ MIZUHO.......ovorirrieeeienne 293,250 300,000 2,448 | 4FE
203372 AM 9 | COMMSCOPE INC.......vourirrvimirirrirtiiesiesiiessesissessessessssessessssssssssssssessesssesssnns. | avesssssesioens 07/02/2019........ VARIOUS.......ooviiviririieiissieeiesisissssie s 599,156 625,000 1,849 |4FE.....cooviiiin
20338Q AA 1 |COMMSCOPE FIN LLC 07/01/2019........ TRANSFER. 225,000 225,000 6,806 |4FE
20338Q@ AD 5 |COMMSCOPE FIN LLC 07/15/2019........ JP MORGAN... 119,600 115,000 2,837 |3FE
20752T  AA 2 [ CONNECT FINCO SARL.......cvuierimeiiiiereiisiessesissisessessessssssessessssesessessssssessessssssenss. | cossessssnnene 09/23/2019. BANC OF AMERICA... 875,000 875,000
210383  AA 3 | CONSTELLIUM NV 09/06/2019........ | JEFFERIES & CO 670,313 650,000
21871M  AA 1 |CORE & MAIN HOLDINGS 09/12/2019........ JP MORGAN 689,500 700,000
221644  AA 5 | COTT HOLDINGS INC.....oouriiriireiiiierieiinciesiiieiesisisesssie s sssssesseens | sonsisessesences 07/15/2019........ DEUTSCHE BANK 457,794 445,000
22282E  AG 7 |COVANTAHLDG CORP. 06/27/2019........ FIRST UNION.....ooiiriiiiriniinieiseieiesieeenseies 878,800 845,000
228701  AF 5 | CROWNROCK LP/CROWNROCK FIN .1 07/15/2019........ GOLDMAN SACHS. 428,996 435,000
235822 AB 9 | DANA FING LUXEMBOURG .| 07/01/2019. TRANSFER. 100,700 105,000
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23918K  AQ 1 |DAVITA HELTHCARE PARTNER 07/09/2019........ JP MORGAN......oomiiririieiisiessie e sieesisiees 631,959 650,000 15,795 | 3FE...ivirviriiririns
24422E  UX 5 |DEERE JOHN CAP CORP 06/27/2019........ MORGAN STANLEY.......covviierniniienirnrs 505,185 500,000 867 | 1FE
247916 AM 1 |DENBURY RESINC.......... 09/17/2019........ | VARIOUS 174,763 215,000 1,550 |4FE......cciiviin
25277L  AA 4 | DIAMOND SPORTS GROUP.........coouirimirtiiniiieriesisesisssisssissiessessssesssssessssesenes | aveessssesiens 07/18/2019........ | VARIOUS 711,131 710,000 3FE.
25277L  AC 0 | DIAMOND SPORTS GROUP.......ccotueiiiircriiitirerinsieisesiserssissiessesisseessssssesesssensnans | sonsesessessnees 07/18/2019........ VARIOUS.......ooieiieitiee sttt nes | etbatesesseeb s bbb n bbb nniens | eerebsessess st nes 1,265,713 | oo 1,265,000 4FE
25470X  AY 1 |DISH DBS CORP .. | 07/15/2019........| JP MORGAN 216,486 225,000 138 |4FE
26483E AK 6 |DUN & BRADSTREET COR .1 09/10/2019........ | CITIGROUP 332,250 300,000 2,306 |5FE
28414H  AE 3 | ELANCO ANIMAL HEALTH 08/21/2019........ [MORGAN STANLEY.......cooiiiriiiririiiiiesisieesssiesssss e s ssssssessesissses | estssssssnssessessssssessess st sessssssensas | stsesesessssssesssssesssssessessenes 1,380,876 | oo 1,325,000 27,516 |3FE
29261A  AA 8 |[ENCOMPASS HEALTH COR 09/16/2019. CITIGROUP 515,000 515,000 4FE
29272W  AA 7 |ENERGIZER HLDGS INC 07/15/2019........ | FIRST UNION 72,625 70,000 25 |4FE
29272W  AB 5 |ENERGIZER HLDGS INC 07/01/2019........ | TRANSFER.. 160,000 160,000 5,270 |4FE
29273A  AA 4 |ENERGIZER SPINCO INC ..| 07/01/2019. TRANSFER.. 200,331 210,000 513 |4FE
29275Y  AB 8 |ENERSYS .1 07/15/2019........ | GOLDMAN SACHS.. 400,238 390,000 4171 |3FE.ciiceis
29373T  AA 2 |ENTERPRISE MERGER SU.........ccco..... 06/26/2019........ | CS FIRST, 231,000 350,000 6,210 |5FE
29444U AP 1 |EQUINIXINC 07/01/2019. TRANSFER.. 175,147 175,000 2FE
30231G  BE 1 |EXXON MOBIL CORP.........ccouriiiimiiiirirrintiieiiissiesiesisssssssessssessesssssssssssssssiessns | soeessisessnnns 08/13/2019........ [ JP MORGAN.......couririiriieitienisesisres st ses b bsenire | sbeessiesssessseses b ss bbb snbeens | sebesebssess st 1,000,000 | ..oovorieiiieieis 1,000,000 1FE
32008D AA 4 |FIRST DATA CORP NEW. 07/01/2019........ | TRANSFER.. 187,779 185,000
32008D AB 2 |FIRST DATA CORP NEW 07/01/2019........ | TRANSFER.. 45,365 45,000
336130 AB 5 |FIRST QUALITY FIN CO 07/15/2019........ BANC OF AMERICA........cooovviiiiniisesnesssnnes 66,300 65,000
33936Y AA 3 |FLEX ACQUISITION CO INC 07/15/2019........ | MORGAN STANLEY. 225,625 250,000
35906A BA 5 |FRONTIER COMMUNICATIONS CORP. 07/01/2019........ | TRANSFER 245,000 245,000
36164Y AB 7 |GCP APPLIED TECHNOLO 06/27/2019........ BARCLAYS......ooinererncirernniens 408,000 400,000
37954F  AF 1 | GLOBAL PARTNERS / GL.....coiviiiireiiiieierineiesisiseiesissssssienes 07/24/12019........ | BANK AMERICA MERRILL 400,000 400,000
37960) AA 6 | GLOBAL AIRCRAFT LEAS 09/18/2019........ [VARIOUS.......coooiiiiiieiieiei st sssnes | crestiessssssss st ss s nss st nesenis | seberesesssesiess s sssseessessenes 1,681,250 | oo 1,680,000 2,113 |3FE
38113y AE 9 | GOLDEN NUGGET INC 07/15/2019........ JEFFERIES & CO....coooiieiceeiseie s 798,438 775,000 | oo 11,269 |5FE.......ovvviriiine
38141G  RD 8 | GOLDMAN SACHS GROUP INC 06/24/2019........ | BANK AMERICA MERRILL........coiiiiiiiieieieieiieie et ssssssesssssssssenss | sesssssssesssssssessessesssssssessssssssssessesssssnss | sssesssssssssssssesssessessessesnses 1,870,326 | ..o 1,800,000 27,731 |1FE
40060Q AA 3 |GTCR AP FINANCE INC 09/18/2019........ [VARIOUS........ooiriirriniieesiitieeiseieiesie s ssssesessenees 103,375 100,000 2,733 |5FE
402635 AE 6 | GULFPORT ENERGY CORP.......ccccoviiiiirinieiinniseissssiss s 07/01/2019........ TRANSFER.......cccovvriiiririririnns 201,370 205,000 2,264 | 4FE.
403900  AA 3 |HLF FING SARL LLC /..ot sssssesiesssnssenss. | soneesssensnnes 09/19/2019........ | JEFFERIES & CO 153,375 150,000
404030 AH 1 |H&E EQUIPMENT SERVICES INC 07/01/2019........ | TRANSFER 387,734 385,000 7,219
404119 BR 9 [HCAINC ..ottt snienins | doesisessseess 07/18/2019........ VARIOUS.......oviiiririieiiesiesiesisissssis s 784,600 735,000 [ ..o 17,715
404121 AD 7 [HCAINC ...ttt | enisesseninnene 07/01/2019........ | TRANSFER 142,051 140,000 3,967
415864 AM 9 |HARSCO CORP. 07/15/2019........ | JEFFERIES & CO. 339,625 325,000 986
418751 AA 1 [HAT HLDGS I LLC /T HA ..ottt nsssssenens. | evssersnssnene 07/15/2019........ FIRST UNION.....ooiiiiiieeiereiseieressciesienes 443,713 440,000 197
42704L  AA 2 |HERC HLDGS INC 07/15/2019.....c.. [VARIOUS.....cooiiimiiitiiee ettt enssines | frestebesss bbbt es bbb | eebenesesb bbb bees 1,313,675 | oo 1,310,000 147
428040  CY 3 [HERTZ CORP......cotvuiriiitiirirenitiie ittt sessssennnes | soesisesssnness 07/18/2019........ [MORGAN STANLEY.......ccccorsvumrrrrmrrrerirenes 250,000 250,000
428102  AA 5 |HESS INFRASTRUCTURE........cccocmmrmiiiriircinrirnes 07/15/2019........ |BANC OF AMERICA. 52,125 50,000 1,188
42829L  AF 1 |HEXION INC .| 06/28/2019. VARIOUS 485,563 485,000 16
431475 AD 4 |HILL ROM HLDGS INC 09/05/2019........ |HILLTOP SECURITIES 75,000 75,000
44332P  AD 3 |HUBINTLLTD. 09/05/2019........ | BANC OF AMERICA. 106,313 105,000 2,613
445587  AC 2 [HUNT COSINC...... 07/15/2019. CS FIRST. 105,600 110,000 2,903
449253  AB 9 [IAASPINCO INC 07/15/2019........ | JP MORGAN 152,613 145,000 908
44988M  AA 3 [IRB HLDG CORP......vvriiriiriiiiireiiseieiesissiesssssissn st ss s ssssssssssssssensans | resssessnssonens 09/16/2019........ | BARCLAYS 302,625 300,000 8,606
449934  AD 0 |IMSHEALTHINC... 06/27/2019........| MORGAN STANLEY.... 415,000 400,000




Statement for September 30, 2019 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

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

9'¥030

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
451102 BU 0 [ICAHN ENTERPRISES LP.........coviriiiiiniiciieiisiisiesssisiesissssssssessssssiessssssssenss | essesnssnnens 09/03/2019........ JEFFERIES & CO....covviiriiiceieeisei e sisenssines 675,000 675,000
45174H BE 6 |IHEARTCOMMUNICATIONS 08/01/2019........ BANC OF AMERICA........cooiiiiireicisereee e 300,000 300,000
45780R  AA 9 |INSTALLED BLDG PRODS........coctuiriiciiieiiierisiesisisesesiessssssiesssssssiessssssssessnns | sonsesssessnees 09/16/2019........ BANC OF AMERICA. 200,000 200,000
45824T AP 0 |INTELSAT JACKSON HLDGS LT 09/17/2019........ VARIOUS......oooeieitceie sttt sss s ssessenses | essessessessssssesssssssassessessssssessessesssenss | sssessssssesssssnssssessessssansnsas 1,227,563 | oo 1,325,000 9,136
45824T  BA 2 |INTELSAT JACKSON HLD .1 07/01/2019........ TRANSFER. 193,891 195,000 3,499
46284V AE 1 |IRON MTN INC NEW. . .1 07/15/2019........ GOLDMAN SACHS. 168,094 165,000 2,936
46284V AF 8 [IRON MTN INC NEW.......ooiiiiiiiiiiiieiniciseiie e sesssssesssssnesenss. | avsessesinnine 09/04/2019........ BARCLAYS.......ooivrererrrreeenins 530,000 530,000
46590X  AB 2 [ UBSUSALUX S A/ Bttt sisensnns | anisessessnsines 07/23/2019........ VARIOUS......cooiiiitie ittt | etbates s bbb bbbt nnins | cbrebiesb st 2,095,000 2,095,000
482387  AA 7 |KAR AUCTION SVCS INC 07/15/2019........ CS FIRST 123,000 120,000 786
50077D  AE 4 | KRATON POLYMERS LLC......oiiiiiiiieiiierineieiesnsiesiesissesessssssesssseessssssseessessnens | avesessersnsinee 07/15/2019........ VARIOUS 629,300 620,000 16,879
50106G  AA 0 | KRONOS ACQUISITION H 09/12/2019........ VARIOUS 310,500 350,000 1,850
516806 AE 6 |LAREDO PETROLEUM INC 07/01/2019. TRANSFER. 511,652 520,000 9,569
527298 BC 6 |LEVEL 3 FINANCING INC 07/01/2019........ [ TRANSFER. 60,018 60,000 150
527298 BH 5 |LEVEL 3 FINANCING INC 07/15/2019........ FIRST UNION. 393,533 385,000 7,423
527298 BM 4 |LEVEL 3 FINANCING INC 07/01/2019........ TRANSFER. 304,280 305,000 3,380
527298 BN 2 |LEVEL 3 FINANCING INC 09/11/2019........ CITIGROUP 35,000 35,000
538034  AK 5 |LIVE NATION ENTERTAI 07/01/2019. TRANSFER. 150,000 150,000 | oo 1,219
538034 AN 9 |LIVE NATION ENTERTAI 07/01/2019........ [ TRANSFER. 95,000 95,000 1,573
552953  CF 6 |MGM RESORTS INTERNAT......ccoviiiiiiiniieiniisisisiesisisis st siessnsenes 07/11/2019. BANK AMERICA MERRILL 846,000 800,000 11,611
553283 AB 8 |MPH ACQUISITION HOLDINGS 08/16/2019........ VARIOUS.......oociiiiieitiree et et | et 1,705,136 | coovvrrcreeeceeis 1,740,000 | ..o 14,493
553420  AG 9 |MPT OPER PARTNERESP / FINL 07/01/2019........ TRANSFER.......cooviirinirierirenns 90,423 90,000 1,969
553420  AH 7 |MPT OPERATING PARTNE 07/15/2019. BARCLAYS......ooinererncirernniens 109,594 105,000 | oo 1,342
553420  AJ 3 |MPT OPERATING PARTNE. 07/18/2019........ | VARIOUS 383,478 385,000
553777 AA 1 [MTS SYS CORP.....ootiiiiitieicie et nssssneens | cossisessesiees 07/15/2019. VARIOUS 438,813 435,000 8
563571 AL 2 | MANITOWOC CO INC......couiirieiiiticeiniicissisiesissiesis s essssssseensens | avinessessnsines 09/12/12019........ BAIRD, ROBERT W 297,000 300,000 12,825
575385 AA 7 |MASONITE CORP 07/01/2019........ TRANSFER.......cccovvririririirinns 216,480 215,000 3,561
576485 AE 6 |MATADOR RES CO. 09/04/2019........ VARIOUS 528,100 540,000 12,892
577081 BA 9 |MATTEL INC 09/12/2019........ VARIOUS 242,375 250,000 343
577088 AA 5 | MATTERHORN MERGER SU 09/12/2019........ BARCLAYS.......ovivreeirereienins 75,000 100,000 2,479
58003X  AA 0 [MCDERMOTT ESCROW 1 L.couiiuiiiiiiirieiiiciseieiesiseiesississisesssssesssssesesssssessesinsens | essessssnsins 07/10/2019........ BARCLAYS 334,688 350,000 7,334
58502B AC 0 [MEDNAXINC 07/15/2019........ JEFFERIES & CO... 108,763 110,000 38
588056 AR 2 |MERCER INTL INC 07/01/2019........ TRANSFER.......cooooverrircinirnne 60,045 60,000 388
588056 AW 1 |MERCER INTL INC 08/14/2019........ VARIOUS......couiiiiieintie s ensnes 204,438 210,000 308
588056  AY 7 |MERCERINTLINC 09/11/2019........ VARIOUS.......ooiiieisiree e sseenenes 250,200 240,000 2,393
588056 AZ 4 |MERCER INTLINC 09/19/2019........ CS FIRST... 405,863 395,000 6,312
59565X  AC 4 |MIDCONTINENT EXPRESS........cccoiiimiriiririntiieiiiniesisesissssssssssssessessssssssssennses. | woverisessseees 07/24/2019........ SUNTRUST 200,000 200,000
61744Y AN 8 | MORGAN STANELY. 06/24/2019........ MORGAN STANLEY .....ouiuiiiiieiitirerieritiesisisssesiesesssseessesi e s sssesssessnins | soetisessesisssessessssseseessesss s essssssssesins | sebessssssessasssessesssssensessenes 1,432,354 | oo 1,400,000 | ..ooveicererieeereeeeees 18,472 | 1FE....oiviiviriers
62886E AU 2 |NCR CORP NEW 08/27/2019........ FIRST UNION 299,463 295,000 109
62886E AV 0 |NCR CORP NEW 08/07/2019. FIRST UNION. 260,000 260,000
629377 CH 3 |NRGENERGY INC 07/01/2019........ [ TRANSFER. 55,000 55,000 377
64072T  AA 3 |[NEPTUNE FINCO CORP 08/20/2019........ VARIOUS........ooiiiiniiies s s | s 1,167,556 | oo 1,025,000 | ..o 11,321
64072T AC 9 |NEPTUNE FINCO CORP 09/18/2019........ NATL FINANCIAL SERV............. 320,625 300,000 3,589
65343H AA 9 |NEXSTAR ESCROW INC 07/18/2019........ VARIOUS......coiiiiieiiee e ensssnes 494,875 480,000 | .ooovirieic e 1,124
65409Q BB 7 |NIELSEN FIN LLC/ NIELSEN 07/01/2019........ TRANSFER. 367,512 370,000 3,906
65410C  AC 4 |NIELSEN COMPANY 09/16/2019. JEFFERIES & CO... 645,125 650,000 4,243
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665531  AE 9 |NORTHERN OIL & GAS Lot sssssessesssens | sonsisessessnees 07/15/2019........ JEFFERIES & CO....covviiriiiceieeisei e sisenssines 83,200 80,000 302 |5FE
665859 AU 8 |NORTHERN TR CORP. 06/27/2019........ GOLDMAN SACHS........ccooovermirierirenns 516,800 500,000 2,538 |1FE
670001  AC 0 |NOVELIS CORP.......ccoiiuiiieiiireiiticieciseieeissi sttt | consisessesinees 07/01/2019........ [ TRANSFER.......ccccevrmrrrrrrrrrinn. 368,206 385,000 2,890 |4FE
67054K  AA 7 |NUMERICABLE GROUP SA 07/02/2019........ [VARIOUS.......cooriviiririiiiienineeiesissisiiessiesiessssesssssssies s | s 1,615,924 | oo 1,565,000 | ..ooovoriiinees 54,122 |4FE.....ccoiiie
674215  AE 8 |OASISPETROLEUM INC oot nsessesienesssniens. | sonsesessesinees 08/15/2019........ VARIOUS.......oociiiieiireeis e 622,313 700,000 3,877 |4FE
674215  AG 3 |OASISPETROLEUM INC oo ssissnssssssssens. | sresesessensnes 07/01/2019........ [TRANSFER.......ccccevrmrrmrrrriririrenns 378,784 390,000 7,895 [4FE......ccviviircianne
674215  AK 4 | OASIS PETE INC NEW. 09/18/2019........ [VARIOUS.........coiriirirriiiiieiseseressie s enenes 130,200 150,000 3,620 |4FE
674599 CW 3 | OCCIDENTAL PETE CORP........coooiuiiiiiiiiicistieie s ssessssiessssssssensessns | sonsiessesiees 08/06/2019........ | CITIGROUP . et | et 1,997,400 2,000,000 2FE
680665 AL 0 |OLIN CORP. 07/16/2019. GOLDMAN SACHS.. 235,000 235,000 3FE
68245X  AE 9 [ 1011778 B.C. UNLIMIT....ouiviiiiiiiiiierseiceecenieiessesi e ensnes 07/15/2019........ | CITIGROUP 554,216 555,000 6,069 |4FE
69007T  AB 0 | OUTFRONT MEDIA CAP/ 07/15/2019........ | JEFFERIES & CO 281,875 275,000 1,260 |4FE...
69073T AR 4 | OWENS-BROCKWAY GLASS 09/13/2019. BARCLAYS 319,875 300,000 1,567 |4FE
69327R  AG 6 |PDC ENERGY INC 07/15/2019........ | BARCLAYS.. . 60,600 60,000 1,245 |4FE...
69346V AA 7 |PFG ESCROW CORPORATI 09/16/2019........ [VARIOUS.......cooiviiririiiienineiesisessisssiesiessesessssssiens 545,750 545,000 4FE
693522 AG 9 |PQCOEP . o ..| 07/01/2019. TRANSFER.. 216,987 215,000 1,854 |4FE...
693522 AH 7 |PQCORP 07/15/2019........ | BANC OF AMERICA. 328,826 330,000 7,424 | 4FE...
69888X  AA 7 | PAR PHARMACEUTICAL L....cvuuiiriiiiiiieeiiicieeieiesissiesiesissesesssessessessessessssssessessnens | ovssesssnsnnene 07/01/2019........ [ CITIGROUP......oovetieeirrie ettt | crestesssss st snereniae | eeberesessessens s sesrenes 1,078,000 | .oovonveereierereeierieis 1,100,000 | oo 21,771 |4FE...
702150  AD 5 |PARTY CITY HLDGS INC 07/29/2019........ | JEFFERIES & CO.... 336,500 350,000 10,881 | 4FE...
71376L  AB 6 | PERFORMANCE FOOD GRO 07/01/2019........ TRANSFER.......cccooiviiviririiinns 275,499 275,000 1,260 |4FE.....ccooiiiiiin
72147K  AC 2 |PILGRIMS PRIDE CORP ..| 07/15/2019........| JEFFERIES & CO. 36,138 35,000 682 | 3FE
73107G  AA 1 |POLARIS INTERMEDIATE .. | 07/01/2019........| TRANSFER 370,886 365,000 2,585 |5FE
737446  AK 0 |POST HLDGSINC.......... 07/01/2019........ TRANSFER.......cccoverricierirnns 224,777 225,000 4,250 |4FE....oooiviriens
737446  AM 6 |POST HLDGSINC.......... 07/01/2019........ [VARIOUS......coooviiiiriitiiisicssisss s sesensnsenes et | et 1447878 | oo 1,410,000 26,326 |4FE
740212 AK 1 | PRECISION DRILLING CORP.......ooctirriiieiiriieiieisiiesisssissisessssesisesisssssesessesssssenes. | cosseessessnes 07/01/2019........ [TRANSFER.......cccccvrvrrurrrirrirne. 241,954 235,000 809 | 3FE
74166M  AA 4 |PRIME SEC SVCS BORRO 08/22/12019........ VARIOUS.......ootiiiiiire e 205,295 195,000 3,718 |4FE
74166M  AB 2 |PRIME SEC SVCS BORRO 07/01/2019........ [TRANSFER.......ccccovrmrrrrrrriririrenns 265,000 265,000 3,362 |3FE
74166M  AC 0 |PRIME SEC SVCS BORRO 09/13/2019........ [VARIOUS........ovmriierinrieiniciseiseieisse s 279,800 270,000 2,773 | 3FE
74759B  AD 5 [QUALITYTECH LP / QTS....ciiiiiiiieriseieissisississsisssssse s sesssssssssessssssssessssssssssns | sossesssssonens 07/15/2019........ FIRST UNION. ..ot esieeeninines 39,800 40,000 327 |4FE
74840L  AA 0 |QUICKEN LNS INC ..| 07/15/2019........| CS FIRST 256,875 250,000 3,035 |3FE
74840L  AB 8 |QUICKEN LNS INC . .. | 06/24/2019........| CS FIRST 179,100 180,000 | oo 4,226 |3FE....cocovvvirieres
749571 AE 5 |RHP HOTEL PPTY/ RHP.....cooiiiiiiiiiieiceiiritiesissiiesiesissssssiesssiessesssssssssssnnnes. | aveessssesinens 09/13/2019........ ABN AMRO......ovvvirirerirrirnnnns 405,000 405,000 3FE.
76119L  AA 9 |RESIDEO FDG INC 07/01/2019........ [VARIOUS........evmriinriniieriniicieeiseiessie e sssesessenees 325,718 320,000 3,205 |3FE
761735 AT 6 |REYNOLDS GRP ISSIREYNOLD  .....oviiiieiiicineiersiseiesiise s 07/01/2019........ [ TRANSFER.......ccccevrmrrrrrrirrriranne 659,178 660,000 15,597 |4FE.....ooovviviirins
761735 AV 1 |REYNOLDS GRP ISS/REYNOLD ~ CORPORATE.........ccoovvirerrereierinrieeienieeienirenes 07/01/2019........ TRANSFER.......coooiiirrienirnne 121,375 120,000 3,873 |5FE
78388) AV 8 | SBA COMMUNICATIONS C 07/01/2019........ | TRANSFER.......ccoooooommrrirrrrirnnens 165,140 170,000 2,763 | 4FE
78454  AH 3 | SMENERGY CO 07/15/2019........ [VARIOUS.......coooiriiriiiieninseiesissisisssieniesessessssssiens 344,146 360,000 7,161 [4FE.....ccccovviiin
78466C AC 0 | SS&C TECHNOLOGIES IN 08/19/2019........ | VARIOUS 472,806 465,000 | ..o 7,833 [4FE.....ccooiviiinne
78470V AC 2 |SRC ENERGY INC 07/15/2019. FIRST UNION.. 81,000 90,000 719 |4FE
810186 AP 1 |SCOTTS MIRACLE GRO C. 07/15/2019........ | FIRST UNION.. 61,200 60,000 280 |4FE
81104P  AA 7 |SCRIPPS ESCROW INC 07/12/12019........ | MORGAN STANLEY.... 50,000 50,000 4FE
81112F  AA 9 | GRANITE MERGER SUB 2 INC 07/01/2019. CITIGROUP . . 350,000 350,000 5FE
81728U  AA 2 | SENSATA TECHNOLOGIES. s 09/13/2019........ [VARIOUS.......ooeviriirinintieiniiciesiseicrissie e sesenienees 499,250 500,000 3FE.
82967N  BA 5 |SIRIUS XM RADIO INC. 07/01/2019........ | TRANSFER 489,712 490,000 | oo 10,208 | 3FE.....cciivivrerrinnns
82967N  BE 7 | SIRIUS XM RADIO INC 06/18/2019........ | LOOP CAPITAL... 730,000 730,000 3FE
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83001A AC 6 |SIX FLAGS ENTMT CORP. 07/15/2019........ FIRST UNION.....cooiimiiiiieiiriieiseeseeninies 68,088 65,000 914 | 3FE.
845467 AL 3 | SOUTHWESTERN ENERGY. 07/17/2019........ BANK AMERICA MERRILL 551,563 625,000 18,944 |3FE.....cccovvvivvieine
84762L AV 7 | SPECTRUM BRANDS INC......cooiiiiiiicriniieieiintieeisiseiesiesessssiessesissssesssssssssssssssens | sonsisessessees 09/12/2019........ CS FIRST 389,050 385,000 4FE
85172F  AQ 2 | SPRINGLEAF FINANCE C 08/14/2019........ VARIOUS 415,646 395,000 5458 |3FE
852061 AM 2 | SPRINT NEXTEL CORP. 07/01/2019........ TRANSFER. 464,649 480,000 | .o 7,053 |4FE...
85207U  AE 5 |SPRINTCORP i 07/01/2019........ TRANSFER. 631,376 610,000 13,022 |4FE...
85207U  AF 2 |SPRINTCORP s 07/29/2019........ VARIOUS.......oooiieiieieie st nssenes | esbenesesseesasss s esssebnssens | eorebassstss st nes 1,789,095 | ..o 1,745,000 | ..o 47,079 [4FE......ccoovvieiin
85207U  AH 8 | SPRINT CORP 08/07/2019........ VARIOUS......cooiiiiiitieecs e 656,750 610,000 6,220 |4FE
85207U  AJ 4 | SPRINT CORP 07/15/2019........ MORGAN STANLEY ..o 451,212 425,000 | oo 12,954 |4FE......coovvivine
85207U  AK 1 |SPRINT CORP 07/01/2019........ TRANSFER. 45,000 45,000 1,144 |4FE...
855030 AP 7 |STAPLESINC..... 09/11/2019........ BARCLAYS 317,250 300,000 13,169 |4FE...
85572N  AA 6 | STARS GRP HLDS/STARS GRP........ccriuiiriiieiinrierisiissiesisessesesiesesssseesssssssesenes | aveseeessnsenes 07/01/2019. TRANSFER. 316,130 315,000 10,168 |4FE...
858119  AZ 3 | STEEL DYNAMICS INC 07/01/2019........ [ TRANSFER. 156,924 155,000 3FE...
864486  AJ 4 |SUBURBAN PROPANE PAR.........cccooonu. 07/15/2019........ BANC OF AMERICA 25,375 25,000 543 |4FE
86614R  AG 2 | SUMMIT MATERIALS LLC .1 07/01/2019........ TRANSFER. 110,486 110,000 3,107 |4FE
86614R AL 1 |SUMMIT MATERIALS LLC .| 07/15/2019........ CSFIRST... 228,375 225,000 1,473 |4FE. ..o
87264A AM 7 | T MOBILE USAINC.... 07/01/2019. TRANSFER. 210,202 205,000 3FE...
87264A AP 0 | T MOBILE USAINC.... 07/01/2019........ [ TRANSFER. 270,351 260,000 3FE...
87264A AQ 8 | T MOBILE USAINC.... 07/25/2019. VARIOUS........oiiiiieininssss s 193,325 185,000 3FE.
87422V AF 5 | TALEN ENERGY SUPPLY. 07/01/2019........ CREDIT SUISSE SECURITIES 410,347 400,000 3FE
87422V AG 3 | TALEN ENERGY SUPPLY. 07/15/2019........ VARIOUS 510,325 515,000 3FE
87612B BB 7 | TARGA RES PARTNERS .| 07/01/2019. TRANSFER.......cccoverricierirnns 28,550 30,000 3FE.
87612B  BE 1 | TARGA RES PARTNERS . [ OT/1512019. ... | VARIOUS.....oooiei st sbnines | eebsbesssesses bbbt b b nienss | boessesssbsssessessss s 1,617,736 .1,550,000 3FE...
87612B BG 6 | TARGA RES PARTNERS .| 07/01/2019. TRANSFER.......ccoooiiirriins 104,162 105,000 3FE.
87612B  BJ 0 | TARGA RES PARTNERS .1 07/01/2019........ TRANSFER. 145,132 145,000 BFE e
87612B  BK 7 | TARGA RES PARTNERS .| 07/01/2019........ TRANSFER. 180,049 180,000 3FE
87927V AM 0 | TELECOM ITALIA CAPITAL............. 07/29/2019........ BANC OF AMERICA. 291,125 285,000 3FE
88033G CE 8 | TENET HEALTHCARE COR 07/01/2019........ TRANSFER 920,183 890,000 | SFE....ciiiinicii
88033G CU 2 | THC ESCROW CORPORATI 09/23/2019........ VARIOUS.......oooiiiiieiires e 162,944 160,000 3,280 |4FE
88033G CW 8 | THC ESCROW CORPORATI 07/01/2019........ TRANSFER.......ooitittiitit ittt | febiesbats s bbb bbbt | febeesb bbb ABAT | oo 5,000 146 |5FE
88033G CX 6 | TENET HEALTHCARE COR 08/07/2019........ VARIOUS.......oviiiririieiiesiesiesisissssis s 827,975 810,000 21,649 |4FE.......ccooviiiin
88033G DA 5 |TENET HEALTHCARE COR 08/12/2019........ BARCLAYS 130,000 130,000 3FE
88033G DC 1 |TENET HEALTHCARE COR 08/12/12019........ BARCLAYS.....c oottt nnss | Shtis s st b ettt | eebne st 1,415,000 | coooovvreineeenis 1,415,000 3FE.
880345 AB 9 | TENNANT CO 07/15/2019........ FIRST UNION.....ooiiiiiieeiereiseieressciesienes 36,400 35,000 416 |4FE
880349 AR 6 |TENNECOINC.......cccorvvvrininnes 07/01/2019........ TRANSFER. 78,294 95,000 2,190 |3FE
88104L  AE 3 | TERRAFORM POWER OOPERATING.........coosivimiririnnrierieriseisesiessiesssesesssenns 07/15/2019........ BARCLAYS 227,250 225,000 5219 |3FE
89236Y AB 0 |TPC GROUPINC................ 07/19/2019........ MORGAN STANLEY. 190,000 190,000 4FE
893647 AZ 0 | TRANSDIGM INC 07/01/2019........ TRANSFER 561,994 565,000 4,693 |4FE....ccoiiiiin
893647 BE 6 | TRANSDIGM INC 07/15/2019. MORGAN STANLEY... 99,988 95,000 2,540 |4FE
893800 AA 0 | TRANSOCEAN GUARDIAN LTD....ccoovuirrriiireriiisirnnieissieienisnins 06/24/2019........ [ MORGAN STANLEY... 241,566 236,250 6,130 |4FE
896215 AG 5 | TRIMAS CORP. 06/24/2019........ WELLS FARGO 298,688 295,000 2,756 |3FE
896818 AQ 4 | TRIUMPH GROUP INC NE 09/09/2019........ JP MORGAN 200,000 200,000 4FE
897051  AA 6 | TRONOX INC 07/15/2019........ VARIOUS 702,400 710,000 [ .o 10,061 [4FE.....ccoioviirininnn
90320M  AA 3 |UPCB FINANCE IV LTD 07/01/2019........ TRANSFER. 152,704 150,000 3,718 | 3FE
903537  AA 8 |UBER TECHNOLOGIES IN .| 09/12/2019. MORGAN STANLEY... 518,750 500,000 14,063 |5FE...
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911365  BG 8 |UNITED RENTALS INC.....ooiiiiiiiieiierinieie i sessssiessesssssessssssssessessens | sonsisessessees 07/01/2019........ TRANSFER.......cocootriiririirinns 84,300 90,000 2,023 |3FE
911365  BK 9 |UNITED RENTALS INC.....ooiviiiiiniieieiseieie et ssssssesssssnssesssnens | sossesessessnes 07/01/2019........ VARIOUS........ooiiiiieiie e 839,074 790,000 2,282 |3FE
91739V AA 6 |USIS MERGER SUB INC 09/10/2019........ [ MORGAN STANLEY. 253,125 250,000 6,254 |5FE
91740P  AC 2 |USA COMPRESSION PART 07/01/2019........ | TRANSFER 205,031 205,000 3,523 |4FE
91740P  AD 0 |USA COMPRESSION PART. 07/01/2019........ TRANSFER.......cccoovrricinrirnns 90,000 90,000 1,959 |4FE. ...
91911K  AK 8 | VALEANT PHARMACEUTICALS.. ..| 07/01/2019........| TRANSFER.. 80,054 80,000 1,649 |3FE ..o
91911K AN 2 | VALEANT PHARMACEUTICALS.. ..| 07/01/2019........| TRANSFER.. 282,859 280,000 2,567 |3FE
91911X AV 6 | VALEANT PHARMACEUTICALS.. .. | 09/110/2019........ | JP MORGAN.... 569,813 500,000 20,504 |4FE
91911X AW 4 | VALEANT PHARMACEUTICALS.. .| 07/01/2019. TRANSFER.. 164,969 160,000 5,704 |4FE
92552V AK 6 |VIASAT INC 07/15/2019........ | FIRST UNION.. 168,300 170,000 3,241 |4FE
92769X AM 7 |VIRGIN MEDIA FINANCE PLC 07/01/2019........ [TRANSFER.......ccccovrmrrvrrrrirrrienns 297,759 305,000 6,337 |3FE
92840V AF 9 |VISTRA OPERATIONS CO 07/19/2019. VARIOUS 837,119 825,000 1,574 | 3FE...
929338 AK 0 | WMG ACQUISITION CORP 07/01/2019........ [ TRANSFER.......cccoevrmrrrrrrirrirenns 30,495 30,000 625 | 3FE
931142 EN 9 |WALMART INC 06/26/2019........ | TRANSFER.. 526,365 500,000 2,934 |1FE
93369K  AA 3 | WAND MERGER CORP 07/01/2019. TRANSFER.. 355,147 355,000 13,300 |4FE...
94107J  AA 1 |WASTE PROUSAINC...... 07/01/2019........ | TRANSFER.. 311,325 310,000 6,441 |4FE
966387 AP 7 | WHITING PETE CORP NE 07/01/2019........ | TRANSFER 144,214 145,000 2,266 |4FE
966387 BG 6 |WHITTING PETROLEUM CORP 07/01/2019........ | JP MORGAN.... 49,840 50,000 1,527 |4FE...ooiiiviiiin
96926 AC 1 |WILLIAM CARTER CO 07/15/2019........ JEFFERIES & CO....ccooviiiciiseeeenesinis 244,000 240,000 4,263 |3FE.....cccociviiiin
983130  AX 3 |WYNNLAS VEGAS LLC/ .. | 06/20/2019........| JP MORGAN.... 351,750 350,000 1,991 |4FE ..o
983133  AA 7 |WYNN RESORTS FIN LLC .| 09/12/2019........ | ABN AMRO 665,000 665,000 4FE
071734  AC 1 |BAUSCH HEALTH CO 07/01/2019........ JP MORGAN......couiirririeriniieeesireresesseesieies 60,000 60,000 1,083 | 3FE...ciiriiinn
071734  AD 9 |BAUSCH HEALTH COS IN A.ovvoneenn | 07/15/2019........ | MORGAN STANLEY.......oomrrirriinrienens 109,594 105,000 41 | 4FE
284902  AE 3 |ELDORADO GOLD CORP N.....ccovviiruriiiririiiiirenisisiissiesiesissesesssssesessesesssssesesenes A.. .| 07/12/2019........| BANK AMERICA MERRILL 442,613 435,000 | oo 4706 |5FE.....ccocvoviriinnn
335934 AH 8 |FIRST QUANTUM MINERA. A, 07/24/12019........ JP MORGAN......oouiiiiitierinsieessisersseseeeninies 265,663 265,000 3,789 |4FE
443628  AF 9 |HUDBAY MINERALS INC 07/01/2019........ [ JP MORGAN.......cooririririreirrieisrssiesesisseensnienes 271,084 265,000 8,859 |4FE
575385  AD 1 |MASONITE INTL CORP N.....couiiiiiiiiiieeiniiciesieie et ssssssessessees A 07/11/2019........ | BANK AMERICA MERRILL 660,000 660,000 3FE.
70137T AP 0 [ PARKLAND FUEL CORP.......coiiiriirritireiisieissse st sssessssenes A 07/15/2019........ JP MORGAN.......oouiriritieiisiessie s esssines 337,125 335,000 97 |3FE
75585R  PY 5 |REAL ESTATE ASSET LIGQUIDITY TRUST.... 08/01/2019........ | RBC DEXIA 13 13 1FE
767744  AA 3 |RITCHIE BROS AUCTION A, 06/27/2019........ | GOLDMAN SACHS.. 364,875 350,000
91831A  AC 5 |VRXESCROW CORP. A, 07/16/2019........ BANC OF AMERICA........cooivirrirricriniieriesieiisesisssienienes 133,150 130,000
91911K  AE 2 | VALEANT PHARMACEUTIC A.. 07/01/2019........ | CITIGROUP 77,365 80,000
02156L  AA 9 |ALTICE FRANCE S A. ..ottt D.... 07/01/2019........ | BARCLAYS 135,213 135,000
02156L  AC 5 |ALTICE FRANCE S A.....oiiiiiiieiiriieeisnieesseie s sssensssenene D 09/13/2019........ CITIGROUP.......cocovvvrerrrriren 600,000 600,000
03969A AL 4 |ARDAGH PACKAGING 07/15/2019........ [VARIOUS.....cooovmiiiiinticieiicssii e snes 681,200 660,000
03969A AP 5 | ARDAGH PACKAGING 07/30/2019........ | CITIGROUP........cccoorverirerirrnnne 305,000 305,000
06738E BG 9 |BARCLAYSPLC 07/10/2019........ | VARIOUS 584,375 550,000 12,833 |3FE..coiiivirciirines
25382D AA 4 | DIGICEL GROUP ONELT. 07/16/2019. CSFIRST..... 134,063 225,000 5,328 |5FE
404280 BZ 1 |HSBC HLDGS PLC 06/26/2019........ | MK TAXES SYS. 520,390 500,000 5,652 |1FE
44963B AE 8 | SCHAEFFLER VERWALTUN D 09/18/2019........ | CITIGROUP 202,750 200,000 3,467 | 3FE
67052N  AA 3 |NUFARM AUSTRALIA LIM .. |D.... 07/15/2019. CS FIRST. 52,525 55,000 676 |4FE
7846EL  AC 1 |SPCMSA........... D 07/15/2019........ | CS FIRST. 395,663 395,000 6,244 | 3FE
89686Q AA 4 | TRIVIUM PACKAGING FI .| D 07/19/2019........ [VARIOUS.......oormiriiiiitiiisissessieisse s essssssessssssnes 620,000 620,000 4FE
89686Q AB 2 | TRIVIUM PACKAGING FI . |D.... 07/19/2019........ | CITIGROUP 250,000 250,000 5FE.
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92769X AP 0 |VIRGIN MEDIA SECD FI D 07/11/2019........ BANK AMERICA MERRILL 40,500 40,000 361 |3FE

98954N  AA 7 [ZIGGO SECD FIN B V...t Do 07/15/2019........ BARCLAYS.....cooiiiiisisiienis 178,281 175,000 53 |4FE

3899999. Total - Bonds - Industrial and Miscellaneous oot e et et ette  eedetetetuetetieieuetesatteteseaet et s ae s et et eA et et s e et et e ea et et e aet et e e et et et e e A et et e Ae e et s Aet et es e Ae e et e aeteteseta et ee e aet et er e et e naetesenanaenenntetes | eueversesesesstetesreees 123,489,216 | ...cocovveeceec 122,621,263 | ..ooooovveverrceeeceee 1,383,665 |............ XXX.ooveire
Bonds - SVO Identified Funds

464288 51 3 |ISHARES IBOXX HIGH YIELD CORP 09/23/2019........ VARIOUS....coociiieii e . 199,600.000 [ ..oovvvniiieiirireisineienens 17,210,206 | XXX rvoiviimenismirersnisseenisssssessneenes 4

8199999.  Total - BONAS = SVO IAENHFIEA FUMGS. ... vurerirriietissnsieiess st sesesssssssssasss s essssesessass s st sstes | e1essseeseesseeees e e e 1 o888 108008 4E 8080840481408 £ 148840808411 E 0844010841408 8014081 E 80484081800t en bbb es | fhedsentenb et en et en st sen st en st s ante | onbssssessosssnnsanssensansensnes 17,210,206 0 0 XXX i
Bonds - Bank Loans

BL2387 53 0 | BWAY ..o | dintienieniees 07/26/2019........ | J P MORGAN... 861,300 880,000

BL2518 13 4 | TRAVERSE MIDSTREAM 07/17/2019. JP MORGAN 340,688 345,000

BL2552 84 4 |NAVISTAR, INC....ooiiiiiiiiriiiieiniee e 07/08/2019........ | JP MORGAN.... 300,750 300,000

BL2604 72 8 |MCDERMOTT INTERNATIONAL 09/18/2019........ [ JP MORGAN.......couriririiirriririeisrssiesesisseensnienes 189,375 250,000

BL2629 47 7 |SCIENTIFIC GAMES CORP - A . . . 07/26/2019. OAKTREE 857,850 860,000

BL2974 20 4 |ADIENT US LLOC 09/09/2019........ [ JP MORGAN.......cooiiririiiiiriririiereieriesiseeeniseiees 270,250 275,000

BL2985 18 4 |IHEARTCOMMUNICATIONS INC.. 07/26/2019........ J P MORGAN... 632,301 626,817

8299999. Total - Bonds - Bank Loan: 3452514 | ... ..3,536,817 0

8399997. Total - BoNds - Part 3..........ccoiiiriiiriiinniissni s 609,490,190 ..5562,383,389 | ..o, 3,157,164

8399999, TORAl = BOMAS........vuicieiriicissisis ettt E 08 fdEELE R LR R EEE LR R R LR LSRR sttt 609,490,190 | ...ovovvciiniinicniinis 552,383,389 | ..o 3,157,164

0L'¥030

Common Stocks - Industrial and Miscell
000361 100 5 [AAR CORP......ooiiiiiisie bbb sssniens | evssiannieniee 08/28/2019........ VARIOUS.......ooiiiiicisiiii s | oevnisessesisss s ssessanes 2,008.000 82,209 XXX
001055 10 2 |AFLAC INC 09/19/2019........ [VARIOUS.....cooiiiiiiiiiciistictsiseiesisic sttt eninnines | etiresississsesssessensessesissen 8,227.000 XXX
00130H 10 5 [AES CORP.....coooiiieiiierie ittt sssnnes | eteseniennians 07/22/2019........ | VARIOUS .53,412.000 884,927 XXX
00206R 10 2 |AT&TINC....coovrerrrrccrerirererircnee 09/19/2019........ VARIOUS A1,943.000 | oo 1,436,328 XXX
002824 10 0 |ABBOTT LABS 09/05/2019........ | VARIOUS .12,908.000 [ ..voveiceerieeie 1,088,577 XXX
00287Y 10 9 [ABBVIE INC.....cooiiiiieiiicireiciecsiesicis st sssesins | evssessnnsnnne 07/18/2019........ | VARIOUS . . . 221,318.000 | wovvrrereiereeieiei 15,015,391 XXX
003654 10 0 |ABIOMED INC............... 08/20/2019........ VARIOUS.......ooiiiiiiiite ettt | oensesiesienineens 186.000 38,578 XXX
00507V 10 9 [ACTIVISION INC 07/1812019........ [VARIOUS........oooviiieeieieiecie ettt ss st sssessessesssenses | essessssssssssessssssssssssesnsanes 4,999.000 236,130 XXX
00724F 10 1 |ADOBE SYSINC . 09/19/2019........ | VARIOUS . . 21,792,000 | oo 6,100,188 XXX
00751Y 10 6 |ADVANCE AUTO PARTS 06/27/2019........ SANFORD BERNST ....vtuiriiiirerisieiesisisesiesssssssiessssssssesssissssessssssssssssenss | oessesssssossnenes 132.000 20,027 XXX
008252 10 8 | AFFILIATED MANAGERS GROUP 06/27/2019........ | SANFORD BERNST. 344.000 31,448 XXX
00846U 10 1 | AGILENT TECHNOLOGIES INC.......cctviiieriiiieeiiicissieseiissiesesieesessesessssensses 08/20/2019........ | BANC OF AMERICA. 786.000 56,473 XXX
00971T 10 1 | AKAMAI TECHNOLOGIES........oovuerviiriririiirisniissiesississsiessssessesssesesssssssssesins | woesiseseseess 06/27/2019........ SANFORD BERNST.......couiiuiimririiieieissiiesiesesesssisssssesiessesssesssssssssssnnes | sovessissessesssessesesssssssenes 3,006.000 238,767 XXX
012653 10 1 |ALBEMARLE CORP.......cviiitiiiireieiinrieriii st ssnsses | evsserssnsnnene 08/20/2019........ [VARIOUS......coovoiiiiiciitieieissiesissic s ensnnsnes | eteressssisssessessesssessessnsenen 2,851.000 197,680 XXX
015351 10 9 | ALEXION PHARMACEUTICALS | 09/05/2019........ | VARIOUS . . .64,258.000 7,073,511 XXX
016255 10 1 | ALIGN TECHNOLOGY INC......cooririiireriiiieeeieieisnsiresissisesesssessssssssesssssssesessessneses | oeveersnssnnens 09/19/2019........ VARIOUS.......ooiiieisiree e sseenenes 57,129.000 | oo 10,203,490 XXX
020002 10 1 [ ALLSTATE CORP.....ouiimiiiiciiticiiitiesi st ssssnensis | esiersssinnins 06/27/2019........ | SANFORD BERNST ......cotiiiiririiiieieiieiesissie it sssisessesssnns | rtesessnsisssesssssssssessesssene 8,052.000 806,408 XXX
02079K 10 7 [ALPHABETINC......cccovvrrurirenns 09/19/2019........ [VARIOUS.......coooiiirrimriiieiieiieeiesis et enssssassssesssienes | soesssesssessssssssssessssssenes 3,177.000 ..3,567,892 XXX
02079K 30 5 |ALPHABET INC 08/20/2019........ [VARIOUS......coooviiiiriiieisrieisritesisiesse sttt sisssesisnnns | coessnsssssesenenes 511.000 563,911 XXX
02209S 10 3 |ALTRIA GROUP INC.. 07/18/2019. VARIOUS .26,359.000 ..1,290,844 XXX
023135 10 6 |AMAZON COM INC... 09/05/2019........ [ VARIOUS........oeeieiteteeectecte ettt ae s sensnaes | eresesssesesessssesassssesesensesanan 2,510.000 4,727,847 XXX
024835 10 0 |AMERICAN CAMPUS COMMUNITIES. 09/04/2019........ [VARIOUS......cooriiiiiiiieiieiieissiesissts st ensssnes | etisessesssssessssssssessesssens 3,820.000 179,260 XXX
025816 10 9 |AMERICAN EXPRESS... 09/19/2019. IMPACT SECURITI.. e | s 3,422.000 406,755 XXX
03027X 10 0 [AMERICAN TOWER CORP..........cccooviiieimiriirieiintiresisissiesissiessesiesesssseessesssssseninssens | essersessnsene 06/27/2019........ | SANFORD BERNST .....cotiuiiririiiiiiiiciesieiesissiseie st ssssisessessenes | neeressssisssessessesssessessnsen 4,045.000 832,704 XXX
03064D 10 8 |AMERICOLD RLTY TR 08/28/2019........ [VARIOUS......cooviriiiiieiiseieieiseississss st sssss st sssss s sssssssessessnes. | esssessosssssesssssssssssessssns 9,980.000 | ..eovvveeiiiieeiieee e 341,013 XXX
03073E 10 5 | AMERISOURCEBERGEN CORP......... 09/19/2019........ | IMPACT SECURITI.. 197.000 16,404 XXX
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03076C 10 6 | AMERIPRISE FINANCIAL........coviiiiiiiiiiiinieissiieissiessssissesessssssssssessessssssensessnes | anssssessensnes 06/27/2019........ SANFORD BERNST ...ttt ssssssssssenssssens | soessssssnssesssssessessssssasssenes 1,946.000 280,302 XXX L
031100 10 0 |AMETEKINC......ccccovvvvriranee 08/20/2019........ BANC OF AMERICA........cooiiiiireicisereee e 00000i2,204.000 | v 190,769 XXX L
031162 100 0 [AMGEN INC.....oiiiiiiiiicie st | erierssninnine 06/27/2019........ SANFORD BERNST.......cceomiiiiiiiiieitierieicees s enssssens | sossassssssessssiessesssessensenes 5,679.000 ....1,045,106 XXX L
032654 10 5 | ANALOG DEVICES.......c.covvmiririiririiesineriesiesisssesessesssienienes 06/27/2019........ SANFORD BERNST. ......5,136.000 579,598 XXX L
036752 10 3 |ANTHEMINC 09/19/2019........ VARIOUS.......oociiiieiireeis e .....1,798.000 ..481,261 XXX L
03748R 75 4 | APARTMENT INV&MGMT 06/27/2019........ SANFORD BERNST ......6,422.000 ...319,430 XXX |
037833 10 0 |APPLE COMPUTER ...ttt sssssssesensnns | evssesennsenens 09/19/2019........ VARIOUS.......ooiiiieiniee e 29,715.000 | oo 6,054,507 XXX L
038222 10 5 |APPLIED MATERIALS 09/19/2019........ IMPACT SECURITL ..ottt sssssienieses | eeiessesssssssssssssessssssessesseses 2,369.000 XXX L
039483 10 2 |ARCHER DANIELS MIDLD 06/27/2019........ SANFORD BERNST ......4,337.000 XXX |
03965L 10 0 |ARCONIC INC......cccovvererrrrrires 09/19/2019........ VARIOUS ... 7,854.000 XXX L
045487 10 5 | ASSOCIATED BANC CORP.........cocmriiiririeierinsiesisssisssesisissssssesssens 09/23/2019........ CS FIRST .....5,192.000 XXX |
049164 20 5 |ATLAS AIR WORLDWIDE HLDGS. 07/31/2019. VARIOUS ......3,210.000 XXX |
053015 10 3 | AUTOMATIC DATA PROCESSING INC.....c.ovuuiiriririrniincierineisensierssisesesisseesiesnenes 07/18/2019........ [ VARIOUS......o.ooiiieietecie ettt ssse st sse s snsenies | ebsessssssessesssssssesssssessnsanes 1,960.000 XXX |
053332 10 2 |AUTOZONE INC........cccoouu... 06/27/2019........ SANFORD BERNST.......oviiimrirriiieiriiiesiesisessssissssiessesssesssssssssssesssesssens | cosseesssesesnnesns 506.000 XXX L
053611 10 9 |AVERY DENNISON CORP. 06/27/2019........ SANFORD BERNST. ......1,448.000 XXX L
060505 10 4 | BANKAMERICA CORP NEW 09/05/2019........ VARIOUS.......oviiviririeiissieeiesisiississsisesiesis s .85,533.000 XXX L
071813 10 9 |BAXTERINTL INC 06/27/2019. SANFORD BERNST .....1,212.000 XXX |
077454 10 6 |BELDEN INC. 09/23/2019........ | VARIOUS .10,109.000 XXX |
084670 70 2 | BERKSHIRE HATHAWAY INC DE........ccccooiiiiiniiiiniiiinineisissesssssiesssssnissnsens | consinssennnes 09/05/2019. VARIOUS .15,636.000 XXX L
086516 10 1 | BEST BUY INC...ooiiiiiicieiieicseies it sisssenes. | esisessesinnens 09/19/2019........ VARIOUS.......ooiiiitie ittt | eebenssessessess s ssees 3,014.000 XXX L
09062X 10 3 |BIOGEN IDEC INC 06/27/2019........ SANFORD BERNST. ......1,166.000 XXX |
094235 10 8 |BLOOMIN BRANDS INC 08/10/2019. VARIOUS ......5,185.000 XXX L
097023 10 5 |BOEING CO [ 109/05/2019........ | VARIOUS......ooouiiiiicitieie ittt sssssiensesssssnes | soerissssssesssiessesssssassenes 4,181.000 XXX |
09857L 10 8 |BOOKING HOLDINGS INC 09/05/2019. VARIOUS.......oooiiiiieiie e snsssirenes | oessesisesiesinnenes 611.000 XXX L
099724 10 6 |BORGWARNERINC.........cocovvrrrinee. 06/27/2019........ SANFORD BERNST.......cceomiiiiiiririssieierisieeesie e esssssens | sosssssssssessssiessessessensenes 3,556.000 XXX L
101121 10 1 |BOSTON PROPERTIES. 08/20/2019........ BANC OF AMERICA.......ottieiiieiniisissisis s ssssssiesssssssesessssssssesssssssssssnes | onssesssssassnenes 609.000 XXX |
101137 10 7 |BOSTON SCIENTIFIC CORP. 06/27/2019........ SANFORD BERNST. .....2,514.000 XXX L
110122 10 8 |BRISTOL MYERS SQUIBB CO 06/27/2019........ SANFORD BERNST .10,095.000 XXX |
11135F 10 1 |BROADCOM LTD 09/19/2019........ VARIOUS.......oooiiiiieiires e 00000:3,358.000 [ oo 968,332 XXX L
117043 10 9 | BRUNSWICK CORP.......ccoiiiiiciiiintieiissieissie et sssssssisensesssnss | esiessssinsens 09/18/2019........ VARIOUS......oouiiiiieiiecs e 18,379.000 | oo 847,816 XXX L
124857 20 2 |CBS CORP NEW 06/27/2019........ SANFORD BERNST.......otiiirirriiieiriiriesieseessssisssise s ssssssssesssesssens | cossiesssesssnnenns 283.000 13,819 XXX L
12504L 10 9 |CBRE GROUP INC 06/27/2019........ SANFORD BERNST. ... 7,604.000 386,587 XXX |
125269 10 0 |CF INDS HLDGS INC 06/27/2019........ SANFORD BERNST 10,108.000 | ..o 476,592 XXX |
12541W 20 9 | C H ROBINSON WLDWIDE..........ccoiieieiiimieiineierinsieesenisersesssiesiesisseessssssesensensssns | conseeesessnnes 06/27/2019........ SANFORD BERNST ......4,162.000 350,357 XXX L
125523 10 0 |CIGNACORRP........ 06/27/2019........ SANFORD BERNST.......ceoriiiiiiriieicierisiseesie s snssssesssssens | soesssssssesssssessesssessessenes 1,817.000 286,904 XXX |
126408 10 3 | COX CORP......iiriiiie ittt esieniine | ariessiaesinens 07/18/2019........ VARIOUS.......ooviiviririieiissieeiesisissssie s .10,389.000 | ..o 766,794 XXX L
126650 10 0 [CVS CORP.....coomiirieicitieee ettt ssseniens | eriereeninnene 09/19/2019........ VARIOUS.......ooiiiiitire st ......8,379.000 ..475,907 XXX L
127097 10 3 |CABOT OIL & GAS CORP 06/27/2019........ SANFORD BERNST .....cctriiiriiieiseicie et ssenssssens | sonsssssnssesssssessesssssassenes 8,893.000 ...201,604 XXX |
131193 10 4 |CALLAWAY GOLF CO 08/20/2019. VARIOUS.......oooiiiieiirce e .11,677.000 208,690 XXX L
134429 10 9 |CAMPBELL SOUP CO 07/18/2019........ [MORGAN STANLEY.......coosiriririiirniistirisisisissiersssssiesssssssesssesssssssessssssses | neesessssssssessssnsssssesssens 5,527.000 230,137 XXX |
14149Y 10 8 |CARDINAL HEALTH INC 08/20/2019........ VARIOUS........ooiiiiniiies s A1,329.000 [ o 514,593 XXX L
144285 10 3 | CARPENTER TECHNOLOGY 08/12/2019........ VARIOUS.......ooiiiiiitie ettt | sebenssessessenb e niesiees 1,920.000 XXX |
149123 10 1 |CATERPILLAR INC DEL 08/20/2019........ VARIOUS .....4,993.000 XXX |
150870 10 3 |CELANESE CORP ..o 06/27/2019........ SANFORD BERNST. ..r:2,757.000 292,656 XXX L
151020 10 4 |CELGENE CORP 06/27/2019. SANFORD BERNST.......ccooriiiiiiiireinsieierieieeesie e enssssens | sossessssssesssssessesssessessenes 2,644.000 ...244,200 XXX |
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15189T 10 7 | CENTERPOINT ENERGY. 06/27/2019........ SANFORD BERNST.......otiiiiiiiiiiiinissieiesi s ssssssssisssssnnes | sovssiiesisssssssssess s 7,895.000 225,165 XXX |
156700 10 6 |CENTURYLINKINC 06/27/2019........ SANFORD BERNST. .24,925.000 290,376 XXX |
16119P 10 8 | CHARTER COMMUNICATIO.........cvvmiirirrineirerirerssiseierissieninniees 07/18/2019........ VARIOUS ...ttt sttt nsensenses | ebssssssssssssesssssssessessesnsnes 2,553.000 ...1,007,735 XXX |
166764 10 0 | CHEVRONTEXACO CORP.........cotviriiirierirrinsiiesiessiesisessssessssessssessenssessssssennns | aveessisnesinens 09/19/2019........ VARIOUS .17,545.000 ...2,134,373 XXX |
169656 10 5 |CHIPOTLE MEXICAN GRILL 07/18/2019........ VARIOUS.......ooiiiiiirieie sttt snisnirenes. | oevseseressesinnenes 374.000 271,087 XXX L
17275R 10 2 |CISCO SYSTEMS INC 09/05/2019........ VARIOUS .32,479.000 | oo 1,685,804 XXX |
172908 10 5 |CINTAS CORP........... 09/19/2019........ IMPACT SECURITL. ..o ......1,140.000 286,485 XXX L
172967 42 4 | CITIGROUP INC 09/19/2019........ VARIOUS......cooiiiicitis ittt | oebenesesies s bees 9,479.000 XXX |
174610 10 5 |CITIZENS FINANCIAL 08/20/2019........ VARIOUS ......1,347.000 XXX |
177376 10 0 |CITRIX SYSTEMS INC 07/18/2019........ VARIOUS .....4,492.000 XXX |
189054 10 9 | CLOROX CO DEL 09/19/2019........ VARIOUS «r4,221.000 XXX |
191216 10 0 |COCA COLA CO 09/05/2019. VARIOUS .16,201.000 XXX |
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTION........... 09/05/2019........ [COWEN......oiiiiiiiiiiciiciicisisi s | soiesiiesss e 6,600.000 XXX |
194162 10 3 | COLGATE PALMOLIVE CO. 09/19/2019........ VARIOUS ......5,023.000 XXX |
20030N 10 1 [COMCAST CORP CL ..ottt sssssienesnins | anesesessnsines 09/05/2019........ VARIOUS 22,012,000 | ..o 977,787 XXX L
200340 10 7 |COMERICA INC 06/27/2019........ VARIOUS ......9,533.000 680,275 XXX |
204166 10 2 | COMMVAULT SYSTEMS......oviiiieiinrieeiniitiesiersisesiesississesesssessssssssesesssssesessessssses | ceveesnssnnens 07/22/2019. VARIOUS ......1,853.000 XXX L
20825C 10 4 | CONOCOPHILLIPS 07/18/2019........ | VARIOUS .19,428.000 XXX |
216648 40 2 |COOPER COS INC 06/27/2019. SANFORD BERNST. ......1,396.000 XXX |
21676P 10 3 | COOPER-STANDARD HLDS 09/04/2019........ VARIOUS.......ooitiiiitiie ittt | eebensseseessens e 4,664.000 XXX |
220521 10 4 |CORTEVAINC. 09/19/2019........ VARIOUS 211,254.000 XXX |
222070 20 3 |COTYINC.......... 08/20/2019. BANC OF AMERICA. ......2,064.000 XXX L
222795 50 2 |COUSINS PPTYSINC... 1109/23/2019........ | VARIOUS.....ooioiiiicieieeiesie st nsessssnes | soesisssssesssssessesssssassnenes 7,241.000 XXX |
231021 10 6 |CUMMINS INC 06/27/2019. SANFORD BERNST. ......2,914.000 XXX |
23355L 10 6 |DXC TECHNOLOGY CO 06/27/2019........ SANFORD BERNST.......cceoriiiiiiiieieieierieicees s snsssesssssens | sossssssssesssssessessessensenes 2,617.000 | ..oooverrierrniereecei 140,821 XXX |
235825 20 5 |DANAHOLDINGS CORP.. 09/18/2019........ VARIOUS......ootiiiiieiieiss e ensssnes .15,870.000 225,835 XXX |
237194 10 5 |DARDEN TESTAURANTS INC 06/27/2019........ SANFORD BERNST. ......3,062.000 ...372,186 XXX L
247361 70 2 | DELTA AIRLINES.......ooiiiiiiieissieeieissisiesssss st sssssss s ensesssssansns | svssssessnnses 06/27/2019........ SANFORD BERNST ......5,446.000 ...309,496 XXX |
25179M 10 3 |DEVON ENERGY CORP NEW. s 06/27/2019........ SANFORD BERNST......ccoutiiiiiirerinitieriseinisie e ssnssessenes | coesseesssssnenenas 395.000 11,182 XXX L
254687 10 6 |DISNEY WALT CO 06/27/2019........ SANFORD BERNST.......cceomiiiriiiiieieierieisesss s senssssens | sossssssnssesssssessessessensenes 2,833.000 XXX |
254709 10 8 | DISCOVER FINANCIAL SERVICES........ 06/27/2019........ SANFORD BERNST. ......3,501.000 XXX L
25470F 30 2 |DISCOVERY COMINICATIONS........... 06/27/2019........ SANFORD BERNST. 13,227.000 | oo 363,213 XXX L
256746 10 8 |DOLLAR TREEINC............. 06/27/2019........ SANFORD BERNST ...ttt ssnssssenss | cessssssssssnenes 979.000 105,879 XXX L
260003 10 8 | DOVER CORP.......ooiieeieieiieieietisiesi et sssessssnnsis | evssesssnsnnene 06/27/2019........ SANFORD BERNST ceeeB183.000 [ o 412,235 XXX L
260557 10 3 |[DOWINC 07/18/2019........ MORGAN STANLEY ..ottt essssssseessssssssessenes | soessssssssesssssessessssssessenes 9,291.000 XXX L
269246 40 1 |E*TRADE FINANCIAL CORP........cccovviriiirirrintiitiisssiesiesissessssessssessessssssssssensnes | aveessisesinnns 06/27/2019........ SANFORD BERNST. ......7,110.000 XXX L
27616P 10 3 |EASTERLY GOVERNMEN 07/18/2019........ VARIOUS.......ooiiiiitire st .31,285.000 XXX L
278642 10 3 |EBAYINC 06/27/2019........ SANFORD BERNST .10,008.000 XXX |
281020 10 7 [ EDISON INTL ..ottt sssnines | evssessnesnene 06/27/2019. SANFORD BERNST. e 1,565,000 | oo 101,928 XXX L
28176E 10 8 |EDWARDS LIFESCIENCES COP. 07/18/2019........ | VARIOUS ettt | s 1,519.000 282,292 XXX |
291011 10 4 |EMERSON ELEC CO 06/27/2019........ SANFORD BERNST. ......3,989.000 263,713 XXX |
29364G 10 3 |ENTERGY CORP NEW. 06/27/2019........ SANFORD BERNST.......cceomiiiiiirierrieierissieeie st essssssssensssinens | soeisssnssessssiessessessensenes T,424.000 | oo 754,798 XXX |
294440 70 0 |EQUINIXINC 08/20/2019........ BANC OF AMERICA........ooiiiriieiinrisissisisisssiessssssiessssssesessssssssesssessssssssnes | oesssssssessnenes 206.000 113,459 XXX |
30034W 10 6 |EVERGY INC.....coouieiiiieiriceeeiee et ssssseniens | ansessessnsins 08/20/2019........ BANC OF AMERICA........coiviiinenercissirere s .12,418.000 806,390 XXX L
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30212P 30 3 [EXPEDIA GROUP INC.......cooviiiiieiniieiiiieiissiessesisiesissssssssss s esssssssssesssssessss | essessssnsens 09/19/2019........ VARIOUS......cooiiiicii it | eebenssessesssss et been 2,750.000 358,279 XXX L
302130 10 9 |EXPEDITORS INTL WASH INC.......oviiiiiiieiiiieeinisiesieresissiesssissesessssssssssesanns | cevsesennsennne 06/27/2019........ SANFORD BERNST. ......1,331.000 XXX L
30231G 10 2 |EXXON MOBIL CORPORATION.......coiurriiiririiireirniersssseiesi s sisensssessseseenes 09/05/2019........ VARIOUS .34,427.000 XXX |
30303M 10 2 |FACEBOOKINC 09/05/2019........ VARIOUS .12,455.000 XXX |
315616 10 2 |F5 NETWORK INC. COM 06/27/2019........ SANFORD BERNST......couuiiiiiireriritierieisssierissisee s ssnsessenes | soessessssnsenenas 822.000 117,595 XXX L
316773 10 0 |FIFTH THIRD BANCORP........cccovvvririerieinnisieirsienns 06/27/2019........ SANFORD BERNST .22,827.000 623,177 XXX |
337932 10 7 |FIRSTENERGY CORP 06/27/2019........ SANFORD BERNST .12,688.000 539,494 XXX |
339041 10 5 |FLEETCOR TECHNOLOG.........coiiiiiriiiiceiiisieissseissi et 08/20/2019........ VARIOUS......cooiiiiiti ettt | eebenesessebses b ssees 1,376.000 | oo 394,833 XXX L
344849 10 4 |FOOTLCOKERINC....... 06/27/2019........ SANFORD BERNST ..ottt sssseessenes | coesssrnsssnenenas 983.000 40,431 XXX L
345370 86 0 |FORD MTR CO DEL......ovuiiiiiiriiiniirceineicerseie e sissesesssssssssessensssssseesssssnnens. | sossisessessees 09/19/2019........ IMPACT SECURITL. ..o .10,546.000 98,373 XXX L
34950E 10 9 |FORTINETINC 06/27/2019........ SANFORD BERNST c0er2,845.000 | i 218,382 XXX |
34959J 10 8 |FORTIVE CORP ettt senssssniens. | eveensnnienens 08/20/2019. BANC OF AMERICA. ......3,775.000 264,409 XXX L
35137L 10 5 |FOX CORP CLASS A 09/06/2019........ | VARIOUS 407,600.000 14,561,712 XXX |
35137L 20 4 |FOX CORPORATION 06/27/2019........ SANFORD BERNST. ......2,260.000 80,818 XXX |
354613 10 1 |FRANKLIN RES INC 09/19/2019........ VARIOUS.......oociiiiieitiee it v 7,171,000 XXX L
366651 10 7 | GARTNER GROUP INC. - CL A 06/27/2019........ SANFORD BERNST.......oviiirirriiieiiiiiesieseeesssissssiessesssessssssssssesssesssens | cossiesssesssnsesns 225.000 XXX L
369604 10 3 |GENERAL ELEC CO. 06/27/2019. SANFORD BERNST .39,687.000 XXX |
370334 10 4 |GENERAL MILLSINC.... 09/19/2019........ [ IMPACT SECURITL....ouiiriiiiiiiirieieiissieeiesissississsesssie s essssssesessssssssnns. | nessessesssssessssssssssssessssens 3,793.000 XXX |
37045V 10 0 [ GENERAL MOTORS.......coiiiiiiiiiiiinisiisisssieiisisiess s snsssssessanssas | ossniannsnins 09/19/2019. VARIOUS ......9,596.000 XXX L
................................ XXX
375558 10 3 | GILEAD SCIENCES 06/27/2019........ SANFORD BERNST. ......6,851.000 XXX |
37959E 10 2 [ GLOBE LIFE INC......ooiiiiiieiieirceecriee st sssssensesinsens. | esssessessnnene 06/27/2019. SANFORD BERNST. ......3,085.000 XXX L
38141G 10 4 | GOLDMAN SACHS GROUP INC 09/05/2019........ [COWEN......oiiiiiiiiiiciiiieiisissist st | beoesiiesas s 2,500.000 XXX |
384802 10 4 |GRAINGER W WINC.......coiiiirineeieieniseeseerenieinas 07/18/2019. VARIOUS ......1,716.000 XXX L
40412C 10 1 |HCAHOLDINGSINC.............. 06/27/2019........ SANFORD BERNST.......cceomiiiiiiririssieierisieeesie e esssssens | sosssssssssessssiessessessensenes 3,720.000 | ..o 498,889 XXX L
40434L 10 5 |HEWLETT PACKARD.......ccviiiiiiiieiissieiesssissssss s essssssssssssssssssssesssssane | sossessnssnnens 06/27/2019........ SANFORD BERNST .11,219.000 232,794 XXX |
405217 10 0 |HAIN CELESTIAL GROUP 08/28/2019........ VARIOUS......oooiiirieitirees e seenees 47,076.000 XXX L
416515 10 4 |HARTFORD FINANCIAL SVCS GRP.........ccovriiiiireierinsierssissise s isssssssssssiessnes 06/27/2019........ SANFORD BERNST weerr1,710.000 XXX |
418056 10 7 |HASBROINC e 09/19/2019........ IMPACT SECURITI ......1,096.000 XXX L
423452 10 1 |HELMERICH & PAYNE et ssseniens | eviersnninnins 09/19/2019........ VARIOUS.......ooieiiiie ittt | eebenesessenien b sees 1,667.000 XXX L
427866 10 8 | THE HERSHEY COMPANY. 09/19/2019........ VARIOUS ......1,688.000 235,104 XXX |
42824C 10 9 [HEWLETT PACKARD .o 09/19/2019........ IMPACT SECURITI ......4,080.000 60,616 XXX L
43300A 20 3 |HILTON WRLDWDE HLDGS 09/19/2019........ VARIOUS......cooiiiiciiie it | oebnesessenssss e ssen 2,719.000 XXX |
436106 10 8 |HOLLYFRONTIER CORP 06/27/2019........ SANFORD BERNST .....1,741.000 XXX |
436440 10 1 |HOLOGIC INC......cccovrvrrriririrnne 06/27/2019........ SANFORD BERNST.......cceoriiiiiiiiriseieierisisesesie e esssssens | sossssssssesssssessessessessenes 3,385.000 XXX |
437076 10 2 |HOME DEPOT INC 09/05/2019........ VARIOUS.......ooviiviririieiissieeiesisissssie s ......7,488.000 XXX L
438516 10 6 |HONEYWELL INTL INC 09/19/2019........ VARIOUS.......ooiiiiitire st ......8,053.000 XXX L
44107P 10 4 |HOST HOTELS & RESRTS 06/27/2019........ SANFORD BERNST .39,101.000 704,600 XXX |
443320 10 6 |HUB GROUPINC................... 09/23/2019. VARIOUS ......6,267.000 262,392 XXX L
446413 10 6 |HUNTINGTON INGALLS INDS |.... [ 109/19/2019. ... | VARIOUS.....ooiiiiciieeies sttt nssssssnes | soesisssssessssiessesssssasienes 1,304.000 ...290,869 XXX |
45168D 10 4 |IDEXX LABS CORP. .1 09/19/2019........ VARIOUS........ooiiiiiiiiiis st | oessesiesinsinnenes 285.000 79,634 XXX L
452308 10 9 |ILLINOIS TOOL WKS INC 06/27/2019........ SANFORD BERNST. 114.000 16,996 XXX |
452327 10 9 |ILLUMINA INC. 07/18/2019........ VARIOUS......cooiiiiiiite et 198.000 69,466 XXX |
458140 10 0 |[INTEL CORP 09/19/2019........ VARIOUS.......oooiiiiieiscireis e seenees .24,795.000 1,199,775 XXX L
459200 10 1 |INTERNATIONAL BUSINESS MACHS 06/27/2019. SANFORD BERNST.......cceoriiiiriiririesieierieieees i snssssesssssens | sossessssssesssssessessssssessenes 6,126.000 ...848,635 XXX |




¥1'¥030

Statement for September 30, 2019 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

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

SCHEDULE D - PART 3

2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
460146 10 3 | INTERNATIONAL PAPER CO.....cooovvvvrrmririiirirerieireienns 06/27/2019........ SANFORD BERNST .....ctriiiirirrierniieiesieeses e ssesssssssssssenssssens | sinssssssssesssssessessssssesssenes 3,620.000 | ..o 155,407 XXX |
460690 10 0 |INTERPUBLIC GROUP COS INC......c.oouiuiirineiirniiniieiiesissisessssesessssessssssseesssssne | cevsesnssenene 08/20/2019........ BANC OF AMERICA........cooiiiiireicisereee e 000002,997.000 [ oo 61,242 XXX L
461202 10 3 |INTUIT,INC....cocovirvrriire. 06/27/2019........ SANFORD BERNST.......cceomiiiiiiiiieineieriicees i snssesensssiens | sossesssnssesssssessessessessenes 4,826.000 | .ooooveeeceerieienieieniee 1,245,108 XXX L
46120E 60 2 |INTUITIVE SURGICAL INC.. 08/20/2019........ BANC OF AMERICA.......cvorvirririiitieriesistisssisssiesiensssssssssssssiesssenssssssssses | consiesssenesnsenns 235.000 116,549 XXX L
46625H 10 0 |JP MORGAN CHASE & CO.....cooririeriiiiireriereeieeiesesissiesiesssesesssensssssesessesisseensnns. | sonseeesessnees 09/05/2019........ VARIOUS 16,128.000 | oo 1,787,673 XXX L
469814 10 7 | JACOBS ENGR GROUP. 08/20/2019........ BANC OF AMERICA. .....3,067.000 256,696 XXX |
47233W 10 9 | JEFFERIES FINANCIAL........cooiviiiiiieieieineieieisessisssssesie s ssssssessessessssnens | sessessesinsins 07/18/2019........ MORGAN STANLEY........cooviiirninireririrs 00000:2,598.000 [ oo 54,839 XXX L
478160 10 4 | JOHNSON & JOHNSON.......coiviriiirriiririiieiesiseeenisiseeniniees 09/19/2019........ VARIOUS......cooiiiiiitieecs e 22,133.000 | oo 3,040,160 XXX L
48203R 10 4 |JUNIPER NETWORKS COM 06/27/2019........ SANFORD BERNST ......1,206.000 32,393 XXX |
485170 30 2 [ KANSAS CITY SOUTHERN.......cooiiiiiiieiirireieinrieessiensesie e sssensens | essesseninnene 06/27/2019........ SANFORD BERNST......couuiiiiiieriritierieisesierssissee s ssssessenes | soessessssnsenenes 803.000 96,986 XXX L
487836 10 8 |KELLOGG CO 07/18/2019........ VARIOUS......coiiiiieiieesis s essssnes ......5,748.000 XXX |
488401 10 0 |KEMPER CORPORATION 09/06/2019. VARIOUS ......5,880.000 XXX |
489170 10 0 |KENNAMETAL INC.... 09/17/2019.....c.. [VARIOUS.....ccooiiriiiiiciti sttt ensssines | rtisessssissesssssessse s 6,466.000 XXX |
49338L 10 3 |KEYSIGHT TECHNOLOGIES INC 08/20/2019........ VARIOUS ......2,044.000 XXX |
494368 10 3 |KIMBERLY CLARK CORP 09/19/2019........ VARIOUS.......oociiiiieitiee it ......4,987.000 XXX L
49446R 10 9 |KIMCO REALTY CORP......couiirieiricririntiietissiessesissesssssssssessessssssssssssssssessnes | avesssisessnnns 06/27/2019........ SANFORD BERNST. ......9,287.000 XXX L
49456B 10 1 | KINDER MORGAN INC.......ovuiiiiiiiiiiiciisnieie st ssssssessesssesessnns | aesessessnsine 06/27/2019. SANFORD BERNST .14,716.000 XXX L
499049 10 4 |KNIGHT-SWIFT TRANSPORATION 09/23/12019........ [ JP MORGAN.......couuiririittirieieieiseisesiesieis st bsss st nssssssensenes | etisessesisssessssssssesesssens 3,246.000 XXX |
500255 10 4 |KOHLS CORP... 06/27/2019. SANFORD BERNST.....couuiiiiieiiiicniessinieissi s ssssssenes | cessssnsssssenes 323.000 XXX L
500754 10 6 |KRAFTHEINZ COITHE oot ssssniens. | evieseeninnens 06/27/2019........ SANFORD BERNST.......ccomiiiiriiiieieiseie it snsessesssnenens | sosssssssssessssiessessessensenes 1,302.000 XXX L
501044 10 1 |KROGER CO 06/27/2019........ SANFORD BERNST. ......6,301.000 XXX |
501242 10 1 | KULICKE & SOFFA INDS.......cooiiiieiiieiinieresissiesisiessesssensessssesessessssssesssesessssniens. | oeveessnssnnens 08/14/2019. VARIOUS .15,134.000 XXX L
512807 10 8 |LAM RESEARCH CORP. 09/19/2019....... [VARIOUS.....ccooririiiiiiciistiieissiesissis s ensssines | ntisessesssssessssssssessesssenes 1,732.000 XXX |
513272 10 4 |LAMB WESTON HLDGS.........oooiiiiiiiiieinrieeisiicssisresssniesissssseesssssssessesssssssssenes | oevsesennsenens 08/20/2019. VARIOUS.......oooiiiiieiie e snsssirenes | oessesisesiesinnenes 628.000 XXX L
518439 10 4 |ESTEE LAUDER CO, 08/20/2019........ VARIOUS ...ttt sttt ensesses | ebssssssesssssesssssssessessesnsnes 2,512.000 XXX |
521865 20 4 |LEAR CORP 08/30/2019........ VARIOUS +2,091.000 | .. XXX |
532457 10 8 |LILLY (ELI) & CO. 07/18/2019........ VARIOUS......oooiiirieitirees e seenees ceeeB, 272,000 | oo 471,995 XXX L
539830 10 9 |LOCKHEED MARTIN CORP 06/27/2019........ SANFORD BERNST ..2,386.000 856,813 XXX |
540424 10 8 |LOEWS CORP 06/27/2019........ SANFORD BERNST ceeei$,299.000 | o 231,200 XXX L
548661 10 7 |LOWES COS INC 08/20/2019........ VARIOUS......ooiiiiti ettt | eebenesessenaen bbb 3,946.000 389,639 XXX L
55261F 10 4 [M&T BK CORP......ooouiiiieiieiririie sttt enssenssnes | coesisensseess 06/27/2019........ SANFORD BERNST. cee1,057.000 | o 178,348 XXX L
55303A 10 5 | MGM GROWTH PROPERTIE 08/30/2019........ VARIOUS ......2,850.000 .87,333 XXX |
55345K 10 3 [MRC GLLOBAL ot sssnsssnies | coesiiesiinees 09/19/2019........ VARIOUS......cooiiiciie it | sebenesessenssss e 4,021.000 .54,096 XXX L
55354G 10 0 [MSCIINC ...ttt sssensens | conssssesessnnes 08/20/2019........ BANC OF AMERICA........ooiiiriereiieieniereessie s sesesssessssesssensssssenes | soessersssssenenes 462.000 107,002 XXX L
57060D 10 8 | MARKETAXESS HLDGS........cooiviiiireriiiieisierissiesissi et ensnen 09/19/2019........ IMPACT SECURITI 307.000 105,866 XXX |
573284 10 6 | MARTIN MARIETTA MATERIALS 09/19/2019........ VARIOUS 811.000 211,790 XXX |
574599 10 6 [MASCO CORP........couiiriciiiicie ettt | eriereeninnene 06/27/2019........ SANFORD BERNST e 1148000 | oo 44,783 XXX L
575385 10 9 |MASONITE CORP 09/19/2019........ VARIOUS......couiiiiieitie e snnes .16,341.000 850,700 XXX L
57636Q 10 4 |MASTERCARDINC.......ccccovvvurnnee 09/05/2019. VARIOUS ......5,973.000 XXX L
57776J 10 0 | MAXLINEAR INC 08/12/2019........ [VARIOUS.....cooiiriiiiiicistieissiesisis s ensssnes | ntisessesssssessssssssessessssns 5,549.000 XXX |
580135 10 1 |MCDONALD'S CORP 09/19/2019........ VARIOUS ......1,909.000 ..418,434 XXX |
58155Q 10 3 |[MCKESSON CORP..........ccoviiiiriiieiiirieieiinsiesssisesesi s sesesssssesssanine | consiessessnees 09/19/2019........ VARIOUS.......ooieiiieiiie sttt | oevsnsiresiesinnenes 745.000 102,660 XXX L
58933Y 10 5 |[MERCK& COINC.............. 09/05/2019........ VARIOUS .20,005.000 | ..oocveriiceeeeenes 1,687,284 XXX |
59156R 10 8 [METLIFE INC......oiiiiiiciieiiieisei sttt enseninne | aniessessnnine 08/20/2019........ VARIOUS.......oooiiiiieiscireis e seenees 00000:8,325.000 | e 403,102 XXX L
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592688 10 5 |METTLER TOLEDO INTL 08/20/2019........ BANC OF AMERICA.........ooiiiiticiricissisisisssiesessssiesss s sisessssssssesssensssssssnes | snssssssssssnenes 265.000 176,490 XXX L
594918 10 4 [ MICROSOFT ...ttt | evsesannsenene 09/19/2019........ VARIOUS........ooiiiiieiie e 48,101.000 | oo 6,577,865 XXX L
595017 10 4 |MICROCHIP TECHNOLOGY INC.. .1 09/19/2019........ VARIOUS ...ttt sttt nsensenses | ebssssssssssssesssssssessessesnsnes 2,456.000 220,315 XXX |
595112 10 3 |MICRON TECHNOLOGY INC .| 09/119/2019........ VARIOUS......ovviiiritiiiietisesiesie st esssssssssesnnes. | sossssnssiessnenes 855.000 40,348 XXX L
60855R 10 0 |MOLINA HEALTHCARE INC 09/17/2019........ VARIOUS e 11301000 | o 130,508 XXX L
609207 10 5 |MONDELEX INTLINC NPV A ..ot sesssssssssensnns | sosssssnssonens 08/20/2019........ BANC OF AMERICA........ooiiiriieiiniisssisisisssiessssssiesssssseessssssssenssessssssssnes | soesssssssssssnenes 186.000 10,121 XXX |
61174X 10 9 | MONSTER BEVERAGE CRP RN 06/27/2019........ SANFORD BERNST ......4,199.000 266,972 XXX |
615369 10 5 |MOODYS CORP 08/20/2019........ VARIOUS ...ttt sttt ntensenies | ebssssssesssssessssssessessesnsnes 1,208.000 255,071 XXX |
617446 44 8 |MORGAN STANLEY DEAN WITTER&CO.......coviuieiiriirirernrisriesisissiesiesisssneenes 09/05/2019........ COWEN .....7,700.000 328,149 XXX L
629377 50 8 |NRGENERGY INC 09/19/2019........ VARIOUS.......oooiiiiieistireei e seenees 00000:D,987.000 [ oo 207,501 XXX L
631103 10 8 |NASDAQ STOCK MARKET INC e 06/27/2019........ SANFORD BERNST ...ttt ssesessssssssessssssssesssssssssssenss | oessesssssessenes 538.000 51,745 XXX |
637071 10 1 |NATIONAL-OILWELL INC 06/27/2019. SANFORD BERNST ......3,012.000 64,577 XXX |
64110D 10 4 |NETAPPINC........... 06/27/2019........ | SANFORD BERNST ......cotiuiiriiniiieiiieieeissie it ssssisessenssnns | ntisessssisssesssssesssessessnsenes 1,434.000 | ... .87,488 XXX |
64110L 10 6 [ NETFLIX INC...oooiiiiiiiiceiiiiesie sttt enssesessssssssensnes. | avesssisnesinens 08/20/2019........ VARIOUS......ovviieirrirtiitiietiesiesie st sses s esssssssssesnnes. | soesssnssiessnenes 825.000 302,552 XXX L
651229 10 6 |NEWELL RUBBERMAID INC 08/20/2019........ BANC OF AMERICA... 000ee:8,888.000 [ ..o 110,988 XXX L
651639 10 6 | NEWMONT GOLD CORP... 08/20/2019........ BANC OF AMERICA.......ovorrirriiieiineriesieisssisssiesiesssssssssssssiessenssssssssies | cossiesssesesnsenns 353.000 13,538 XXX L
654106 10 3 |NIKEINC-CLB et senines | ensersnnsenene 08/20/2019........ VARIOUS 000e0:8,523.000 | oo 709,488 XXX L
655844 10 8 |NORFOLK SOUTHERN CORP, 08/20/2019........ [BANC OF AMERICA........ccoviriiriiiiitiniieieisstiesiesississssssssssssessssssiessssssssesses | ntesessesssssesssssssssssessssenes 1,336.000 230,708 XXX |
666807 10 2 |NORTHROP GRUMMAN CORP 09/05/2019. COWEN e 1,100.000 | o 405,038 XXX L
670346 10 5 |NUCOR CORP 06/27/2019........ SANFORD BERNST.......ccoomiiiitiiiieiiintie st ensssessssinens | stsssssssssessssiessessessensnenes 3,967.000 | ..ooovvrrirreriierenee e 216,519 XXX |
67066G 10 4 |NVIDIA CORP 08/20/2019........ VARIOUS......ovviiiritiitiieitse it esesssssssessnes. | coessenssiessenes 839.000 138,944 XXX L
67103H 10 7 |O'REILLY AUTOMOTIVE 07/18/2019. VARIOUS.......ooiiiiieirircie sttt snisnerenes | oevsesesesieninnenes 748.000 275,423 XXX L
674599 10 5 |OCCIDENTAL PETE CORP DEL 08/09/2019........ | VARIOUS .49,780.000 ...1,180,967 XXX |
681919 10 6 |OMNICOM GROUP INC 09/19/2019. VARIOUS ......8,542.000 691,861 XXX |
682680 10 3 |ONEOKINC......cocrvrirnnes 09/19/2019........ VARIOUS.......ooiiiiiiti it | eebenesesses bbb 2,237.000 XXX L
68389X 10 5 [ORACLE SYSTEMS.......oiimiiiiniiiieiseieie et essssssssssse s esssssssssesssssssss | rossesssssnnens 09/05/2019........ VARIOUS .83,628.000 4,618,536 XXX |
693506 10 7 |PPGINDSINC........... 09/19/2019........ VARIOUS......oooiiirieitirees e seenees ......4,605.000 550,140 XXX L
695156 10 9 | PACKAGING CORP AMER.........cooiiiriiieisiiseierisisesssssissssssssssssssesssssssssessssssssssssns | sosssssnssenens 06/27/2019........ SANFORD BERNST o0 2,449.000 230,133 XXX |
698813 10 2 |PAPA JOHNS INTL INC 08/26/2019........ VARIOUS.......oooiiiiieiires e .18,581.000 833,068 XXX L
701094 10 4 | PARKER HANNIFIN CORP 06/27/2019........ SANFORD BERNST......coouiiiiiireriiieiesiisisiesissise e ssnsssssenes | coessnsssssssenenas 631.000 106,298 XXX L
70450Y 10 3 |PAYPALINC 06/27/2019........ SANFORD BERNST. ......8,273.000 XXX |
712704 10 5 |PEOPLES UNITED FINANCIAL INC 08/20/2019........ BANC OF AMERICA. .21,906.000 XXX L
713448 10 8 |PEPSICO INC MTN 09/05/2019........ VARIOUS . .14,477.000 XXX |
717081 10 3 |PFIZERINC.. 09/05/2019........ VARIOUS.......ooiiieisiree e sseenenes 37,184.000 | oo 1,544,838 XXX L
718172 10 9 | PHILIP MORRIS INT'L. ..ottt nesssssen | eveessnssnsens 09/19/2019........ VARIOUS......oooiiiiciti it | eebenesesseniss bbb nees 7,972.000 | .o 604,456 XXX L
723484 10 1 | PINNACLE WEST CAP 07/18/2019........ MORGAN STANLEY......coomrimmiimiiiirienieresneisssissiessesessssesssssessensesssssssnsses | cossiesssesesnnenns 880.000 83,288 XXX L
741447 10 8 | T ROWE PRICE GRP. 06/27/2019........ SANFORD BERNST ...:3,281.000 356,153 XXX |
74251V 10 2 | PRINCIPAL FINANCIAL GROUP 06/27/2019........ SANFORD BERNST .....cctriiiiririieiseiesiisesesie s esessssssssssesssssens | sonssssssssesssssessesssssassnenes 3,137.000 XXX |
742718 10 9 |PROCTER & GAMBLE CO 09/05/2019........ VARIOUS.......oooiiiieiirce e .22,735.000 XXX L
743315 10 3 |PROGRESSIVE CORP........c..cooiiiiiiiririitieisisieieisssiesisiss s .1 06/27/2019........ | SANFORD BERNST.......cooitiiriiiiirriiieisie e sessssssessesssinns | soesssssssessssessessssssssnenes 5,897.000 XXX |
744573 10 6 |PUBLIC SVC ENTERPRISE GROUP.................... 08/20/2019. BANC OF AMERICA........cooiviiiiiincssessnsenes ......2,114.000 XXX L
745867 10 1 |PULTE HOMES INC 07/18/2019........ VARIOUS.......ooiiiiiistie et .21,730.000 XXX L
74736K 10 1 |QORVO INC 06/27/2019........ SANFORD BERNST ... 1,412,000 XXX |
747525 10 3 |QUALCOMM INC... 08/20/2019........ VARIOUS.......oooiiiiieiscireis e seenees ......4,955.000 XXX L
751212 10 1 |RALPH LAUREN CORP .| 06/27/2019. SANFORD BERNST......ooiiiiiiiiiiiniisisiesiseinsisiessssssssssssississssesssens | ensiens 84.000 XXX |
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754730 10 9 |RAYMOND JAMES FINANCIAL | 06/27/2019........ SANFORD BERNST .....ctriiiirirrierniieiesieeses e ssesssssssssssenssssens | sinssssssssesssssessessssssesssenes 3,217.000 265,435 XXX |
755111 50 7 |RAYTHEON CO...couiririiiieiieseie et sssnssenss. | avsesssesinninns 06/27/2019........ SANFORD BERNST. 00000:2,308.000 | oo 410,629 XXX L
756577 10 2 |REDHATINC 06/27/2019........ SANFORD BERNST.......cceoriiiiiriieiseie et enssssens | soesssssssessssiessesssessessenes 1,050.000 | .ooooverrenieeriieee 197,589 XXX |
75886F 10 7 |REGENERON PHARMCTCLS 06/27/2019........ SANFORD BERNST ...ttt esesessssssssssesssesssens | cosseesssesssnsesns 389.000 120,855 XXX L
7591EP 10 0 |REGIONS FINL CORP.........ocmiieriririiiiintierieiiseiesiessesssiessesssseessssssssessesssssssienenns | sonseessessnees 06/27/2019........ SANFORD BERNST .16,188.000 236,183 XXX L
760759 10 0 |REPUBLIC SERVICES INC 09/19/2019........ IMPACT SECURITL...coovvririeiiirinrisiesssiessesissesessssessnsenes ...2,654.000 229,392 XXX |
773903 10 9 |ROCKWELL AUTOMATION INC 06/27/2019........ SANFORD BERNST .r2,366.000 383,623 XXX |
776696 10 6 |ROPER INDUSTRIES INC 08/20/2019........ VARIOUS.......ooiiiiiciice ettt | oessesisesieninsens 756.000 280,933 XXX |
778296 10 3 |ROSS STORES INC 07/18/2019........ VARIOUS cereeiB,804.000 | i 473,720 XXX |
78409V 10 4 |S&P GLOBAL INC .1 09/19/2019........ VARIOUS......ooiiiicieieie et 811.000 208,140 XXX L
78486Q 10 1 |SVB FINANCIAL GROUP .| 06/27/2019........ SANFORD BERNST 302.000 66,833 XXX |
79466L 30 2 | SALESFORCE COM INC 06/27/2019. SANFORD BERNST ..ot sssssessenes | soessessssssenenas 649.000 97,804 XXX L
806407 10 2 |HENRY SCHEIN INC 08/20/2019........ [VARIOUS.......coooiiiiiiiiiniiicciesisssiesis s ssssssisses | soesiiessssssnsie s sssenes 3,205.000 XXX |
806857 10 8 | SCHLUMBERGER LTD 06/27/2019........ SANFORD BERNST. ......3,708.000 XXX |
808513 10 5 | THE CHARLES SCHWAB. 06/27/2019........ SANFORD BERNST. .....7,884.000 XXX |
81211K 10 0 [ SEALED AIR CORP......cootiiiiiiririreiieiissiiesiesissess s esssssssessensesssnes | soesisessseess 09/18/2019........ VARIOUS.......oviiviririeiissieeiesisiississsisesiesis s ......3,734.000 ...168,070 XXX L
81369Y 20 9 |SELECT SECTOR SPDR 09/05/2019. COWEN 220,000.000 | ..ooovrrreeereereeeeereeeenes 20,023,630 XXX |
828806 10 9 | SIMON PROPERTY GROUP. 08/15/2019........ | VARIOUS .48,669.000 XXX |
829226 10 9 | SINCLAIR BROADCAST GROUP CLA............ 07/25/2019. VARIOUS .11,680.000 XXX |
833034 10 1 |SNAP-ON INC .| 06/27/2019........ SANFORD BERNST.......coomiiiiriirieinriseee et sensssinees | stsissssnssessssiessessessensnenes 2,249.000 XXX |
842587 10 7 | SOUTHERN CO .| 06/27/2019........ SANFORD BERNST. ......2,159.000 XXX |
844741 10 8 | SOUTHWEST AIRLS CO....ccoouuriuiriiiiciieieieiistiessesieesesisesessssesesss s sesessssssssessenenns | oeveessessnnens 06/27/2019. SANFORD BERNST. ......2,588.000 XXX L
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS.......ovvviiierreiiierieieeisisissnienes 09/06/2019........ [ MORGAN STANLEY... .57,000.000 XXX |
855244 10 9 | STARBUCKS CORP 06/27/2019. SANFORD BERNST. ......9,318.000 XXX |
871503 10 8 | SYMANTEC CORP 09/19/2019........ VARIOUS.......ooiiiiti et | oebenesesses bbb 3,245.000 XXX L
87161C 50 1 | SYNOVUS FINL CORP......ovvrirrriririieierissiesssisisssssssesssssenes 07/18/2019........ CITIGROUP.......ccvvvrrrrrirrirnns ....2,700.000 XXX |
87165B 10 3 | SYNCHRONY FINL 09/19/2019........ IMPACT SECURITL. ..o ......1,513.000 XXX L
871829 10 7 |SYSCOCORP...... 06/27/2019........ SANFORD BERNST ......5,056.000 356,195 XXX |
872540 10 9 | TUX COMPANIES INC 08/12/2019........ VARIOUS.......oooiiiiieiires e 163,103.000 | ..oovvrvrerrieieirieeiens 8,801,895 XXX L
872590 10 4 |T-MOBILE US INC 09/19/2019........ IMPACT SECURITL. ..ottt sesessssssssenisensssnsine | cvsesisesessnssnes 921.000 74,402 XXX L
87305R 10 9 |TTM TECHNOLOGIES INC 09/23/2019........ VARIOUS .20,079.000 | ..ooovvviciieisceae 214,158 XXX |
87612E 10 6 | TARGET CORP........couiiiiiciceiiiciericee sttt esssniens | evssessensnnene 06/27/2019........ SANFORD BERNST......ccouutiiitieriritierieisesierississee s ssnssessenes | coessesssssnsenenas 798.000 68,532 XXX L
880779 10 3 |TEREX CORP 06/20/2019........ JP MORGAN......ovmiririieiisiessie s senisiees (191) XXX L
882508 10 4 |TEXASINSTRSINC............ 09/19/2019........ VARIOUS.......ooiiieisiree e sseenenes ceeee 1,012,000 | oo 813,136 XXX L
883203 10 1 |TEXTRON INC 06/27/2019........ SANFORD BERNST 487.000 25,266 XXX |
883556 10 2 | THERMO ELECTRON CORP 08/20/2019........ VARIOUS.......ovieiriiieiisiieei et 589.000 167,827 XXX L
88579y 10 1 |3M COMPANY .1 09/19/2019........ VARIOUS +.....3,290.000 XXX L
896945 20 1 |TRIPADVISOR INC .| 07/18/2019........ VARIOUS .14,511.000 XXX |
90184L 10 2 |TWITTERINC 08/20/2019. BANC OF AMERICA. ......1,750.000 XXX |
902494 10 3 | TYSON FOODS INC .1 09/19/2019........| VARIOUS, 767.000 XXX |
902973 30 4 |US BANCORP DEL 09/19/2019........ IMPACT SECURITI ......1,009.000 XXX |
90384S 30 3 |ULTA SALON COSMETCS & FRA. 08/12/2019........ VARIOUS .26,609.000 | ..oooveeeiriiriee 8,952,690 XXX |
907818 10 8 | UNION PAC CORP.....cotiuiiririniieieisssiesssis st esss s esssssssssensessans | sesssssnssnnens 09/19/2019........ VARIOUS ......2,017.000 336,946 XXX |
910047 10 9 |UNITED CONTL HLDGS INC......cooiiiimririirerineieriniisisssiseresieseessesisesesssssssssesensesies | oevsesssssnnens 09/19/2019........ IMPACT SECURITL....couviiiiiiiinieerieeitienierseissisensessssiessssssesessssssssenssensssnnene | cvsesssesessssnes 899.000 80,876 XXX L
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911312 10 6 |UNITED PARCEL SERVICE 06/27/2019........ SANFORD BERNST .....ctriiiiriirierneieiesiisesesse s esessssssssssenssssens | sonssssssssesssssessesssssesssenes 4,684.000 | ..o 476,410 XXX |

913017 10 9 |UNITED TECHNOLOGIES CORP.......cciviriiriiniintieiineisiiseisesssessiesisssssesessesssssnens | cevsesenssenine 09/05/2019........ COWEN. ... 0000 3,400.000 | o 452,564 XXX L

91324P 10 2 |UNITEDHEALTH GROUP INC 07/18/2019........ VARIOUS......cooiiiiciti it | oebenesess s 4,208.000 ....1,037,262 XXX L

913903 10 0 |UNIVERSAL HLTH SVCS INC 06/27/2019........ SANFORD BERNST. ......1,213.000 | .. 155,458 XXX |

91529Y 10 6 | UNUMPROVIDENT CORP .1 07/18/2019........ VARIOUS.......oociiiieiireeis e A3,143.000 [ o 431,235 XXX L

91913y 10 0 |VALERO ENERGY CORP .| 06/27/2019........ SANFORD BERNST ...ttt sseessssssssesssissssessssssssssssenss | oesssssssassenes 724.000 60,773 XXX |

92343E 10 2 |VERISIGN INC. 08/20/2019........ VARIOUS........ooiiiiiiice et ssnssserenes | oessesisesieninnenes 658.000 136,478 XXX L

92343V 10 4 | VERIZON COMMUNICATIONS 09/05/2019........ VARIOUS 24710000 | oo 1,422,278 XXX |

92532F 10 0 | VERTEX PHARMACEUTICALS INC .....oiiiiiiieiieresieeeniessiseiesesisssensenins | evveinninnne 08/20/2019........ BANC OF AMERICA........ooiiiiieiiitieesiecssie s sssssssssenisssssines | coessssssssnenenas 108.000 20,241 XXX L

92553P 20 1 |VIACOM INC - CLASS B (NEW) .1 09/19/2019........ VARIOUS ......8,267.000 236,951 XXX |

92826C 83 9 |VISAINC .| 09/05/2019........ VARIOUS 14,105.000 | oo 2,468,402 XXX |

931142 10 3 | WAL-MART STORES INC 09/19/2019. VARIOUS.......oooiiieineireie e 00000:8,596.000 | ..o 732,455 XXX L

931427 10 8 | WALGREENS BOOTS ALNC 06/27/2019........ [SANFORD BERNST .......coooiiiiiiiiiniiniiisiiscisisneissiesissisisssissiisssssssnines | soesiiessssssssisssssssisssienes 5,180.000 282,465 XXX |

949746 10 1 |WELLS FARGO & CO NEW 09/05/2019........ VARIOUS.......ooviiririrriieiissiieeiesisssissssie s .13,250.000 629,892 XXX L

960413 10 2 |WESTLAKE CHEM CORP .| 06/27/2019........ USB SECURITIES ......1,380.000 95,338 XXX |

963320 10 6 |WHIRLPOOL CORP. .| 09/119/2019........ IMPACT SECURITL....ccvuiirririrriiesiisiieniecesseiessiesisesssesessssssssessensssesnnss. | consesnsseneninenes 350.000 52,587 XXX L

969457 10 0 |WILLIAMS COS INC .| 09/19/2019. VARIOUS ......8,466.000 205,708 XXX |

983919 10 1 | XILINX INC 1 08/20/2019........ [VARIOUS........ooiiiieiisie ittt nssssenss | ssessesassessesssssssssssssessnsassnen 2,546.000 XXX |

98421M 10 6 | XEROX HOLDINGS CORP 08/20/2019. BANC OF AMERICA. ....2,930.000 XXX |

98956P 10 2 |ZIMMER HOLDINGS INC 06/27/2019........ SANFORD BERNST......couuiiiirireiiniitierieisssienississe s ssnssessenes | coesinssesssnsenenas 236.000 XXX L

G0250X 10 7 |AMCOR PLC 08/20/2019........ BANC OF AMERICA........cooivirrirrieiinriiesiesieesesisssiesienes ......4,009.000 XXX u

H84989 10 4 | TE CONNECTIVITY LTD 06/27/2019. SANFORD BERNST. ......2,058.000 XXX L

L72967 10 9 |ORION ENGINEEREEED CARBONS SA........ 07/23/12019........ [VARIOUS.....cooiiriiiiiiitiseieissi st enssines | etisessesssssessssssssessesssenn 9,833.000 XXX |

22163N 10 6 |COTT CORP. 06/27/2019. VARIOUS ......6,800.000 XXX |

83356Q 10 8 | SO YOUNG INTL INC.....oviiiiiieiiiieiiiiceiiiei sttt | DI 08/29/2019........ COWEN 130,000.000 XXX u

G02602 10 3 |AMDOCS LTD D 08/28/2019........ VARIOUS ......4,550.000 XXX |

G0408V 10 2 |[AONPLC D 06/27/2019........ SANFORD BERNST. ......1,772.000 XXX u

G1151C 10 1 |ACCENTURE LTD BERMUDA C 06/27/2019........ SANFORD BERNST ......1,275.000 XXX |

G1890L 10 7 | CAPRIHOLDINGS LTD.....ccvuiiiiiiiiiieieieieeieie e senssns Do 06/26/2019........ VARIOUS.......oooiiiiieiires e ......2,690.000 XXX L

G29183 10 3 | EATON CORP....cooiiiiiicteiete ittt D 09/05/2019........ COWEN. ... | sbsbenss ettt 4,200.000 XXX L

G5494) 10 3 |LINDE PLC. D 09/05/2019........ COWEN ......2,100.000 XXX |

G5960L 10 3 |MEDTRONIC INC.......... D 09/05/2019........ VARIOUS .12,576.000 XXX |

G6518L 10 8 | NIELSEN HOLDINGS PLC, D 08/20/2019........ VARIOUS .10,266.000 XXX u

G66721 10 4 | NORWEGIAN CRUISE L......couiiiiriiiiiiesieicissieesissiessesssesess s seesss s ssenenes D 09/19/2019........ VARIOUS ......2,171.000 XXX u

G87110 10 5 | TECHNIPFMC PLC D 09/19/2019........ VARIOUS ...ttt sttt ntensesses | ebsessssssssssesssssssessessesnsnes 3,048.000 XXX u

H2906T 10 9 |[GARMINLTD....... D 08/20/2019........ BANC OF AMERICA ..r:2,241.000 XXX u

N53745 10 0 | LYONDELLBASELL INDUS........coitiiiiiiiiinimisiisis et sens s senssnssseensnes | D 07/18/2019........ VARIOUS......cociiiiisi i ......9,381.000 XXX u

9099999. Total - Common Stocks - INAUSEIAl @NA MISCEIANEOUS..............cvuiiiviieiieieiciiite ettt et eties etsetsetessessesssesseessessessesassessee et ssses et et ansessesseesesesses et st essesses et eeses et aesessesseses st essebsessasesses et st esseb s et enses et entensessessns  antessesssssssessessesanes 269,270,211 XXX 0 XXXt

Common Stocks - Parent, iaries and Affiliates

30277@ 10 1 |FMIC HOLDINGS INC 07/09/2019........ | CAPITAL CONTRIBUTION. . 84,719 XXX
87282@ 10 4 |TSBLOSS CONTROL CONSULTANTS, INC......ootriiirniriiriieiinissisenissisensenesseees 08/29/2019. CAPITAL CONTRIBUTION........... 425,764 XXX

9199999. Total - Common Stocks - Parent, SUDSITIANES ANA ATFIIALES.................cc.cciiiiietiiiiceieiiceiet ettt ettt te e et et s aeteten e aetes s e tetenseeetessssetesessseesessssetes e seaesessssetesssseesessesebessssesesssetebesassssesansesebesansssansns | sansetesassssesesssaetanan 510,483 XXX 0 XXX

Common Stocks - Mutual Funds
01883D 20 0 |ALLIANZGI INT'L SMALL CAP OPPORTUNITIES. 07/01/2019........ STATE STREET REPO........coiiiieinieieinieesissisesesisessssssiesississeesssssessenes. | e 50,000,000.000 50,000,000 XXX A
04282* 10 1 |ARROWSTREET INTL EQY ACWI EX US TRST FND 08/01/2019. ARROWSTREET INTL EQUITY ACWI US TRST FD....... 456,495.940 50,000,000 XXX A




Statement for September 30, 2019 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
464288 24 0 [ISHARES MSCI ACWIEX US ETF......cooiiiriiierniinsiessieissiessssssiesisssssssessssssssenes. | essesnssnnins 08/08/2019........ COWEN. ...t 1,100,000.000 | .oooverreniieriieirrieeins 49,263,524 XXX L
77956H 32 8 | TROWE PR GLOBAL STOCK 08/15/2019........ T ROWE PR GLOBAL STOCK.... . 2,491,280.518 | ..ocvovrces 100,000,000 XXX |
78462F 10 3 | SPDR S&P 500 TRUST ETF......... 08/16/2019........ | VARIOUS 138,424.000 40,235,039 XXX |
78464A 78 9 | SPDR S&P INSURANCE ETF......coiiiiiiiiiiriiiiissisieissiesssisessesssisssssssssssniss | osseinnsenins 09/05/2019........ | COWEN . .26,000.000 897,481 XXX L
81369Y 60 5 |FINANCIAL SELECT SECTOR SPDR 08/16/2019........ COWEN. ...ttt . 240,000.000 | coocverereereririenieierieeeenes 6,388,752 XXX L
81369Y 88 6 |SELECT SECTOR SPDR 09/05/2019........ | COWEN 123,200.000 7,473,288 XXX |
97717W__ 42 2 | WISDOMTREE TRUST 08/09/2019........ | COWEN 430,000.000 ....10,092,100 XXX |
9299999. Total - Common Stocks - Mutual FUnds................cccooevevcverevecceriiccrereccen 314,350,184 XXX 0 XXX..
9799997. Total - Common Stocks - Part 3 584,130,878 XXX 0 XXX..
9799999.  Total - COMMON SOCKS. ... cvueveuisieieieeissss s 584,130,878 XXX 0 XXX..
9899999. Total - Preferred and Common Stocks 584,130,878 XXX 0 XXX..
9999999. Total - Bonds, Preferred and Common Stocks 1,193,621,068 XXX | 3,157,164 XXX..

8L'¥030

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....8.




6030

Statement for September 30, 2019 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
36179N LF 3 |GNMAPASS-THRU ..109/01/2019. [ MORTGAGE PAYDOWN......cccovures | errvermermnineisnrnnirens | cervriens 183,020 | .......... 183,020 1,370 183,020 (V1 I 5,564 | 08/20/2043.|1....
36179Q 6P 1 | GNMA PASSTHRU MA2678... .| 09/01/2019. | MORTGAGE PAYDOWN 252,979 | ..ooooee. 252,979 1,234 252,979 0 5,960 | 03/20/2045. | 1....
36179Q RZ 6 | GNMA PASSTHRU MA2304... ..109/01/2019. | MORTGAGE PAYDOWN......cccvures | crrrrrermrieiinineiiens | cerviies 280,99 | .......... 280,994 983 280,994 10/20/2044. {1....
36179Q YR 6 | GNMA PASSTHRU MA2520... .| 09/01/2019. | MORTGAGE PAYDOWN. 415817 415,817 36 415,817 01/20/2045. | 1
36181G DG 1 | GNMA PASS-THRU C SINGLE .. .| 09/01/2019. | MORTGAGE PAYDOWN (174) 527,853 06/20/2043. | 1....
36186N WN 5 | GOVT NATL MTGE ASSN ..109/15/2019. | MORTGAGE PAYDOWN (115) 471,564 08/15/2045. | 1....
36200Q 2T 0 |GOVT NATL MTGE ASSN .| 09/01/2019. | MORTGAGE PAYDOWN.......cccvuver [ wnrerrvmenrrnerrnneinee | wrriernen30,979 | 130,979 | 031,649 | 030,998 [ o | cvvvverinenns(20) [ o | e (20) 30,979 02/15/2032. | 1....
36200Q JJ 4 |GOVT NATL MTGE ASSN ..109/01/2019. | MORTGAGE PAYDOWN 2 1,764 03/15/2032. | 1....
36201M 2F 8 | GOVT NATL MTGE ASSN.. .| 09/01/2019. | MORTGAGE PAYDOWN. 3 8,881 05/15/2032. | 1
36202C 6Y 4 |GOVT NATL MTGE ASSN .| 09/01/2019. | MORTGAGE PAYDOWN 2 3,508 12/20/2028. |1....
36204) NZ 5 |GOVT NATL MTGE ASSN .| 09/16/2019. | MORTGAGE PAYDOWN 19 2,032 02/15/2024. | 1....
362090 H9 8 |GOVT NATL MTGE ASSN .| 09/01/2019. | MORTGAGE PAYDOWN 0 246 02/15/2029. | 1....
38381R  G6 0 |GOVT NATL MTGA .. | 09/20/2019. | MORTGAGE PAYDOWN............... 82,120 | .covvvnee. 82,120 | .covvvrne 82,043 |.... 124 82,120 03/20/2049. | 1....
912828 5X 4 |UNITED STATES TREASURY.... .1 08/30/2019. | VARIOUS........oovoerireimirirnerireiiene [ everinerineriiesencenes | e 17,203,047 | ..... 17,000,000 | ..... 17,012,617 | oo [ | veereneeee(3408) [ o [ evvereerre(3,408) [ oo | o 17,009,211 | ovvovvrrven | s 193,836 | ....... 193,836 | ..... 246,332 |01/31/2021.(1....
912828 6B 1 |UNITED STATES TREASURY..............c.... .1 08/15/2019. | JP MORGAN........covviireirnrinniiiens [ e | e 546,875 | ......... 500,000 | .......... 523,907 523,556 23,319 23,319 | ......... 6,563 | 02/15/2029. | 1...vovvennc.
912828 B5 8 |UNITED STATES TREASURY.... .. | 06/28/2019. | WELLS FARGO......... 5,023,242 | ...... 5,000,000 | ....... 5,061,719 5,017,989 | ..oooovvevrrven | e 5,253 | oo 5253 | ... 97,445 | 01/31/2021. |1....
912828 C5 7 |UNITED STATES TREASURY.... .1 09/23/2019. | VARIOUS.......oovvririeinrrinerinriens [ eveeiseisnerinesinennns | e 11,087,969 | ..... 11,000,000 | ..... 10,980,234 | ..oovvrereerrrneenennns [ everrneenerinnnns | e 292 | i 292 | | e 10,984,527 | ..oovvvvirenns | s 103,442 | ....... 103,442 | ..... 114,529 | 03/31/2021. [1....
912828 RC 6 |UNITED STATES TREASURY .. 1 06/28/2019. [ CITIGROUP..........ccovvirrererirerninrires | crveiveierississeinninnes | coveens 7,557,422 | ....... 7,500,000 | ....... 7,425,586 nTAT8634 | i | i 78,788 | ........ 78,788 | ..... 139,563 | 08/15/2021.|1....
912828 XT 2 |US TREASBILLS . 108/15/2019. [ VARIOUS.......cooovivnirinimineniiminniens | cvesensssnessnsssninnees | eonnd 45,401,875 | ..... 44,600,000 | ..... 45,280,275 , ..45,277,648 . 124,227 | ....... 124,227 | ..... 142,874 | 05/31/2024. | 1....
0599999. Total - BONAS = U.S. GOVEMMENE. ....vuuieeieiieisssiseisseissesisssssisies | eeseis e sees sttt | snens 89,082,187 | ..... 87,861,757 | ..... 88,617,918 | ......... 14,673,598 | .oooovviinninnnd 0 677 0 677 [V I 88,553,322 | ..o 0] . 528,865 | ....... 528,865 | ..... 799,636 XXX
Bonds - All Other Government
135087 F8 2 | CANADA GOVT.....comvvuirrerierereerenineenns .1 09/06/2019. | DESJARDIN........coomremerrmrrnrrrneenns [ rveerneersnineisseeiinns | vvenns 4,891,100 | ....... 5,000,000 | ....... 4,831,350 | oo | vereenninenenns | venreeenn 3790 | e | e 3,756 | oo | v 4,835,106 55,994 55,994 | ....... 13,836 | 06/01/2027.
135087 J5 4 |CANADA GOVT. .. 1 08/06/2019. [ DESJARDIN......ccvvvrririrrrrrririninenns | crvrineeerissinssnninnes | voveees 7,528,320 | ....... 7,200,000 | ....... TA15,136 | .o | ervrrennnnnnnns | oo 10,113) | e e (L0 E) | S 7,405,023 | ..oovrrvvernns | s 123,297 | ... 123,297 | ....... 71,014 | 03/01/2024.
13509P FC 2 | CANADA HOUSING TRUST... .1 07/02/2019. | VARIOUS........oovmrrrericeririieinens [ rveerneessninerneeiiens | vvenne 9,938,800 | ..... 10,000,000 | ....... 9,776,000 9,843,179 | covoeveecvcens | v 95,622 | ......... 95,622 | ....... 69,007 |12/15/2020.
13509P FJ 7 | CANADA HOUSING TRUST... .1 08/01/2019. | RBC DEXIA.......ooiviiiiniinriiciiinnis [ v | v 6,942,460 | ....... 7,000,000 | ....... 6,793,500 ...6,803,373 ....6,850,163 92,297 92,297 | ....... 56,216 | 06/15/2021.
13509P FV 0 | CANADA HOUSING TRUST. .1 07/10/2019. | RBC DEXIA......ccoiveririirirerinrinenes [ eoverinnineiiieninennes | e 24,867,750 | ..... 25,000,000 | ..... 24,415,270 ..24,513,522 ...84,435 .24.597,958 | ....cccovveviriner | 1.269,792 | .......269,792 | ..... 215,240 | 12/15/2021.
74814Z EG 4 |PROVINCE OF QUEBEC . 107/02/2019. [ CIBC WORLD MKTS.......coovnrernrris | coenemrssmississsnissnees | e 15,584,400 | ..... 15,000,000 | ..... 16,331,100 | .........15,780,397 (202,232) [ (202,232) 15,578,165 | ..o | 006,235 | .. 6,235 | Lo 398,527 | 12/01/2020.
1099999. Total - Bonds - All Other GOVEMMENL..........ciiiiiiiiiiiiiiiniins ot ssssssisssees | oo 69,752,830 | ..... 69,200,000 | ..... 69,562,356 | ......... 56,866,686 | ..........o...... 0 (23,575) [ covoverrinnes [\ P (23,575) [ .ooerrnrinena 0| e 69,109,594 |.....c.c.....0 | ......643,237 | ......643,237 | ... 823,840 XXX
Bonds - U.S. States, Territories and P¢
341150 6U 9 |FLORIDA STATE.......cccommivrrimrinnircirerins .1 08/21/2019. [ PERSHING DLJ......coviricrviiniires | v | e 2,715,369 | ....... 2,030,000 2,648,480 (161) 2,648,319 | .ooovevvnries | e 67,050 | ......... 67,050 ....282 | 07/01/2029.
419792 WY 8 |HAWAIIST. .. | 06/26/2019. | CITIGROUP ...2,486,838 | ....... 2,055,000 .2,484,680 (1,377) 2,483,303 3,535 ...50,519 | 01/01/2038.
57582R VY 9 |MASSACHUSETTS STATE........ccconmrurenns .1 08/29/2019. | BANC OF AMERICA.........cooovvvmerns [ rmrerneernneinneiseiinns | cvvenne 2,270,177 | oot 1,820,000 2,256,818 (113) 2,256,705 | .oooocverrernceis | v 13,472 | e 13472 | ... 15,672 | 01/01/2049.
644682 F3 5 |NEW HAMPSHIRE ST.... .1 07/01/2019. [ MATURITY ooovierrieinnisisinnnies | crveeneeenississsninnes | coveees 2,000,000 | ....... 2,000,000 | ....... 2,299,980 ) 2,000,000 0. 100,000 |07/01/2019.
658256 4L 3 |NORTH CAROLINA ST... .1 09/11/2019. | JP MORGAN........covvrerirrerrirrrinens [ erveerneersniserineiiinns | vvenne 1,694,308 | ....... 1,400,000 | ....... 1,712,004 LAV 0 T (17,69) | ........ (17,696) | ..vovvvrrernens 06/01/2031.
93974D Y6 9 |WASHINGTON ST .1 07/12/2019. | PERSHING DLJ......cvvericrviniies | e | e 1,377,673 | ....... 1,100,000 | ..o 1,372,041 | oo | e | s (2,161) ) 01,369,880 | oo | e 7793 | oo 7,793 | ... 25,208 |08/01/2028.
97705M KQ 7 |WISCONSIN STATE. .| 06/27/2019. | STIEFL 4,349,415 | ... 3,500,000 32,218)| .. ) 4,196,287 | ...cccovvcvvrinnr | ... 153,128 | ....... 153,128 | ..... 115,208 | 11/01/2028.
97705M  MX 0 |WISCONSIN STATE... oo |- [ 09/06/2019. | RBC CAPITAL.....cvoiiviniirnnrinrinnies | e | eoneees 2,728,494 | ....... 2,335,000 | .......2, 741,887 | coooviiiinniiiniiiniiins [ | e (1,451) ) 2,740,236 | .cooovriniiniins | s (11,742) | ........ (11,742) | ......... 8,562 | 05/01/2028.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS........c.iuiis orireriiiiiiiiinisiisiessiesisessssnisssissesssnessenssensssssssssssssesssens | ooeee 19,622,274 | ... 16,240,000 57,583) | covrvriirenas [\ . (57,583) [ ..overrnrinina [\ 19,406,734 | ..oovovvrnnnnnd 0] . 215,540 | ....... 215,540 | ..... 315,451 XXX
Bonds - U.S. Political Subdivisions of States
041431 TM 9 |ARLINGTON CNTY VA......coovmmrrrrrerincnns | ‘ 07/16/2019. | GOLDMAN SACHS........covvvemeinnne | vnreeeinseirneineiinns | cvvenne 3,852,488 | ....... 2,940,000 | ....... 3,834,113 | oo | e | i (6,653)| .................. ‘ (6,653)‘ 3,827,460 | ..covvvvcrreres | e 25,028 ‘ ......... 25,028 | ....... 11,842 | 06/15/2029. | 1FE............
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25476F RK 6 |DISTRICT OF COLUMBIA .......ccccoovvvinne .1 07/25/2019. | JP MORGAN........covvriririrrirrrinens [ rmeerneersnineiseeiinns | vvenne 1,314,088 | ....... 1,070,000 | ....... 1,308,705 [ ..overeerrererenrneennens | vevnerirneeneninns | vneereend( 1,179 |t e (1179 | s | v, 1,305,527 [ .ooeververerrnns | vevreens 8,562 | ..oovvneen 8,562 06/01/2028.
25476F WB 0 |DISTRICT OF COLUMBIA.. .. | 08/29/2019. | BANC OF AMERICA e | 636,930 | .......... 500,000 | .......... 635,980 635,918 | oo | e 1,012 | e 1,012 | ... 06/01/2034.
425507 JC 5 |HENNEPIN CNTY MN .| 09/05/2019. | BANC OF AMERICA. e | e 1,967,883 | ....... 1,520,000 | ....... 1,977,824 | oo | eevrerirseenneins [ | veenssensnenn | seevsnsnssrnerinn0 | v | s 1,977,824 | ..o | v (9,941) | ovvvne (9,941) 12/01/2027.
545896 3B 6 |LOUDOUN CNTY VA.. .1 08/16/2019. | VARIOUS........ccooovvviriiriiniinninnns [ e | v 1,511,910 | ...... 1,500,000 1,729,305 | ........... 1,524,981 | oo | e (18,811) [ v | e (18,811) | e | e 1,506,170 | ..o | v 5,740 | ..o 5,740 11/01/2019.
602366 ZN 9 | MILWAUKEE WI. ..| 07/25/2019. | RBC CAP . ,316,869 ..1,930,000 | .......2,301,950 (6,015)].. 2,295,935 20,934 20,934 04/01/2025.
871702 6E 1 |SYRACUSENY... .. 07/08/2019. | BANK AMERICA MERRILL......c.ce. [ converreimerierinrines | e 580,725 | ......... 500,000 | .......... 579,675 | ..ooreveerereerernrincnens | e | coverineinns (341) 579,334 | ..ovveevrrvcrnns | s 1,391 | e 1,391 05/15/2027.
930876 EL 7 |WAKECNTYNC .| 09/05/2019. | PERSHING DLJ..... 3,287,886 | ....... 2,495,000 | ....... 3,310,216 | oo | e | e (506) 3,309,710 | .ovvevererrveiinns | s (21,824)| ........ (21,824) 09/01/2031.
938234 SR 3 |WASHINGTON CNTY OR... .. | 09/13/2019. | BARCLAYS, 5,328,139 | ....... 4,460,000 | ....... 5,295,492 |.... o (43,801) 5,251,691 | .o | e 76,448 | ....... 76,448 | ... 121,411 | 03/01/2025.
2499999. Total - Bonds - U.S. Political Subdivisions of States............ccuiiie i sssissississsssssssessssisssisnnss | eeons 20,796,918 | ..... 16,915,000 | ..... 20,971,260 | ........... 1,524,981 | oo 0 (77,368) 20,689,569 0] . 107,350 | ....... 107,350 | ..... 231,365 XXX
Bonds - U.S. Special Revenue and Special A it
01026C AC 5 |ALABAMA ECONOMIC SET......ccccovvenerenne .| 09/16/2019. | ISSUE CALLED at 100.000..........c. [ coeeeueererrmreneennes | eoveeenns 130,000 | .ocveeeee 130,000 | .ovvvenee 130,844 | oo [ e | e (51) 130,793 (U45)) I— (793) | vvene 2,056 | 09/15/2025.
02765U JQ 8 |AMERICAN MUN PWR OH.... .. | 09/04/2019. | MORGAN STANLEY.......ccoovuvrmrnne [ rmreveriininriveiinns | vveene 1,932,181 | ....... 1,765,000 | ....... 1,919,032 [ ..o | e | s (5,057) 1913975 | | s 18,206 | ......... 18,206 | ....... 51,479 | 02/15/2030.
041796 KW 2 |ARLINGTON TEX FOR IS ..| 07/15/2019. | GOLDMAN SACHS JESTRRIN PPN 1,149,480 | ....... 1,000,000 | ....... 1,146,950 [ ..ooooieeerierreriens | vevierineenneiins | s (484) ....1,146,466 3,014 3,014 | ... 21,111 | 08/15/2023.
047870 FB 1 |ATLANTA GAWTR & WAS .1 07/25/2019. | RBC CAP.....ccouririniieiierinninns [ veriieneinsinsisciinns | oviene 2,183,434 | ....... 1,580,000 | ....... 2,173,385 | .o | e | v (2,482) 2,170,902 | ..o | v 12,531 | v 12,531 | ....... 22,208 |11/01/2029.
047870 PU 8 |ATLANTA GAWTR & WSTWTR wor| . 1 08/21/2019. | DAVENPORT & CO.....oovvvumrrerrirnrns [ ererirerinerirerinenes | e 641,493 | .......... 520,000 | .......... 641,852 | .... IO IR (39) 641,812 [20) ) I (320) | oo 8,089 | 11/01/2041.
130630 LE 6 |CALIFORNIA ST ..o .1 09/12/2019. | CITIGROUP........coovvrvriirrrirerinrins [ oreerneernseiseiseiiiens | vvenne 2,552,112 | ... 1,945,000 | ....... 2,468,127 | oo | eeeeeeeieeinein | e (18,549) 2,449,578 | ..oovvvverrerns | e 102,534 | ....... 102,534 | ...... 49,165 | 04/01/2029.
155048 CN 9 |CENTRAL PUGET SOUND .. 109/16/2019. [ BARCLAYS......cooiieririrernrineinnninns | crverveeesinsinssnninnes | coveens 3,452,795 | ....... 3,185,000 | ....... BATEAT2 | oo | e | s (23,389) 3,452,083 711 M ... 180,041 | 02/01/2026.
164555 BD 5 |CHERRY CREEK COLO SC... .| 06/26/2019. | BARCLAYS........oooirmerierineeneninns [ oneerneersssiseeneeiinns | vvenne 1,488,211 | ....... 1,240,000 | ....... 1,485,979 | ..o | e | e [(CH17 ) TSRO ESURPURROOPOON (< X 4 N RTINS 1,485,662 2,549 2,549 2,239 | 12/15/2031.
16514P AG 4 | CHESAPEAKE BAY BRDG .. 109/05/2019. [ USB SECURITIES........cccovrrmrrivrnnes | crrvrirermriseinnnnninens | v 497,453 | .......... 435,000 | .......... 499,276 | ..oovoerveeernniieiiins | e | e (500) 498,775 | oo | e (1,322) | .vvvvee. (1,322) [ oo 725 | 11/01/2023.
18085P LG 7 |CLARKCNTY NEV. «.. | .1 07/01/2019. | ISSUE CALLED at 100.000.........c.. [ .evereerirenerirerirnns | v 5,000,000 | ....... 5,000,000 | ....... 5,313,350 | 005,123,615 | i | (12,563) 5,110,952 07/01/2023.
19648F JQ 8 |COLORADO ST HLTH FACS AUTH ......... ..109/05/2019. [ SCOTT & STRING......ccoervrrirririrns | ervrrirermrireiinneiens | e 950,535 | .......... 750,000 | .......... 938,918 | ..o [ e | e (857) 938,061 08/01/2030.
20775Y DP 8 |CONNECTICUT ST REVOLVING FUND... [.. | 09/19/2019. | STIEFL-F....cocovveririreriirireirenis | v | cvves 1,755,436 | ....... 1,435,000 | ....... 1,748,002 [ ..o | e | e (209) | ovevverrerene | verererereere(209) | v | s 1,747,793 | v 05/01/2035.
235036 D4 9 |DALLAS FORT WORTH TX....covvnevrrerirnens .1 07/10/2019. | BARCLAYS.......oooererrerierisneens | oeeresieseiesesessieens | oevveae 2,427,598 | ... 2,255,000 | ....... 2,426,651 | ..o | e | e (2,006) 2,424,645 11/01/2026.
235036 K7 4 |DALLAS FORT WORTH TX.... .. | 06/19/2019. | CITIGROUP............. 3,269,460 | ....... 3,000,000 | ....... 3,267,870 | v | e | erreeinns (1,760) 3,266,110 11/01/2024.
254845 QA 1 |DISTRICT COLUMBIA WT. .1 08/08/2019. | MORGAN STANLEY........ccovvvrrmrerne [ ermeermemriminerneiiinns | vvenne 1,855,707 | ....... 1,520,000 | ....... 1,818,026 [ ...ocvouererverreriens | veveerineernesins | e (B07) | overrereenens | ererererernenee(B07) | v | s 1,817,720 | ..o 10/01/2049.
267045 LX 8 |DUTCHESS CNTY NY LOCAL DEV .. | 09/06/2019. | PERSHING DLJ..... 533,898 | ...coo.c 410,000 536,460 | ... | e | e 536,063 07/01/2029.
267045 LY 6 |DUTCHESS CNTY NY LOCAL DEV .| 09/05/2019. | NATL FINANCIAL SERV.. 1,604,387 | ....... 1,230,000 07/01/2030.
303823 MY 1 |FAIRFAX CNTY VA INDL .1 09/19/2019. | WELLS FARGO........ovvvmrirerrneinens [ rveerneerseineiseriinns | vvenne 4,046,544 | ....... 3,600,000 | ....... 4,077,180 | .cvoureenrernerrenerneens [ eorvernrrinnnninnns | cerereenne(1,435) [ coicincieinne [ (1,435) [ | e b,075,745 | e 05/15/2057.
3128K1 B7 5 |FHLMC GOLD PC... ..109/01/2019. | MORTGAGE PAYDOWN .3,291 12/01/2030.
3128K2 JM 2 |FHLMC GOLD PC... .|..109/01/2019. | MORTGAGE PAYDOWN 2,212 01/01/2031.
3128K4 YG 4 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN 866 04/01/2036.
3128K7 4Z 8 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN. .3,365 09/01/2033.
3128K9 F2 5 |FHLMC GOLD PC... ...| .. 09/01/2019. | MORTGAGE PAYDOWN 2,128 02/01/2036.
3128KD 5D 3 |FHLMC .| 09/01/2019. | MORTGAGE PAYDOWN 08/01/2036.
3128KF  J3 5 |FHLMC .| 09/01/2019. | MORTGAGE PAYDOWN 10/01/2036.
3128KF L2 4 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN 10/01/2036.
3128KM UW 3 |FHLMC .| 09/01/2019. | MORTGAGE PAYDOWN. 03/01/2037.
3128KQ HL 3 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN 05/01/2037.
3128LX FW 5 [FHLMC ..109/01/2019. | MORTGAGE PAYDOWN 12/01/2035.
3128M7 5T 9 |FHLMC .| 09/01/2019. | MORTGAGE PAYDOWN 08/01/2040.
3128M7 EK 8 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN 02/01/2039.
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3128M8 NC 4 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN (176) 28,445 11/01/2039.

3128MJ 2M 1 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN 1,226 473,661 09/01/2047.

3128MJ 4A 5 |FHLMC .| 09/01/2019. | MORTGAGE PAYDOWN 1 122,346 06/01/2048.

3128MJ B8 2 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN 0 25,363 06/01/2035.

3128MJ E8 9 |FHLMC .| 09/01/2019. | MORTGAGE PAYDOWN. 25,887 10/01/2036.

3128MJ QG 8 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN 1,115 41,243 07/01/2041.

3128MM EC 3 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN (2) 2,632 07/01/2021.

3128P8 DF 5 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN ..807 939,504 10/01/2036.

3128P8 E2 3 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN (3,395) 249,741 08/01/2037.

3128PC DJ 8 |FHLMCPC .| 09/01/2019. | MORTGAGE PAYDOWN. ) 11,509 01/01/2021.

3128PC MS 8 |FHLMCPC GOLD 15. . .| 09/01/2019. | MORTGAGE PAYDOWN ) 2,227 02/01/2021.

3128PC TV 4 |FHLMC PC GOLD 15 .| 09/01/2019. | MORTGAGE PAYDOWN ) 9,924 03/01/2021.

3128PC TW 2 |FHLMCPC GOLD 15 .| 09/01/2019. | MORTGAGE PAYDOWN ) 9,779 03/01/2021.

3128PH N9 8 |FHLMCPC GOLD 15 .| 09/01/2019. | MORTGAGE PAYDOWN ) 10,204 01/01/2021.

3128PH PL 9 |FHLMCPC GOLD 15 ... | .. | 09/01/2019. | MORTGAGE PAYDOWN ) 3,011 01/01/2021.

3128PY DL 5 |FHLMCPC GOLD 15, .. 09/01/2019. | MORTGAGE PAYDOWN (405) 78,501 02/01/2027.

312926 5W 2 |FHLMC GOLD PC... ..109/01/2019. | MORTGAGE PAYDOWN 0 599 09/01/2029.

31292H AK 0 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN 0 45 01/01/2030.

31292H QN 7 |FHLMC GOLD PC... ..109/01/2019. | MORTGAGE PAYDOWN 7 3,540 05/01/2032.

31292K  ZP 5 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN (748) 246,340 03/01/2040.

312930 5P 1 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN (2) 33,618 03/01/2039.

312939 PM 7 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN (174) 10,030 03/01/2040.

312940 4Q 9 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN (6,061) 334,336 06/01/2040.

312940 PZ 6 |FHLMC GOLD PC... ..109/01/2019. [ MORTGAGE PAYDOWN......ccccvevee | vrrverrvmrneererneneerens | verrerernn65,580 | 1ivirirr0 85,580 | 1vviverrnn86,097 | iviiiinnni65,626 | oo | cvvriieirennna(88) [ i | v (46) 65,580 05/01/2040.

312941 NL 7 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN (681) 52,729 07/01/2040.

312944 PJ 4 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN 1,498 82,583 12/01/2040.

31294B 6P 5 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN. 0 276 01/01/2030.

31294F PT 7 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN 0 16 05/01/2030.

31296M 3Z 0 |FHLMC GOLD PC... ..109/01/2019. | MORTGAGE PAYDOWN 2 22,519 09/01/2033.

31296S M3 7 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN (118) 49,085 01/01/2034.

312968 M5 2 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN ...(5) 4,574 01/01/2034.

31297M AQ 1 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN. (1) 5,876 03/01/2035.

31297M XV 5 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN 12 3,803 04/01/2030.

31297P ME 8 |FHLMC GOLD PC... ..109/01/2019. | MORTGAGE PAYDOWN (1) 521 10/01/2034.

31297T WF 6 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN 8 2,830 09/01/2035.

312970 SF 8 |FHLMC GOLD PC... ..109/01/2019. | MORTGAGE PAYDOWN 5 1,625 0 10/01/2030.

31297V Y8 5 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN. . . . 34 30,347 0 11/01/2035.

31298N FU 4 |FHLMC GOLD PC... .. 09/01/2019. | MORTGAGE PAYDOWN . . | . 2,228 13,298 0 590 |05/01/2031.

31306X 2A 0 |FHLMC GOLD PC... ..109/01/2019. | MORTGAGE PAYDOWN 512,091 v D34, ..515, ol (3,240) 512,091 0 8,361 | 10/01/2027.

31307M 2H 8 |FHLMC GOLD PC... ...| .| 09/01/2019. | MORTGAGE PAYDOWN 237,461 S \ | ..342 237,461 0 | e 4,136 | 05/01/2030.

31307P Q5 1 |FHLMC GOLD PC.......cccovvvvrririiniicciis .. | 09/01/2019. | MORTGAGE PAYDOWN 390,674 (1,825) 390,674 (V1 I 7,973 | 11/01/2030.
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31307Q RE 9 |FHLMC GOLD PC.......ovvvriririreirerinris .1 09/01/2019. | MORTGAGE PAYDOWN......ccovvve [ wrmrernerrinineinerinnns | woverineens 93,008 | ..covneeen 93,008 93,008 0 | e 1,860 |05/01/2031.

31307R 6V 2 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN 585,941 | .......... 585,941 585,941 0 8,853 | 10/01/2031.

313070 EL 8 |FHLMC GOLD PC... .1 09/01/2019. | MORTGAGE PAYDOWN.......cccrvver [ wrmrrmermerieriineennes | eoeiens 452,166 | .......... 452,166 452,166 0 | e 9,078 | 07/01/2032.

31307v. 5 1 |FHLMC GOLD PC... ..109/01/2019. | MORTGAGE PAYDOWN 441,526 | .......... 441,526 441,526 05/01/2033.

31307V YN 0 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN. 189,577 | . .189,577 189,577 04/01/2033.

31307W  3E 2 |FHLMC GOLD PC... .| 09/01/2019. | MORTGAGE PAYDOWN 408,641 | .......... 408,641 408,641 11/01/2033.

3132GG A2 1 |FHLMC GOLD PC... ..109/01/2019. [ MORTGAGE PAYDOWN.......cccrvvrs | verrerrnrimnmnireinnnns | vveeenenes 88,094 | ....cc...... 88,094 88,094 08/01/2041.

3132GS BF 5 |FHLMC GOLD PC... ...| .. | 09/01/2019. | MORTGAGE PAYDOWN 953,513 | .oovov. 953,513 953,513 03/01/2042.

31326V L6 7 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN 315,975 | oo 315,975 315,975 08/01/2042.

3132HP KK 9 |FHLMC .| 09/01/2019. | MORTGAGE PAYDOWN. .209,121 | . .209,121 209,121 11/01/2042.

3132HP NB 6 |FHLMC .| 09/01/2019. | MORTGAGE PAYDOWN 170,730 | ovveneee 170,730 170,730 11/01/2042.

3132HQ EG 3 |FHLMC .| 09/01/2019. | MORTGAGE PAYDOWN .490,105 | .......... 490,105 490,105 12/01/2042.

313206 E6 7 |FHLMC .| 09/01/2019. | MORTGAGE PAYDOWN LS| 51,114 51,114 02/01/2043.

3132)7 K6 8 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN 227,216 | .......... 227,216 227,216 03/01/2043.

313209 G7 7 |FHLMC .| 09/01/2019. | MORTGAGE PAYDOWN 157,091 | ovvvenee 157,091 157,091 05/01/2043.

313209 TD 0 |FHLMC .. 09/01/2019. | MORTGAGE PAYDOWN 492746 | .......... 492,746 492,746 05/01/2043.

3132QR QE 3 |FHLMC ..109/01/2019. [ MORTGAGE PAYDOWN.......cvcrvvs | verrerrremermiireinnnnns | ovveirenes 40,743 | oo 40,743 | .. , .40, SO IR 40,743 07/01/2045.

3132QU RS 4 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN 255,604 | .......... 255,604 255,604 12/01/2045.

3132QU UZ 4 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN 43,263 | 43,263 43,263 12/01/2045.

3132vQ Q3 3 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN 242,962 | ......... 242,962 242,962 06/01/2049.

3132WD MZ 4 |FEDERALNATLMTG .. ..109/01/2019. | MORTGAGE PAYDOWN 635,182 | .......... 635,182 635,182 05/01/2046.

3132WK KE 7 |FEDERAL NATLMTG .| 09/01/2019. | MORTGAGE PAYDOWN 466,574 | ......... 466,574 466,574 01/01/2047.

3132XS ED 8 |FEDERAL NATL MTG .| 09/01/2019. | MORTGAGE PAYDOWN 713,740 | .......... 713,740 713,740 08/01/2047.

3132XS KG 4 |FEDERAL NATL MTG ..109/01/2019. | MORTGAGE PAYDOWN 029,215 | 29,215 29,215 08/01/2047.

3132XT MS 4 |FEDERAL NATL MTG .| 09/01/2019. | MORTGAGE PAYDOWN reenen 496,481 | L 496,481 496,481 10/01/2047.

3132XU NA 9 |FEDERAL NATL MTG ..109/01/2019. | MORTGAGE PAYDOWN reeeeennD9,103 | 59,103 59,103 11/01/2047.

3132XW  BJ 9 |FEDERAL NATLMTG .| 09/01/2019. | MORTGAGE PAYDOWN. 152,621 | . 152,621 | .. 152,621 01/01/2048.

3132XX GL 7 |FEDERAL NATL MTG .1 09/01/2019. | MORTGAGE PAYDOWN.......ccoovvver [ eonmrrmeinerierinninnes | e 579,685 | .......... 579,685 | .........573,979 579,685 03/01/2048.

3132XY G8 4 |FEDERAL NATL MTG ..109/01/2019. | MORTGAGE PAYDOWN......ccovvee | crrvrrerrmrineirieinninens | e 1,376,013 | ....... 1,376,013 | ....... 1,407,618 | ........... 1,382,815 | oo [ rereennn(6,802) | oo | erieeneeenn(6,802) | oo | s 1,376,013 04/01/2048.

3132Y0 4E 7 |FHLMC .1 09/01/2019. | MORTGAGE PAYDOWN......ccrvver [ wrerrmermerierineennes | eoveeins 591,718 | ooovee 591,718 | .......... 600,594 591,718 07/01/2048.

3136B3 UT 5 |FEDERAL NATLMTG .| 08/25/2019. | MORTGAGE PAYDOWN .215,068 | ......... 215,068 215,068 01/25/2049.

3136B4 5C 8 |FEDERAL NATLMTG .| 08/25/2019. | MORTGAGE PAYDOWN. ....19,566 19,566 07/25/2049.

3136B4 ZA 9 |FEDERAL NATLMTG .| 08/25/2019. | MORTGAGE PAYDOWN 22,532 22,532 06/25/2049.

31371H X9 4 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN ....12,186 12,186 10/01/2029.

31371 BD 5 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN 2,431 2,431 02/01/2030.

31371L  T9 0 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN 880 08/01/2019.

3137IN  MC 6 |FNMAPASS-THRU .. .| 08/01/2019. | MORTGAGE PAYDOWN. 17,552 10/01/2022.

31379R  WW 4 |FEDERAL NATL MTG .. 08/01/2019. | MORTGAGE PAYDOWN 383 06/01/2028.

3137BR N7 6 |FEDERAL NATL MTG ..109/15/2019. | MORTGAGE PAYDOWN 33 23,332 08/15/2046.

31383T JH 2 |FEDERAL NATLMTG ...| .. 08/01/2019. | MORTGAGE PAYDOWN . 3 1,316 09/01/2029.

31385W X8 7 |FNMAPASS-THRU LNG30Y.....cccoouuunne .1 08/01/2019. | MORTGAGE PAYDOWN........coovvver [ ermmrrmnrimernnrinriinns | crneeennn 19,351 | 119,351 | 1ii00020,249 | i 19,430 | oo | e (4] ) N I (79) 19,351 09/01/2032.
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31389F S4 5 |FNMAPASS-THRU LNG30Y...ccccoonnee. .| 08/01/2019. | MORTGAGE PAYDOWN......ccoovvver [ eoneerrirermerinnines | cererineenns 2,158 | v 2,158 | o 2,166 | oo 2,159 | oo [ e | s 0 2,158 02/01/2032.

3138A7 4J 4 |FNMAPASS-THRU LNG30Y. .. | 08/01/2019. | MORTGAGE PAYDOWN (1,204) 196,640 03/01/2041.

3138AB  Z3 6 |FNMAPASS-THRU LNG30Y. .| 08/01/2019. | MORTGAGE PAYDOWN (565) 157,779 04/01/2041.

3138AH 7B 6 |FNMAPASS-THRU LNG30Y.. .. | 08/01/2019. | MORTGAGE PAYDOWN ..(6) 5,790 07/01/2041.

3138AS PL 0 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN. (136) 32,288 09/01/2041.

3138E0 AE 9 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN (536) 258,293 01/01/2042.

3138E2 VY 8 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN (541) 76,576 12/01/2041.

3138E5 CL 0 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN (1,576) 285,431 01/01/2027.

3138ED WV 9 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN (251) 48,694 05/01/2042.

3138EN LD 9 |FHICHC .| 08/01/2019. | MORTGAGE PAYDOWN. (440) 94,647 09/01/2044.

3138EP 2D 5 |FEDERAL NATL MTG .. 08/01/2019. | MORTGAGE PAYDOWN I (418) 119,821 07/01/2045.

3138LS KA 7 |FEDERAL NATL MTG .1 08/01/2019. | MORTGAGE PAYDOWN.......cocvuver [ eorrririinerierinieies | o 464,223 (2,290) 464,223 05/01/2042.

3138LT Q6 8 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN 62,551 (422) 62,551 06/01/2027.

3138M7 YZ 2 |FEDERAL NATL MTG .. 1 08/01/2019. [ MORTGAGE PAYDOWN......ccovures | crrrrerrmriveiisnneiiens | e 216,5% | .......... 216,596 (1,217) 216,596 12/01/2042.

3138NX 5Z 6 |FNMAPASS-THRU LNG30Y.. ... | .| 08/01/2019. | MORTGAGE PAYDOWN RTINS IOV 199,108 | .......... 199,108 3,468 199,108 02/01/2043.

3138WE MM 8 |FEDERALNATLMTG .o .. 08/01/2019. | MORTGAGE PAYDOWN............... 202,975 | ... 202,975 (813) 202,975 05/01/2030.

3138WK KB 0 |FEDERAL NATL MTG .. 1 08/01/2019. [ MORTGAGE PAYDOWN......ccovures | errrereermmineinninniiens | cereriees 219,858 | .......... 219,858 413 219,858 03/01/2037.

3138WQ Q5 4 |FEDERAL NATLMTG .1 08/01/2019. | MORTGAGE PAYDOWN........coonvver [ wonmrrrermerierineennes | eoveeeens 152,858 | .......... 152,858 91 152,858 05/01/2043.

3138WV  S7 7 |FEDERAL NATL MTG .| 08/01/2019. | MORTGAGE PAYDOWN 62,757 (417) 62,757 06/01/2028.

3138XP QX 4 |FEDERAL NATL MTG .1 08/01/2019. | MORTGAGE PAYDOWN......cccvvver [ wrmrererirnirnerierinnns (473) 99,490 02/01/2044.

3138XP  VH 3 |FEDERAL NATL MTG .. 1 08/01/2019. | MORTGAGE PAYDOWN.......ccovuee | crrrrrrerreriniiieinninns (152) 34,698 05/01/2029.

3138Y4 SJ 9 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN (2,187) 206,926 10/01/2029.

3138Y6 F3 3 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN (3) 4,766 11/01/2044.

3138YE JM 0 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN (459) 244,557 06/01/2030.

3138YJ Z3 3 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN 19473 | 19,473 (160) 19,473 04/01/2045.

3138YJ ZJ 8 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN 663,564 | ......... 663,564 (5,563) 663,564 03/01/2045.

3138YJ ZX 7 |FEDERALNATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN. ..307,367 | . .307,367 (1,009) 307,367 04/01/2045.

3138YK WE 9 |FEDERAL NATL MTG .. 08/01/2019. | MORTGAGE PAYDOWN 417,725 | .......... 417,725 (1,687) 417,725 05/01/2045.

3138YU UG 4 |FEDERAL NATL MTG .. 1 08/01/2019. [ MORTGAGE PAYDOWN......cocoruves | errverrvrrnrrernrvcrens | v 302,781 | i 302,781 (1,596) 302,781 07/01/2045.

3138YU UU 3 |FEDERAL NATL MTG .| 08/01/2019. | MORTGAGE PAYDOWN........cocnvver [ wneerriminnrrerrnneinee | wovvrenneed 17,370 | i 17,370 | 18,549 | v 17,444 | | e (TA) [ | e (74) 17,370 10/01/2045.

3138YW LC 9 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN (277) 19,571 07/01/2045.

31390F 4E 6 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN. A7) 2,406 05/01/2032.

31390G CE 5 |FEDERALNATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN .(3) 1,290 05/01/2032.

31390 3P 4 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN .(2) 1,016 07/01/2032.

31391Q JP 0 |FEDERAL NATL MTG .| 08/01/2019. | MORTGAGE PAYDOWN.......coovvver [ wnrerrvrennrinerirenenee | ceverrneeneh 829 | i 829 | o762 | e 839 [ | e (10) [ s | e (10) 4,629 11/01/2032.

31396W 3U 8 |FEDERAL NATL MTG .| 08/25/2019. | MORTGAGE PAYDOWN ..256 606,809 08/25/2037.

31398Q HB 6 |FEDERAL NATL MTG .| 08/25/2019. | MORTGAGE PAYDOWN. 26 32,908 03/25/2020.

31402E R7 5 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN.......ccovvver [ wnrermmeirneirnerirnnines | cvrernen25,184 | 025,184 | 25485 | 25,197 [ e | e (13) [ | s (13) 25,184 0 08/01/2033.

31402G R4 7 |FEDERAL NATL MTG .. 1 08/01/2019. | MORTGAGE PAYDOWN (7) 7,629 0 07/01/2033.

31402L QU 9 |FEDERAL NATL MTG ...| .. 08/01/2019. | MORTGAGE PAYDOWN A7) 8,985 0 315 |08/01/2033.

31403F PK 4 |FEDERALNATLMTG .o .. 1 08/01/2019. [ MORTGAGE PAYDOWN.......cccovvvee | vrvervmireirerneincerens | cvrveerennenn8,368 | 8,368 | coiiinn8,846 | 8,458 | i | i (90) [ i | v (90) 8,368 0 362 | 10/01/2033.
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31403) W6 9 |FEDERALNATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN 69,768 69,365 0 2,254 | 12/01/2033.

31403N GB 7 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN 1,433 11/01/2033.

31404M L4 8 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN. 8,863 03/01/2034.

31405R AM 8 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN 40,254 10/01/2034.

31405R AN 6 |FEDERAL NATL MTG .| 08/01/2019. | MORTGAGE PAYDOWN 4,881 10/01/2034.

31405R G3 4 |FEDERAL NATL MTG .| 08/01/2019. | MORTGAGE PAYDOWN. 863 09/01/2034.

31406B F2 1 |FEDERAL NATLMTG .. | 08/01/2019. | MORTGAGE PAYDOWN 1,742 01/01/2035.

31406C TB 4 |FEDERAL NATL MTG .. 08/01/2019. | MORTGAGE PAYDOWN 7,253 12/01/2034.

31406E ML 5 |FEDERAL NATLMTG .. | 08/01/2019. | MORTGAGE PAYDOWN 5,276 01/01/2035.

31406E Z5 6 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN 5,069 03/01/2035.

31406K LR 9 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN 7,047 01/01/2035.

31406L JC 3 |FEDERAL NATL MTG .. 08/01/2019. | MORTGAGE PAYDOWN 5,233 03/01/2035.

31406M LG 9 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN 8,742 01/01/2035.

31407B HM 4 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN 878 06/01/2035.

31407E  VE 0 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN 42,543 07/01/2020.

31407F DK 3 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN 10,593 10/01/2020.

31407L MV 6 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN 95,214 06/01/2035.

31407S A2 8 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN 14,402 08/01/2035.

31408H KX 2 |FEDERAL NATLMTG .. | 08/01/2019. | MORTGAGE PAYDOWN 4,128 02/01/2036.

31409F E6 1 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN 4,116 03/01/2036.

31409T RE 0 |FEDERAL NATLMTG .. | 08/01/2019. | MORTGAGE PAYDOWN 5,760 04/01/2036.

31409X 5A 3 |FEDERAL NATL MTG .. 08/01/2019. | MORTGAGE PAYDOWN ) 42,239 05/01/2036.

3140E5 3K 8 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN ) 397,426 10/01/2045.

3140E8 V6 2 |FEDERAL NATLMTG .. | 08/01/2019. | MORTGAGE PAYDOWN ) 309,377 11/01/2045.

3140EB MN 8 |FEDERAL NATL MTG .| 08/01/2019. | MORTGAGE PAYDOWN ) 599,671 04/01/2046.

3140EU TK 5 |FEDERAL NATL MTG .. 08/01/2019. | MORTGAGE PAYDOWN 239,421 (658) 239,421 01/01/2046.

3140EW 7A 7 |FEDERAL NATLMTG .1 08/01/2019. | MORTGAGE PAYDOWN.......cccvuver [ eorrrrnriinerierininines | eoveiies 357,868 (483) 357,868 03/01/2046.

3140EY XJ 5 |FEDERALNATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN 48,257 (264) 48,257 04/01/2031.

3140F0 BP 8 |FEDERAL NATLMTG .. 1 08/01/2019. | MORTGAGE PAYDOWN. 165,672 (711) 165,672 07/01/2046.

3140F0 JZ 8 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN 496,926 2,466 496,926 10/25/2031.

3140F3 6F 0 |FEDERAL NATLMTG .. | 08/01/2019. | MORTGAGE PAYDOWN 328,815 (454) 328,815 06/01/2046.

3140F5 NN 9 |FEDERAL NATL MTG .| 08/01/2019. | MORTGAGE PAYDOWN. ..165 221,527 07/01/2046.

3140F8 JK 4 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN (577) 302,177 10/01/2046.

3140FA  5J 7 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN (218) 23,545 06/01/2047.

3140FB  EK 2 |FEDERAL NATL MTG .| 08/01/2019. | MORTGAGE PAYDOWN. 285,323 (944) 285,323 08/01/2046.

3140FK BZ 2 |FEDERAL NATL MTG .. 08/01/2019. | MORTGAGE PAYDOWN 223,852 (100) 223,852 11/01/2031.

3140FK JB 7 |FEDERAL NATL MTG .1 08/01/2019. | MORTGAGE PAYDOWN.......cccruver [ wormemerierierineenes | eovevinn 273,407 179 273,407 10/01/2046.

3140FL N5 3 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN. 22,058 7 22,058 11/01/2046.

3140FM BD 7 |FEDERAL NATL MTG .1 08/01/2019. | MORTGAGE PAYDOWN.......cocvuver [ eomrinrirerierinnniies | e 394,800 1,278 394,800 11/25/2036.

3140FM R9 9 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN 225,528 .143 225,528 01/01/2047.

3140FP 2K 4 |FEDERAL NATL MTG .1 08/01/2019. | MORTGAGE PAYDOWN.........ooconer | v | oveienne 158,665 .480 158,665 01/01/2047.
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3140FS C4 3 |FEDERALNATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN......c.ovvve [ womrerneernvnirnernennens | woverrnecnid 7,730 | s 47,730 (212) 47,730 04/01/2047.

3140FS CJ 0 |FEDERAL NATLMTG .. 1 08/01/2019. [ MORTGAGE PAYDOWN.......ccccvvves | wrrverrvrrvrirernriicrens | 000000 269,687 | ovonviee 269,687 (3,316) 269,687 02/01/2047.

3140FS CU 5 |FEDERAL NATL MTG .1 08/01/2019. | MORTGAGE PAYDOWN.......cocnvver [ ernvrrneenerirerineenee | orerenn 548,579 | e 548,579 (2,136) 548,579 03/01/2047.

3140FS DB 6 |FEDERAL NATLMTG .. 1 08/01/2019. [ MORTGAGE PAYDOWN.......cccruvee | errrervmneirerneirciens | v0eeeer.859,857 | e 659,857 (3,413) 659,857 05/01/2047.

3140FS MH 3 |FEDERAL NATL MTG .| 08/01/2019. | MORTGAGE PAYDOWN. 534,617 (7,810) 534,617 08/01/2047.

3140GR XK 5 |FEDERAL NATL MTG .. 08/01/2019. | MORTGAGE PAYDOWN (2,728) 559,745 07/01/2032.

3140GW P5 6 |FEDERAL NATL MTG .. 1 08/01/2019. [ MORTGAGE PAYDOWN.......ccccrevee | vrrverrvmrveirernencrens | erreenen 138,220 | 100000 138,220 | 1ot 138,717 | 138,280 | oo | evvriveinennna(B0) [ o | v (60) 138,220 09/01/2047.

3140H5 T3 5 |FEDERAL NATL MTG .. 08/01/2019. | MORTGAGE PAYDOWN (119) 18,629 06/01/2048.

3140H5 TW 1 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN (139) 21,222 06/01/2048.

3140H5 UF 6 |FEDERAL NATL MTG .| 08/01/2019. | MORTGAGE PAYDOWN. (154) 17,935 07/01/2048.

3140HB LY 2 |FEDERALNATLMTG .1 08/01/2019. | MORTGAGE PAYDOWN......ccovvver [ wnerrmmeinerieriienines | 001,248,918 | .......1,248,918 | .......1,295,655 | ..ooeveeer 1,258,767 | oo | evreerne(9,849) [ s [ e (9,849) [ .ooovevueerrrinnns | e 1,248,918 03/01/2048.

3140HB MQ 8 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN (864) 160,901 04/01/2048.

3140HD HV 9 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN.......coovuver [ woneervmenerinerirnnnnee | wovveerneen 70,534 | i 70,634 | i 71,283 | e 70,622 [ e | e (88) [ e | e (88) 70,534 05/01/2048.

3140HD J7 0 |FEDERAL NATLMTG .. | 08/01/2019. | MORTGAGE PAYDOWN (281) 326,289 10/01/2048.

3140HE HR 6 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN . (158) 19,354 03/01/2048.

3140HE HZ 8 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN........ccovvver [ ermermeirneiierienines | eoveieane 266,208 | ......... 266,208 | .......... 272,947 | oo 268,646 (2,438) 266,208 04/01/2048.

3140HE Q9 6 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN 228,227 | ........ 228,227 | .........236,777 | .. 231,335 (3,108) 228,227 06/01/2048.

3140HK ZB 7 |FEDERAL NATL MTG .1 08/01/2019. | MORTGAGE PAYDOWN........coovvver [ wrmrrrermerinrineennes | eoveeead 685,857 | .......... 685,857 | ......... 713,505 | oo 690,170 (4,314) 685,857 07/01/2048.

3140HL 3C 8 |FEDERAL NATLMTG .. | 08/01/2019. | MORTGAGE PAYDOWN 123,396 | e 23,396 ) 23,396 06/01/2048.

3140HL BA 3 |FEDERAL NATL MTG .. 08/01/2019. | MORTGAGE PAYDOWN verennn.918,528 ) 918,528 06/01/2048.

3140HN 5C 2 |FEDERAL NATL MTG .. 1 08/01/2019. | MORTGAGE PAYDOWN......ccovuves | crrrrermrieiinineiiens | cereriens 907,540 ) 907,540 08/01/2048.

3140HP 4H 7 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN 32,117 | oo 32,117 ) 32,117 09/01/2048.

3140JG WF 8 |FEDERAL NATL MTG .1 08/01/2019. | MORTGAGE PAYDOWN......ccoovvver [ wrmrerenmirinerncrinns ) 441,293 09/01/2048.

3140J) NW 5 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN ) 35,479 12/01/2048.

3140J) P8 6 |FEDERAL NATL MTG .1 08/01/2019. | MORTGAGE PAYDOWN......ccoovuver [ ermrererriminnerineiiinns | vvenne 1,226,764 | ....... 1,226,764 | ....... )| RS IO 1,226,764 02/01/2049.

3140J) PT 0 |FEDERAL NATLMTG .. | 08/01/2019. | MORTGAGE PAYDOWN 292,998 | .......... 292,998 | ......... 305,954 ) 292,998 01/01/2049.

3140JL 4M 3 |FEDERAL NATL MTG .| 08/01/2019. | MORTGAGE PAYDOWN. 1,249,124 | ......1,249,124 1,297,527 )| ... ...1,249,124 12/01/2048.

3140JP EF 8 |FEDERAL NATLMTG .1 08/01/2019. | MORTGAGE PAYDOWN......cccovvvv [ wrmrermenrmeineineninnns | woverieens 30,306 | .ocovneens 30,306 ) 30,306 02/01/2049.

3140Q7 AB 3 |FEDERAL NATL MTG .. 1 08/01/2019. [ MORTGAGE PAYDOWN......ccovvres | crrrierrmrierisnineiiens | e 274,687 | .......... 274,687 ) 274,687 07/01/2037.

3140Q7 E9 4 |FEDERAL NATLMTG .1 08/01/2019. | MORTGAGE PAYDOWN.......cconvver [ wrmmrmerrerierineennes | e 161,346 | .......... 161,346 ) 161,346 08/01/2037.

3140Q7 PD 3 |FEDERAL NATL MTG .. 1 08/01/2019. | MORTGAGE PAYDOWN......ccovvres | crrrrerrmrieinsnineiiens | cervniens 346,369 | .......... 346,369 ) 346,369 09/01/2032.

3140Q8 KB 0 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN. ..480,471 480,471 480,471 02/01/2048.

3140Q9 5P 4 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN 70,293 | o 70,293 70,293 08/01/2048.

3140QA 5Z 9 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN 75,165 05/01/2038.

31410E 2N 7 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN 380 07/01/2036.

31410G PQ 0 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN 8,188 11/01/2037.

314108 4X 2 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN. 1,238 09/01/2036.

314100 GK 2 |FEDERAL NATL MTG .. 08/01/2019. | MORTGAGE PAYDOWN 4,662 03/01/2037.

31410W 3E 6 |FEDERAL NATL MTG .. 1 08/01/2019. | MORTGAGE PAYDOWN 6,511 09/01/2022.

31411A  JG 1 |FEDERAL NATLMTG . | 08/01/2019. | MORTGAGE PAYDOWN 4,803 11/01/2036.

31411H P79 |FEDERALNATLMTG .| o 08/01/2019. | MORTGAGE PAYDOWN 2,465 01/01/2037.
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3141IN  XZ 5 |FEDERALNATLMTG .o .| 08/01/2019. | MORTGAGE PAYDOWN......ccoovvver [ eoneerrirermerinnines | cererineenns 3,760 | oo 3,760 | oo 3,653 | s 3,758 | oo [ e 2 | s 2 3,760 0 03/01/2037.

31411W AU 1 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN .. 1,677 ..1,677 ....1,690 .. 1,677 0 1,677 0 04/01/2037.

3141MW FH 5 |FEDERAL NATL MTG .| 08/01/2019. | MORTGAGE PAYDOWN. ..30,898 ..30,898 ..30,910 ..30,898 0 30,898 0 05/01/2022.

31412L D2 3 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN ....7,055 12 7,055 0 03/01/2037.

314128 4L 6 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN (1) 628 0 04/01/2038.

314128 5T 8 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN. 0 1,988 0 05/01/2038.

314140 5K 0 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN (1) 1,683 0 05/01/2038.

31416R QR 7 |FEDERAL NATL MTG .. 08/01/2019. | MORTGAGE PAYDOWN 3 245,366 0 06/01/2039.

31416X LY 4 |FEDERAL NATLMTG .. | 08/01/2019. | MORTGAGE PAYDOWN (1,808) 119,428 0 01/01/2026.

31416X NA 4 |FEDERAL NATLMTG .| 08/01/2019. | MORTGAGE PAYDOWN.......cocvever [ wonrnrvvminnivervmniinee | coverireee 82,687 | i 82,687 | 83,527 | e 82,743 | s | e (58) [ s | e (56) 42,687 0 02/01/2041.

31418A SC 3 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN (887) 533,208 0 04/01/2043.

314188 S8 0 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN (855) 183,234 0 07/01/2045.

31418C 4M 3 |FEDERAL NATL MTG .. 08/01/2019. | MORTGAGE PAYDOWN (159) 18,360 0 11/25/2048.

31418C M4 3 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN ..390 241,267 0 07/01/2037.

31418D DS 8 |FEDERAL NATL MTG .| 08/01/2019. | MORTGAGE PAYDOWN.......cocvuver [ wnrerininnrverirnnnnee | covvrreeee TAAT2 | e TAAT2 | i 18405 | e [ | cevvvennenene(18) [ | e (18) 74,472 0 06/01/2039.

31418P UE 3 |FEDERAL NATLMTG .. 08/01/2019. | MORTGAGE PAYDOWN........covcver [ wrmrermmrirnninninnnirnns | covneeneed 19,729 | 19,729 | 020,177 | e 19,755 [ s | e 26) [ | s (26) 19,729 0 03/01/2040.

314180 4W 1 |FEDERAL NATL MTG .. | 08/01/2019. | MORTGAGE PAYDOWN (893) 126,897 0 07/01/2040.

31419A DS 3 |FEDERAL NATLMTG . .| . | 08/01/2019. | MORTGAGE PAYDOWN RO . I [ . (415) 53,991 0 09/01/2039.

31419 SH 2 |FEDERALNATLMTG . .. 1 08/01/2019. [ MORTGAGE PAYDOWN......cccvvves | vrrvvrrvervrirernnierens | vererrnnd26,739 | i 426,739 | .......... 424538 | ....covovun 426,534 | .o | e 204 | .o .204 426,739 0 11/01/2040.

31419M AU 5 |FEDERAL NATLMTG .1 08/01/2019. | MORTGAGE PAYDOWN.......cccouver [ envrrrnrrnerirerirneenee | worereen 173,896 | i 173,896 | .cvvvenee 183,379 175,244 ). (1,347) 173,896 0 12/01/2025.

349460 5H 4 |FORT WORTH TX INDEP SCH DIST. .. 09/06/2019. | RBC CAPITAL ] I I P o ). ) 2,904,007 32,440 32,440 02/15/2025.

390810 BU 1 |GREAT LAKES MIWTR AUTH.......cocvvnnee o | 07/01/2019. | STIEFL.....oovvvriririrrinrirerinsineeis [ | oveene 1,475,953 | ....... 1,175,000 | ....... 1,473,638 ) )| [ I 1,472,634 3,319 3,319 07/01/2028.

40727G AR 3 |HAMILTON CNTY OH .1 07/08/2019. | JP MORGAN........ccoorirrmrirrirrrinnns [ rmeerneerseiseinneeiinns | vvenne 2,491,236 | ....... 2,030,000 | ...... 2,483,705 ). ) 2,483,078 8,159 8,159 12/01/2033.

45506D W9 2 |INDIANA ST FIN AUTH... ... |..106/21/2019. | BANK AMERICA MERRILL.. o e | 1,488,144 | ...... 1,200,000 | ....... 1,486,764 ). ) TSRO OO 1,486,339 | .o | v 1,805 | oo 1,805 02/01/2037.

46246K 4N 9 [IOWAFIN AUTH REV.....ccovvrrvrrrerrerireens .1 07/10/2019. | CITIGROUP.........coorrerrmerirerirneenns [ erveerneersninerneiiiens | vvenne 1,567,323 | ....... 1,310,000 | ....... 1,560,393 ) )] TS IS 1,560,093 [ ..o | e 7,231 | s 7,231 08/01/2042.

486063 XZ 8 |KATY TXINDEP SCHDIST.....cccovvvriirn .. 107/12/2019. | GOLDMAN SACHS.......coovvrirvrnees | crrrireenrineiisnnsiiens | e 999,912 | .......... 800,000 | .......... 990,544 )| ) 990,216 | ..eovervcirenes | v 9,696 | .......... 9,696 02/15/2027.

49151F YT 1 |KENTUCKY ST PROPERTY & BLDGS ..... | .. | 09/04/2019. | JANNEY MONTGOME 003,089,565 | .......2,735,000 | .......3,076,328 ). ) 3,055,345 | ...oovvevriniiis | i 34,221 | ... 34,221 | ....... 47,483 | 05/01/2023.

514014 MS 5 |LANCASTER CNTY NE SCH DIST #1....... .1 09/13/2019. | PERSHING DLJ......courvrrierirncinns [ ervrerneeiseineiseriinns | vvenne 1,237,711 | ....... 1,105,000 | ....... 1,239,578 ). )] SRS IO 1,227,021 | oo | e 10,690 | ... 10,690 | ....... 37,140 | 01/15/2023.

52385L DG 1 |LEE MEMORIAL HLTH SYS FL HOS ..107/12/2019. | JANNEY MONTGOME .2,153,463 .1,750,000 .2,140,775 ). ) 2,140,428 04/01/2034.

52385L DL 0 |LEE MEMORIAL HLTH SYS FLHOSP ..... .1 09/09/2019. | PERSHING DLU......couivmrierirncenns [ erveerveersninerneiiinns | vveene 1,958,072 | ....... 1,575,000 | ....... 1,838,435 ). )| RS IS 1,829,278 04/01/2037.

546398 B6 4 |LOUISIANA PUB FACS AUTHR.... .1 07/01/2019. | MATURITY ....oociiiinninninrinnins [ | v 2,075,000 .2,043,107 2,075,000 07/01/2019.

55844P UK 2 |MADISON WI AREA TECH CLG.... woer | - | 09/04/2019. | VARIOUS...... .1,013,500 978,323 976,943 03/01/2028.

56052A C4 6 |MAINE ST. .| 07/08/2019. | WELLS FARGO........oevvrrereirreinens [ rererneerseiseiseriinns | vvenne 1,840,973 1,840,838 | e [ | e (1192) L e (1192) e | s 1,839,646 06/01/2026.

57584Y SM 2 |MASSACHUSETTS ST DEV FIN AGY....... .. | 09/06/2019. | OPPENHEIMER .5,135,063 5,133,277 5,115,875 | oo | v 19,188 | ......... 19,188 10/01/2042.

57584Y SY 6 |MASSACHUSETTS ST DEV FIN AGY ...... .. | 09/10/2019. | BANC OF AMERICA 840,197 821,262 819,434 20,763 20,763 07/01/2029.

57585 VZ 1 |MASSACHUSETTS ST HEA.......cccoovvninnne .. | 08/06/2019. | WELLS FARGO......... 1,526,316 e 13521,027 | s [ [ (T13) [ | e (113) | e | e 1,520,914 | oo | v 5403 | ..cooenee 5403 | .. 01/01/2028.

57586C BP 9 |MASSACHUSETTS ST HEA... .. | 09/16/2019. | BANC OF AMERICA. e | s 3,958,328 | ....... 2,910,000 | ....... 3,993,451 3,992,937 | oo | s (34,610)| ........ (34,610) 07/01/2030.

57586E HT 1 |MASSACHUSETTS ST HEA. ..107/11/2019. | JP MORGAN . .....10,500,000 | .....10,500,000 | .....10,500,000 .10,500,000 0 07/01/2027.

59259R S4 7 |METROPOLITAN TRANSN v [+ 109/05/2019. | CITIGROUP.......cevivrivriririrerinninies [ e | vvees 5,660,407 | ....... 4,470,000 | ....... 5,588,752 5,568,061 92,346 92,346 11/15/2026.

59261A PM 3 |METROPOLITAN TRANSN........cccoormerrnns .1 07/08/2019. | CITIGROUP.........ccovvrvrrrerirerirncins [ rneerneerseisersneeiinns | vvenne 1,147,970 | ....... 1,000,000 | ....... 1,145,710 [ oo | eevverinneenennns | rneneen(1,892) | oo | eevvrennen(1,892) | oo | v 1,144,018 3,952 3,952 11/15/2023.
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592646 6N 8 | MET WASHINGTON DC ARPTS AUTH.....|.. | 07/16/2019. | CITIGROUP...........ccooumermrmrermernneins [ erverirnerneriinsiineenes | eoverines 380,907 | ..oooee. 325,000 | .......... 380,643 (170) 380,473 434 434 | ......... 4,830 | 10/01/2024.
59447P LD 1 |MCHIGAN ST FIN AUTH REVENUE......... .. | 08/05/2019. | ZERO STAGE CAPITAL......cvrvrver | crrrrrrvrrmrireiisenninens | cervivens 100,823 | .......... 100,000 | .......... 114,353 (1,256) 100,492 331 KX - 3,833 | 11/01/2019.
604115 CH 6 |MINNESOTA ST PUBLIC FACS AUTH ..... .| 07/08/2019. | WELLS FARGO........oevvrrereeririrnens [ oveerneeissinerneiiinns | vvenne 1,224,700 | ....... 1,000,000 | ....... 1,223,280 [ ..overeeecrernrrnennens | vevrerirneenennene | eoverreense(TOT) | o | e (L4070 ) [N I 1,222,573 2,127 2,127 | ... 17,917 | 03/01/2026.
60412A KB 8 |MINNESOTA ST .1 09/09/2019. | BARCLAYS.......ooomiiiimrinrineeinns [ vererneernneinneinniiinns | vvenne 3,854,490 | ... 3,000,000 3,870,450 (285) 3,870,165 | ..o | e (15,675)| ........ (15,675) | ....... 66,667 | 10/01/2027.
60528A AT 1 |MISSISSIPPI ST BUSINESS COMM .. .| 08/07/2019. | WELLS FARGO......... .......6,000,000 | ....... 6,000,000 | .......6,000,000 0 6,000,000 0 12/01/2030.
60528A BW 3 |MISSISSIPPI ST BUSINESS COMM ........ .1 07/01/2019. | WELLS FARGO........ovvvrrereerrrinens [ ovrerneeriseiseineriinns | vvenne 6,000,000 | ....... 6,000,000 | ....... 6,000,000 | oooocvrnrrneeineirenins | e | e 0 . 6,000,000 0 12/01/2030.
63165T NX 9 |NASSAUCNTYNY .1 09/17/2019. | GOLDMAN SACHS........coovvummvenns [ rmreveriiriniivciinns | v 1,563,935 | ....... 1,395,000 | ....... 1,576,573 [ oo | veverinniinniens | v (14,172) ). 1,562,401 | .ooevvvvcren | v 1,533 | oo 1,533 | ... 32,550 | 04/01/2023.
644804 EY 8 |NEW HANOVER CNTY NC HOSP. .| 07/26/2019. | NATL FINANCIAL SERV.. I TN SN 1,564,438 | ....... 1,250,000 | ....... 1,533,713 | 11,496,299 | oo | v (14,747) ) 1,481,552 | ..oveovevirnes | e 82,886 | ......... 82,886 | ....... 51,910 | 10/01/2027.
646140 CQ 4 |NJ STATE TURNPIKE AUTH .1 08/19/2019.| BANC OF AMERICA.........cooovvvvivns [ | v 3,384,668 | ....... 2,725,000 3,308,450 (1,566) ) 3,306,884 | ....oovvverevins | e 77,784 | ......... 77,784 | ... 18,924 | 01/01/2036.
646140 CR 2 |NJ STATE TURNPIKE AUTH . ..| 07/16/2019. | USB SECURITIES 12,139,692 | ... 1,775,000 | .......2,133,976 ) 2,133,262 6,429 6,429 01/01/2037.
64966F B4 5 |NEWYORKNY .| 08/29/2019. | PIPER JAFFREY. ceee e | s 300,000 | .......... 300,000 | .......... 300,000 300,000 0 04/01/2036.
64966K 3K 7 |NEWYORKNY.. .1 07/15/2019. | JP MORGAN........cvvvivirrirriiriiinnns [ rvrereeiinineiseiinns | vveene 2,500,427 | ....... 2,185,000 | ....... 2,498,569 2,498,569 | ...oovverrerrns | v 1,857 | oo 1,857 08/01/2026.
64966Q CV 0 |NEW YORKNY... ..109/05/2019. | BANC OF AMERICA.........ccoovvveries | crvrrrermrreirseinnnens | e 1,923,575 | ....... 1,520,000 | ....... 1,929,245 | ....ooivvvvrverncrinens | verrerrseenneens | vneerenns(1,766) | oo | vvvrrrernnen(1,766) | oo | v 1,927,479 | ..o | v (3,904) [ .oovvne (3,904) | ......... 5,489 | 08/01/2041.
64971W  6Y 1 |[NEWYORKNY CITY TR.c.covevieririrriine ..109/09/2019. | GOLDMAN SACHS.......ccovvririvrnier | crverrerrerinsinseinsinens | e 1,838,700 | ....... 1,500,000 | ....... 1,854,120 [ ..o | e [ e 352) | v | eviniennene(352) | o | e 1,853,768 | ....ccovvvvcvricnes | e (15,068) | ........ (15,068) | ....... 27,083 |05/01/2036.
64971X LG 1 |NEW YORKNY CITY TRANSITIONAL ..... .. 08/21/2019. | GOLDMAN SACHS.. RSN PSP 2,248,996 | ....... 1,775,000 | ....... 2,228,566 2,228,189 | ..oovvveerencrins | v 20,807 | ......... 20,807 | .o 1,972 | 05/01/2039.
64972G  SX 3 |NEW YORK CITY NY MUNIWTRFIN ...... .1 08/19/2019. | PERSHING DLJ......corvvrrrierirncins [ ermrerneiriseiseisciiens | vvenne 1,921,695 | ....... 1,530,000 | ....... 1,916,019 [ i | cerrerrneinnnens [ eerverineeenne(98) | e | vvrireiieeennn(98) | o | v 1,915,921 [ oo | e 5774 | v 5774 | ... 14,025 | 06/15/2049.
64972G UH 5 |NEW YORKCITY NY MUNI WTR FIN....... .1 08/13/2019. [ BARCLAYS......coovieririrernrineinnnnns | crverveeesississsnninnes | coveens 2,388,970 | ....... 1,895,000 | ....... 2,329,524 2,329,162 | .ovverveeviernns | e 59,807 | ......... 59,807 | ......... 7,369 | 06/15/2049.
64990A HW 8 |NEW YORK STATE DORM SALES TAX .. |.. | 08/20/2019. | BANC OF AMERICA.......cccvvumernne | cvrrrerimrernemrssninnens | ceverenns 618,400 | .......... 500,000 | .......... 615,200 615,105 3,295 3,295 | ... 10,903 | 03/15/2041.
655867 YM 5 |NORFOLK VA. .. 08/06/2019. [ VARIOUS.......coovvnrieinrirnirnnieiinins | crveivesresissinssnsinnes | coveens 2,959,124 | ... 2,415,000 | ....... 2,916,740 2,913,438 | oo | v 45,686 | ........ 45,686 | ....... 60,196 | 08/01/2046.
65829Q CX 0 |NORTH CAROLINASTLT.. .1 09/05/2019. | PERSHING DLJ......coovvvmrierirncens [ ervrerveeiieinerneriinns | vvenne 1,981,134 | ....... 1,565,000 | ....... 1,950,694 | ..o | ververrneenneene | rneeenn(5,921) | v [ erreneenenn(5,921) | oo | v 1944773 | oo | e 36,360 | ......... 36,360 | ........ 27,822 |05/01/2028.
65829Q DG 6 |NORTH CAROLINA ST LTD OBLIG.......... .. 109/10/2019. [ CITIGROUP..........cooviererireririniires | crvrireiesineineenninens | e 1,803,540 | ....... 1,500,000 | ....... 1,790,835 | ..o | e [ iereennn(9,958) | i | erieeneeenn(9,958) | o [ s 1,780,877 22,663 22,663 | ...... 15,625 | 05/01/2025.
668844 QP 1 [NORWALK CT....ovvurrrmrrirerirerireeiniinniis .1 08/08/2019. | BANK AMERICA MERRILL......cooe. [ ovvereviiriniiveiinns | v 2,109,524 | ....... 1,575,000 | ....... 2,092,923 2,092,325 | .coovevernieis | v 17,199 | ... 17,199 | ......... 1,313 | 08/01/2030.
67766W XX 5 |OHIO ST WTR DEV AUTH WTR POLL C.. | .. | 08/08/2019. | STIEFL v | e | e 1,159,747 | .......... 925,000 | ....... 1,142,431 [ o | eevrerinseenenens | eoverinnenne(T80) | oo | vevrirrirneene(780) | oo | v 1,141,650 | ..ovevvvnirns | e 18,096 | ......... 18,09 | ......... 9,122 | 12/01/2031.
70914P  ZU 9 |PENNSYLVANIA ST . 109/12/2019. [ JP MORGAN........c.ovvrrmrirririrrnniinins | crveieeesississsnninnes | coveens 3,456,398 | ....... 2,870,000 | ....... 3,319,959 3,298,337 | cooovvrerrerins | e 158,061 | ....... 158,061 02/01/2029.
735389 G3 6 |PORT SEATTLE WASH REV.. .| 09/10/2019. | JANNEY MONTGOME 651,222 | .......... 550,000 | ......... 651,277 649,602 | .....ovvvrrverins | e 1,620 | oo 1,620 04/01/2025.
765433 KF 3 |RICHMOND VA PUBLIC UTILITY .1 07/25/2019. | PERSHING DLJ......coverieririniires | e | e 2,135,455 | ....... 1,750,000 | ....... 2,130,083 2,128,217 01/15/2028.
771902 HA 4 |ROCHESTER MINN HEALT.... ..| 07/10/2019. | BANK AMERICA MERRILL............ ,369,076 | .......1,030,000 | .......1,363,174 1,362,449 11/15/2031.
791434  'WJ 8 | SAINT LOUIS MO ROCKWOOD SCH ...... .1 07/16/2019. | PERSHING DLU......couevvrerirneirinnins [ erveeineineiiiesinsines | coneeies 582,890 | .......... 500,000 | .......... 580,800 580,514 02/01/2024.
791434 XH 1 | SAINT LOUIS MO ROCKWOOD SCH ...... ..107/16/2019. | BANC OF AMERICA..........ccooviriies | e | e 2,949,516 | ....... 2,405,000 | ....... 2,935,591 2,933,014 02/01/2024.
821686 W8 1 |SHELBY CNTY TN..coovivirercerrrirerieris .| 07/24/2019. | BANK AMERICA MERRILL.....ccce. [ 1vrererririncrnciinns | v 1,326,160 | ....... 1,100,000 | ....... 1,315,358 |.... veee [ ervrrreneene(3,180) | e | s 1,312,178 | v 04/01/2025.
86476P TY 4 |SUFFOLKCNTY NY..oooimiiviviireiniirinnns .1 08/21/2019. [ CITIGROUP..........covvvrmririrviniires | crveieirerissinseinsinens | e 1,910,630 | ....... 1,700,000 1,888,887 |.... VTR IR ({72 7) ) N 1,882,605 | ...ocvvrriirenn 02/01/2024.
882724 PY 7 |TEXASST .. | 09/04/2019. | WELLS FARGO ,904,804 | ....... 3,800,000 .3,900,966 (282) 3,900,684 08/27/2020.
882854 TM 4 | TEXAS WATER DEV BRD......cccovvvrvrinnccn .1 07/15/2019. | ISSUE CALLED at 100.000.........cc. [ .evereerreenerneriinns | vvenne 3,000,000 | ....... 3,000,000 3,281,850 B I (13,210) 3,079,058 07/15/2022.
89602N 2C 7 | TRIBOROUGH NY BRIDGE & TUNNEL ... |.. | 06/27/2019. | VARIOUS.... 99,780 | covvveree 100,000 | .......... 100,000 0 100,000 01/01/2033.
914402 5Z 1 |UNIV SYS OF MARYLAND MD ........cc...... .1 07/25/2019. | JP MORGAN........covvririrrerrirrrinens [ erveeneersniserineiiiens | vvenne 1,562,189 | ....... 1,240,000 | ....... 1,556,622 B (1,184) [ oo | e 1,555,438 04/01/2027.
917393 AQ 3 |UTAH CNTY UTAH HOSP.......cccovvvmrrrnnes .. 06/24/12019. [ BARCLAYS......cooiiirniiriernrineiinninns | crvriveeesinsinssinsinens | coveeee 2,331,286 | ....... 2,185,000 2,331,220 2,329,994 05/15/2025.
938782 FT 1 |WASHINGTON DC MET AREA TRANSIT. |.. | 06/26/2019. | BANK AMERICA MERRILL ,354,806 | ....... 1,985,000 .2,349,783 2,349,708 07/01/2042.
93978E Y3 0 |WASHINGTON ST HEALTH.......ccocoonurins .. 1 08/21/2019. | ISSUE CALLED at 100.000 JROTTRRTRIRY PO 1,400,000 | ....... 1,400,000 1,401,372 |.... coon | e | | sesnen0 | | 1,401,372 | oo (1,372) | ...... 32,667 | 10/01/2023.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. ....209,281,302 |....186,854,493 |...210171,111 | ......... 48,754,025 | ...ccoocooveen0 | 0 (425,527) | o0 [ (425,527) | el 0 | 208,285,795 | ... 0 995,499 |..3,272,775 XXX
Bonds - Industrial and Miscellaneous
00191A AC 0 |ARDFINSA | ‘ 07/01/2019. | TRANSFER.........ccoooviuniiiniinniicis [ v | e 378,125 | .......... 380,000 | ......... 384,550 | .............. 342,950 383,189 | (5,065)| ....... 21,510 | 09/15/2023. | 5FE............
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00213M  AK 0 |APX GROUP INC.....coooirierireeriririeirenis .. | 06/27/2019. | JEFFERIES & CO, 239,375 | ... 250,000 242,538 | ..o | e (3,163) 12/01/2022.
00404A AE 9 |ACADIA HEALTH COINC... ..107/01/2019. | TRANSFER 75,000 | oo 75,000 75,000 03/15/2021.
00404A AJ 8 |ACADIA HEALTH CO INC... ..| 07/01/2019. | TRANSFER reenen308,309 | e 305,000 313,532 | v | e (5,223) 02/15/2023.
00404A AM 1 |ACADIA HEALTHCARE CO INC. ..107/01/2019. | TRANSFER 90,895 | ............ 90,000 93,394 (2,498) 03/01/2024.
00688J AA 5 |ADIENT USLLC.. .| 09/09/2019. | VARIOUS...... . .500,000 504,610 5,837 7, 05/15/2026.
00774C AB 3 |AECOM .| 06/27/2019. | OPPENHEIMER........c.oovvenerirrinens [ rneernerinseinneiieninns | e 1,047,875 | e 1,010,000 987,670 | ..o | e , , 03/15/2027.
00790R 2 | ADVANCED DRAIN SYS I.. ..109/18/2019. | MORGAN STANLEY ......ocovvvrvrvrnes | crrvrreirerinsinierenines v 101,250 | o 100,000 100,000 09/30/2027.
00791G  AA 5 |ADVISOR GROUP HLDGS. .| 07/31/2019. | MIZUHO. v 89125 | 50,000 48,070 08/01/2027.
013092 9 |ALBERTSONS COS INC /... .1 07/01/2019. | TRANSFER.........cooooviiniivniinriienns [ v | v 170,000 | ..cooeeee 170,000 170,000 03/15/2026.
013817 AU 5 |ALCOAINC..... ..| 07/01/2019. | TRANSFER 97,363 | . 5,000 97,370 08/15/2020.
013822 AB 7 |ALCOA NEDERLAND HOLDING.... .1 07/01/2019. | TRANSFER.........cooomieiirnrineineens [ v | e 117,146 110,000 4,396 117,146 09/30/2026.
02005N AE 0 |GMACINC .1 07/01/2019. | TRANSFER.........cccoirinirerinrinenns [ v | v 159,128 | .......... 155,000 (1,720) 159,092 03/15/2020.
02154C AD 5 |ALTICE FINANCING S.A ..| 07/01/2019. | TRANSFER 94,666 | ............ 95,000 4,367 95,805 02/15/2023.
02154C AE 3 |ALTICE FINANCING SA.... .1 07/01/2019. [ TRANSFER.......coooivirrireinrireienins | e | e 120,490 | .......... 120,000 B - 18,752 128,552 | ..oovvvvvervnes | creeen(8,062) | ..........(8,062) | ....... 14,797 | 05/15/2026.
03674P AL 7 |ANTERO RES FIN CORP... v |+ 107/15/2019. [ CS FIRST .oovvverrirrirrrinirierienes | covrererenissisnessnenins | ceveeeenns 307,049 | .......... 310,000 | ......... 4,572 307,865 | ..covvrererereces | evrrrerne(816) | i (816) | e 7,313 | 11/01/2021.
03674X AC 0 |ANTERO RESOURCES FINANCE ... .1 08/08/2019. | VARIOUS........ooorriiimeineineriiens [ ernverneiseiiiesinninns | veeiens 187,070 | wovveeeee 205,000 | .......... 194,520 .223 194,743 12/01/2022.
03674X AF 3 |ANTERO RESOURCES FINANCE ... .. 07/29/2019. | DEUTSCHE BANK. | | 1,145,315 | ....... 1,217,000 | ....... 1,219,568 B 40,910 [ .ovvvrervninns | e 1,219,289 | .ooevvrrrirens 06/01/2023.
037411 AX 3 |APACHE CORP.......ccovvumirririnerierieninens .1 06/21/2019. | TENDER/EXCHANGE..........coconvvs [ v | e 644,563 | ......... 635,000 ..339 633,800 02/01/2021.
037411  AZ 8 | APACHE CORP. .. 1 06/21/2019. | CORPORATE REORG........ccovurvree | crrvrererrnrineiisninnirens | cervriens 494773 | .......... 487,000 .703 482,551 04/15/2022.
03755L AC 8 |APERGY CORP v | [ 08/13/12019. [ JP MORGAN.......covvvrrrirririerrrins | covrererenissisnsiienins | ceveneenns 272,025 | .......... 270,000 B [ (47) 273,328 05/01/2026.
03969A AJ 9 |ARDAGH PKG FIN/HLDGS USA  ......... .. | 08/14/2019. | ISSUE CALLED at 105.438........ccc. | coveererrmreveirieimnnens | e 1,162,962 | ....... 1,115,000 | .......1,123,364 | .............851,063 | ........5,368 | ..ceooe0es(1,057) | coovoiiririins | e 4311 | e | e 1122112 |, 05/15/2024.
04021L  AA 8 |ARGOS MERGER SUB INC.... .| 08/14/2019. | JEFFERIES & CO.....ovvvvvrinirrins [ | v 810,594 | ......... 875,000 3,400 805,150 03/15/2023.
053773 AV 9 |AVIS BUDGET CAR RENT .1 07/19/2019. | ISSUE CALLED at 101.833.......ccce. [ worverreererierineennes | eoverinne 278,004 | .......... 273,000 4,861 269,577 04/01/2023.
053773 BB 2 |AVIS BUDGET CAR RENT .. 1 07/01/2019. | TRANSFER .130,000 4,707 130,241 04/01/2024.
05401A AD 3 |AVOLON HLDGS FDGLTD.... wor | - | 06/24/12019. | MORGAN STANLEY......ovvmmrrrmers [ crrrerirerineeininirieins .....5,000 0 5,000 05/15/2024.
05508R AE 6 |B&G FOODSINC.... ... | .. [ 07/01/2019. | TRANSFER 27,585 377,742 04/01/2025.
05508W 3 |B&GFOODS INC.. .| 07/25/2019. | GOLDMAN SACHS.. ..330 59,373 06/01/2021.
055604 AA 0 |BMCEASTLLC .. .. 109/19/2019. | VARIOUS...... B 15,082 638,705 10/01/2024.
05972M 2 |BANCORP COMMERICAL MTGE TRUST. | .. | 07/17/2019. | MORTGAGE PAYDOWN 0 4,343 03/15/2036.
07556Q BR 5 |BEAZER HOMES USAINC........ccccocrevenee .| 08/08/2019. | BANK AMERICA MERRILL.. . B [ 41,000 200,000 | ..oovonrererirenes | e (17,500) 10/15/2027.
085790 AY 9 |BERRY PLASTICS CORP... ..107/01/2019. | TRANSFER 169,712 | ccvvenee 170,000 16 169,935 (222) ] ... 07/15/2023.
08580B AA 4 |BERRY PETE COLLC .| 08/22/2019. | USB SECURITIES .187,879 | . .195,000 ..100 189,755 | oo | v (1,876) 02/15/2026.
103304 BQ 3 |BOYD GAMING CORP.... ..| 07/01/2019. | TRANSFER rernneenn 03,419 | L 65,000 | .. 63,789 |.... 63 63,852 (433)] ... 08/15/2026.
10373Q AF 7 |BP CAP MKTS AMER INC .. 109/18/2019. [ PERSHING DLJ......coveerieriiriiires | crveieienissinsinninens | e 1,434,258 | ....... 1,400,000 | ....... 1,432,380 | .ovovvererrerennenens e | oo (124T4) [ | v (12,4T4) | s | s 1,419,906 | ..o | cervns 14,352 10/01/2020.
11284D AA 3 |BROOKFIELD PPTY REIT .1 07/01/2019. | TRANSFER........oooieririerncriennns [ rerernenienineinesiinns | coveeinieens 71,541 | e, 70,000 72,532 (991) 05/15/2026.
120111 BM 0 |BUILDING MATLS CORP... .. 07/01/2019. | TRANSFER 200,312 | covvveee 200,000 200,484 (172) 11/15/2024.
124857 AQ 6 |CBS CORP NEW.... .| 07/24/2019. | MK TAXES SYS......coovvimmrrmerrerinne [ rmreneeiininernerinns | vveene 1,048,150 | .......1,000,000 989,553 58,597 01/15/2026.
1248EP BM 4 |CCOH SAFARILLC.... .| 07/26/2019. | RBC CAP.....ovvmirerenrererrenineinnes | reeerneesssiseissesiinns | vvenns 1,226,879 | ....... 1,190,000 | ......1,238,744 | ...........1,124,963 | .......60,730 | ..........(2,469) | ceoovvrrrvrrnerns | v D8,261 | oo | v, 1,228,279 | ..ovvevvvvnernns | v (1,401) 02/15/2026.
1248EP BR 3 |CCO HLDGS LLC/CAP CORP .1 07/15/2019. | GOLDMAN SACHS........coovvummrcnns [ rmrevrriirinriveiinns | v 1,419,738 | ....... 1,390,000 | ....... 1,406,650 | ..............669,806 | ........39,272 | ..cooecee.(1,153) | v | wrrreernn 38,119 | s | s 1,401,388 | .oovvvvevirinn | e 18,349 05/01/2026.
1248EP CB 7 |CCO HLDGS LLC/CAP CORP ... | .| 07/15/2019. | GOLDMAN SACHS.. JEUORTRRRTOOPORN IOV 534,950 | .......... 520,000 | .......... 530,400 530,386 | ...ovveerrerirs | e 4,564 06/01/2029.
12527G AE 3 |CFINDS INC....coooteierririrnierenceeens .1 08/13/2019. [ CITIGROUP..........coovivrerrirernrircires | o | e 404,740 | .......... 413,000 | ......... 382,135 382,773 | oo | e 21,967 03/15/2044.
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12555D  AB 1 |CIMTRUST ....oooiriirieeienieinenieniis .. 1 08/25/2019. | MORTGAGE PAYDOWN......ccovvve [ wrmreremminirernneriinns | woveeineens 57,503 | .oovvrrnenn 57,503 | oo 57,389 | oo | v | e 10 | s 10 57,503 02/25/2049.

125581 GQ 5 |CIT GROUP INC ..107/02/2019. | BANK AMERICA MERRILL......coov. | crvrvvemrieiinnnnirens | e 609,615 | .......... 575,000 34,263 602,794 | ..o | e 6,821 08/15/2022.

126307 AH 0 [CSCHLDGSINC.... .| 07/02/2019. | VARIOUS...... 853,775 | .ovevv. 840,000 54 846,616 | ....ooovvercerens | e 7,158 | ... 06/01/2024.

126307 AU 1 |CSC HOLDINGS INC |+ [ 07/01/2019. [ TRANSFER.......ocoiiemiiiirinnieiiees | cerireieineinceienineins | cevineen 438972 | .......... 440,000 25,300 440,000 | .o | e (1,028) | .......... (1,028) 05/15/2026.

126307 AX 5 |CSCHOLDINGSINC...... ..| 07/01/2019. | TRANSFER ..194,193 .190,000 3,439 196,289 (2,096) .(2,09) ] ... 07/15/2025.

12653C AC 2 |CNX RESOURCES CORPOR .| 08/08/2019. | BANK OF 397,813 | oo 475,000 ..693 409,381 | oo | s (11,568) | ........ (11,568) 03/14/2027.

12654T AA 8 |CNX MIDSTREAM PTR/CNX.. .1 07/02/2019. | JEFFERIES & CO.....ovvvvvrinirren [ | v 949,050 | ......... 999,000 B 43,410 998,175 | .vveveververenns | overns (49,125)| ........ (49,125) 03/15/2026.

126650 DA 5 |CVSHEALTH CORP .1 08/15/2019. | TENDER EX.....ovvvuvvmerierinnerncennns [ oveerneersniserneiiinns | vveene 1,005,860 | ....... 1,000,000 ..929 999,109 6,751 6,751 03/09/2020.

126670 QT 8 |COUNTRYWIDE ASSET-BACKED ... .. | 08/26/2019. | MORTGAGE PAYDOWN ....83,320 .287 21,918 | e | e 61,401 | ........ 61,401 05/25/2036.

126685 DX 1 |[CWHEQHEQLN TR 2006-S2 A-3.. .| 08/25/2019. | MORTGAGE PAYDOWN. 69,994 36,688 46,870 23,124 23,124 07/25/2027.

131347 CF 1 |CALPINE CORP SRNT. .1 07/19/2019. | CS FIRST 321,750 121 319,531 2,219 2,219 01/15/2025.

14315N  AH 3 | CARMAX AUTO OWNER TR.. .| 09/15/2019. | MORTGAGE PAYDOWN.......cocvuver [ eormrvnriinerieninieines | woveiian 211,579 | . 211,579 242 211,579 07/15/2022.

144577 AH 6 |CARRIZOOIL & GASIN .| 08/28/2019. | VARIOUS...... 509,181 | .......... 535,000 | ......... .587 520,387 04/15/2023.

14879 AE 8 | CATALENT PHARMA SOLU .. 1 08/13/2019. [ CITIGROUP..........coovrvevinrirernrincires | e | e 143,850 | ...coooue. 140,000 | .......... 140,000 0 140,000 07/15/2027.

14987K  AA 1 |CD&R WATERWORKS MERGER... o [+ 109/13/2019. [ VARIOUS.......coorverrirrrierirerienins | vevisernerisessnsenenss | evvens 1,110,625 | ....... 1,100,000 | ....... 1,120,313 v | e 130,780 | vvvveeerrrcrin | e 1,112,529 | .o 08/15/2025.

150190 AC 0 [CEDARFAIRLP/CAN...ccccommimmirrriinnns ..109/19/2019. | CITIGROUP............. 268,750 | .......... 250,000 | ..es0r0:250,000 | .oovoeionrireireiienes [ e | e | e 0 250,000 07/15/2029.

156686 AM 9 |CENTURY TEL ENTERPRI. .1 07/01/2019. [ TRANSFER.......ccoovvirrriernrireinnins | ervvirennsineissnniens | cervrieens 180,519 | ..ooove.. 185,000 21,034 184,759 01/15/2028.

156700 AR 7 |CENTURYLINKINC ..| 07/01/2019. | TRANSFER 200,649 | .......... 195,000 5,400 200,644 06/15/2021.

156700 AX 4 |CENTURYLINKINC .. 107/01/2019. [ TRANSFER.......coovviririernrireienns | o | e 242,539 | .......... 240,000 I - 15,957 247,857 | .oovoereriianis | e (5,318) | wvvrec. (5,318) 12/01/2023.

15911N  AA 3 |CHANGE HEALTHCARE HL... .1 08/15/2019. | VARIOUS.......oovoerirrinirinerireriens [ eneriseenerinesineenes | eoveviens 750,750 | ......c... 750,000 57,179 759,367 (8,617) | wvvvven (8,617) 03/01/2025.

163851 AE 8 |CHEMOURS CO....cccoovvviriirrrireiciierienns .1 07/09/2019. | MORGAN STANLEY.......cocouvrimerns [ ermrermneineriierineines | i 402,725 | .......... 445,000 | ..........27,200 | oo | e | erienenni88 [, 88 427,288 | oo | s (24,563) | ........ (24,563) 05/15/2027.

16411Q AB 7 |CHENIERE ENERGY PARTNERS.. ..| 07/01/2019. | TRANSFER 323,595 | .......... 325,000 325,000 | ..o | e (1,405) | .......... (1,405) 10/01/2025.

16412X AG 0 |CHENIERE CORPUS CHRI ... |.. | 07/01/2019. | TRANSFER 351,130 | oo 350,000 353,621 (2,491) | .ovvrnes (2,491) 06/30/2027.

165167 CK 1 |CHESAPEAKE ENERGY CORP................ .. 1 08/09/2019. [ JP MORGAN........c.covirrmrrrririrrnarinnns | erveirernsississnnninens | cererinns 640,537 | .......... 660,000 652,908 | ...ocvvrrriirenns | e (12,371) | ..o (12,371) 06/15/2021.

165167 CL 9 |CHESAPEAKE ENERGY CORP ... .| 09/16/2019. | CITIGROUP.........ccoovrvmerirerirrerinins [ erverineineriesineenes | e 818,864 | .......... 920,000 873,496 | ..o | e (54,632) | ........ (54,632) 03/15/2023.

165167 CZ 8 |CHESAPEAKE ENERGY CORP.... ..107/01/2019. | TRANSFER 100,259 | .......... 105,000 100,746 (G270 I— (487) 06/15/2027.

165183 BY 9 |CHESAPEAKE FUNDING IIl LLC .| 09/15/2019. | MORTGAGE PAYDOWN 81,349 81,349 0 04/15/2031.

17302X AJ 5 |CITGO PETE CORP ..| 07/25/2019. | CORRECTION (132,875) (133,873) 998 998 08/15/2022.

18451Q AM 0 |CLEAR CHANNEL WW HLD... .. 1 09/04/2019. [ ISSUE CALLED at 102.167.......ccco. | covvvvrvermrirerivmrneiiens | cervriees 306,501 305,578 | ..o | e (5,578) | .ovvveen (5,578) 11/15/2022.

18451Q AN 8 |CLEAR CHANNEL WW HLD... .| 08/22/2019. | VARIOUS...... 69,010 67,000 2,010 2,010 02/15/2024.

203372 AM 9 | COMMSCOPE INC .. 07/01/2019. | TRANSFER 95,156 | .......... 100,000 96,016 (G1S10) ) E— (860) 06/15/2024.

20338Q@ AA 1 |COMMSCOPEFINLLC...... ..| 07/01/2019. | TRANSFER 225,000 .225,000 225,000 0 03/01/2027.

228701 AF 5 | CROWNROCK LP/CROWNROCKFIN...... .1 07/01/2019. | TRANSFER.........cooomiriernrineinenns [ v | e 368,696 | .......... 375,000 370,983 10/15/2025.

235822 AB 9 | DANAFING LUXEMBOURG.........coccvrvun .1 07/01/2019. [ TRANSFER.......coovvirreiernrireinnins | ervrireennnsinsnnniiens | cereriees 100,700 | .......... 105,000 100,706 04/15/2025.

23918K AQ 1 |DAVITAHELTHCARE PARTNER ... .| 09/19/2019. | DEUTSCHE BANK o | e | e 478,672 | .......... 490,000 | ........ 476,953 07/15/2024.

247916 AF 6 |DENBURY RESORCES INC .. 1 09/17/2019. | BANC OF AMERICA e | 213,790 | .......... 219,000 | ......... 212,551 215,799 05/15/2021.

25179M AK 9 |DEVON ENERGY CORP NEW. .. | 07/26/2019. | ISSUE CALLED at 103.870 ,558,054 ..1,500,000 .1,681,975 ....1,518,590 07/15/2021.

25179M AP 8 |DEVON ENERGY CORP NE. ..| 07/26/2019. | ISSUE CALLED at 103.287 RO VPN 1,032,871 | ....... 1,000,000 985,764 05/15/2022.

25278X AH 2 |DIAMONBACK ENERGY INC ..107/02/2019. | BANK AMERICA MERRILL.. . 525,925 | .......... 500,000 503,997 05/31/2025.

25380Q AH 2 |DIGICEL LIMITED ..107/15/2019. | CS FIRST. OO TP I 112,000 | .ovvvneee 200,000 198,329 03/01/2023.

25470X  AY 1 |DISHDBS CORP.......ccccovumiirnririirerirerns .1 07/01/2019. [ TRANSFER.......cooiviriierneirciinins | e | s 176,536 | .......... 185,000 190,120 07/01/2026.
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26252T AA 4 |DT AUTO OWNER TRUST......c.covvvrivrnnens .1 09/15/2019. | MORTGAGE PAYDOWN.......cocvvver [ wrnmrrmeimerierineennes | eoveeian 208472 | .......... 208472 | .......... 208,487 | ..o | e | s 199 | .199 208,472 09/15/2022.

26817R AN 8 [DYNERGY FINANCE I/Il INC ... .. 06/20/2019. [ STIEFL....ccovvvviirreierseieierissinnnns 1140 | 0 [ e | e | oo | v 1,140 11/01/2022.

29250R AS 5 |ENBRIDGE ENERGY PART .| 09/18/2019. | PERSHING DLJ..... v 405,240 | 400,000 (4,308) 403,257 | ooooeerinennn | e 1,983 03/15/2020.

29272W AB 5 |ENERGIZER HLDGS INC... .1 07/01/2019. | JEFFERIES & CO.....coevvcviiriiin [ | v 160,000 | .......... 160,000 0 160,000 01/15/2027.

29273A AA 4 |ENERGIZER SPINCO INC.. .| 08/15/2019. | JEFFERIES & CO, 691,806 | . .700,000 | .. e |- . 2,310 668,185 | ..o | e 23,622 23,622 06/15/2025.

29273E AC 2 |ENDO FIN/ENDOLTD/EFINC . wo |+ 107/01/2019. | CITIGROUP.......ovvvrrirerrrrinerienes [ errerieeineerneniiseins | eoeees 1,060,560 | ....... 1,473,000 ,218, , . v | e 148,110 | | s 1,276,638 | ...vooverrveenns | e (216,078) | ...... (216,078) 07/15/2023.

29355X AG 2 |ENPROINDS INC......ccoovvivrvimriernirreirnns ..109/12/2019. | BANC OF AMERICA e | 317,250 | covvvee 300,000 300,000 [ oo | e 17,250 | ......... 17,250 10/15/2026.

29365K AC 7 |ENTERGY TEXAS RESTORATION .......... .1 08/01/2019. | MORTGAGE PAYDOWN.......cccrvver [ ererrmrrnerierineennes | e 641,642 | .......... 641,642 641,642 0 11/01/2023.

29444U AP 1 |EQUINIXINC .. 09/17/2019. | BANC OF AMERICA e | 577,070 | ..ooouee 561,000 561,471 | oo | s 15,599 | ........ 15,599 01/01/2025.

29444U AQ 9 [EQUINIXINC ..109/17/2019. | BANC OF AMERICA .488,261 | . .459,000 472,205 vern 16,057 .16,057 01/15/2026.

29977TH AB 6 |ENENER/EVEREST ACQFIN .| 07/12/2019. | CANTOR rernneen 44720 | 559,000 550,618 | ..oovvercrrerins | (505,898) | ...... (505,898) 05/01/2020.

31428X BP 0 |FEDEX CORP .1 07/15/2019. | CITIGROUP.........ccorrvirrrririrerirniens [ rvrerveriininsiveiiinns | vveene 1,028,180 | ....... 1,000,000 978,660 | ....oocverereries | e 49,520 | ......... 49,520 02/15/2028.

31428X BR 6 |FEDEX CORP .1 07/15/2019. | MK TAXES SYS......cooevvmrreeienies [ ervrereseiesiiiesiesiies | veniiens 544,910 | .......... 500,000 . 499,432 | oo | v 45478 | ........ 45,478 10/17/2028.

31740L  AA 1 |FINANCIAL & RISK US... ..109/19/2019. | CITIGROUP............. 53,750 | .covvonnee. 50,000 50,890 | ..o | e | eeveenieenens(29) [ oo | e (29) 50,861 2,889 2,889 05/15/2026.

31740L AC 7 |FINANCIAL &RISK US... w.. | .. | 09/13/2019. | WELLS FARGO......... 335,625 | .......... 300,000 | ..........301,375 20,889 301,326 | .overererenes | e 34299 | ... 34,299 11/15/2026.

32008D AA 4 |FIRST DATA CORP NEW......ccocoomrrimrirnacs .1 08/02/2019. | VARIOUS........ooouriiiimreineineiiiene [ ervreriseineiiiesieninns | ceeeiens 802,825 | .......... 785,000 | .......... 800,529 29,114 796,644 | ..o | e 1,556 | oo 1,556 01/15/2024.

32008D AB 2 |FIRST DATA CORP NEW .. 08/03/2019. | VARIOUS...... 202,770 | covvvee 198,000 (127) 199,588 | .....covovvrvir | v 1,888 | oo 1,888 01/15/2024.

33936Y AA 3 |FLEXACQUISITION CO INC.. .. | 08/29/2019. | VARIOUS...... 224438 | .......... 250,000 . .376 226,001 | .o | e (1,564) | ..ovvvne (1,564) 01/15/2025.

35671D AU 9 |FREEPORT-MCMORAN INC ..| 08/16/2019. | TENDER EX 29,508 | ............29,000 | ...........28,638 | .....c.c......27,514 | ... 1,20 1,261 28,774 733 733 03/01/2022.

35906A AN 8 |FRONTIER COMMUNICATIONS.... ... |.. | 08/12/2019. | CIT GROUP............. 327,513 I [ 156,789 502,589 | ..cvorererrierins | e (175,076) | ...... (175,076) | ....... 42,114 | 04/15/2024.

35906A AW 8 |FRONTIER COMMUNICATIONS ... .. 07/11/2019. | DEUTSCHE BANK. o [ | e 180,125 61,005 253,505 | ..ovocircrienes | e (73,380) | ........ (73,380) | ........ 24,063 |09/15/2022.

35906A BA 5 |FRONTIER COMMUNICATIONS CORP....|.. | 07/01/2019. | DEUTSCHE BANK oo | e | e 245,000 30,013 245,000 04/01/2026.

36256D AA 4 |GLS AUTO RECEIVABLES TRUST........... .1 09/15/2019. | MORTGAGE PAYDOWN.......ccovvver [ conmmrmeimerierineennes | e 152,061 ..145 152,061 01/17/2023.

36256U AB 4 |FM FINANCIAL AUTOMOBILE LEASING.. | .. | 09/15/2019. | MORTGAGE PAYDOWN 62,678 71 62,678 04/20/2021.

36256X AB 8 |GMFINL CON AUTO REC.........ccconvvrrrnnne .| 09/15/2019. | MORTGAGE PAYDOWN 336,183 | ..ovvee 336,183 | ..........336,153 336,183 03/16/2022.

36962G 4D 3 | GENERAL ELEC CAP CORP MTN .. | 08/07/2019. | VARIOUS...... 287,000 | .......... 287,000 | ......... 286,679 287,000 08/07/2019.

38141G WD 2 | GOLDMAN SACHS GROUP... .. | 06/28/2019. | STATE STREET REPO. 1,815,464 ..1,800,000 | .......1,792,174 ...1,793,748 04/26/2022.

398545 AA 1 | GRINDING MED/MC GRINDING.... .1 09/09/2019. | MORGAN STANLEY.......cccoommrumrins [ ernmermreimerrierineinns | coveeiens 104,600 | ...coooee. 110,000 | .ovvvenee 105,325 |.... | . 105,506 12/15/2023.

402635 AE 6 |GULFPORT ENERGY CORP ..107/01/2019. | TRANSFER 201,370 | .......... 205,000 | ......... . . . 201,367 05/01/2023.

404030 AH 1 |H&E EQUIPMENT SERVICES INC ...|.. | 07/01/2019. | TRANSFER 387,734 | .......... 385,000 | ....... (1,124) I 40,809 395,491 09/01/2025.

404119 BR 9 [HCAINC .1 07/01/2019. | TRANSFER.........ccooviinriniinniienns [ v | i 349,600 | .......... 335,000 | ......... 354,763 (1,206) 22,964 350,426 02/01/2025.

404121 AC 9 |HCAINC .| 07/05/2019. | VARIOUS...... ,126,663 ..3,062,000 | .......3,108,320 14,269) | .. (9,218) 3,081,179 02/15/2020.

404121 AD 7 |HCAINC .1 07/01/2019. | TRANSFER.........ccoomiriererineincens [ v | e 142,051 | ooveeeee 140,000 | ..covvnnee 152,467 (1,769) 149,978 02/15/2022.

428040 CG 2 |HERTZ CORP. .. | 07/26/2019. | BANC OF AMERICA e | 816,979 | .......... 816,000 814,890 01/15/2021.

428040 CT 4 |HERTZ CORP. .1 07/01/2019. | MORGAN STANLEY.......coccomvumrrns [ ermerrrernerirerineenes | eoveiines 311,625 | .......... 300,000 | ....... 299,540 06/01/2022.

42829L  AF 1 |HEXION INC .. 08/30/2019. [ BARCLAYS......cooovemrriirienniieriniinns | e | e 275913 | ..o 285,000 | ......... 285,563 285,555 | ..oovreeriinins | v (9,643) | ..o (9,643) | ......... 3,896 | 07/15/2027.

45824T BA 2 |INTELSAT JACKSON HLD. .| 09/17/2019. | VARIOUS...... ,232,116 ..1,240,000 11,238,891 ....1,238,904 ..(6,788) ..(6,788) | ..... 117,790 | 10/15/2024.

45827A  AD 5 |INTELSAT CONNECT FIN.. .1 09/19/2019. | CITIGROUP.........ccoorrverierineirnenins [ erneeineineiiiesinninnes | eoveeiaes 358,000 | .......... 400,000 373,942 | oo | e (15,942) | ........ (15,942) | ....... 29,344 | 02/15/2023.

46284P AP 9 [IRON MTN INC DEL .. 1 09/04/2019. | FIRST UNION v | e | 505,250 | ..ovvee 500,000 507,268 (2,018) | ..eevne (2,018) | ....... 16,052 | 08/15/2024.

466112 AP 4 |JBSUSALLC/JBSUS.. ... |.. | 07/24/2019. | BARCLAYS 256,875 | ......... 250,000 (132) 258,931 (2,056) | .....onc (2,056) | ......... 7,793 | 07/15/2024.

48250N  AB 1 |KFC HLD/PIZZAHUT/TACO .....cccceuueuee .1 09/12/2019. | JEFFERIES & CO.....oovvvcvivriiin [ | i 342,875 | .......... 325,000 | ..........336,563 | ............ 315,260 | ......19,199 | cooeieei(1,269) | oo | v 17,930 333,190 | .o | v 9,685 | ..oooucet 9,685 | ....... 13,513 | 06/01/2026.
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501044 DJ 7 |KROGER CO....ccovvrvrrrerierieireersnineiins .| 07/17/2019. | MK TAXES SYS......cooevreerveeieniies [ eovvereseiesiiesiiesiinns | vvsiiens 514,885 | .......... 500,000 | .......... 482,405 | ......c...... 483,085 2913 483,997 08/01/2027.

516806 AD 8 |LOREDO PETROLEUM INC .| 09/16/2019. | BARCLAYS.......ovvirrimrinriineineins [ ernveineissiiiesiienins | eriiaens 316,875 | covvvee 325,000 30,522 323,834 01/15/2022.

516806 AE 6 |LAREDO PETROLEUM INC.... woe | 1 08/05/2019. | JP MORGAN........ccoorrrrirerirerirnens 538,127 | ..coooue. 550,000 . 557,572 03/15/2023.

527298 BC 6 |LEVEL 3 FINANCING INC . .. |..107/01/2019. | TRANSFER cerennnn80,018 | 60,000 ....58,950 60,018 02/01/2023.

527298 BH 5 |LEVEL 3 FINANCING INC ..| 07/01/2019. | TRANSFER ..165,833 | . .165,000 55,100 165,833 05/01/2025.

527298 BM 4 |LEVEL 3 FINANCING INC .1 07/01/2019. | TRANSFER.........ccoomirierierineinenns [ e | coneeiies 304,280 | .......... 305,000 26,711 306,549 03/15/2026.

538034 AK 5 |LIVE NATION ENTERTAI.... .1 07/01/2019. [ TRANSFER.......coovvirrriernrireienins | ervriveensseiissnninens | cererieens 150,000 | .......... 150,000 7,125 150,000 11/01/2024.

538034 AN 9 |LIVE NATION ENTERTAI.... .| 07/01/2019. | TRANSFER 95,000 | ..cvvreees 95,000 | ............95,000 | ...............93,100 | ..........1,900 |...... 1,900 95,000 03/15/2026.

552953 BY 6 |MGM RESORTS INTL ..107/02/2019. | MORGAN STANLEY ......ccovvvrvrmrner | crrvererrerineirseinninens | e 2,037,750 | ....... 1,950,000 | .......2,034,335 | ...........1,973,840 | .......20,419 | ........ 12,666) P T753 | oo | s 1,981,594 | oo | e 56,156 | ......... 56,156 10/01/2020.

552953 CA 7 |MGM RESORTS INTL .. 07/11/2019. | BANK AMERICA MERRILL.. ..864,000 | . .800,000 (3,754) | .. (868) 818,401 45,599 45,599 | ... 12/15/2021.

553283 AB 8 |MPH ACQUISITION HOLDINGS .| .. [09/17/2019. | GOLDMAN SACHS 596,618 | .......... 605,000 615,476 | ..o | e (18,858)| ........ (18,858) | ....... 20,636 |06/01/2024.

553420 AG 9 |MPT OPER PARTNER ..| 07/01/2019. | TRANSFER 90,423 | ..ocvorneen 90,000 91,614 | oo | v (1191 | v (1191) | v 4,331 | 08/01/2026.

575385 AA 7 |MASONITE CORP .1 08/10/2019. | VARIOUS.......ovvierirrirnirirnernerirens [ erveriseenerinesineenes | eoveeinns 930,084 | .......... 909,000 915,179 | v | e 8,856 | ..coovueen 8,856 | ...... 44,490 |03/15/2023.

576485 AE 6 |MATADOR RES CO .1 07/01/2019. | TRANSFER.........cccoovvinirvmiinninnns [ | eeeen 105,450 | i 105,000 105,499 (49) (49) [ ..oouvs 5,314 | 09/15/2026.

58003X AA 0 |MCDERMOTT ESCROW 1 I... .1 09/19/2019. | CS FIRST.....ouvivrvrcrinirierirerereenns v 11,000 | e 350,000 335,246 | .o | e (258,246) | ...... (258,246) | ....... 14,668 | 05/01/2024.

58772T AB 6 |MERC-BENZ AUTOLEASE.........ccccoomuunnee .1 09/15/2019. | MORTGAGE PAYDOWN.......cccovves [ wrmrermeermneirneinciinns | reeennn.58,848 | i, 58,848 58,848 0 959 |02/16/2021.

588056 AR 2 |MERCER INTLINC CORPORATE| .. | 07/01/2019. | TRANSFER 60,045 | .....c...... 60,000 | .. 60,138 (94) (LI - 2,714 | 12/01/2022.

59565X AB 6 |MIDCONTINENT EXPRESS........cccoouvvrnr .. | 07/26/2019. | WELLS FARGO........evereerrrineriens [ erverrseineriiesiineenes | eoveeinns 517,925 | .......... 500,000 | ..........523,750 521,592 | .ooovvererernns | e (RNCT4 ] - (3,667) | ....... 15,755 | 08/15/2023.

61691P AA 8 |MORGAN STAN CAP. ..109/16/2019. | ISSUE CALLED at 100.000.........c.. | coevvrerrerrnmermemninens | woveene 1,500,000 | ....... 1,500,000 | ....... 1,483,125 01,483,856 | oo | e 16,144 | ......... 16,144 | ....... 37,306 | 11/15/2034.

61744Y AJ 7 |MORGAN STANLEY... v | .. | 06/26/2019. | STATE STREET REPO......ccovvvvens [ crrverirerinernenirieins | e 1,409,264 | ....... 1,400,000 | ....... 1,390,139 BT | | e 17,551 | e 17,551 | ....... 30,780 | 07/22/2022.

61747Y CJ 2 |MORGAN STANELY ..o . 109/23/2019. [ MATURITY ..o | crvveieeesinsisesnsinens | e 1,000,000 | ....... 1,000,000 | .......... 966,600 | ....cc0.ere: 996,677 | oo | 3,323 [ [ 3,323 [ | 1,000,000 0. 56,250 | 09/23/2019.

62886E AS 7 |NCR CORPNEW.... .. 08/08/2019. | VARIOUS........ooooivirrirnrrinrirerirens [ e | coveriens 458,980 | ......... 446,000 462,362 | ..o | v (3,382) | ..ovvvne (3,382) | ooouc 3,810 | 12/15/2023.

629377 CE 0 |NRG ENERGY INC. .| 09/18/2019. | OPPENHEIMER 321,750 | ovonee 300,000 300,000 | ..ovoverireriries | e 21,750 | ......... 21,750 | ....... 20,370 |01/15/2028.

629377 CH 3 |NRGENERGY INC .. 1 07/23/2019. | GOLDMAN SACHS.......covvrvrvrnnes | crrrrirermriseiisnnniiens | cervrinens 144,038 | .......... 140,000 142,011 2,026 2,026 | ... 1,257 | 06/15/2029.

62957H AB 1 |NABORS INDUSTRIES LTD... .| 06/27/2019. | DEUTSCHE BANK L ST [PV 107,063 | .......... 150,000 | ...coveee 141,161 01/15/2024.

63934E AT 5 |NAVISTARINTL CORP.. .1 07/08/2019. | JP MORGAN........ccooiririiniinniiens [ | e 314,250 | .......... 300,000 | .......... 300,000 300,000 11/01/2025.

63946B AD 2 |NBC UNIVERSAL INC .| 09/03/2019. | ISSUE CALLED at 101.996.. ,019,960 ..1,000,000 | .......1,026,370 ...1,013,577 04/30/2020.

64110L AS 5 |NETFLIXINC .1 08/15/2019. | RBC CAP.....cevumrerrreereeiseirnerinns [ erneerneisneesesinsenes | eoneeinns 721,000 | .......... 700,000 | ......... 700,000 700,000 04/15/2028.

644535 AF 3 |NEW GOLD INC ..107/03/2019. | BANK AMERICA MERRILL........cco. | vovernrirermiiveinnnns | v 94,500 | .coceenee 100,000 | .......... 100,256 100,104 11/15/2022.

65364U AA 4 |NIAGARA MOHAWK PWR COR .1 08/15/2019. | MATURITY. ...oocormrrmrimeimerinrnrnnens [ reeereessninerineeiens | vvenne 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ..coe0rrre 1,000,000 | voroerncervrins [ eorerirneriinrinnnns | v | e | e | s 1,000,000 08/15/2019.

65409Q BB 7 |NIELSEN FIN LLC/ NIELSEN ..109/16/2019. [ JEFFERIES & CO....coovvrervririinins | crveireirerineinseinninens | e 1,020,762 | ....... 1,020,000 | ......1,017,113 | coooeerern811,200 | i 32,847 | 0286 | e | 33,133 [ | e 1,018,511 04/15/2022.

65504L AN 7 |NOBLE HOLDINGS INTL LTD .| 09/12/2019. | CS FIRST ..241,163 .354,000 263,297 04/01/2025.

665531 AE 9 |NORTHERN OIL & GAS .| 08/14/2019. | BANC OF AMERICA . 342,375 | .......... 330,000 343,728 05/15/2023.

666807 BA 9 |NORTHROP GRUMMAN CORP. .1 08/01/2019. | MATURITY ..o [ | v 1,000,000 | ....... 1,000,000 | ........998,370 | .....c..ecc.999,881 | cooooviovivions | v 119 | | 119 | | s 1,000,000 08/01/2019.

670001 AC 0 |NOVELIS CORP. .1 07/01/2019. | TRANSFER.........ccooiremirerinernenns [ eveeineinerinesineenes | eoveeinees 368,206 | .......... 385,000 | ......... 368,815 ((G[0)] e~ (610) 09/30/2026.

67054K AA 7 |NUMERICABLE GROUP SA .1 07/01/2019. | TRANSFER.........ccooviiriieiinninenns [ | i 473398 | .......... 465,000 | ......... 500,088 490,080 | .ooeverrirrii | e (16,682) | ........ (16,682) 05/01/2026.

674215 AG 3 | OASIS PETROLEUM INC .| 08/15/2019. | VARIOUS...... ,365,749 ..1,478,000 | .......1,404,502 ...1,440,129 ...(74,380) (74,380) | .... 03/15/2022.

680665 AJ 5 |OLIN CORP .1 07/16/2019. | JP MORGAN........cooomrrrmrimeirnrinnnns [ rererneeineeineinenienns | coveeieeens 65,244 | ............ 65,000 | ..covvene 67,113 |.... 67,100 | ..cvorererrcirens | e (1,856) | ...voncr (1,856) 09/15/2027.

680665 AK 2 |OLIN CORP .1 07/10/2019. [RBC CAP.....coovrririeinrinrirernrinnirnns | erveinesmsissinssnninens | cerervnees 342,125 | ... 350,000 | .......... 350,000 350,000 | .oorreriiirinns | v (7,875) | wvvvre. (7,875) 02/01/2030.

68245X AE 9 | 1011778 B.C. UNLIMIT....c.ocvvvrrrrcrirrirnns ..| 09/11/2019. | RBC CAP ceeverinee | e | e 1,778,103 | ....... 1,760,000 | ....... 1,761,238 | ..o 507,375 | e 84754 | i (188) | e | e 4566 | s | v, 1,760,428 | ...coovvevirnes | e 17,675 | e 17,675 10/15/2025.

68555P AA 8 |ORBCOMM INC.......ccovvvmirrriiircrnicirenins .1 08/27/2019. [ CS FIRST.....ocvuviireieriierinsiecenries | erveieensisesssnsiens | e 103,250 | .......... 100,000 | .......... 104,125 103,800 (G110) ) I (550) 04/01/2024.
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693522 AG 9 |PQCORP .1 07/01/2019. | TRANSFER.........ccooiriirinrineinenns [ v | coveeias 216,987 | .......... 215,000 | .......... 224,081 | oo 220,000 | .......... 1,069 | .covvenee [QLEI0) ] (591) 221,489 | .o | e (4,502) | ..ovvvnes (4,502) | ......... 9,111 | 11/15/2022.

693522 AH 7 |PQCORP ..107/01/2019. | TRANSFER 227,201 .230,000 230,000 (2,799) | .vvone (2,799) | ....... 11,609 | 12/15/2025.

70014L AA 8 |PARK AEROSPACE HOLDINGS............... .. | 06/24/2019. | MORGAN STANLEY.......ccoorvrirmrerns [ erreeriminerrseriinnines | cereririeenns 5,274 .....5,000 4,991 283 283 227 |08/15/2022.

70014L  AC 4 |PARK AEROSPACE HOLDINGS.... .. | 06/24/2019. | NATL FINANCIAL SERV.. 4,817 312 312 |, 151 | 03/15/2023.

70014L AD 2 |PARK AEROSPACE HOLDINGS .| 06/24/2019. | NATL FINANCIAL SERV.. 9,855 221 221 283 |03/15/2021.

700677 AR 8 |PARK OHIO INDS INC-O .| 09/19/2019. | KEYBANC 25,964 | ..ovvvnrrieins | e (1,652) | ..ovvncs (1,652) | ......... 1,555 | 04/15/2027.

71376L AB 6 | PERFORMANCE FOOD GRO. .. | 09/16/2019. | CS FIRST 629,519 (2,120) | ..evvov (2,120) | ....... 14,463 | 06/01/2024.

716768 AC 0 |PETSMARTINC .| 07/19/2019. | TENDER/EXCHANGE 151,427 | oo | v 31,573 | o 31,573 | .o 6,809 | 06/01/2025.

73107G  AA 1 |POLARIS INTERMEDIATE. .1 08/20/2019. | VARIOUS........ccovvvrrirmnnrireirernnes | ervevveiniseisnnenens | 101,095,669 | .......1,180,000 | .......1,214,249 | ............. 746,434 | ......92,611 | .oecccee(4,967) | ovovrviriinns | rvreernn 87,844 | s | v 1,204,964 | ....ocoovrvvrer | e (109,295) | ...... (109,295) | ....... 46,429 |12/01/2022.

737446 AK 0 |POST HLDGS INC .| 09/16/2019. | VARIOUS...... 787,340 | . .775,000 TT4783 | e | s 12,557 12,557 08/15/2026.

737446 AM 6 |POST HLDGS INC .1 07/15/2019. | MORGAN STANLEY.......cooomrrmmrirne [ rmrermerrireinerierinns 903,190 | .......... 895,000 927,429 | ..o | e (24,239)| ........ (24,239) 03/01/2027.

740212 AK 1 | PRECISION DRILLING CORP.... .1 07/01/2019. | TRANSFER.........cccoiririrreinrinenns [ v | coveiio 241,954 | ... 235,000 246,064 | .....ovvrernins | e (4,110 | ..vvvvee (4,110) 12/15/2023.

74166M AA 4 |PRIME SEC SVCS BORRO .| 09/13/2019. | ABN AMRO. 200,039 | .......... 190,000 199,564 475 475 05/15/2023.

74166M AB 2 |PRIME SEC SVCS BORRO ..| 07/01/2019. | TRANSFER 265,000 | .......... 265,000 0 265,000 0 04/15/2024.

75281A AS 8 |RANGE RESOURCES CORP.... v | [ 08/08/2019. [ CS FIRST ...ocvvmrerrirrerrrinirierienes | cevrererenssessnsssnenins | ceveneenns 315,000 | .......... 400,000 . 39,469 370,025 | ..o | e (55,025) | ........ (55,025) 05/15/2025.

75281A AY 5 |RANGE RESOURCES CORP..........cccoeeunne .1 08/14/2019. | CS FIRST.....ouivmeirerineirnerieeineins [ ernveineineiiiesinninies | coveeeaees 455,000 | .......... 500,000 | ..........491,300 | .............449,375 | ... 41,905 | ..ccccc... 1,381 | oiiiiiiiins [ 43,286 492,661 | oo | s (37,661)| ........ (37,661) 08/15/2022.

76119L  AA 9 |RESIDEO FDG INC 1 09/17/2019. [ STIEFL....coovvrierviveneieieineinenes | ervriveeenississsnniens | cerenenees 449,943 | .......... 435,000 8,948 437,423 | oo | e 12,520 | ..o 12,520 11/01/2026.

761735 AT 6 |REYNOLDS GRP ISS/REYNOLD ..| 07/01/2019. | TRANSFER 659,178 | .......... 660,000 34,769 664,245 | ...oovreeriiens | e (5,066) | .......... (5,066) | ....... 32,510 | 07/15/2023.

761735 AV 1 |REYNOLDS GRP ISS/REYNOLD .. 107/01/2019. [ TRANSFER.......cooovvirrrriernrireiinnins | ervvirernsiseiissnniiens | cereriens 121,375 | oo 120,000 (482) 122,518 | oo | v (1,143) | v (1,143) | oo 3,873 | 07/15/2024.

779382 AR 1 |ROWAN COMPANIES v |1 09/12/2019. | CS FIRST. ..o 587,190 | .......... 851,000 N - 119,944 767,256 | ..o | e (180,066) | ...... (180,066) | ....... 49,091 |01/15/2024.

78388) AV 8 | SBA COMMUNICATIONS ......ccocmirrririanns .1 07/01/2019. | TRANSFER.......cooiviriirerniirciieins | e | e 165,140 | .......... 170,000 1,939 166,362 | ..o [ e (1,223) | .ovevee. (1,223) | ... 6,906 | 09/01/2024.

78454 AH 3 |SMENERGY CO ..| 07/01/2019. | TRANSFER 298,146 | .......... 310,000 29,226 300,476 (2,330) | voveres (2,330) | ....... 14,897 | 01/15/2024.

78466C AC 0 |SS&C TECHNOLOGIES IN. .1 07/01/2019. | TRANSFER.........ccooiriirierineenenns [ erveriseineiiiesineenes | coveeins 270,000 | .......... 270,000 0 270,000 0 | e 3,836 | 09/30/2027.

78472C AA 6 |SOFI CONSUMER LOAN PROGRAM. .. | 08/25/2019. [ MORTGAGE PAYDOWN......cccovures | crrrrrerrmnineinsninnirens | cervriens 184,134 | .......... 184,134 0 184,134 (V1 I 2,630 | 02/25/2028.

82967N  BA 5 [SIRIUS XM RADIO INC .1 07/01/2019. | TRANSFER.........ccooiriererinerneens [ v | coveiinens 489,712 | .......... 490,000 I 46,070 495,645 (GCRK) ) I— (5,933) | ....... 22,458 |08/01/2027.

82967N BE 7 |SIRIUS XM RADIO INC .. 07/15/2019. | JP MORGAN . 122,850 | .ccoveeee 120,000 0 120,000 2,850 2,850 231 | 07/15/2024.

83405T AA 1 | SOFI CONSUMER LOAN PROGRAM. .| 08/25/2019. | MORTGAGE PAYDOWN. 113,539 | . 113,539 1 113,539 0 567 |05/25/2028.

845467 AL 3 | SOUTHWESTERN ENERGY........c.coocvuunee .. 07/31/2019. | MORGAN STANLEY JRVTOTUOIRRTORPORN IOV 534,750 | .......... 620,000 .489 562,014 | oo | s (27,264)| ........ (27,264) | ....... 28,086 |01/23/2025.

85172F AQ 2 |SPRINGLEAF FINANCEC.. v |+ [07/01/2019. [ TRANSFER......cooeiiiiiiieineieniiiens | crverineeissisesiennins | eervneinns 145,371 | v 145,000 | ooereee 146,225 | oo e | e (T1) [ | e (1) 146,214 (22 I— (G2 — 1,388 | 01/15/2028.

852061 AM 2 | SPRINT NEXTEL CORP. ... | .. 1 07/29/2019. | CITIGROUP............. 952,079 | .......... 897,000 3,424 880,620 11/15/2021.

85207U AE 5 |SPRINT CORP CORPORATE. |.. | 08/07/2019. | VARIOUS........cccovvmirrneirerniirieinns | ceereeirersnineeensnnes | ovveees 1,930,194 | ....... 1,820,000 I - 14,688 | ..o | s 1,887,524 09/15/2021.

85207U AF 2 |SPRINT CORP CORPORATE. | .. | 07/01/2019. | TRANSFER 644,283 | . .720,000 .633 713,335 09/15/2023.

85207U AJ 4 [SPRINT CORP......ocostrvrrimrierieriseirneiins .1 09/20/2019. | CS FIRST.....ovvvmrirerierireriesireenns 386,450 | .......... 360,000 9,421 381,558 02/15/2025.

85207U AK 1 |SPRINT CORP .1 09/20/2019. | CS FIRST.....ovvvvrieiinriirerirerireiens 95,456 | ...vvvne. 90,000 ..450 90,000 03/01/2026.

853496 AC 1 | STANDARD INDS INC .| 09/17/2019. | SUNTRUST 336,375 | covrvee 325,000 39,813 325,000 02/15/2027.

85572N  AA 6 |STARS GRP HLDS/STARS GRP.... .1 07/15/2019. | CS FIRST.....ouiiririiniireiieninniis [ | e 649,243 | .......... 630,000 .887 634,772 07/15/2026.

858119 AZ 3 |STEEL DYNAMICS INC ..| 07/01/2019. | TRANSFER .156,924 | . .155,000 5,444 158,894 04/15/2023.

858912 AF 5 |STERICYCLE INC .| 06/27/2019. | VARIOUS...... 467,813 | .......... 450,000 0 450,000 07/15/2024.

86614R  AG 2 [SUMMIT MATERIALS LLC.. .1 07/01/2019. [ TRANSFER.......cooovvierriernnieiinnns | ervrireensinsiisnnninens | cereriens 110,486 | .......... 110,000 1,048 110,499 07/15/2023.

86723C AF 5 |SUNCOKE ENERGY INC.... .. | .. | 07/24/12019. | VARIOUS...... 207,375 | ..o 210,000 56 205,331 06/15/2025.

87264A AM 7 |TMOBILE USAINC.....ccocrvrririirircrni .1 07/01/2019. [ TRANSFER.......cooiviriiieiniirciieins | e | s 210,202 | .......... 205,000 (544) 210,350 03/01/2023.
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87264A AP 0 |TMOBILE USAINC.....ccoommrriirirrirneirriins .1 07/01/2019. | TRANSFER.........ccooiriirinrineinenns [ v | coveeias 270,351 | .ooucee. 260,000 | .......... 284,825 | ....cocoonee 265,850 | ....... 13,543 | ... (PSTeLe) R N 10,944 276,794 01/15/2026.

87422V AF 5 |TALEN ENERGY SUPPLY.. .1 09/19/2019. | VARIOUS...... 639,972 | .......... 630,000 (153) 643,931 05/15/2027.

87612B BB 7 |TARGA RES PARTNERS /. ..| 07/01/2019. | TRANSFER 28,550 | .vvenee. 30,000 .102 28,593 02/01/2025.

87612B BE 1 | TARGA RES PARTNERS /. ..107/01/2019. | TRANSFER 109,933 | .......... 110,000 6,325 110,000 02/01/2027.

87612B BG 6 |TARGA RES PARTNERS/. ..| 07/01/2019. | TRANSFER 104,162 | . .105,000 9,975 105,000 01/15/2028.

87612B BJ 0 |TARGA RES PARTNERS/. ..| 07/01/2019. | TRANSFER 145132 | v 145,000 3,471 145,418 04/15/2026.

87612B BK 7 |TARGA RES PARTNERS /. .1 07/01/2019. [ TRANSFER.......coovvirrriernrireienins | ervriveensseiissnninens | cererieens 180,049 | .......... 180,000 (7) 180,151 07/15/2027.

87927V AV 0 |TELECOM ITALIA CAP .1 08/14/2019. | VARIOUS........cooorvrericeririieinens [ rveeneessninerneiiiens | vvenne 1,464,875 | ....... 1,300,000 OO [ 84,424 | ..ooones | s 1,381,147 06/04/2038.

88033G CE 8 |TENET HEALTHCARE COR ..107/15/2019. | BANC OF AMERICA.........oecovvviins | ervervrnrverinincnens | 001,340,183 | Lo . SOV I 37,079 | v | v 1,346,207 | .oovvovrrriirenn 04/01/2022.

880336 CW 8 | THC ESCROW CORPORATION. ..| 07/01/2019. | TRANSFER 9 4,847 08/01/2025.

88033G CX 6 | TENET HEALTHCARE CORP ..| 07/01/2019. | TRANSFER 0 215,000 02/01/2027.

880349 AR 6 | TENNECO INC ..| 07/01/2019. | TRANSFER .291 78,904 07/15/2026.

88827A  AA 1 |TITAN ACQ/CO-BORROWER. .1 08/15/2019. | JEFFERIES & CO......oovvvvvrvverrenes [ervvrrseirncrverrneeinee | oeereeen 270,750 | o 300,000 . B [ 42,750 300,000 04/15/2026.

89177H AA 0 [ TOWD POINT MORTGAGE TRUST. .| 08/25/2019. | MORTGAGE PAYDOWN........ccccoee [womvvvrrinnminrivciinns | e 96,460 | e, 96,460 96,657 |.... 96,460 12/25/2048.

893647 AZ 0 | TRANSDIGM INC .. |..109/11/2019. | RBC CAP v 901,619 | i 890,000 | ..........906,788 902,840 05/15/2025.

893800 AA 0 | TRANSOCEAN GUARDIAN LTD.......cccco.uc. .. 08/15/2019. | VARIOUS...... 237,363 | .......... 236,250 | .......... 241,566 241,132 01/15/2024.

896818 AQ 4 | TRIUMPH GROUP INC NE. .| 09/09/2019. | JP MORGAN 205,500 | .......... 200,000 200,000 09/15/2024.

897051 AA 6 |TRONOXINC .. | 07/22/2019. | CS FIRST . v | e | s 109,825 | .......... 115,000 114,290 04/15/2026.

90320M AA 3 |UPCB FINANCE IV LTD .. 107/01/2019. [ TRANSFER.......cooovvirrrriernrireiinnins | ervvirernsiseiissnniiens | cereriens 152,704 | .......... 150,000 152,704 01/15/2025.

90327C AD 2 |USAA AUTO OWNER TRUST v | .| 09/15/2019. | MORTGAGE PAYDOWN.......cocrvver [ worrirrrierienineines | eoverend 665,065 | .......... 665,065 665,065 11/15/2021.

90331H PB 3 [US BANKASSN CINCINN.....c.covvvvrririnnes ..109/18/2019. | BANC OF AMERICA e | 300,527 | ..oooeee 300,000 300,000 02/04/2021.

911365 BE 3 |UNITED RENTALS NORTH AMERICA...... + [ 09/17/2019. | RBC CAP...cevvumrimrrirerierirrineriens [ everinniineriieninsnines | coveiieens 318,750 | ... 300,000 315,213 3,537 09/15/2026.

911365 BG 8 |UNITED RENTALS INC.....cccocvrrvviriiririnne ..| 07/01/2019. | TRANSFER 84,300 | ..ccooneee. 90,000 | .. 84,373 (73) 01/15/2028.

911365 BK 9 |UNITED RENTALS INC .. 1 07/01/2019. | TRANSFER 205,080 | .......... 205,000 | .......... 205,258 205,250 (169) 12/15/2026.

912909 AM 0 |UNITED STATES STL CO.. .1 09/10/2019. | CITIGROUP.........ccorverrmerirererneenns [ erveerneersninerineiiinns | vvenne 1,163,578 | ....... 1,227,000 | ....... 1,250,373 | ...........1,104,000 | ... 117,132 | ceccce00r(3,589) | covouvvevrrvers | rerrnen 113,543 | s | v, 1,243,665 | ....coovvvrvrrnes | s (80,088) 08/15/2025.

91740P AC 2 |USA COMPRESSION PART... .. 08/13/2019. | JP MORGAN.......cocvvvirriiriinriis 320,181 720 6,556 323,377 | oo | e (3,197) 04/01/2026.

91740P AD 0 |USA COMPRESSION PART... .| 07/01/2019. | TRANSFER 90,000 0 90,000 09/01/2027.

91911K  AK 8 | VALEANT PHARMACEUTICALS.... ..| 07/01/2019. | TRANSFER 80,054 | ............80,000 | ...........80,200 | cooovrrirereren 75,000 | covvonvverineins | cerrmrreenena(26) [ v | e (26) 80,174 (119) 03/15/2024.

91911K AN 2 |VALEANT PHARMACEUTICALS.... ..107/01/2019. | TRANSFER 282,859 (104) 286,546 | ...oveerereeins | e 11/01/2025.

91911X AW 4 |VALEANT PHARMACEUTICALS.... .1 07/01/2019. | TRANSFER.........ccooirierierinerncnns [ erverineinerinesineenes | veeiens 164,969 (231) 164,969 01/31/2027.

92676X AD 9 |VIKING CRUISESLTD .. 08/08/2019. | WELLS FARGO........ccoomrveriineriiens [ v | i 309,000 I - 11,413 292,452 09/15/2027.

92769X AM 7 |VIRGIN MEDIA FINANCE PLC ..| 07/01/2019. | TRANSFER 297,759 6,948 301,608 08/15/2026.

92840V AF 9 | VISTRA OPERATIONS CO. .| 07/24/2019. | GOLDMAN SACHS........cccmvrvmmrines [ ernerrneineiieriineines | e 351,788 0 345,000 07/31/2027.

928668 AM 4 | VOLKSWAGEN GROUP AME. ..109/18/2019. | PERSHING DLJ..... S 5,819 744,239 05/22/2020.

929338 AK 0 |WMG ACQUISITION CORP.... .1 07/19/2019. | MORGAN STANLEY........cccoomevimmmerne [ wrmrererrieinerieiiens v D170 | 080,000 | e 81,020 [ oo [ e | e (38) [ [ s (36) 60,985 08/01/2023.

93369K AA 3 | WAND MERGER CORP.. ..107/01/2019. | TRANSFER 355,147 | ...o.ce. 355,000 8,211 356,143 07/15/2023.

94107J AA 1 |WASTE PRO USA INC ..| 07/01/2019. | TRANSFER 311,325 | . .310,000 29,395 316,146 02/15/2026.

966387 AP 7 |WHITING PETE CORP NE. .| 09/04/2019. | VARIOUS...... 942,302 | ....... 1,165,000 B - 80,159 | cvvoevrcereeines | e 1,159,124 | ..vveiviii 04/01/2023.

966387 BG 6 |WHITTING PETROLEUM CORP. .| 08/07/2019. | CS FIRST 89,000 | .coorenee 100,000 6,879 99,844 01/15/2026.

96926D AH 3 |LYON WILLIAM HOMES INC ... | .. | 08/15/2019. [ ISSUE CALLED at 100.000.. [P TR I 132,000 | .......... 132,000 . 3,630 134,640 08/15/2022.

96926D AU 4 |WILLIAM LYON HOMES INC.......cccorvvurnnee .. 1 08/12/2019. | BAIRD, ROBERT W......covrvvrirines | errrriernrinerisnineiens | e 453,375 | .......... 450,000 | .........452,793 | .............405,000 | .......47,431 | ccccccee.(B75) | cooirieriiins [ v 47,056 452,056 09/01/2023.
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96926) AC 1 |WILLIAM CARTER CO.....ccoevvvvrrverreriranes .| 07/25/2019. | VARIOUS.... 250,189 | ..........246,000 | ..........248,000 | ..ooovouvrenrireniirines | cererenieninens [ e | e 0 246,000 03/15/2027.
969506 AB 8 |WILLIAMS SCOTSMAN IN.. .. | 08/12/2019. | JEFFERIES & CO 284,625 329 271,892 08/15/2023.
973147 AD 3 |WIND TRE SPA .| 08/20/2019. | ISSUE CALLED at 100.000.. . 825,000 47,221 53,817 737,544 01/20/2026.
98212B AE 3 |WPXENERGY INC .. 09/03/2019. | CITIGROUP............. 253,500 | ..........250,000 | ..........255,625 | ..............227,500 | ........ 27,423 26,901 254,401 09/15/2024.
98311A  AA 3 | WYNDHAM HOTELS & RESORTS. .| 07/29/2019. | MORGAN STANLEY........cocovvvrnnee 323,563 210,850 | [ | e 10,850 310,000 04/15/2026.
983130 AX 3 |WYNNLASVEGASLLC .... .| 07/01/2019. | VARIOUS.... (3) 351,747 05/15/2027.
984245 AM 2 | YPF SOCIEDAD ANONIMA . .. | 08/15/2019. | VARIOUS.... P 3,029 | oo | s 1,083,779 | oo 03/23/2021.
071734 AC 1 |BAUSCH HEALTH CO.... .| 08/29/2019. | CS FIRST 0 120,000 08/15/2027.
29359N  AA 3 |ENSIGN DRILLING INC.. «| .. | 09/16/2019. | RBC CAP. 0 125,000 04/15/2024.
36252M BG 4 | GMF CANADA LEASING TRUST.............. .| 09/18/2019. | VARIOUS.......cooomevrririnininrinerrnne [ eovernnrinervenininines | eeeen 1,120,302 | 100001,120,302 | 101,120,302 | oo [ | e [ e | e (V1 PPN RO 1,120,302 03/22/2021.
443628 AF 9 |HUDBAY MINERALS INC .| 07/2412019. | VARIOUS........covumrrrirnerrneineinens [ eoneerineinneinerinnines | oneene 544,034 | .........530,000 | ..........555,484 | .............263,013 | ... 13,483 | ccc00eeii(2,310) [ oo | e 11,173 545,269 01/15/2023.
75585R PY 5 |REAL ESTATE ASSET LIQ TRUST .| 09/12/2019. | VARIOUS.... 0 159,920 | .ovovvevrrven | e (137,373) | ...... (137,373) | ......... 3,042 | 11/12/2052.
91911K  AE 2 | VALEANT PHARMACEUTIC.......cccovvvvrne A|07/16/2019. | BANC OF AMERICA 4,162 154,763 3,302 3,302 5,341 | 03/01/2023.
02156L AA 9 |ALTICE FRANCE SA ... |D]07/01/2019. | TRANSFER 9,459 137,034 | oo | eennn(1,820) | .en(1,820) | 10,085 | 02/01/2027.
03969A AL 4 |ARDAGH PACKAGING... ....|D]07/01/2019. | TRANSFER . (8) 165,817 | covvvvevvvvvens | verirerrnen(685) [ o (655) | v 3,740 | 02/15/2025.
21685W BT 3 |COOPERATIEVE CENTRAL........cocoevernecn. D 09/18/2019. | CITIGROUP...........coeveemermerirnrirneens [ rneenseirseinerieniinns | 001,031,020 | .......1,000,000 | .....e.,025,300 | ovoooveonciencienienninns [ erververineinene | cveveerne(8,488) [ i | v (8,488) | ..vvvevecerrrinnes | e 1,016,812 | ..oovovcevenns | 014,208 | ... 14,208 | ....... 31,125 | 01/11/2021.
29273D AA 8 |ENDO DESIGNATED ACT.. ....| D| 09/09/2019. | BANC OF AMERICA. 591 484341 | v | 00 (40,591) | ... (40,591) | ... 11,913 | 10/15/2024.
7846EL AC 1 |SPCM SA. ....|D|07/17/2019. | MORGAN STANLEY........ccocormvrrnnee 291,600 . v | e 16,575 290,400 | ...coovrrerrneer | e 1,200 | 1,200 | e 7,721 | 09/15/2025.
90261X GD 8 |UBSAGSTAMFORD BRH.........cccovvvernnes D|09/18/2019. [ JP MORGAN.........oourrmrirrirmrriiinins | crvereeerissinsensinnes | coveens 1,433,684 | .......1,400,000 | ......1,435,778 | ..ooovrvvrvrrveverrnnns | vervrrvvrnnneins | erneene(15,152) | i [ (72 ] [ 1,420,626 |.....cccooovvcrers | 013,058 | ... 13,058 | ... 67,221 | 08/04/2020.
904678 AF 6 | UNICREDIT SPA. ... |D| 08/19/2019. | DEUTSCHE BANK . 269,748 1,014 240,729 | .o | 029,018 | ... 29,018 | e 10,835 | 06/19/2032.
904678 AQ 2 |UNICREDIT SPA. <. | D] 08/20/2019. | HSBC.......ooiieierniiisiississsrissinnies | neesersssssssssssnesnes | covesnees 675,921 e . 0 625,000 | ..cooooriiniinnns | 50,921 | ....50,921 | i 17,673 | 04/02/2034.
3899999. Total - Bonds - Industrial and Miscellaneous................ ...115,712,297 |...117,751,650 |...117,377,845 | ......... 67,924,946 |...3,875,136 | ........ (23,611) 0 3,851,525 0] .. 117,190,999 [ .o 0 | ..(1,690,100)] ...(1,690,100) | ..5,157,280 XXX
Bonds - SVO Identified Funds
464288 51 3 |ISHARES IBOXX HIGH YEILD CORP....... | . l 08/15/2019. | VARIOUS........coovrrririnrnnrnniiniisniane | ovees 354,594.000 | ..... 30,659,651 | ..ovvvrnreriniinens | s 30,512,215 [ .iviivivierinninniiniinns | e | e | o | oo (U IR I 30,512,215 | .o | v 147437 | ....... 147437 | ..... 210,160 [ ..oocoovricrnnnns
8199999. Total - Bonds - SVO Identified FUNGS. ..o et ssssssssssssssssssensenssnee | avees 30,659,651 | ..ooovveriiriniinnn 0] . 30,512,215 | .o (VN I (V] [ 0 0 0 [V 30,512,215 | .o 0] . 147437 | ... 147437 | ... 210,160 XXX
Bonds - Bank Loans
BL2287 17 7 |TEAMHEALTH . .. | 06/28/2019. | VARIOUS.... 93 873 02/06/2024.
BL2414 59 9 |MOHEGAN TRIBAL GAMING AUTH.. .| 06/28/2019. | JP MORGAN 9 1,988 10/13/2023.
BL2543 54 6 |NUMERICABLE U.S.LLC .. 07/15/2019. | JP MORGAN 84 1,364 01/31/2026.
BL2552 84 4 |NAVISTAR, INC weer | - | 07/31/2019. | JP MORGAN . 0 761 11/06/2024.
BL2562 96 7 |MITCHELL INTERNATIONAL . v |+ 106/28/2019. | JP MORGAN.......ooovuirmiirriniirirnine 5 2,320 12/01/2024.
BL2636 86 0 |CHARTERNEXUS INC .| 07/02/2019. | VARIOUS.... 1,093 608,921 05/17/2024.
BL2644 11 2 |FINANCIAL &RISK US HOLD.... .| 06/28/2019. | VARIOUS.... 113 2,132 09/18/2025.
BL2651 41 4 | TITAN ACQUISITION LTD .. | 06/28/2019. [ JP MORGAN.........cccovvrrrnrrneirerines 139 1,622 03/16/2025.
BL2687 21 0 |BROOKFIELD PROPERTIES .| 07/02/2019. | VARIOUS.... 1,550 723,169 08/24/2025.
BL2704 56 9 | VERTAFORE INC v [ 1 06/28/2019. | JP MORGAN.......ocovivrrvrireierinines 2 1,533 07/02/2025.
BL2768 42 4 |CENTRALSQUARE TECH(TRITECH) ... |..|06/28/2019.|JP MORGAN........ccconimuiimmmrrnnrinns 1 1,356 19 . 08/29/2025.
8299999. Total - Bonds - Bank LOANS.........vvuiemirsieiissiseissnisssisenieniseens . .1,343,376 . 3,089 0] .1,346,039 |0 | i 12,169 .......25,926 XXX
8399997. Total - Bonds - Part 4. ....556,265,668 | ....496,208,626 | ....558,365,256 | .......195,998,403 |....3,875,565 | .....(604,327) | ..cocconnns 0] 3,271,238 | .o 0] e 555,094,267 (U 959,997 10,836,433 XXX
8399999. Total - Bonds ....556,265,668 | ....496,208,626 | ....558,365,256 | ....... 195,998,403 | ....3,875,565 | ......(604,327) | ..cccoovrnnncd 0. 3,271,238 0 555,094,267 0. 959,997 10,836,433 XXX

C on Stocks - Industrial and Mi
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00130H 10 5 |AES CORP .| 08/20/2019. | BANC OF AMERICA..........ccccovnnecn 19,343.000 XXX | s 321,085 | .o [ e | e | e 321,085 | .o | cerne(27,894) | (27,8%) | ......... 2,640 [
00206R 10 2 |AT&TINC .| 07/19/2019. | VARIOUS 234,155.000 XXX | 6,774,698 6,093,290 | cooovivvrviininens | e [ | o [ [ 8,774,698 | i | 200,926,942 | L 926,942
002824 10 0 |ABBOTT LABS. .| 08/29/2019. | SANFORD BERNST. 4,000.000 XXX 11,283,551 | ...........3,905,820 | ..(2,622,269) | .....cccorvrrrerner [ wvvrrrmernernne | 0erere(2,622,269) [ oo | 1,283,557 [ i | ..3,293,658 | ... 3,293,658
00287Y 10 9 [ABBVIEINC .| 08/20/2019. | BANC OF AMERICA 788.000 XXX 55,168 (2,405) 843
00751Y 10 6 |ADVANCE AUTO PARTS .1 09/19/2019. | IMPACT SECURITI 132.000 XXX 20,027 262
008252 10 8 |AFFILIATED MANAGERS GROUP. .| 07/18/2019. | MORGAN STANLEY.... ....344.000 XXX 31,448 .(1,531) ..
00846U 10 1 |AGILENT TECHNOLOGIES INC.... .. | 08/14/2019. | BANC OF AMERICA.... 230,000.000 XXX 5,515,800 | ..(1,093,988) | ....ccvvrrrvrinn | crrerrnrireienins | v (1,093,988) | ...ooveverrierns | crrrinne 14,421,812 | oo | e T11714 | 711,714
011659 10 9 |ALASKA AIR GROUP INC... .| 09/19/2019. | VARIOUS .1,501.000 XXX ..91,336 7,728 7,728 99,064 | ..ooovvererirnns | wrereenn(1,984) | e (1,984)
016255 10 1 |ALIGN TECHNOLOGY INC. ... | .. 107/18/2019. | MORGAN STANLEY. XXX 0 4,859 243
02079K 10 7 |ALPHABET INC...c.cvvvrerireririrerriierieiiens .| 08/20/2019. | BANC OF AMERICA. XXX 0 17,216 | oo | 001,826 | 1,826 | .o [
02079K 30 5 |ALPHABET INC .| 09/19/2019. | IMPACT SECURITIES.. XXX 0 7,153 240 L.
022098 10 3 |ALTRIA GROUP INC ... | .. | 08/20/2019. | BANC OF AMERICA.... .4,502.000 207,145 XXX 0 227,520 | ..o | 0erne(20,375) | (VIVTE) I L.
023135 10 6 |AMAZON COM INC.......covvmrerrrrericernens .| 09/19/2019. | VARIOUS...... 174.000 318,010 XXX 0 331,346 | .o | eerene(13,337) | e (13,337) | ovverererrernens [
024835 10 0 |AMERICAN CAMPUS COMMUNITIES...... | .. | 07/18/2019. | VARIOUS.. 4,250.000 206,238 XXX 7,133 183,040 23,198 | ......... 4,165 L.
03027X 10 0 |AMERICAN TOWER CORP........cccovvvrrrnne .| 09/19/2019. | VARIOUS.. 134,044.000 28,313,937 XXX (17,191,258) [ oo | e 4,043,862 ..24,270,075 | ..... 362,393 L.
031162 10 0 |AMGEN INC......oovvirirrinrireeiseineieiis .. | 08/20/2019. | VARIOUS...... 3,270.000 669,793 XXX 601,778 | oo | 088,015 | Lo 68,015 | ......... 4,742 [
032511 10 7 |ANADARKO PETROLEUM CORP ... .. 1 08/09/2019. [ EXCHANGE..........cooovvvvirrirerininns 155,000.000 10,111,850 XXX ] .....5,002,132 | ...........6,795,200 | ..(1,703,088) | ....ovvvrvirervrins [ i | s (1,703,068) 5,092,132 | ..cocovvivrnenn | ..5,019,718 | ..... 5,019,718 | ..... 139,500 L.
032654 10 5 |ANALOG DEVICES.......c.coocommrermerrrrinirnns ..109/19/2019. | VARIOUS...... 2,306.000 261,050 XXX 260,232 818 564 L.
037833 10 0 |APPLE COMPUTER......ccocvurmrriireriniirnnnns .. 1 08/20/2019. [ VARIOUS........ccovvvvirrrrrireirenines 21,786.000 4,293,071 XXX 3,157,000 | ..(2,992,041) | ..voovevrvrirrrns e (2,992,041) 521,713 | oo | 3,771,358 | ... 3,771,358 | ....... 31,375 [
039483 10 2 |ARCHER DANIELS MIDLD .. | 08/20/2019. | BANC OF AMERICA.... .4,337.000 162,767 XXX 175,995
053611 10 9 |AVERY DENNISON CORP. .| 09/19/2019. | IMPACT SECURITIES.. .1,448.000 164,717 XXX e e o 163,682
053807 10 3 |AVNETINC .| 08/30/2019. | VARIOUS...... 5,613.000 232,445 XXX ] s 265,740 | .....ccoonu.e. 202,629 | ........ 83,111 | o | e 63,111 265,740 | ..ccooovrrerrnnns | 000ne(33,295) | (33,295) | ......... 2,245
05591B 10 9 |BMC STK HLDGS INC .1 09/20/2019. | VARIOUS........ovvrirrrrirnrineirerinns 29,210.000 674,159 XXX 619,894 452,171 | ... 167,723 | oo [ everissinenns | eeereeens 167,723 619,894 | ..cooovvrvvirnens | 054,265 | e 54,265
060505 10 4 |BANKAMERICA CORP NEW.. ... | .. | 08/20/2019. | BANC OF AMERICA. . 2,347.000 63,029 XXX rreenenne06,232 [ e | e 0 66,232
084670 70 2 |BERKSHIRE HATHAWAY INC DE............ .1 09/19/2019. | VARIOUS........ovvrerrrrirrrireireriens 1,293.000 271,815 XXX | 274,155 | oo [ s | e | e, 0 274,155
086516 10 1 |BESTBUY INC. .. | 08/20/2019. | BANC OF AMERICA.... .1,194.000 XXX 0 81,765
097023 10 5 |BOEING CO .| 09/19/2019. | IMPACT SECURITIES.. .1,250.000 XXX 0 455,038
09857L 10 8 |BOOKING HOLDINGS INC .| 09/19/2019. | VARIOUS.. XXX 0 30,093
099502 10 6 |BOOZ ALLEN HAMILTON HLDG ..| 07/29/2019. | VARIOUS.. 0,020.000 XXX (248,185) 203,417
099724 10 6 |BORGWARNER INC .| 08/20/2019. | BANC OF AMERICA. . 1,638.000 XXX 69,025
110122 10 8 |BRISTOL MYERS SQUIBB CO .| 08/20/2019. | BANC OF AMERICA. .................... 1,905.000 XXX 85,935
11135F 10 1 |BROADCOMLTD .. | 08/20/2019. | BANC OF AMERICA . 828.000 XXX 236,576
124857 20 2 |CBS CORP NEW. .1 07/18/2019. | MORGAN STANLEY.......cccconmvermvrns | crrrrrerinnes 283.000 XXX 13,819
125269 10 0 |CFINDS HLDGS INC .. | 08/20/2019. | VARIOUS...... 3,856.000 XXX 181,810
12541W 20 9 |C H ROBINSON WLDWIDE .| 09/19/2019. | IMPACT SECURITIES.. 477.000 XXX 40,154
127097 10 3 |CABOT OIL & GAS CORP .. | 08/20/2019. | BANC OF AMERICA.... .6,897.000 XXX 156,355
133131 10 2 |CAMDENPPTY TR ..109/03/2019. | VARIOUS...... 2,630.000 284,799 XXX | 243977 | 231,571 | 12,406 | s [ [ 12,406 243977
134429 10 9 |CAMPBELL SOUP CO .| 09/19/2019. | IMPACT SECURITIES 833.000 38,645 XXX 34,685
14149Y 10 8 | CARDINAL HEALTH INC ..109/19/2019. [ VARIOUS........ooovvvrrinrriiireirerins 7,446.000 340,366 XXX 343,610
150870 10 3 |CELANESECORP .. . 107/18/2019. | MORGAN STANLEY.......ccccrnrvrnncs 2,757.000 292,745 XXX 292,656 [
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151020 10 4 |CELGENECORP ..o .1 07/11/2019. | COWEN 325,400.000 XXX | . 17,600,693 | ......... 20,854,886 | ..(3,254,194) | ...coovvvrerrrernne [ coverrrcrireninns [ e (3,254,194 | .oovvrvercirnenen | v 17,600,693 | ..ooovernirnnns ..12,396,108 |...12,396,108 |.......ccccoornec. XXX [
15189T 10 7 |CENTERPOINT ENERGY... .. 1 08/20/2019. | BANC OF AMERICA.........covvvrrvins | worvrrnens 7,895.000 XXX 225,165 0 225,165 | ..o | i (5,694) | .......... (5,694) |. XXX L.
15942R 20 8 |CHAPARRAL ENERGY .| 09/16/2019. | VARIOUS........oooreririnreinerirerirnns | e 16,114.000 XXX 88,967 168,247 | .ovovvevvrvcres | e (123,310) | ...... (123,310) | . . XXX L.
16119P 10 8 | CHARTER COMMUNICATIO.. ..109/19/2019. [ IMPACT SECURITIES........coconivers | corvririinnnns 30.000 XXX 0 12,377 425 425 XXX L....
172967 42 4 |CITIGROUP INC..... .. 07/18/2019. | MORGAN STANLEY 1,209.000 XXX 0 82,405 2,939 2,939 XXX L
177376 10 0 |CITRIX SYSTEMSINC... .| 09/19/2019. | VARIOUS I I 4,009.000 XXX I 0 395,332 | .o | e (10,760)| ........ (10,760) XXX L....
189054 10 9 |CLOROX CO DEL .. | 08/20/2019. | BANC OF AMERICA . 2,423.000 XXX | 368,974 0 368,974 | .ooevvrerren | e 17,959 | .o 17,959 XXX L.
20030N 10 1 |COMCAST CORP CLA.. .1 07/19/2019. | COWEN........oovvererririrrerierirenins | o 300,000.000 | ..... 13,236,656 XXX | 8,887,262 e (1,327,738) 8,887,262 ..4,349,394 | ..... 4,349,394 XXX L....
200340 10 7 |COMERICA INC ..109/19/2019. | IMPACT SECURITIES 3,250.000 | .......... 216,166 XXX ] 231,985 0 231,985 | .o | e (15,819) | ........ (15,819) XXX L....
20825C 10 4 |CONOCOPHILLIPS. ..109/19/2019. | VARIOUS...... 9,073.000 520,240 XXX v 555,993 | .. . 0 555,993 | .overviierenns | v (35,753) (35,753) XXX L
216648 40 2 |COOPER COS INC «.| .. | 08/20/2019. | BANC OF AMERICA.......ccoovvemrrrns | crrererenns 196.000 | ..ocovevec 65,892 XXX 0 64,990 903 903 XXX L....
22160K 10 5 |COSTCO WHSL CORP NEW.......cccccvevvnnee .. | 09/06/2019. | COWEN.........veorrerrrrerirerirereinn | crvnens 19,000.000 | ....... 5,732,972 XXX ..(1,673,600) IO (O (1,673,600) 2,196,890 ...3,536,082 |..... 3,536,082 XXX L.
232806 10 9 |CYPRESS SEMICONDUCTOR CORP...... |..|07/08/2019.| VARIOUS...... 8,480.000 | .......... 189,149 XXX | 84,852 | ..., 107,866 | ... (23,014) I (23,014) 84,852 | ..o | v 104,297 | ....... 104,297 XXX L....
23355L 10 6 |DXC TECHNOLOGY CO .. 08/20/2019. | BANC OF AMERICA. .......coovvvvvvis | o 571.000 | .ccooveneee. 19,080 XXX 0 30,726 | oo | e (11,645) | ........ (11,645) | . XXX L.
254709 10 8 |DISCOVER FINANCIAL SERVICES.......... | .. | 08/20/2019. 688.000 55,267 XXX 0 53,389 | .ooverrerrerns | e 1,878 | oo 1,878 XXX L....
25470F 30 2 |DISCOVERY COMINICATIONS ... .. 08/20/2019. | BANC OF AMERICA........ccoovvrmerns | worrrein 1,231.000 | .cooovvvenee 32,613 XXX 0 33,803 XXX [
269246 40 1 |E*TRADE FINANCIAL CORPO .. | 08/20/2019. 3,974.000 | ... 164,610 XXX 0 178,830 XXX L.
281020 10 7 |EDISON INTL .| 07/18/2019. | VARIOUS.........ooomrvrerieerenisrinens | cevreenne 1,565.000 | .......... 109,712 XXX 0 101,928 XXX L....
28176E 10 8 |EDWARDS LIFESCIENCES COP. ..109/19/2019. [ IMPACT SECURITIES........cocovivens | corvrirrirnnnnd 93.000 ....20,152 XXX 0 17,7117 XXX L....
291011 10 4 |EMERSON ELEC CO .. |..107/18/2019. | MORGAN STANLEY. rerenen. 256,193 XXX v 263,713 | 0 263,713 XXX L.
29364G 10 3 |ENTERGY CORP NEW.......ccoorrmrirrrrinnn. .. 08/20/2019. | VARIOUS...... 3,284.000 | .......... 361,652 XXX | s 333,884 | .. [ e | e | s 0 333,884 XXX [
30212P 30 3 |EXPEDIA GROUP INC .1 07/18/2019. | MORGAN STANLEY.......ccccovvvrurree | vorrrrrene 2,663.000 ..361,881 XXX 0 346,589 XXX L.
302130 10 9 |EXPEDITORS INTL WASH INC.. .| 08/20/2019. | BANC OF AMERICA........cccovvvrmirns | werrennne 1,331.000 | ...........94,117 XXX . 0 99,492 XXX L....
30231G 10 2 |EXXON MOBIL CORPORATION. .. 1 08/20/2019. [ VARIOUS........ocvvveririerirernnrnniiens | overinins 1,674.000 | .......... 115,543 XXX | 126,939 | oo e 0 126,939 XXX L....
30303M 10 2 |FACEBOOKINC .| 07/19/2019. | VARIOUS. I 30,035.000 | ...... 6,031,180 XXX | 3,538,641 I (400,692) 3,538,641 ..2,492,539 |..... 2,492,539 XXX L....
315616 10 2 |F5 NETWORKINC. COM .. | 08/20/2019. | BANC OF AMERICA . 822.000 104,824 XXX . 0 117,595 | oo | e (12,771) | ..o (12,771) | . XXX L.
31787A 50 7 |FINISAR CORP... .| 07/22/2019. | VARIOUS........oooreriirimirinerverrnns | cvvis 20,065.000 ..464,181 XXX ] 344,352 | .l 433,404 | L(89,052) | e [ [ (89,052) 344,352 | ..o | v 119,829 | ....... 119,829 XXX L
31847R 10 2 |FIRST AMERICAN CORI .| 09/19/2019. 5,942.000 | .......... 339,558 XXX 8,138 273,389 66,169 66,169 XXX L....
344849 10 4 |FOOT LCOKER INC .. | 08/20/2019. | BANC OF AMERICA . 983.000 38,734 XXX 0 40,431 XXX L.
366651 10 7 | GARTNER GROUP INC.-CLA.. .| 09/19/2019. | IMPACT SECURITIES 225.000 31,300 XXX 0 35,771 XXX L....
369604 10 3 | GENERAL ELEC CO... .1 08/15/2019. | COWEN........ocvviiriiniinnircrirenins [ e 684,000.000 | ....... 5,452,324 XXX B (G110 ) RN R 4,908,766 | .......ccorvere. XXX L....
37045V 10 0 |GENERAL MOTOR .1 07/18/2019. | MORGAN STANLEY.......ccccovvvrurree | worrrrrene 2,994.000 116,862 XXX 0 114,760 XXX L
37045V 12 6 |GENERAL MOTORS... ..107/10/2019. | WARRANT EXERCIS 2,206.000 XXX B I (28,388) 6,665 XXX L....
37959E 10 2 |GLOBE LIFE INC. .. | 08/20/2019. | BANC OF AMERICA . 2,731.000 237,102 XXX 0 241,557 XXX L.
384802 10 4 |GRAINGERW W INC .| 08/20/2019. | BANC OF AMERICA.........coovvvrmerns | wervrenne 1,716.000 | .......... 470,652 XXX 0 456,779 XXX L.
387328 10 7 | GRANITE CONSTR INC .. 1 08/19/2019. | VARIOUS........coovvviiireririrnnieiinne | e 12,478.000 | .......... 427,083 XXX B [ 134,324 636,938 | ..ooervrrciren | e (209,855) | ...... (209,855) XXX L.
388689 10 1 | GRAPHIC PACKAGING HLDG CO. .| 09/17/2019. | VARIOUS. ..14,061.000 ..196,929 XXX 31,420 181,029 | oo | v 15,899 .15,899 XXX L
40412C 10 1 |HCA HOLDINGS INC .| 08/20/2019. | BANC OF AMERICA........ccoovvermerns | werrreinne 1,321.000 XXX 0 177,159 | oo | s (14,589) | ........ (14,589) XXX L.
40434L 10 5 |HEWLETT PACKARD. .. 1 08/20/2019. | BANC OF AMERICA.........covvvrrvrins | ovrrrrene 1,946.000 XXX 0 40,380 | .ovoveeririiens | v (3,466) | .......... (3,466) [ ..o XXX L.
436440 10 1 |HOLOGIC INC v |- 109/19/2019. | IMPACT SECURITIES........oocvrmivns | crvrrrrrennn 206.000 XXX 0 9,830 443 443 XXX L.
437076 10 2 |HOME DEPOT INC.....ooovrvrrirrririrncirneins .1 08/19/2019. | VARIOUS........covvmrrrerierineirseiinns | v 161,000.000 XXX | ...12,470,776 | ........ 27,663,020 | (15,192,244) | ....ovvvvvrrrvrnne | v (15,192,244 | .o | i 12,470,776 | ccooovecins ..20,764,003 |...20,764,003 | ..... 437,920 XXX [
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438516 10 6 |HONEYWELL INTLINC.....ccoovvvernveririiinne .1 07/18/2019. | MORGAN STANLEY.......cocomuvrrmrrne | corvrerrreens 40.000 | .cooovvvrnee 6,819 XXX | e 8,954 | oot | e | e | e 0 6,954 (RKE)] I— (LK) I XXX [
446150 10 4 |HUNTINGTON BANCSHARES INC.... .. 06/26/2019. | VARIOUS.........oovvrireierrnenniieiinnn | vevenes 13,281.000 | ... 179,403 XXX | 86,997 | 158,310 | i (91,312) [ o [ | s (91,312) 66,997 | .o | v 112,406 | ....... 112,406 | ......... 5,578 XXX L....
446413 10 6 |HUNTINGTON INGALLS INDS | .. 07/18/2019. | MORGAN STANLEY 997.000 228,397 XXX 0 223,278 5,119 5,119 XXX L....
452327 10 9 [ILLUMINA INC ..109/19/2019. | IMPACT SECURITIES 198.000 59,632 XXX 0 69,466 XXX L.
457187 10 2 |INGREDION INCORPRTD.. .| 07/17/2019. | VARIOUS. 7,816.000 ..623,279 XXX | 707,580 | 831,208 | i (13,965) | oo [ e [ e (13,965) 707,580 XXX L
458140 10 0 |INTEL CORP .. | .. 107/18/2019. | MORGAN STANLEY.......cccoomvrrmers | vervrreens 3,122.000 | ..ccveeeee 153,689 XXX 0 148,201 XXX L.
459200 10 1 |INTERNATIONAL BUSINESS MACHS...... .. | 08/20/2019. | VARIOUS...... 3,599.000 | ... 480,991 XXX 0 498,569 XXX L.
460146 10 3 |INTERNATIONAL PAPER CO..........ccou.... .. | 08/20/2019. | VARIOUS...... 3,620.000 | .......... 140,793 XXX 0 155,407 XXX L....
461202 10 3 |INTUIT,INC .| 08/20/2019. | VARIOUS...... 215.000 ....60,044 XXX 0 55,470 XXX L.
46120E 60 2 |INTUITIVE SURGICAL INC. .1 09/19/2019. | IMPACT SECURITIES.........ccocooverns | rener XXX . 0 7,439 XXX L
478160 10 4 |JOHNSON & JOHNSON .| 08/26/2019. | VARIOUS........coooomervrirmeiserrinriiene | v 85,000.000 XXX ..10,969,250 | ..(4,072,014) e (4,072,014) 6,897,236 ..3,952,373 |..... 3,952,373 XXX L....
48203R 10 4 |JUNIPER NETWORKS COM.. .| 08/20/2019. | BANC OF AMERICA........ccocovvvrmerns | vervriane 1,206.000 XXX 0 32,393 | oo [ e (3,859) | ..ovvvne (3,859) | . XXX L.
485170 30 2 |KANSAS CITY SOUTHERN.... .| 09/19/2019. | IMPACT SECURITIES 803.000 XXX 0 96,986 | ...vvrrercerins | cerreens 9,685 | ..ooovvet 9,685 XXX L....
487836 10 8 |KELLOGG CO. .. 1 08/20/2019. | BANC OF AMERICA.........covvvrvine | wovrrrens 4,351.000 XXX 0 244759 | oo | s 30,121 | .ooee 30,121 | v XXX L.
494368 10 3 |KIMBERLY CLARK CORP.. w.r | .| 08/20/2019. | BANC OF AMERICA........cooovevrvrns | corrrrrri 819.000 XXX 0 109,689 6,103 6,103 XXX L....
49456B 10 1 |KINDER MORGAN INC.......cocoonrverrrirrinnes .. 07/18/2019. | MORGAN STANLEY.......ccconsvurmvrns | wrvnens 14,716.000 XXX 0 300,501 XXX [
500255 10 4 |KOHLS CORP .. | 08/20/2019. | BANC OF AMERICA . 323.000 XXX 0 15,126 XXX L.
500754 10 6 |KRAFT HEINZ CO/THE .1 09/19/2019. | IMPACT SECURITIES.......cccovvumeres | corrrennne 1,016.000 XXX 0 31,272 XXX L....
501044 10 1 |KROGER CO .1 08/20/2019. | VARIOUS........ccoomvvmiririiiniirinens | e 4,561.000 XXX 0 97,605 XXX L.
512807 10 8 |LAMRESEARCH CORP ... |- | 08/20/2019. | BANC OF AMERICA.........coccmvvrnee | woreriens 1,184.000 XXX 0 220,390 XXX L....
518439 10 4 |ESTEELAUDER CO.....coovverirviirirnircis ..109/19/2019. | VARIOUS...... 2,029.000 XXX 0 376,373 XXX [
526057 10 4 |LENNAR CORP. .. 08/28/2019. | USB SECURITIES........cooorvvermrinnns | cvvvriene 1,940.000 XXX ] 86,781 | 75,951 | i (19170) | s [ [ (19,170) 56,781 XXX L.
539830 10 9 |LOCKHEED MARTIN CORP... ...|.. | 08/20/2019. | VARIOUS...... 950.000 XXX v 341,145 0 341,145 XXX L....
548661 10 7 |[LOWES COSINC.....ccovrmrrrervirrrirernninnines .. 109/19/2019. [ VARIOUS........coovvvrirvirnrinreirernnes | vviee 120,573.000 XXX | e 7,008,691 | ..........5,541,600 | ..(4,549,113) | ceovvrvrrverrvrrvns | crvvrrvrirerinnns | vrr (4,549, 113) | oo | s 7,008,691 | ..oooovervrircrnns 4446497 | ... 4,446,497 | ... 121,950 XXX L....
55345K 10 3 |MRC GLLOBAL . | 08/01/2019. | JP MORGAN 3,010.000 XXX | 51,593 | 36,812 | 1A T8 | [ | i 14,781 51,593 | oo [ e (7,700) | ...vvnee (7,700) | .ooveernrin XXX L....
574599 10 6 |MASCO CORP ..109/19/2019. | IMPACT SECURITIES 709.000 XXX . 0 27,658 | .o [ v 1,539 | oo 1,539 XXX L....
57636Q 10 4 |MASTERCARD INC .| 09/19/2019. | VARIOUS. ..25,022.000 XXX ] 513,401 | 4,716,250 | .(4,208,594) | ..o [ [ (4,208,594) 513,401 ...5,959,488 |..... 5,959,488 XXX L
58155Q 10 3 |MCKESSON CORP .1 07/18/2019. | MORGAN STANLEY.......ccconmvermerns | crrrrrerins 482.000 | ............ 66,737 XXX . 64,554 0 64,554 2,183 2,183 XXX L....
58933y 10 5 |MERCK&COINC.. .| 07/12/2019. | BARCLAYS......coooveririrvnriiniins | v 78,000.000 | ....... 6,168,393 XXX ] 5,860,450 0 5,860,450 | ..oocvverierins | e 307,943 | ...... 307,943 | ....... 85,800 XXX L.
59156R 10 8 |METLIFEINC .1 07/18/2019. | MORGAN STANLEY......ccccovuvmmrrne | werrrrnns 3,615.000 | ...coooue. 180,570 XXX | e 177,713 0 177,713 2,856 2,856 XXX L....
594918 10 4 |MICROSOFT .1 09/19/2019. | VARIOUS........cooovvviirimnrinrinniiens | oo 210,000.000 | ..... 29,035,744 XXX | 19,598,838 ..(2,402,745) e (2,402,745) | ..o | v 19,598,838 | ...covvriirns ...9,436,906 |..... 9,436,906 | ..... 205,850 XXX L....
61174X 10 9 |MONSTER BEVERAGE CRP.. .. 07/18/2019. | MORGAN STANLEY. 2,833.000 ..184,537 XXX 180,122 0 180,122 XXX L
631103 10 8 |NASDAQ STOCK MARKET INC .. v | -1 07/18/2019. | MORGAN STANLEY.......ccommverrvrns | crrrrrerins 538.000 ...55,415 XXX 51,745 | ... 0 51,745 XXX L....
64110D 10 4 [NETAPPINC....ocovrvrrrirrriirereniseireriennns .1 07/18/2019. [ VARIOUS........ocvvvieririinennnrnriiens | overenens 1,434,000 | ............ 84,268 XXX | 87,488 | oo | e 0 87,488 XXX L.
64110L 10 6 |NETFLIXINC .1 09/20/2019. | COWEN........oorerrerircrierirerineens | ceviens 10,000.000 | ....... 2,727,541 XXX | e 3,150,550 | ...........2,676,600 | ...... 473,950 v | s 473,950 3,150,550 | covouvererirerie | (423,009) XXX L....
666807 10 2 |NORTHROP GRUMMAN CORP. .1 09/12/2019. | VARIOUS........coooovvvinrimriniiceniens | v 26,000.000 | ....... 8,637,149 XXX | 3,728,511 ..(2,774,537) e (2,774,537) 3,728,511 ...4,908,639 XXX L.
670346 10 5 |NUCOR CORP.... ..109/19/2019. | VARIOUS. 2,914.000 ..145,370 XXX 159,046 0 159,046 | ...oovercevvrs | e (13,677) XXX L
67066G 10 4 |NVIDIA CORP .1 07/18/2019. | MORGAN STANLEY........ccommvermerns | crrrrerins 456.000 ... 17,537 XXX 0 TAA3T | o | s 3,099 XXX L.
67103H 10 7 |O'REILLY AUTOMOTIVE .| 08/20/2019. | BANC OF AMERICA 226.000 87,614 XXX 0 83,546 | oot | s 4,068 XXX L.
674599 10 5 |OCCIDENTAL PETE CORP DEL.... ... | .. | 09/19/2019. | VARIOUS...... 2,855.000 | .......... 128,611 XXX 0 142,085 | .coooovercerceis | s (13,454) XXX L....
681919 10 6 |OMNICOM GROUP INC.......ccooorirrrrirnnns .1 07/18/2019. | MORGAN STANLEY.......coccovvvmmrnne | worrreen 1,939.000 | ...ccco... 157,110 XXX | 187,078 | e | s | e | e 0 157,078 32 XXX [
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68268W 10 3 |ONEMAIN HOLDINGS INC.......cccovvvrerrnecs .| 07/30/2019. | VARIOUS...... 3,950.000 | ...cveveee 147,757 XXX | s 124,240 | oo 95,945 | ....... 28,294 | oo | e 28,294 (P22 VIR RN I 23,517 XXX [
688239 20 1 | OSHKKOSH CORP .| 06/26/2019. | VARIOUS...... 3,183.000 261,893 XXX | 123,445 B (71,704) 123,445 | oo | s 138,447 XXX L....
695156 10 9 |PACKAGING CORP AMER ..107/18/2019. [ MORGAN STANLEY........cocvvrrrnnee 2,449.000 239,976 XXX 230,133 0 230,133 | v | e 9,844 XXX L....
70450Y 10 3 |PAYPALINC.....cooovriririierrereecrs .. 1 08/20/2019. | BANC OF AMERICA.......ccoovvvvvrine | corerirrirnnnns 54.000 XXX 0 6,139 (330) XXX L.
712704 10 5 |PEOPLES UNITED FINANCIAL INC .| 09/19/2019. | IMPACT SECURITIES 20,216.000 ..325,463 XXX 0 293,787 v 31,676 XXX L
713448 10 8 |PEPSICO INC MTN ..109/19/2019. | VARIOUS...... 5,859.000 | .......... 793,433 XXX 0 771,630 | oo | e 21,803 XXX L....
718172 10 9 |PHILIP MORRIS INT'L .. 1 08/20/2019. | BANC OF AMERICA.........covvvrvine | wovernens 2,598.000 | .......... 215,543 XXX 0 202,462 | ..ooovvvrerrenn | e 13,081 XXX L.
736508 84 7 |PORTLAND GEN ELEC CO.... .| 09/23/2019. | VARIOUS I 18,195.000 | ....... 1,012,157 XXX . 834,241 | ... (15,873) SOV (15,873) 818,367 | ..ocvvrvercriinns | v 193,790 XXX L....
742718 10 9 |PROCTER & GAMBLE CO .1 07/30/2019. [ VARIOUS........ccovvviirirnririreireinnes | vvie 130,228.000 | ..... 15,719,393 XXX .11,673,840 | ..(4,675,868) e (4,675,868) | ...oovuvererrerns | e 7,352,375 | .ovoevereriirns ...8,367,018 XXX L....
744573 10 6 |PUBLIC SVC ENTERPRISE GR .| 09/19/2019. | IMPACT SECURITIES 381.000 23,458 XXX 0 22,287 R V4| XXX L
745867 10 1 |PULTE HOMES INC .1 09/19/2019. | VARIOUS........oovvrerrrinreineriieriiens | e 17,014.000 | .......... 566,499 XXX 0 565,712 787 XXX L....
74736K 10 1 |QORVO INC .1 09/19/2019. | VARIOUS.......cooomrririceiiniirinens | e 1,060.000 | ....cccoouue 76,762 XXX 0 71,094 | oo | e 5,668 | ... 5,668 | ...coovrerirnns XXX L.
747525 10 3 |QUALCOMM INC ..107/10/2019.  COWEN... o 110,000.000 | ....... 8,263,337 XXX | 5,753,999 | ... I (506,102) 5,753,999 ...2,509,338 |..... 2,509,338 | ..... 136,400 XXX L....
754730 10 9 |RAYMOND JAMES FINANCIAL I.... ..109/19/2019. | IMPACT SECURITIES 779.000 66,281 XXX 64,275 |.... 0 64,275 2,006 2,006 265 XXX L.
755111 50 7 |RAYTHEON CO v [ 109/19/2019. [ VARIOUS.......coorverrirrveeinerirenen | e 1,494.000 XXX ceerner 266,037 | ... 0 266,037 XXX L.
756577 10 2 |RED HAT INC...cooovirieriiirerreicienies ..107/10/2019. | CORPORATE REORG.........ccccovvvns | vorrrennne 1,050.000 XXX | 197,589 | oo [ e | cevieeisesssinns | e 0 197,589 XXX [
758750 10 3 |REGAL BELOIT CORP .1 09/19/2019. | VARIOUS.......cooomriirieriiirinrinnns | e 4,544.000 XXX 326,390 XXX L.
75886F 10 7 |REGENERON PHARMCTCLS. .| 08/20/2019. | BANC OF AMERICA........ccovvvmvvns | crvvrnrrinns 162.000 XXX 50,330 XXX L....
7591EP 10 0 |REGIONS FINL CORP .| 08/20/2019. | BANC OF AMERICA........cccovvvvvves | crvnens 16,188.000 XXX 236,183 XXX L.
759351 60 4 | REINSURANCE GROUP AMER IN. .. |..107/18/2019. | VARIOUS | 1,030.000 | .....cc... 162,529 XXX 142,376 XXX L.
773903 10 9 |ROCKWELL AUTOMATION INC............... ..109/19/2019. | VARIOUS...... 545.000 83,237 XXX 88,366 XXX [
778296 10 3 |ROSS STORES INC .| 09/19/2019. | IMPACT SECURITIES 655.000 ...71,282 XXX 70,122 XXX L.
807066 10 5 | SCHOLASTIC CORP. .. 08/23/2019. | VARIOUS........oovvveririnneinerrinriinne | crvnens 10,220.000 ..342,532 XXX 397,294 XXX L....
816300 10 7 |SELECTIVE INSURANCE GROUP. .| 07/25/2019. | VARIOUS.......ccoomvrmirieriiriirinnns | e 1,260.000 ....95,059 XXX 49,639 XXX L....
830566 10 5 |SKECHERSUSAINC .1 07/19/2019. | VARIOUS........oovoeririmeinerirerirnns | cvvens 10,500.000 | ..........401,270 XXX 301,999 XXX L....
830879 10 2 |SKYWEST, INC .| 08/15/2019. 2,419.000 134,936 XXX 64,724 XXX L....
835898 10 7 |SOTHEBY'S .. | 08/14/2019. 12,894.000 ..751,098 XXX 455,557 . XXX L
844895 10 2 | SOUTHWEST GAS CORP.. .1 07/18/2019. 2,200.000 | ...cvoneee 197,359 XXX 167,860 | .ooovereerreins | v 29,500 | ......... 29,500 | .........2,343 XXX L....
858155 20 3 |STEELCASE INC .. | 09/04/2019. 23,600.000 | .......... 380,318 XXX 357,099 23,219 23,219 | ....... 10,030 XXX L.
866674 10 4 |SUN COMMUNITIES INC... .. | 06/26/2019. | COWEN & CO.. oo | e 1,170.000 | .......... 147,814 XXX 17,097 | oo | v 30,717 | v 30,717 | oo 1,708 XXX L.
87724P 10 6 | TAYLOR MORRISON JP,E CORP.. .. 08/07/2019. | VARIOUS...... 6,140.000 139,071 XXX 142,605 XXX L....
882508 10 4 | TEXASINSTRSINC .. 07/18/2019. | MORGAN STANLEY. 1,088.000 ..128,055 XXX 126,067 XXX L
883203 10 1 | TEXTRON INC .1 07/18/2019. | MORGAN STANLEY.......cccmmvermrrns | crrrrrerias 487.000 ....23,551 XXX 25,266 XXX L....
883556 10 2 | THERMO ELECTRON CORP. ..109/19/2019. | IMPACT SECURITIES. XXX 5,288 XXX L.
896945 20 1 | TRIPADVISOR INC .| 09/19/2019. | VARIOUS I 12,470.000 | ..........487,283 XXX | 575,438 | s [ e 0 575438 | ..o | s (88,155) | ........ (88,155) | ...vvvrernirnens XXX L.
90384S 30 3 |ULTASALON COSMETCS .| 09/19/2019. | VARIOUS. . 29,609.000 | ..... 10,048,916 XXX | ....6,854,611 | ..........7,100,360 | ..... (455,385) I (455,385) | vvoovvrererrreirens | v 6,854,611 | ..ooovevrrcrs ..3,194,305 | ..... 3,194,305 | .o XXX L.
907818 10 8 |UNION PAC CORP..... ..| 07/18/2019. | VARIOUS. ..36,000.000 | .......6,170,157 XXX (1,788,790) | oo [ e [ s (1,788,790) 3,187,490 ...2,982,667 |.....2,982,667 | ..... 122,960 XXX L
911312 10 6 |UNITED PARCEL SERVICE... .| 09/19/2019. | VARIOUS. 39,464.000 | ....... 4,600,610 XXX | ...4,517,533 | ..........3,413,550 | ...... 649,950 B 649,950 | ...orrrcrierin | s 4,517,533 83,077 83,077 | ..... 105,085 XXX L....
912008 10 9 |US FOODS HOLDING CORP .1 08/29/2019. | VARIOUS.......cooomrviririiirinrinnns | e 4,360.000 | ......... 175,900 XXX | 168,561 30,610 168,561 | ..ovovvverveires | e 7,339 | o 7,339 XXX L.
913017 10 9 |UNITED TECHNOLOGIES CORP... .| 09/12/2019. | COWEN... | e 25,800.000 | ....... 3,534,911 XXX | 3,409,707 | ... v | e 571,990 3,409,707 | covocvrereecene | e 125204 | ... 125,204 | ... XXX L.
91529Y 10 6 |UNUMPROVIDENT CORP........cccoorsrurnnens .1 09/19/2019. | IMPACT SECURITIES.......cccovcumeier | worrreinne 7,239.000 | .......... 215,005 XXX | 237,602 | ..o | e | e | s 0 237,602 | ..o | e (22,59) | ........ (22,596) XXX [
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91913Y 0 | VALERO ENERGY CORP.......c.cccoormivrrens .| MORGAN STANLEY.......cccomvvermerns | crvirrrrin 724.000 XXX | B0, 773 | s e | ceviesiseenseinns | oneesseninnins 60,773 (719) | cevvvrvrns (UAT) ) I [
92532F 0 | VERTEX PHARMACEUTICALS INC .| MORGAN STANLEY.... XXX | 12,875,793 | s [ e | e [ | o0 [, 12,475,793 | ..o 65,685 | ......... 65,685
931142 3 | WAL-MART STORES INC... .| MORGAN STANLEY. XXX 305,996 11,582 | ........ 11,582 | ..
931427 8 | WALGREENS BOOTS ALNC.. .| VARIOUS E XXX 220,247 (13,806) (13,806) | ..
94946T 6 | WELLCARE HEALTH PLAN... .| KNIGHT. 538.000 XXX ...(93,325) | ... 33,692 110,499 | ....... 110,499
949746 1 |WELLS FARGO & CO NEW .| VARIOUS...... 2,650.000 XXX 122,695 (4,145)
983919 1 | XILINX INC . |MORGAN STANLEY........ccomvvvrnns | verrerinrinns 571.000 XXX vieennnn 87,486 e 67,486
98956P 2 | ZIMMER HOLDINGS INC .| VARIOUS 45,236.000 XXX w0rnn5,213,559 518,927 | ... 5,213,559
G0250X 7 |AMCOR PLC o .| IMPACT SECURIT | veernnn4,009.000 XXX | 40,321 40,321 (CCRT4T E— (937) | covvrverriiine
H84989 4 | TE CONNECTIVITY LTD...oovvvrrireririirnens . .| BANC OF AMERICA........cccovvvvere | verircnns 2,058.000 XXX ] 195,860 | .vvvveeurercrirnrrienins [ e | vevereressneissinns | e 195,860 (10,078)] ........ (10,078) | ..o [
8676EP 8 | SUNOPTAINC.... e | COWEN......ooieireiseeenienieni | o 596,400.000 XXX | 3,836,744 ....1,528,676 3,836,744 ..(2,602,674) | ...(2,602,674) | ...ovvrirrrrinne L.
G0177J 8 |ALLERGAN PLC.. ..|C | COWEN......ooenrerrerireenneen | v 74,400.000 XXX | 11,651,040 1,706,736 | oo [ [ e 1,706,736 | e 11,651,040 | oo 516,032 | ....... 516,032 | ..... 110,112 L.
G0408V 2 |AONPLC. D .| IMPACT SECURITIES. 280.000 XXX | 53,922 | oo | e | e | e 53,922 489 489 | .o 123 (U
G3198U 2 |ESSENT GROUP LTD ..|C .| VARIOUS...... 2,026.000 XXX . 71,614 L.
G3223R 8 | EVEREST RE GROUP LTD .|C | VARIOUS........ovvriernnerrerinnenes | ceveeens 1,530.000 XXX cerern 352,310 352,310 L.
(G3922B 7 | GENPACT LTD .| VARIOUS...... 6,730.000 XXX | 160,999 160,999 [
G5960L 3 |MEDTRONIC INC .| VARIOUS...... 8,925.000 XXX | 841,774 841,774 L.
G6518L 8 | NIELSEN HOLDINGS PLC.. | VARIOUS........oovvirieinneinerieriinne | v 10,266.000 XXX 216,069 20,559 20,559 2,906 ...
G6564A 5 |NOMAD FOODS LTD...c.vvvrerrrrcereririnnnns LI VARIOUS......coovverieineninnneinns | v 4,270.000 XXX | 83173 | v 71,394 | A4 R [T ISR 83,173 13,101 | oo 13,101 [ .o, [
N53745 0 |LYONDELLBASELL INDUS .| VARIOUS...... 8,591.000 XXX s 742,033 742,033 (50,089) | ........ (50,069) | ......... 4,394 [V
9099999. Total - Common Stocks - Industrial and Miscellaneous XXX ....221,951,288 221,951,288 | ..o 0 128,542,439 |.128,542,439 | ..3,460,292 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
30277@ 1 | FMIC HOLDINGS INC......cocisveiirisiinsniinns | . ‘ 08/29/2019. | RETURN OF CAPITAL XXX | 166,175 166,175 0 S
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. XXX s 166,175 0 166,175 0 0 0 0 XXX
C Stocks - Mutual Funds
78462F 3 | SPDR S&P 500 TRUST ETF IMPACT SECURITIES.. XXX 7,721 111 111 L.
922042 5 | VANGUARD FTSE ALL WORLD EX-U...... | .. COWEN ...1,560,000.000 XXX ...3,479,778 76,836,002 ..(1,557,413) | ...(1,557,413) | ..1,574,736 L.
9299999. Total - Common Stocks - Mutual Funds.. XXX | . 76,843,729 ....3,479,778 76,843,729 ..(1,557,302) | ...(1,557,302) | ..1,574,736
9799997. Total - Common Stocks - Part 4 XXX ....298,961,192 64,171,488) PN 98,961,192 126,985,137 |.126,985,137 | ..5,035,028
9799999. Total - Common Stocks. XXX ....298,961,192 64,171,488) | ... N 298,961,192 126,985,137 |.126,985,137 | ..5,035,028
9899999. Total - Preferred and Common Stocks XXX ....298,961,192 64,171,488) P ( 298,961,192 126,985,137 |.126,985,137 | ..5,035,028
9999999. Total - Bonds, Preferred and Common Stocks XXX ....857,326,448 60,295,923) N ( 54,055,459 127,945,134 | 127,945,134 | 15,871,461

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 4.




Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY

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

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

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

Sch. DB - Pt. D - Sn. 2
NONE
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Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Cash Equival Schedule E Part 2 Type)
000000 00 0 | BNP PariDas Paris..........c.ccuuuiuiriueiiiiriiiiirisesieiieese st [ GOSN FOPRRRNRTORN IO 5,000,000 | ...ocovvrriinene 5,000,000 |11/27/2019.......
000000 00 0 |BOFA SECURITIES, INC......cooitumiiiiieiiieiineiceiesesisesie st 09/24/2019.......
000000 00 O |CITIGROUP GLOBAL MARKETS INC.......cccvvvuvrienrienns 09/24/2019.......
000000 00 0 |HSBC SECURITIES,INC JE OO OO OO PP PROPOTUOTN 09/24/2019.......
45580D YG 3 |IND AND COM BK OF CHINALTD, NY BR....ccoviuiirirririeiiiieriiesieeiesissssssssesiesssessesssssssssens 10/25/2019
5148X1 WS 8 |LANDESBANK BADEN WUERTTEMBERG, NY ......coiiiiiiiiiieiiieieriiisiesieisis s snenes 09/26/2019.......
53944R X3 7 |LMAAMERICAS LLC.......oooiiiiiiiniiierieieiiieie it 10/03/2019.......
000000 00 O |NATIXIS FINANCIAL PRODUCTS LLC......cvuiireiiiiiriiierissiesiseieessieriess it ....1,000,000 |10/28/2019.......
000000 00 0 [PERSHING LLC......cviuieririmiimiiiiiesiesisseese bbb 500,000 |09/24/2019.......
000000 00 0 |SHINKIN CENTRAL BANK.... RO OO RPN 1,000,000 |10/08/2019
000000 00 0 |SHIZUOKA BANK NEW YORK.......oiviuiiuuiiuiririreriiiessiieieesiesssessesessssssssse e sssenesssesns ...1,000,000 |10/18/2019.......
83368Y BU 0 |SOCIETE GENERALE NEW YORK.......ccccsvuerimiririniierniireeesieessnenenes ...1,000,947 |12/18/2019.......
000000 00 O |SOCIETE GENERALE NY BRANCH........cccovmivrmirirniiirniins ...5,000,000 |09/24/2019.......
90276 HH 2 |UBS AG LONDON.......ccouirnrerireriniiieresierenisessenineenes ....1,000,000 |01/27/2020.......
000000 00 0 |UNITED OF OMAHA LIFE INSURANCE . 1,500,000 |10/23/2019,
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE). ... .o ittt srssnesessessseses 28,451,184 ..28,451,184 XXX
9999999, TORAIS..... ottt sbisni st 28,451,184 28,451,184 XXX

General Interrogatories:

1. The activity for the year:  Fair Value $.....(16,398,992)  Book/Adjusted Carrying Value $.....(16,398,992)

2. Average balance for the year:  Fair Value §.....39,233,793

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10




Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COM PANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

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

General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

NONE
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Statement for September 30, 2019 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *

Open Depositories
ANZ BANKING GROUP LIMITED.........ccccvurernee SINGAPORE .....ocvorrireirireiiesinerienineennenes. | cereneseeinsnnns | eeveend 0.250 | covvverierrins 5,792 | oo | s 8,455,661 | ........... 8,307,701 | ......... 15,079,058 | XXX
BANK OF AMERICA (OPERATING)...........c...... HARTFORD, CT...oocvviiririernsinciesieessnierenins | seeessesssennins [ roneiesiesinsinns | revesssseessssssssnssens | sneesssnssssnssnesnnis | covnrenenes 2,401,426 | ..o 379,882 | ... 1,720,572 | XXX
BANK OF AMERICA (LOSS PAYMENT)........... HARTFORD, CT...oovuuriirierereeseisnersssssnenines | cerviensesssnnens | vevsnessesennees | vevesneessssssssessnesss | srmessesssseesnssnssies | seevnes (12,561,577) | ........ (11,909,934) | ........ (14,072,360) | XXX
BANK OF AMERICA (CDR AP)......cccoovrvrrrinnes HARTFORD, CT...ouiiiuieieiineineenneisneeinsises | sessesesesnsnnens | serinsseessnnnes | sevseesssesssssssnsensessns | coneesssssessssssssessonns | seveeeens (4,962,152) | .......... (2,546,133) | ...ccnn (1,829,534) [ XXX
BANK OF AMERICA (PAYROLL) . HARTFORD, CT. .(8,523,049) XXX
BANK OF AMERICA - SINGAPORE... vee WILMINGTON, DE-......viiiieciirireeineinneriinsines | sersesisnensesins | sevserissesnenss | sevseessesssnesssssisesss | oneesssssssssnessnesssnnns | coneeeens 11,997,423 XXX
HSBC BANK OF AUSTRALIA LIMITED USD
ACCOUNT AUSTRALIA. ....cooiieiieeineesesissisesiesssenes | ossessessssssnens | sossesseessssnns | seessssessessesssnessnnes | conessssessssssnssssssns | ceseeens 12,825,949 | ..........8,662,719 | ........ 10,927,092 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.. HONG KONG..........ccootvmrimeriririniinineinninens | seviveninenienins | eovvesiisssnenes | eovnesiensnsssesinnens | oneessessssmsesseneens | e 27,475,170 | ........27,556,232 | ......... 27,578,546 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
USD ACCOUNT HONG KONG.... 8,237,101 .10,178,855 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD..  SINGAPORE..........cccceoivieirererieniesisnissessiesns | svessessssssnis | osvssssiessinsins | vevesssssessssssssssssiens | sosssssssssesssssessonses | seeeseens 15,005,493 | .........16,556,144 | .......... 9,864,307 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
USD ACCOUNT SINGAPORE..........cooeiiiririeisneineriesissennnnes | cenessseessssinns | eoneesnssinesins | cnneesississssesenssses | oeessessseesssssnnssseses | onsesenes 5,992,262 | ......... 10,233,316 | ........... 4,771,929 | XXX
HSBC-BANK MALAYSIA BERHAD............c....... MALAYSIA. ...t | s | [ e | s | oo 21,953,327 | ..coo.ue. 19,708,072 | ......... 22,245,888 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
usb NEW ZEALAND........ovvoivirrirriinirneriereneeisnins | ceenissnisnsnins | conesinninniis [ e | coesessssnsssssnnmenes | overienes 5,371,010 | wocvrrnee 4,576,151 | .o 4,578,451 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
NzD NEW ZEALAND........ovvrivirririnninerienierenenins | eonenieninneinns [ [ e | cersnesessesesnsennnes | oorveens 11,112,377 | ......... 14,252,386 | ......... 14,009,170 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
AUD NEW ZEALAND. . 831,331 ..755,317 | XXX
JP MORGAN CHASE.........c.ovvverimerierineirenens COLUMBUS,OH........oovvrrrrireernnineisrineeens | cerneeiseessnsinns | ceviene 1.360 | oo AT R R IS 45,793,032 | .........81,651,143 | ......... 82,572,683 | XXX
JP MORGAN PRIV EQ-M.STANLEY..........c...... COLUMBUS,OH........oovvnriirirriineineieniieninens | eovsrississnnins | cvviens 1.360 | coovrrerninns 83,460 | ..o | e 14,514,168 | ......... 24,397,293 | .......... 9,442,247 | XXX
JP MORGAN CHASE SINGAPORE BRANCH... COLUMBUS, OH........cccooevumrirrermmineinneinnenens | ceneriseesnsnins | ceviens 1.360 | .oovreeerinnes 24,298 | ..o | e 11,997,423 | ......... 12,005,934 | ......... 14,894,089 | XXX
JP MORGAN CHASE AUSTRALIA BRANCH.... LONDON.......cccosiuriririieiinmrienienessnissinesins | ceenirsseinssins | cevieens 1.360 [ oo A9 | s | s 3,537,268 | ........... 3,425,904 | ........... 3,416,445 | XXX
NORTHERN TRUST DDA . CHICAGO, IL.... 1,792,077 | cooneee. 2,199,083 | ........... 4,442,222 | XXX
ROYAL BANK (RES ACCT).... ... TORONTO, ON, CAN....ccoevvmrrerimrernrinsenniinins | cersnrseriennnens | verenins 1.405 | ........... 2,886,444 .45,057,900 43,502,532 | ......... 32,742,010 | XXX
ROYAL BANK (USD ACCT)....ovvvrerrmrereerneinns TORONTO, ON, CAN......oovvemirrnrrreriererneernnens | oversessneniens | cerneees 1.405 | oo 113,066 | ................15,100 | ......... 23,774,111 | oo 41,525,941 | ......... 15,811,513 | XXX
ROYAL BANK (PAYROLL)......cvvvvrrvrrriirerias TORONTO, ON, CAN.....couiirrriierrnrierinninernnns | rovvensnieninnes | eerenieinnsnens | oeeessessssesennnses | s | oo (627,684) | ..o [ v XXX
ROYAL BANK (LOSS PAY).....ccoveeririnirrerinns TORONTO, ON, CAN......ovverrrrrmerierirneesnnins | oveenerisneniens i [ e [ | 53,926,737 | ......... 40,576,015 | ......... 17,272,157 | XXX
RBC INVESTOR SERVICES.......cccoocrmrirernninns TORONTO, ON, CAN.....cooerirrrrrirernniernniens | veeresisisnsnens | oevenees 1405 | s 4751 | s | e 6,717,077 | coovovvenee 1,473,057 | ..coooee. 6,509,109 | XXX
0199998. Deposits in.....5 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open DepoSItOries..........cccriiiiniiieniiinniines XXX XXX [, 103 [ | e, 165,646 | ..cocovvnnees 93,933 | .o 168,658 | XXX
0199999. Total Open Depositories XXX XXX [ 3,377,204 | oo 49,070 | ....... 312,259,506 | ....... 369,381,169 | ....... 308,195,844 | XXX
0399999. Total Cash on Deposit........ XXX XXX [ 3,377,204 | ..occvvvennnn 49,070 | ......312,259,506 | ....... 369,381,169 | ....... 308,195,844 | XXX
0499999. Cash in Company's Office... XXX XXX XXX XXX 829 | i 12,829 [ oo, 12,829 | XXX
0599999. Total Cash XXX XXX | 3,377,204 | ................ 49,070 | ....... 312,272,334 | ....... 369,393,998 | ... 308,208,673 | XXX
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest Book/Adjusted Carrying Value Accrued Amount Received During Year
U.S. Government Bonds - Other Loan-Backed and Structured Securities
US TREASURY.....ceeereeeereseseeeseessseseeseseessseseessess s sttt ettt Lhtieset et srere s 09/23/2019....... | v 0.057 109/2412019..... | | 7,600,000
0499999. U.S. Government Bonds - Other Loan-Backed aNd SHUCIUTBA SECUNLES...............ccvvuuuuuiiriiiieiisiissee i8R0 bbb | 17,600,000 0
0599999. Total - U.S. Government Bonds.............cccveeeeerernrincerevnennns 7,600,000 0
Total Bonds
8099999. Subtotals - Other Loan-Backed @Nd SHUCIUIEA SEOUMHES...............ovvvvuiuirriisiie st SR80 L4881 Lo | 17,600,000 0
8399999, SUDLOLAIS = BONGS.........urvueriirieiriiieiii e 7,600,000 0
Sweep Accounts
HSBC AUSTRALIA TERM DEPOSIT L0 S ol B 25,312,157 24,684
HSBC BRAZIL......ooovioeeoeieeieeieseesessesessneenas 01/30/1990. 5,060,496
BANK OF AMERICA AUSTRALIAN TERM DEPOSIT 07/01/2015....... | covvvveeeseveviisneeris | coveevviissnssiiiiens | 8,690,890 47,944
BANK OF AMERICA (USD) TERM DEPOSIT 07/01/2015.
ANZ AUSTRALIAN TERM DEPOSIT.......coutvutiueireimtiseeressseissssssesssssessessssss st s sesessssssssasssessessssssessossssssessssssssssssessessasssessassssssesssessssssssessosssssessassns | sessossssssossssssssasssessassssns 03/31/2015. 73,121,127 41293 | ... ....348,886
HEBC AUSTRALIA. ...t 10 LB 0813112019, | cvvessssessssessns [ ovvssssnssssssssns | 31,341,346 | o315 | s 341,492
8499999, TORR = SWEEP ACCOUMES. .- s | 168,112,004 | ovvvorrsssersssnrnsne 48,271 | coovrrsscrnsssenns 915,372
All Other Money Market Mutual Funds
092480 61 9 | BLACKROCK LIQUIDITY TEMPFUND INST'L....oooooiiiiiiisssssssssssssssssssssssssssssssssssssss s 08/30/2019. 2.000 | oo |, 79,852,483 | ...oovvvrvreriereveiissssnneesnessiins | s 553,815
31607A 20 8 |FIDELITY PRIME MON MAR-INS COMMON STK 09/17/2019 1.950 167,298,885 ...519,193
38141W 23 2 | GOLDMAN SACHS FINANCIAL SQUARE INST'L. ...t sab s 08/30/2019. 2.040 ...30,737,099 ....361,537
4B12A0 38 7 [P PRIME MMKT-CAPITAL.....oorieerttcerrsseessseess e 0 e 09/23/2019 2020 | | 90,724,003 | oo | o 342,778
8699999. Total - All Other MONEY MarKet MUIUAI FUNGS.............ivuiieiiiiiiiiiieiieeie it bbb e £ 368,612,450 | ..o | 1,777,323
8899999. Total - Cash Equivalents e 544,324,454 48,271 2,692,695
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