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Annual Statement for the year 2019 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

2
Percentage
of Column 1

Line 13

3

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

6
Percentage
of Column 5

Line 13

Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments......
1.02
1.03
1.04

All Other GOVEMMENLS..........vuuiereerierreeneiseeesessesessessesessssssesenns
U.S. States, Territories and Possessions, etc., Guaranteed.............
U.S. Political Subdivisions of States, Territories and

P0SSESSIONS, GUArANtEEM. ......c.vvuierieriieiiiie s
U.S. Special Revenue and Special Assessment Obligations,

€fC., NON-GUAraNEEA........ccoeveurrerrirrierieriiireis s

1.05

1.06
1.07
1.08
1.09

Industrial and MiSCEIlaNEOUS.............ccereevrereriererereeineseerieeins
HYDII SECUMLIES.......cvcvecvieiecieesieiceee et
Parent, Subsidiaries and Affiliates.............cocveeenenenennennenees
SVO Identified FUNGS.........cccveuiriririnieesesieniesienines
1.10 Unaffiliated Bank Loans
1.11 Total Long-Term Bonds

Preferred Stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and Misc. (Unaffiliated)..........ccoovrrvreerverreerierreerce e
2.02 Parent, Subsidiaries and Affiliates............c.cocuuerrerrerrerncrnernernene
2.03 Total Preferred StOCK........covivivririeririerierisesisesisesisesise e

Common Stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated)
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........cccccrvverenne
3.04 Parent, Subsidiaries and Affiliates Other...........cccovvvrrreiinrnrrrirninns
3.05 MULUI FUNGS.....oveereieeiriiicieise et seesesses
3.06 Unit INVESIMENT TIUSES.......cvveecereeircecree et eeseenes
3.07 CloSed-End FUNDS........ooveirrreieiec e eseseneeseines
3.08 Total Common Stocks

Mortgage Loans Schedule B):
4.01 Farm MOMGages. ......ovuuwererrerrireeinreneieesesssesseseess e ssessssssesanes
4.02 Residential MOMGAGES........ovrrerurrernerreereereieereeereeseeseessssssessesessessenens
4.03 Commercial MOMGagES. ......c.vuverererrerrirnrineissese e ssessssssesanes
4.04 Mezzanine Real Estate Loans..........ccocvuvineineinneninieneneeissneieies
4.05 Total Mortgage Loans.........

Real Estate (Schedule A):

5.01 Properties Occupied by Company...........ccceveuevereuneeierieisieieinnns
5.02 Properties Held for Production of Income............cccccovevvevevevccinriecnnns
5.03 Properties Held for Sale
5.04 Total Real EState........ccocvrurienierieiceiscrce e

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

6.01 Cash (Schedule E, Part 1)........ccccoevvveereeeeeseceereeeee e
6.02 Cash Equivalents (Schedule E, Part 2)..........cccceevvieevecrereeceeenas
6.03 Short-Term Investments (Schedule DA)..........ccccoeevveeiieeeeeiicenne
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............
CONrACE LOANS.......cviecicieieiciese sttt nnes
Derivatives (SChedule DB)...........c.cvrieeverieiieeeees e sesessesssssnens

Other Invested Assets (Schedulg BA)...........c.cccovirivmnieivereeeiieersssienens

. Receivables for SECUMEES...........ccverveivrereieieisece e
. Securities Lending (Schedule DL, Part 1)........cccvcvevevveeeeeeeesieessees
. Other Invested Assets (Page 2, Line 11)......ccvcvevercreeeieeiesieeesieeseieiens

. Total INVested ASSELS. ..o

..8,886,104

.............. 3,044,711 |.

............ 33,379,428 |.
............ 41,712,201 |.

w08

8,886,104

.............. 3,044,711

............ 33,379,428
............ 41,712,201

..8,886,104

.58
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Annual Statement for the year 2019 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YBAT.........vu i isesseesss e essssssss s s essssssessse st st sss s s ass s s st ess s s ses st st et ss s essestanssssnssessns

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ccvurrrrerririnrinrireenisssse et ssessessesssnsssssessessasssnes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.coiririnrrrinirrre et esreenns

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13.......coiceiiciee ettt bbb bbbt b st sttt saes
3.2 Totals, Part 3, COIUMN 11 ...ttt st s e bbbt a ettt saes

4. Total gain (10sS) 0N diSPOSAIS, Part 3, COIUMN 18.........c. ittt st e s8Rt n st s

5. Deduct amounts received on disposals, Part 3, Column 15...........c.ccc.conc.e. B ‘ I I s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.......c.oiiiiicicee sttt bbbttt st aes
6.2 Totals, Part 3, COIUMN 13.......c.oiiieciie ettt sttt bbbttt st saes

7. Deduct current year's other-than-temporary impairment recognized:
T4 Totals, Part 1, COUMN 12.......c.oiiiiieciieecite ettt sttt bbbt b sttt saes
7.2 Totals, Part 3, COIUMN 10.........ciiiiiiciiieieictete ettt ettt bbbt bbb b et naes

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11 ...ttt sttt bbbttt sttt aes
8.2 Totals, Part 3, COIUMN ...ttt ettt ae bttt es bbb s et et es st et s s st s s nn bt s eee

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

10.  Deduct total NONAAMILEEA GMOUNES.........c.cviieieieiie ettt b st s ek s b a s s s b8 s btk b bbb n bbb n bbb

11. Statement value at end of current period (LINE 9 MINUS LINE 10)........cvcuoiiiieiiiiicieeiscesetsetes ettt tes st s et s s bt es bbbt s s e st as ettt es et entanae

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 O PrIOT YBAT..........cvvevcviceeieccieece ettt s e

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ccvvevereieicreeeicetees ettt ss s sanees

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........ccvuevririveiercieiieeeee et sees

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12......ciiierieie ettt sttt s s
3.2 Totals, Part 3, COIUMN 11 ...ttt sttt s s

4, ACCTUAN OF QISCOUN.......cvurerciecieeiicesstei ettt bs st s s £ s8££ 8080488 e s e R e bbbt s s

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN ..ottt sttt bbb bbb a et e st ntes et e s

52 Totals, Part 3, COlUMN 8..........ovvuieiieereeeeeesees e B ‘ B W
Total gain (loss) on disposals, Part 3, Column 18..........cccoceeveeveerccrverereeren o B BB ettt

[{e) [ee) ~ (o))
o
@D
Qo
f =
Q
S
QO
3
o
=
N
9
2
>
o
o,

kel
=
@
3.
f=
3
QO
=35
o
3
o
=3
[(e]
Q
«
[0
=3
[
@
[0}
wn
&
hel
8.
35
=3
w
QO
>
[oN
Q
o
3
3.
2
3
(v}
5
E
T
(o]
w

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.......coiiiiciie ettt ettt bbb bbbt ettt bbb aes
9.2 Totals, Part 3, COIUMN 13.........oiiiececee ettt bbb a bbb saes

10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 1.ttt bbbt bbb bt bbbt s st n s
10.2  Totals, Part 3, COIUMN 10........coeiiiiieieicteie ettt ettt b s bbb e b s st n s

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccocereerirrieieirireieieseee e

12, TOtAl VAIUGHON GIIOWANCE..........ocoucviteicicieie ettt st a st s bbb s s st s b2 s 44 s bbb s b e s b s s s s b s bbb bbb bt s sttt

13, SUDLOLAl (LINE 11 PIUS LINE 12)....eeieieieieieie ettt st b e bbb e s s s bt b bbb bbb et s s bbbt st

14. Deduct total nonadmitted amounts

15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)......c.oviucveiiieieceeeeee ettt ettt st es sttt es bt aeaesnas

S102



Annual Statement for the year 2019 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT VBT .........vururrereireirerinreeeeisessessss s ssssssss s s essssssssssesessesssnsss s ssessass s s st essass s sses st st st nsssssnssessassansnsssnssessn 59,089,912
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........coririurrrieieerrirees ettt eneees

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiirirrrririecrreee et sesseeens 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........oeieeeeiecceceeeeetee ettt s s sttt ss s s st sansas 3,615,960
3.2 Totals, Part 3, COIUMN 2.ttt bbb bbbt bbb st st 3,615,960

4. ACCIUAI OF QISCOUNL.......cvoeevecvieiectiee ettt ettt b st st st s b s s b s st s s 4 s Be s 42 s b b s bbb s bbb s s b s b s st s bbb bbb bbb bt s b s et aes

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 3. .ottt b sttt bbbt 2,151,476
5.2 Totals, Part 3, COIUMN O.......uvuiiicece ettt bbb bbbt bbbt 2,151,476

Total gain (10sS) 0N diSPOSals, Part 3, COIUMN 19........c.cuiiiiiiee ettt bbb bbbt s bbb s bbb e et e st

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium @nNd AEPIECIALION. ...........cciiueiiiiieiecee ettt a sttt s bbb s bbb s s bbb s bbb aes 85,161

© ® N o

Total foreign exchange change in book/adjusted carrying value:
9.1 TOtalS, Part 1, COIUMN 17 ...ttt bbbttt bbbttt
9.2 Totals, Part 3, COIUMN 4.ttt bbb sttt bbbt st 0

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, ...ttt sttt bbbt n s
10.2 Totals, Part 3, COIUMN 1. ...ttt sttt ettt s bbb bbb bbbttt 0

11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...........ceceriieriruiireierieesieresesee st ssae s sa st a s s b ssss e snsenans 64,772,187

12.  Deduct total NONAAMILEEA BMOUNES.........cccuiieieiciie ettt s bbb bbb a s s s R8sk s bbbttt b bbb

13. Statement value at end of current Period (LINE 11 MINUS LINE 12).......cuiirieeieiesie sttt ettt sttt st ettt s et s s s sss s sssaesnsansessnea 64,772,187

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOM YEAI..........cvuiuiieiieeiciieteie ettt bbb bbb s b e et s bbbt b e s 88,938,221

Cost of bonds and stocks aCQUIrEd, Part 3, COIUMN ...ttt ettt ettt ettt b se bttt s st b et et et se st et s e as s e s st et et et en st s s sna et ss et bessnanaesnns 12,652,113

ACCTUAL OF QISCOUNL.........eveeecit ettt bbb e b s st s bbb b4 b b s bt s a4 bt s bbb b s s b s s bt st s et s b en s aes 30,668

> w N

Unrealized valuation increase (decrease):

A4 PA T, COIUMN 2.
4.2 Part 2, Section 1, Column 15
43 Part2, Section 2, Column 13
44  Part4, Column 11 0

Total gain (loss) on disposals, Part 4, Column 19.........ccoeveververersicerennnns 33,197

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7...

12,819,451

Deduct amortization of premium 366,303

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15.....
8.2 Part2, Section 1, Column 19....
8.3 Part2, Section 2, Column 16
84 Part 4, COIUMN 15.. ...ttt 0

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14.....
9.2 Part2, Section 1, Column 17....
9.3  Part2, Section 2, Column 14
9.4 Partd, CoUMN 13. ...t 0

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........coueveeveveiereeeiicieeeee s ssesesssssesnnns

11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9H10)........c.cccvrireuriiireierieieeee et ssse st sae st naesas 88,468,445

12, Deduct total NONAAMILIEA BMOUNES........c.ccviiueireireiiesiseieie et s s st et s eSS n bbbt

13. Statement value at end of current Period (LINE 11 MINUS LINE 12)......c.cueiciieeieieisie ettt ettt sttt bbb bbb se s s saes s sntes et 88,468,445
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Annual Statement for the year 2019 ot the Ml@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........cocerverrrnes | correrrernrineireiennns 8,886,103 | ..o 9,558,598 | ...ovvireiriiins 9,109,574 | oo 8,896,687
Governments (Including all obligations 2. CANAUA........coiericcieceei et | et es e tenns | ereseietes st ss st et es et bennreaes | sreresieeteb ettt aetenaes
guaranteed by governments) 3. OthEr COUNMHES. ....vovererreress | ernrranessessesnsensssssssssesssssnsanes | seeesssssnsssssssessesssnsssssssssssens | sessesssssossenssssssssessanssnssnssesses | ossssssessossassssssnssessesssssnssnees
4. TOtAlS....oorverceeirireriesnrisenies | e 8,886,103 | ...oovverrriririenns 9,558,598 | ...ovcriirirniiinnn 9,109,574 | c.ovvvvvirririinnnns 8,896,687
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...oeeiieeeiceiceeeen | e 1,446,001 | oo 1,511,831 | o 1,572,743 | oo 1,400,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ooeeiereiieiieeen | e, 3044711 | v 3,290,740 | oo 3197190 | o 2,930,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS....oserererinrirssrissinnenees | v 33,379,428 | .....ccoovirurinns 34,850,047 | ..ooovvorrinciis 34,256,859 | ..oovrrirniriinnns 32,295,553
Industrial and Miscellaneous, 8. United States..........ccoevvvveeees | covrvereieriiieienas 38,836,735 | .ovvvereire. 41,429,917 | oo 38,921,865 | ..ocoevrrireinnne 38,795,505
SVO Identified Funds, Unaffiliated Bank Loans 9. €anada.......c.coveevverrriineienns | s B17,133 | s 575,243 | oo 531,680 | oo 450,000
and Hybrid Securities (Unaffiliated) 10. Other Countries...........cccecvvere | coeveererecierene, 2,358,334 | ..o 2,464,216 | ...coooeveeen 2,366,051 | ....cooovverernnn 2,350,000
11, TotalS.coveerrrssrssnrnsrrnnes | v 41,712,202 | oo 44,469,376 | ...ooovvrirerinnens 41,819,596 | ..oovvrrririennes 41,595,505
Parent, Subsidiaries and Affiliates 12, TOHAIS....cveveeieeiescrinciincissisnis | et snisnis | cresenessnessssssssssssnsensensenees | sbesisssssesssssssseens s sentsans | fesssess s
13. Total BoNds......oocnssurmmmenssnnnns | covrrinnrinsninnnns 88,468,445 | .....covvirsris 93,680,592 | ..vevvrrrernrriennes 89,955,962 | ...oocrrerrriiennn 87,117,745
PREFERRED STOCKS 14, UNHEA SEAES......voovvecvecriies | reeeierieisiesiresesiensieens | reesieses s eessesssnes | sesesssesssesss s esssseseseas
Industrial and Miscellaneous (Unaffiliated) 15, CaANAUA. ... et | cerrieinsesissississsssssssnssssess | sstssseesssessess st essensns | sessessens sttt st
16. Other COUNMHES........covueiecies | eriiriiniiississississisnissisiins | cressnessiessmsssssssnissssnsenies | cessssssssssssssssssesse s
17, TOtAlS. .o | v 0 ] e 0 | o 0
Parent, Subsidiaries and Affiliates 18, TOHAIS....eueeieciiciicinsissisies e | cressnessiessnsssssssnss s nsenies | ceesesssessss st
19. Total Preferred Stocks......e.. | ocoovvvnirniiiniiiniiinniiciicnens 0 ] e 0 [ oo 0
COMMON STOCKS 20. UNited SEALES.......vvvurveecvicrins | crrerererieisiesiresnesisessiee | covseesiessessssesssesssesssesss | sesessessessssesssesssessssseenens
Industrial and Miscellaneous (Unaffiliated) 21, CANAAA. ..t | et sienes | eeeee ettt ettt | Srestens et nen
22. Other COUNTIES. ......ccuriniinns | o | oo | sossssssssssssssssessnesssesssessens
23, TotalS....cocoorriniirieicisiniins | v 0 ] e 0 | oo 0
Parent, Subsidiaries and Affiliates 24, TOtAlS.....ooiviiiieiisiisiisiins | | o | s
25. Total Common StOCkS.....co.. | covovreviiniiniiiniiniiisiinens 0 | oo 0 [ oo 0
26. Total StOCKS.....csuusesessmssnesns | v [0 OO (01 PR 0
27. Total Bonds and Stocks...... | ....cccccovvvees 88,468,445 | ......ccoovovevis 93,680,592 | ..ocvvrrrrreiinnes 89,955,962

S104
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

. U.S. Governments

1.1 8.9

1.2 .00

1.3 .00

14 .0.0

1.5 0.0

1.6 .....0.0

1.7 TOtalS. .o snneniens | ereeenenee e 2932 1,042 [ 3,230,005 |...............1,589,003 | ....ccovvevven. 971,225 | .ocoeeen. 774,828 | ... XXX ot ..8.9
. All Other Governments

2.0 NAIC T s s ssessss s ssssssssssnsss | suessenssssesssssssssesssstns | sessiessessesssnsensnssessans | stessesssessessssssessesssnsins | suessessessesssssesssssensns | stessssssessensessessansensens | srsessenes ) 0,0 GO IS 0 0.0

2.2 NAIC 2u.ooeeeeeeeeeee e eee e s s ses s ssesssssssnssnsssssnses | seessensisssesssssssssesssssons | sessissssssssssssonsnssessans | stessessssssessssssessesssnsins | soossessessessenssssssssonsons | sressssssessenssessessansensens | srsessenes ) 0.0 GO ISR 0 0.0

2.3 NAIC 3.ttt sses st ssesassens | evestisssssssssssssssesinsenes | sressissssesisssssesissesseses | erersessesiesessessesesssssnes | sessesiesessesesessensssseses | seseseesessssssessssesens | sveesinian ) 0.0 GO ISR 0 ...0.0

24

25

2.6

2.7 Tofals...

3.1

32
33
34
35
36
3.7

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

............... 1,446,001

............... 1,466,513

............... 1,446,001

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

............... 1,638,612

............... 1,151,100

255,000

............................. 3,044,712

............... 2,819,080

5.1
5.2

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

NAIC 1.
NAIC 2.

14,079,581

10,756,962 | ..

413,703 | ..

....33,379,427 |...

....33,230,589
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
8,481,522 11,359,274 2,430,601

26,088,667 . 23,564,101

7,808,952 8,452,280 886,809 |.... 17,156,265 .19 ...18,148,101

90IS

Totals

Unaffiliated Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4
NAIC 5
NAIC 6
Totals...
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

............. 70,320,344
18,148,101

11. Total Bonds Current Year

70,320,344

(d)........8,789,131 | ............. 28,875,721 |....cceunee. 24,856,339
. . ....18,148,101

...8,452,280

1@-
(d)

..

Line 11.7 as a % of Col. 7
12. Total Bonds Prior Year

............. 28,490,121 |.............24,846,570 |...............9,050,572 |.... ceveereeneenn 11,500,681 |
............... 6,595,938 |..............9,278,703 | ................781,551 | ... 3 e 17,156,264 |

...1,910,751
394 | e, 384 | i S P 2.1

12.8 Line 12.7 as a % of Col. 9....
13. Total Publicly Traded Bonds

............. 71,500,581
............. 17,156,264
.0

1,982,128

............... 8,789,131 |............28,875,721 | ...........24,856,339 |...............5,817,025 | ....
1,000,060 |............... 7,808,952 |....ccovvnne 8,452,280 | ...cccvvvnnne 886,809 |....

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

14.7 Totals
14.8 Line 14.7 asa % of Col. 7....
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

a) Includes §.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $..........0 current year of bonds with Z designations and §.......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.....281,374 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S...... 0; NAIC5S........ 0; NAICG6S........ 0.
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SCHEDULE D - PART 1A - SECTION 2
All Bonds Owned December 31

Distribution by Type

1 Year
or Less

Maturity Distribution of
1

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

Over 20
Years

No Maturity
Date

Total
Current Year

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

Column7asa
% of Line 11.08

9
Total from Column
7 Prior Year

10

% from Col. 8

Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

1.01

1.02
1.03
1.04
1.05

U.S. Governments
Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

.............. 2,317,332
.3,710

.............. 3,222,994
7,011

................. 774,828

..8,874,426
11,677

.............. 7,878,891

.............. 8,874,426

11,677 |.

201

2.02
2.03
2.04
2.05

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

All Other Governments

3.01

3.02

U.S. States, Territories and Possessions, Guaranteed

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

S 1,446,001

1466513

1446001

........................... 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 1SSUEE OBlIGAtIONS.........cocvveveceeieieeieiieicie ettt ssssses s | evssessesesesssssssesinsens | sesesaeseenans 1,638,612 | ..coeeeeer 1,151,100 | oo | e 255,000 | .oooooe XKX s | e 3,044,712 | 3 [ 2,819,080 | .oovovvreieiiieeenn 3.2 | o 3,044,712
4.02 Residential Mortgage-Backed SECUMLIES............cccieeiicriiiieiieeiiis | erveeveiieeeieiseneeies | eeeresisieesssssesssisesns | oevesesessssessssssssssesenss | eevesssesesssssessssesessnes | verssesverenseresssssesensess | seevereres XK urernnierens | evveverereevereninrereneens | eveveieiiiieienenenen0.0 [ [ o020 e |

4.03 Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities.. et JEO OO ORUORl FOUTORONORUOORURURURIOR IVORYRIOROYRIRTORIYRTRTORORIRS INUUTDTOIDD 0,0, CHRURORIORE [PUURPOROORPPRORORPPOROoN RSO e
........................... 0].......1638612 |.........1,151,100 e 255,000 3,044,712 rereenennn 2,819,080 3,044,712
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGAtIONS.........cvveeveiiiieiieicieee et | eveisssenen 2,354,076 |.............. 7,091,663 |.............. 6,242,001 |....ccevvnre. 537,852 |..covvrrrnnan 250,000 | ..ooooee. XXX o | v 16,475,682 | ...ccoovevveeenen18.6 | o 17,425,843 | wooovvveeieen19.6 | 16,475,682
5.02 Residential Mortgage-Backed Securities... 3,359,906 |. 6,987,918 | ... 3,486,410 |. 1,877,347 | ... ..163,703 .15,875,284 .16,086,120 15,875,284 |.

5.03

Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

1,028,461

1,028,461

6.03

Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

1:440,676

521,475 |.
..408,657 |.

................................... 5713982 |............14,079,581 | ............10,756,962 33,379,427
. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations L A113,960 e 14,334,099 |............ 18,881,422 |..............2,953,940 |................538,599 | ...oooe.. XXXoooiirorrerns [ e 37,822,020
6.02 Residential Mortgage-Backed SECUMLIES. .........cccvieeriiiriieiiiniins | evieieiseeensisisisseies | seeresssessssssssssssseeens | seressssssesessssessssssssesss | seessssesessssssssessesesnnss | sesrsssesssseesessnsessssnse | senrererss X Kumuerenrnens | eoveresessssesessnesssnnns

,037,174

...2,853,009

037,174 |.
2,853,009 |.

............ 16,290,474

............ 19,811,554

41,712,203

............ 41,712,203

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
Affiliated Bank Loans - Issued.......
Affiliated Bank Loans - Acquired...
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

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

SVO Identified Funds

Exchange Traded Funds Identified by the SVO....
Bond Mutual Funds Identified by the SVO...
Totals

Unaffiliated Bank Loans
Unaffiliated Bank Loans - ISSUEM............cccccoviveviviriveiiiececie e
Unaffiliated Bank Loans - Acquired..
Totals.......

0

Total Bonds Current Year
ISSUET OBlIgAtioNS.......c.cvuiveveiiecieece e
Residential Mortgage-Backed Securities............ccccovvevrieeniiiericinnnn,
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........cccorvrerrrrireennns

Affiliated Bank Loans...
Unaffiliated Bank Loans...

Line 11.08 as a % of Col. 7......

............ 27,
.............. 3,
.............. 1,

862,746
487,280
549,936

............ 67,662,841
............ 15,886,961
.............. 2,065,635

...2,853,009

Total Bonds Prior Year

ISSUET OBlIgatioNS.........covveviiiecreiice e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........cccccovvverrerrnnn.
Affiliated Bank LOANS..........cccovviveiiieicieiieeieie s
Unaffiliated Bank LOANS...........cccooieeieeieeriessece s

Line 12.08 as a % of Col. 9

.............. 5,098,016

..1,826,065 |...

............ 67,621,655

.16,102,960 |...
.825,634 |...
..4,387,970 |...

.7,984,013 |...

. 11,910,751
........................ 2.1

Total Publicly Traded Bonds

ISSUEr OBlIGatioNS.......c.cvivevriiecieiee e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds..........cccoevveierrnnnn.
Affiliated Bank Loans...
Unaffiliated Bank Loans...

Line 13.08 as a % of Col. 7..
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

.............. 5,785,368

..3,363,616 |...

............ 27,
.............. 1,

862,745
487,280
549,937

................. 408,657

.............. 4,462,931

1,877,433 |.

..... 1,818,427

............ 67,662,840
.15,886,961
.............. 2,065,636
.............. 2,853,009

............ 67,662,840

.15,886,961 |...
.............. 2,065,636

.............. 2,853,009

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........ccccrverrrrinennnns

Affiliated Bank LOANS..........covvririvriieieieinieiensieseseie e
Unaffiliated Bank LO@NS............cccoovieinicieieeesiee s
Totals.....covieriiriinns
Line 14.08 as a % of Col. 7..
Line 14.08 as a % of Line 11.08, Col. 7, Section 11.
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

S0, Si11, SI12, SI13, SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI..........ccuiereeieieeeieisete ettt tes e bes s ssasssens | ebsstsssssssssssssessssasses et s benses e senssseesssssseses 27897 [ oot naenns | ettt 27897 [ oot
2. Cost Of CaSh EQUIVAIENTS BCGUITEA...........ccceveieeieiiere ettt bbb b b a et b s b b se b b seaessssnbass | sbessssetessssesesssesebesseb et s et e s ssebetessnaetanand 6,196,719 | oo 1,138,596 | oo 5,058,123 [ ..oviiceieere et
3. ACCTUAI OF BISCOUNL........ooveeienieiiciie bbbt | Sebietbbee bbb bbb TA04 | e TLA04 | oot | e
4. Unrealized valuation iNCIEASE (AECTEASE).........evururrereererrereiseseeeseiseesseesseseesessessssssessessssssessessassnssessessasssssessessssssssessessassnns | sesessessessssssssesssssssessessasssssnssesssssnssessessnsnnssens 0 | oottt a st s s | ebeetsa ettt et et et st s st s e s et st s st st es s s e bensesaens | Steseetnaesees et s st a e e st s et bt s bt sae s s e
5. Total gain (I0SS) ON QISPOSAIS..........veevereieerieietese ettt ettt bt s s st st b st es st es s bt s s s s st ssesses et ensesans | sbsessesssssssessssastes et asben e s bes s s e s e s b sttt n e s banes 0 | ettt ettt en et | ebeetst st e st s et s st s e ae et s s st n s s bensntans | Steseetinaesees et s st a e e et b st s bt s b b s sa ettt
6. Deduct consideration reCeIVEd ON QISPOSAS..........c.cceviiiuireiiieieieeete ettt sttt s e bbb s s e b s ssebessnns | stessssesessssesessssesebenseb et s e sesssssbesesnaesanand 6,143,734 | oo 1,140,000 | oo 5,003,734 [ ..o
7. Deduct amMOrtiZation Of PIEMIUM.........ccceieiiieieicte ettt ettt s bt s sttt st bbb et et ss st b essebes s sesesessebesssssesssantasans | sbsssetesassetessssssesassetesessssesssstebessnsetessssebansssetessnand 0 [ ettt ettt ettt s sttt s enaetes | stetebetetes bt et a et e st et et e et s s bt e s s ae et esaebesensetesanaete | netetesisaetesesaetesae et et s e et et s et b en Rt et et ena et s et et seaetanans
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.vueuiurierirreririeieieree e eeseseens | sesessessessssesssesesssses st sns s s sesses s et sns et snsesesses 0 | ettt ettt ettt ettt ettt r et n et ssnssteressenenes | chesstsesesssetesssetessssetesasseaesssntesassesesessenetensnsesassnnese | nebessissesessstesesissetesetet et e et et en st et ee et et n et et s seneranans
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T48-9).........ccceviriiriiiirieieieiesecere e seteienies | seevesesiee et eae 81,880 | ..o 0 [ oo 81,880 | vt 0
11. Deduct total NONAAMITIEA @MOUNLS...........cc.ciiiiiiiiiiirii bbb | bbb 0 ettt s | bbb | ShE e
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c..iuiueieieiiiiiisiitieissies st ssiessessssesesessssessesssssssesssssssessses | soesssssssesssssssessessssessesssssnssssesssssssansessnsnsnas 81,886 | ..ottt 0 | oot 81,880 | v 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment..........ccccevveeviverriicrnnnn,
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO1, E02, EO3, E04, E05, E06
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SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIU
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion Recognized Other B./A.C.V. Income Investment Ownership
Any Other Class of Assets - Unaffiliated
[ Stabilization RESEIVE FUNG......cccceererererereeerseereeseesereeeee | [Providence......coo....... [RL...... [ CONNING, INC..ovvvvvrreeeeeeeeeeeseeeeceeseeeeeeeeeeeeeeeeeeeeseseseeeeeees | [06/16/1975] .ccccceve. [ coveeee 60,251,766 | ......... 66,945,353 | ....... 64,772,187 | ..... 2,151,476 [ ......... (85,161) [ coovvvevercrerrierere | e 3,615,960 [ ..oveeeeerereeeeeseees | cvevenee KRR e
4699999. Total - Any Other Class Of ASSEt = UNAFAIIAEEA. ... rv.ruruerrrirersirisiis sttt e 1001888ttt sntene | cansiiaa 60,251,766 | ......... 66,945,353 | ....... 64,772,187 | ..... 2,151,476 | ........ (85,161) 003,615,960 | .ovvvvriiienn0 | i 3,750,180 XXX
4899999, SUDLOtAl = UNGFFIIBIEM. ... rvurerierre ittt sttt 8 8 e08 08180 €41eE 8800480004001 40E £ E 0140608408808 018800880 b bbbttt nsnnnes | sreniannd 60,251,766 .66,945,353 | ....... 64,772,187 | ..... 2,151,476 | ......... (85,161)] ... 03,615,960 | v [ 3,750,180 XXX
5099999, TOAIS.........cvvurereeieeeeseiseiteeeseees e es s eees et ee sk b a8k 8 kR ke ee bR AEkieeRAeeRE RS e R LR LR E LSRRttt | ceeeiias 60,251,766 166,945,353 | ....... 64,772,187 | ..... 2,151,476 | ........ (85,161) | ..cvvvvvrcrnnn0 | e 3,615,960 | ..ooocverienn0 | e 3,750,180 XXX
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Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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SCHEDULE D - PART 1

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

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

F Desig-

¢} nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810  EG 9 |US TREASURY N/B......covoivirieririiiieriesieseseesseisssisessesssessssssssssessesssnenss. | soeees o] ...104.265 ...1,900,000 | .ooovvreneee 1,914,054 | ..o | e (21,336) [ voovererercercnins [ v [ e 8.750 |...... 7.500 04/12/1995. | 08/15/2020.
912810  EH 7 |US TREASURY N/B.....cooviiiiiiiiniiiieiisiinsssie s sssssissisessesssessss. | soenes o] ...106.828 700,000 | ... 699,626 307 | v | ceverseriesieneenen | e 7875 |...... 7.920 11/08/1991. | 02/15/2021.
912810  FG 8 |US TREASURY N/B......ccouirireireiieeriesiesssseesssssssssssessssessssssssssssssessssenss. | seeees o] .A127.921  enn..639,609 | ... 500,000 | ... 499,957 L/ ST EPPORTRRRRRIR DO 5.250 |...... 5.250 06/07/2007. | 02/15/2029.
912810 FP 8 |US TREASURY N/B....... ...134.281 1,000,000 | ... 971,139 1,813 8375 | 5.720 07/05/2001. | 02/15/2031.
912810 QT 8 |USTREASURY NAB....... ...113.640 - 250,000 | ... 250,609 (1) ] TN VAR IO 3125 |...... 3.100 12/01/2016. | 11/15/2041.
912810  SJ 8 |US TREASURY N/B.....ccooirerririinirinerieriesissississsiensssssessssssssssessnssenss. | voneeen | oo | conerenenne | cvevenenens | v 524,434 | L 97.281 | ...ccoe..... 486,406 | ....... 500,000 | ... 524,219 (215) 2250 |...... 2.030 08/20/2019. | 08/15/2049.
912828 4M 9 |US TREASURY N/B....... ...105.890 500,000 | ... 496,457 604 [ .o [ e [ e 2.875 |.... 3.020 05/22/2018. | 04/30/2025.
912828 4N 7 |USTREASURY NAB....... ...107.703 200,000 | ... 198,794 125 2875 | 2.950 07/23/2018. | 05/15/2028.
912828 58 5 |US TREASURY NAB....... ...100.828 . 403,277 (B76) | eveveverrrineriiens [ erveervseirseiinniienns [ 2000:2.500 |, 1.660 10/15/2019. | 12/31/2020.
912828 M8 0 |US TREASURY NAB....... ..101.125 101,125 99,628 122 | s [ [002.000 | 2.130 12/30/2015. | 11/30/2022.
912828 N3 0 |US TREASURY N/B....... ...101.515 .238,562 235,444 (142) | coveevienrineiiens v [ 002,125 [, 2.050 11/28/2016. | 12/31/2022.
912828  S2 7 |US TREASURY N/B.....ccooiririirreinsineriesineisnsssssissnssssssessessssessssssssnssnenss | sonseen | oo | coneernenene | ovevnenensd | cevvreinnennn 493,750 | oo 99.296 496,484 495,320 1,570 [ o | e | 1125 | 1.760 06/26/2019. | 06/30/2021.
912828 YD 6 |US TREASURY N/B.....ccoriviiiiiiniineieninsinssississnienissesssssssessssssssessnenss. | vovenen | oo | cennrenenne | cverovenens | i 392,656 | oo 97.281 .389,125 392,925 268 [ .o | e | 1375 | 1.650 09/25/2019. | 08/31/2026.
912828  YE 4 |US TREASURY N/B.....oooiriiieeinrineiiesississsssssissssssissessesssssessssssssnssnenss | eonneen | oo | coneevnenne | ovevvenens | civnninnennnni 298,277 | s 98.078 .294,234 295,529 252 [ e | e | 201250 | s 1.580 .| 09/23/2019. | 08/31/2024.
912828 YF 1 |US TREASURY N/B.....ccoririririinirnerirerisienssisssissriesissessessssssssssessnssnenss. | voneeen | oo | connrenenne | cvevonenensd [ veninnnnn 1,097,809 | ..o 99.765 ,097,422 | .............1,100,000 | ....ccoooeee 1,098,001 192 | e [ [0 1500 |, 1.560 e | , .| 09/26/2019. | 09/15/2022.
912828  YJ 3 JUSTREASURY N/B.....cccoiiiiiisiisiisiiissiissiissiossssissssssissssssiessisssssiissns | o | oo | conniessiens | convennneesd | i 299,379 | 99.843 | ... 299,446 67 | [enrvnnnssiinsninnnens | eeeen 1500 [ inees 1.600 |MS...... ..1,143 10/11/2019. | 09/30/2021.
0199999. U.S. Government - Issuer Obligations. .........ccreerreereererseesisesssesssssssssssessesesssessseesseenas XXX | e 9,546,429 | ..............8,885,000 | ............. 8,874,425 | ..o (V)] I (17,064) 0 0 XXX XXX | e 131,679 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202E UM 9 [ G2 4188ttt | e [P I 7N I L1 [ 1,578 [...107.516 | .cooovverirrrrrnnee 1,703 | oo 1,584 | i , KT SRR ORI PPN 6.000 |...... 5.970 07/23/2008. | 07/20/2038.
36205K  WE 8 [GN 393145........oiiriienieriericensissiesienssssssisssseniesssensenssssssnessens | connnee | oo | vevevereneidh v 1. 6,234 |...105.090 | ..cooovvrrrerirennne 6,579 | .ceovvrivernenn.6,260 | ... , 9 | e [ [ 7.500 |...... 7.520 05/29/1997. | 05/15/2024.
36208C 7L 5 | GN 447399 3,898 |...101.132 .3,887 {()] FSETROR [OOSR IR 7.500 |...... 7.200 08/07/1997. | 07/15/2027.

E

0299999. U.S. Government - Residential Mortgage-Backed Securities

11,710 XXX 12,169 6 0 0 XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENE.......ccvoiiiiiciisiiiiisississisnisniians 9,109,574 XXX ,558,598 .8,886,104 | ..o | i (17,058) 0 0 XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
13063B T8 5 | CALIFORNIA ST....ooiiiiiieiiieineieie st . 2| 1FE 577,750 |...112.067 ,335 | .o 500,000 | ... 526,959 (8,201) | covvverrerrieiiens | cerrireireienerinnens | 00e5.000 | oo 3.150 03/15/2013. | 02/01/2026.
882722 XY 2 2| 1FE 544,765 |...105.692 528,460 ...500,000 | ... 508,200 (4,927) [ oovvereevvrinseins | cerneenersseiineinns | 20.5.000 | e 3.920 05/18/2011. | 08/01/2029.
93974C G5 3 |WASHINGTON ST..... .. 2| 1FE 450,228 |...105.759 423,036 ...400,000 | ... 410,842 (7,383) | cooovevvrcevsscve i | 0000.5.000 | 3.030 04/08/2014. | 06/01/2030.
1199999. U.S. States, Territories & Possessions - Issuer Obligations.............ccccevunenee . 1,572,743 XXX ..1,511,831 ....1,400,000 | ............. 1,446,001 | .o 0] (20,511) 0 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). e . 1,572,743 XXX | s 1,511,831 | oo 1,400,000 | ............ 1,446,001 | .o 0] s (20,511) 0 0 XXX XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
03588H DY 9 |ANNE ARUNDEL CNTY MD.. 2| 1FE 550,235 |...111.415 .557,075 518,774 (5,336) [ ..voverreernrirnernns | eevneerneninseineinns | 20.5.000 | e 3.760 06/20/2013. | 04/01/2033.
376087 GM 8 |GILROY CA UNIF SCH DIST. 2| 1FE 200,000 |..... 94.039 .188,078 200,000 | ..oovveirierieriinis e | [ [0 3.364 | 3.360 10/09/2019. | 08/01/2047.
438670 F4 8 |[HONOLULU CITY & CNTY Hl.... . 2| 1FE 464,128 |...110.908 443,632 423,019 (7,693) [ .oovereervriseins | cevrneenseisseiineinns | 202.5.000 | .cec 2.870 04/11/2014. | 11/01/2028.
442331 3D 4 |HOUSTON TX B (. 1 =5 250,000 |...106.935 .267,338 250,000 [ .ovvrerirerirernirnees e [ | [ 00003928 [ 3.520 12/20/2017. | 03/01/2028.
576000 ML 4 |MASSACHUSETTS ST SCH BLDG AUTH 2| 1FE 566,040 |...110.198 .550,990 521,818 (7,849) [ ..oovoevvveseins | cereenseineiseinns | 20.5.000 | .cco 3.250 11/18/2013. | 08/15/2026.
592112 QH 2 |MET GOVT NASHVILLE & DAVIDSON . 2| 1FE 536,787 |...118.759 501,100 (8,491) [ ..o | cevrerrrerirneineinns | 20.5.000 | ococ 2.760 08/04/2015. | 07/01/2029.
73358W  AH 7 |PORT AUTH OF NEW YORK & NEW JE . e | 1FE| oo 175,000 |...117.197 175,000 | oo e [ | e | 000.5.859 | s 5.850 06/18/2009. | 12/01/2024.
802498  UX 1 | SANTA MONICA-MALIBU CA UNIF SC......occmiremermerinrineerrenisseserssessessseess | woveees . 2| 1FE 55,000 |..... 95.323 55,000 | ovovererirerirernnins | errerererreniseneninnes | verenisesensinsnnes | erensesiesnnnnnnnns | one3: 114 3.110 10/08/2019. | 08/01/2043.
815626  GQ 3 | SEDGWICK CNTY KS UNIF SCH DIST......ooiienrsririnnnismssinsrsnsssersnsssesnsenees | snenes IO I 1 e 1 5= 400,000 |...122.922 400,000 | .o | e | | s | 000e0.220 | 6.220 05/06/2009. | 10/01/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation OO 3,197,190 XXX . ....2,930,000 | .ooovrrinen 3,044,711 | oo (V)] I (29,369) 0 0 XXX XXX | s 41,691 | ..o 136,446 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession . 3,197,190 S 3,290,740 | .coocovveneee. 2,930,000 | ..cocoerene. 3,044,711 | v (V] I (29,369) 0 0 XXX XXX | e 41691 | ........ 136,446 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
059231  UE 8 | BALTIMORE MD REVENUE.........c.cosvuiiriiiirienieneeesseissriesiessseessssssssanens | seenes . 2| 1FE 561,120 |...114.005 500,000 | ... 527,395 (6,272) [ ..overceevriverns | cevveererirserneinns | 200.5.000 | e 3.510 02/20/2014. | 07/01/2030.
114894  XJ 2 |BROWARD CNTY FL ARPT SYS REVEN RSOOSR 2| 1FE 304,070 |...121.806 250,000 | ... 293,576 (5,034) [ ..ocveveierneines v [005.000 | 2.510 11/08/2017. | 10/01/2029.
167593 RG 9 |CHICAGO IL OHARE INTERNATIONA s . 2| ... 1FE 475,868 |...115.888 425,000 | ... 454,587 (5,331) [ coovereervrinenns | eevveernerinseineinns | 200.5.000 | e 3470 10/08/2015. | 01/01/2030.
167736 F7 7 |CHICAGO IL WTRWKS REVENUE.........cccoviiiiiiiniieinsissiesisssssisssssessssseees | oven . 2| 1FE 296,740 |...119.358 250,000 | ... 282,156 (4,196) [ ..o [ v [0005.000 | 2.910 05/13/2016. | 11/01/2027.
196558 SK 7 | COLORADO RIVER TX MUNIWTR DIS......ccrmiermrinirerieneneesenssssnersesienens | cevees . 2| 1FE 123,462 |...125.650 100,000 | ... 119,144 (2,150) [ .oovereerrrisers | eevneerneninseineinns | 200.5.000 | e 2.360 11/16/2017. | 01/01/2029.
196632 LW 1 |COLORADO SPRINGS CO UTILITIES. 2| . 1FE 544,580 |...103.546 500,000 | ... 504,663 (5,162) [ ..o | cevrerverirnrineiens | 000.5.000 | e 3.900 01/06/2011. | 11/15/2023.
196707 TQ 6 |COLORADO ST BRD OF GOVERNORS U 2| 1FE 495,758 |...119.287 425,000 | ... 466,457 (7,326) | ..overeervrineins | ceerneeneeisseiineinns | 20.5.000 | .cec 2.950 10/20/2015. | 03/01/2032.
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Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
¢} nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description n Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Paid Accrued During Year | Acquired Date
235036  4Q 0 | DALLAS-FORT WORTH TX INTERNATI......ccevvurimrimrirneriseerseninsninenisesenenns | eovneen | oo | cvnreveen 1| et TFE | i 135,000 |..... 98.816 133,402 | .o 135,000 | ... 135,000 | oo [ [ | e | 2454 | 2.450 . 08/08/2019. | 11/01/2029.
25477G  EB 7 |DIST OF COLUMBIA INCOME TAX SE........... 526,180 |...101.699 .508,495 500,000 501,428 (3,331) [ oo | eevreerenirnerneiens | 200.5.000 | e 4.300 04/08/2011. | 12/01/2026.
254845 RM 4 |DIST OF COLUMBIA WTR & SWR AUT......coovirimririrneiseiisniis ...100.447 .100,447 100,000 100,000 | oo e [ | e | 0000e3.207 | s 3.200 10/09/2019. | 10/01/2048.
3130AF 5B 9 |FEDERAL HOME LOAN BANK. ...102.421 512,105 | ....... 500,000 499,804 106 | v [ erverrneineiieiinens [003.000 | oo 3.020 10/11/2018. | 10/12/2021.
3133XD VS 7 |FEDERAL HOME LOAN BANK........cccvviiiirerinrierinicinnisissssssesessssssesssssssssenss | svvnee | oo [ eovernnenns ...103.376 997,985 2,026 | oo [ e [ 05250 [ 5.470 06/05/2007. | 12/11/2020.
343136 U8 8 |FLORIDA ST TURNPIKE AUTH..... ...105.897 510,351 (6,601) [ oo | eevrreernerisseisernns | 200.5.000 | e 3.570 06/24/2011. | 07/01/2023.
47770V AW 0 | JOBSOHIO BEVERAGE SYS STWD LIQu.......cvreriririieiinnireriseeisssinsinenns | eeveee | oo [ everienes (i TFE| oo 500,000 |...102.332 500,000 | ..cvveerierirnririieies | e | e e [2003.088 [ 3.080 01/29/2013. | 01/01/2022.
485429 LH 5 |KANSAS ST DEV FIN AUTH REVENUE........ccccovviiriiirnneinneierieseneessseiseinne | eeenns 2| e 1FE 410,050 |...100.419 350,000 (7,556) [ ..ooverneerreisenns | ceeneernseinseiseinns | 200.5.000 | e 2.600 12/01/2011. | 12/01/2020.
49151E 4G 5 |KENTUCKY ST PROPERTY & BLDGS C.....ccoovvvvvrnrrermererrnerssnnssssnnesssnnssssnnens | eevnee | oo | veeeeenns (. TFE| oo 750,000 |...121.078 750,000 [ oo | v | v e 008,158 [ 6.150 10/28/2009. | 11/01/2029.
544495 M2 7 |LOS ANGELES CA DEPT WTR & PWR. 2 1FE 590,590 |...117.270 549,744 (9,132) [ covvereereriseins | cereeeneesseiineiens | 202.5.000 | ocec 2.850 03/06/2015. | 07/01/2030.
546398 6G 8 |LOUISIANA ST PUBLIC FACS AUTHR.. ...111.965 525,404 (3,215) [ covvereerveineris | eevreernenirseineinns | 204000 | e 3.180 11/08/2016. | 12/15/2031.
546540 MT 9 |LOUISIANA ST UNIV & AGRIC & ME ..113.627 269,688 (4,016) [ ..o | e | 20.5.000 | oo 3.110 09/25/2014. | 07/01/2031.
590545 MC 0 |MESA AZ UTILITY SYS REVENUE ...107.169 515,155 (9,626) [ ...vvvvreerurierne | cevrneernerirseiseiinns | 100.8.000 | e 3.900 12/02/2010. | 07/01/2021.
59259N  ZH 9 |MET TRANSPRTN AUTH NY DEDICATE........ccecvvemrvrviirinnns ...155.966 306,500 (T47) [ oo | eevrenieeinnseiiennns [0 1,336 [ 7120 04/23/2009. | 11/15/2039.
59266T EC 1 |[METWTRDIST OF STHRN CA.....cooviiiiiiiieriinrineeieeiseissessssisessesseseseesas ...102.406 150,000 | vvoueevnrernerierienes e [ | eevneensnnseensenns | 108,947 | i) 6.940 12/16/2010. | 07/01/2040.
59334D HG 2 |MIAMI-DADE CNTY FL WTR & SWRR ...110.599 456,337 (2,122) [ oveveevvereieeins | evverissriseiieniinns | 000.5.000 | oo 4.450 10/03/2013. | 10/01/2033.
603827 YM 2 | MINNEAPOLIS-SAINT PAUL MN MET........cccmmrenrrimrirmerieniseernenissisensensneess | eovneen | oo | evnnvvennne | oo TFE | i 205,835 |...121.470 175,000 196,333 (3,224) [ .oovevveevenseins | e | 20.5.000 | .ceo 2.780 12/07/2016. | 01/01/2026.
60534T GM 1 |MISSISSIPPI ST DEV BANK SPL OB 301,590 |...107.749 250,000 262,262 (5,909) | ..oorvererernnrens | vrrrernnrrennnrennne | 00005.000 | e 2.470 10/11/2012. | 01/01/2024.
645790 FH 4 |NEW JERSEY ST HLTH CARE FACS F. 474,412 |..119.213 400,000 452,197 (7,228) [ .ooveeveevenseins | ceverinsinneiiseinns | 202.5.000 | oo 2.790 10/21/2016. | 07/01/2029.
646139  3E 3 |NEW JERSEY ST TURNPIKE AUTH......ccosiumiirrierierireesssissisesiesesseessssiens 557,500 |...109.651 500,000 517,424 (6,554) [ ..oovercervrireris | cevreenerirseineinns | 20.5.000 | e 3.530 03/21/2013. | 01/01/2031.
64971Q AR 4 |NEW YORK CITY NY TRANSITIONAL.......ccoovermrveiimreierinninns 523,135 |...104.430 500,000 503,031 (2,675) [ oo [ v [0005.000 | i 4.420 02/15/2011. | 02/01/2025.
64990F GP 3 [NEW YORK ST DORM AUTH ST PERSO. 523,835 |...108.973 500,000 519,647 (2,222) [ oovvvereeinneis | o | 000000 e 3.410 01/31/2018. | 02/15/2046.
650014 UQ 4 |NEW YORK ST THRUWAY AUTH 2ND G. 549,850 |...104.720 500,000 507,425 (5,701) [ cooverevrvriveine | cevrveeverirneineinns | 200.5.000 | e 3.770 06/15/2011. | 04/01/2025.
67760H JS 1 | OHIO ST TURNPIKE COMMISSION.......cooiimirrieirciineiseisssissesesseseseenas 527,540 |..111.414 500,000 510,368 (3,027) [ oo | e | 2005250 | e 4.530 07/31/2013. | 02/15/2030.
71883M KX 1 |PHOENIX AZ CIVIC IMPT CORP ARP........cccconuviniririrrnns 118,145 |...121.809 114,566 (1,720) [ .ooveocevrverns | eevreererirserneinns | 200.5.000 | ococ 2.830 11/01/2017. | 07/01/2031.
735352 QF 6 |PORT SAINT LUCIE FL UTILITY RE.. 420,979 |...112.406 406,941 (4,335) [ ooverceenrineis | e | 0004000 e, 2.600 08/11/2016. | 09/01/2031.
798170 AN 6 | SAN JOSE CA REDEV AGY SUCCESSO 170,982 |...103.188 171,352 188 375 ... 3.550 12/08/2017. | 08/01/2034.
88213A DZ 5 | TEXAS ST A &M UNIV REVENUES .60,000 |...107.496 60,000 3.993 |...... 3.990 03/22/2016. | 05/15/2037.
89602N  H3 1 | TRIBOROUGH NY BRIDGE & TUNNEL........cccovverivrrrirenne 607,445 |...111.657 538,485 | ... | e (10,785) [ .ovvvvvercerveins [ ervrmeenenisnirneinns | 20.5.000 | e 2.600 02/06/2013. | 11/15/2026.
914126 5B 7 |UNIV OF CALIFORNIA CA REVENUES 220,825 |...113.826 217,379 (2,011 [ e | eeverisseiseiieniens | 000.5.000 | ..o 3.870 04/04/2018. | 05/15/2030.
91412G 5N 1 |UNIV OF CALIFORNIA CA REVENUES 252,372 |..112.822 248,433 (2,298) [ .oovvveveeereeeres | cvvereiseeesireeniiens | 022.5.000 | ... 3.870 04/04/2018. | 05/15/2030.
915115 X8 7 |UNIV OF TEXAS TX PERMANENT UNL......ccoonivririnrrncrrnnnnerineesenensnnennens | eveeen | oo | evrrvenine | eerend TFE | i 596,930 |...124.926 500,000 548,345 (6,499) [ ...ovvnrvrrieris | e | s 5.250 |...... 3.570 06/24/2011. | 07/01/2026.
91802R  AG 4 |UTILITY DEBT SECURITIZATION AU.. 462,788 |...115.736 400,000 427,994 (8,554) [ .oooverrereirnerins | e | e 5.000 |...... 3.100 04/03/2014. | 12/15/2028.
919061 EY 3 |VALDEZ AK MARINE TERMINAL REVE.........ccoouvimimnininiensrissinssenssessenssneens ....563,936 |...103.574 500,000 508,127 (7,872) | ..oovenvrnniinnins | v | oo 5.000 |...... 3.320 |JJ....... ..25,000 |03/21/2012. | 01/01/2021.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... roenen 17,330,055 XXX v 16,475,683 | ... ) 0 0 XXX XXX XXX 771,704 XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and ge-Backed Securities
3128K6 7K 0 |FG A46298................ ..112.223 15,676 (21) [ e | e | 2005500 | e 5.160 07/13/2005. | 07/01/2035.
3128KV  MN 2 | FG A64865 ..111.594 37,289 (10) [ oo | e | 20.6.000 | oceo 5.700 09/10/2007. | 08/01/2037.
3128M4  4Q 3 |FG G03231. ...112.005 37,039 91 | s v | 00005500 [ 5.850 11/09/2007. | 08/01/2037.
3128M5 UZ 1 |FG G03900. ..112.442 13,091 10 | o e [00.5.500 | 5.590 03/04/2008. | 02/01/2038.
3128M7 XB 7 |FG G05774. ...108.843 77,054 (705) | eveveerernerirens [ v [ 005,000 | oo 3.340 07/12/2010. | 01/01/2040.
3128M8 AZ 7 |FG G06024. ...109.412 83,021 (809) | e [ v [ 4500 | 3.230 10/20/2010. | 08/01/2040.
3128ME  3F 6 |FG G15998. ...101.881 130,340 (55) [ 1oovereererineins | eevrneerneeiiseineiins | 20002500 | e 2.430 01/19/2017.| 01/01/2032.
3128MJ R3 6 |FG G08505. ..103.216 494,609 498,177 (2,782) [ oovevvevrisries | cvierissriseiieniinns | 00223.000 | ... 2.250 10/16/2012. | 09/01/2042.
3128MJ U3 2 |FG G08601. ...106.067 ...91,852 92,632 (TA4T) [ o | e | 204000 e 2.300 03/24/2015. | 08/01/2044.
3128MJ X4 7 |FG G08698. ...104.838 .148,410 147,775 (926) | vevovvreirerirens [ e [0 3.500 [, 2.440 03/29/2016. | 03/01/2046.
3128MJ X5 4 |FG G08699. ...105.491 129,290 131,541 (1,869) [ ..o | e | 0000 | e 2.080 06/10/2016. | 03/01/2046.
3128MJ  YM 6 |FG G08715. ...102.409 148,762 (T21) ] oo v [2003.000 | 2.280 07/29/2016. | 08/01/2046.
3128MJ  ZH 6 |FG G08743. ...104.033 163,373 (1,853) [ oo | v | 0004000 e 2.600 02/23/2017. | 01/01/2047.
3128MJ  ZM 5 |FG G08747. ...102.493 351,464 347,502 A78 [ o | errreeneenseinseinns | 20023.000 | e 3.170 01/19/2017. | 02/01/2047.
3128MM  VZ 3 |FG G18631. ..101.742 207,751 208,129 (98) [ oo | e | 0002500 | e 2.420 02/13/2017. | 02/01/2032.
3128MM  WJ 8 |FG G18648. ...104.748 313,021 326,159 (3,234) [ oo | eevneeieeineineinns | 20023500 | ocee 2.020 07/27/2017. | 06/01/2032.
3128MM WS 8 |FG G18656. ..103.815 238,355 243,591 (1,135) [ oo | eevrveererrseineinns | 0003500 | e 2.740 02/07/2018. | 08/01/2032.
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3128PQ ZH 7 |FGJ11644 24,981 |..104.413 24,810 (133) ] oo [ [ 204,000 |, 3.300 |MON... . 02/18/2010. | 02/01/2025.
3128PY JD 7 |FG J18360 ...102.829 91,039 (694) | ovvonvericriiens [ e [003.000 | 2.160 |MON...| . 03/21/2012. | 03/01/2027.
3128Q)  UC 8 [FHAGTATOu . | eveens | o [eonsrrennd | | i | [ | e | s MON... 03/20/2007. | 01/01/2037.
31292H VU 5 |FGC01527 ..113.274 36,156 (T17) | e e [ 005,500 | 4.930 |MON... 04/21/2003. | 04/01/2033.
31292L  KQ 7 |FGC03903 ...105.967 131,600 (5) | vovvrevrernrirernnns | errnrireereniseisniens | 00000 3.500 | e, 3.460 [MON... 08/14/2013. | 04/01/2042.
31292L L6 0 |FG C03949 ...105.968 133,167 (390) | everneernerreriens [ e [2003.500 | 3.090 |MON...| . 05/16/2014. | 05/01/2042.
312940 2H 1 |FG A92576 ...108.583 49,110 (179) | o [ e [ 2004500 | 3.680 |MON... | . 06/15/2010. | 07/01/2040.
312941 NJ 2 |FG A93093 ...107.951 85,569 (B71) [ cevorreeereerenees [ e | 4500 | 3.240 |MON... 09/14/2010. | 07/01/2040.
312942 NF 8 |FG A93990 ..107.379 54,669 (315) | cevereerernerirens [ e [ 24,000 | 3.010 | MON... 10/14/2010. | 09/01/2040.
31294M DW 8 |FG E02817. ...102.845 53,608 333 [ oo | e | 00023.000 | .. 3.650 [MON... | . 01/21/2011. | 01/01/2026.
31296M PA 1 |FGA13117. ...107.805 70,010 227 | oo | connerenneresnneennnne | 00005.000 | oo 5.210 |MON...| . 09/19/2003. | 09/01/2033.
31296Q 4R 8 |FG A16232 ...107.871 39,668 (216) | ceveoeerrrirneiiens [ v [ 2005500 |, 4.910 [MON... 01/27/2004. | 11/01/2033.
3132GL VB 7 |FG Q05410 ...104.951 117,919 3 | e [ [2003.500 [ 3.470 |MON... 08/01/2013. | 01/01/2042.
31322 5H 2 |FG K90848. ...103.157 150,278 (T [ ovveererereeens [ vevieieeeeieiens | 202.3.000 | ... 2.230 |MON...| . 10/28/2015. | 07/01/2033.
31335A QK 7 |FG G60458. ...105.122 207,481 (1,398) [ oo | eevneerneninneineinns | 20023500 | e 2.390 |MON...| . 04/13/2016. | 01/01/2044.
31335A UL 0 |FG G60587. ...104.902 42,105 (538) | evevnevrirreriens [ e [ 14,000 | 2.270 |MON... 06/01/2016. | 02/01/2046.
31335H 5U 3 |FG C90859 ...107.692 21,012 (191) | ceveeeeireneiiens v [ 205,500 | 4.460 |MON... 10/21/2004. | 10/01/2024.
31371H  B6 4 |FN 252161 L1171 . 24,133 57 | e | v | 00008000 [ 6.140 |MON... | . 10/30/1998. | 12/01/2028.
31371K A4 3 |FN 253927. .. 108.684 | ..ooovviiien6,422 | 5,909 | 5,881 2 | oo oo [ 006500 | 6.500 |MON... 07/17/2001. | 07/01/2031.
31371M  CG 0 |FN 255771 ...115.220 49,319 (174) | cevevevrvvereriens v [ 206,000 | ... 5.380 |MON... 08/09/2005. | 07/01/2035.
3138AN  CW 1 |FN AI8184 ..107.230 151,919 (B57) [ evveveverereeens | vrvieiieeeieierenns | 004,000 | e 3.050 |MON... 08/22/2011.| 08/01/2041.
3138AN YU 1 |FNAI8822 ...108.273 54,293 (756) | eveoeereeiseriiens [ erveerireirseiseriinnns [ 204500 |, 3.110 |MON...| . 09/13/2013. | 08/01/2041.
3138AV. TB 1 |FN AJ4145 ..107.157 67,392 (587) | cevereervrinerirens [ v [ 24,000 | 3.050 |MON...|. 11/17/2011. | 11/01/2041.
3138AW  RQ 8 |FN AJ4994 ..108.377 107,869 (1A73) [ e | e | 2004500 e 2.650 |MON... 11/19/2013. | 11/01/2041.
3138E0  SF 7 [FNAJTTIT ..102.610 70,600 (487) | cevervvrrriverrens [ v [003.000 | 2.220 |MON... 12/21/2011. | 12/01/2026.
3138EG  HX 5 |FNAL0245 ..107.211 83,423 (B75) | cevvrvreineiiens [ [ 24,000 |, 3.290 [MON...|. 12/26/2013. | 04/01/2041.
3138EH US 9 |FNAL1492. ..107.318 125,894 (781) | cevereervernerirens [ e [ 204,000 |, 3.050 |MON... | . 09/24/2013. | 03/01/2042.
3138EJ 3Y 2 |FNAL2614 ...105.087 62,119 (432) [ voveveveereeees | eevieieeisiieien | 202.3.500 | ... 2.800 | MON... 12/14/2015. | 11/01/2042.
3138EJ RA 8 |FNAL2280 ...108.358 126,887 (1,268) [ ..ooverrcerrriverne | eevreernerineinerinns | 20500 | e 2.860 | MON... 12/26/2013. | 09/01/2042.
3138EK FB 6 |FN AL2861. ..105.110 166,129 (T18) | oo [ e [ 00003500 | 2.960 |MON...| . 07/29/2014. | 12/01/2042.
3138EK  HJ 7 |FNAL2932. ...106.758 39,966 (305) | everneerrrirneriens [ e [ 24,000 | 2.780 |MON...| . 10/21/2013. | 07/01/2042.
3138EK YW 9 |FNAL3424 ..107.271 135,277 (879) | ceverevrrirerirens [ e [ 24,000 | 2.890 |MON... 10/17/2013. | 01/01/2043.
3138ET  2J 4 |FNAL8876 ...102.938 170,024 (860) | veveereeireriene [ v [2003.000 | 2.270 |MON... 08/30/2016. | 10/01/2044.
3138LR  AE 2 |FN AO0904 ...107.339 88,639 (263) [ cvvooveeeeereennnes [ e | 04000 | 3.450 |MON... | . 09/13/2013. | 04/01/2042.
3138LU  SX 4 |FN AO4133 ...105.176 170,989 23 | oo | e | 0000:3.500 [ oo 3.470 |MON...| . 12/12/2013. | 06/01/2042.
3138MK  2E 5 |FN AQ4372.... ...101.368 80,766 20 | o | e | 00002500 [ i 2.470 |MON... 07/15/2013. | 11/01/2027.
3138W0 L6 4 |FNAR3048 ..101.313 66,884 110 | e | e [ 0002500 | e 2.630 |MON... 08/26/2013. | 01/01/2028.
3138W4 CR 0 |FN AR6379. ...102.799 262,118 (1,013) [ oo | eevrneenseiseineinns | 2023.000 | ocee 2.490 |MON...| . 02/07/2013. | 02/01/2043.
3138W6 SU 1 |FN AR8630. ..101.418 90,597 (498) | cvvovvvrrineriens [ e [023.000 | 2.460 |MON...| . 11/08/2016. | 04/01/2043.
3138W9 HW 3 | FN AS0244 ...104.280 60,536 (A51) [ oo [ e | 4000 | 3.150 [MON... 08/27/2013. | 08/01/2043.
3138W9 KR 0 | FN AS0303. ...102.799 148,693 53 | rerveeerrennnnenn | ovnerennnrennneinnne | 0000 3:000 | e 3.010 | MON... 10/08/2014. | 08/01/2043.
3138W9  MT 4 |FN AS0369. ...107.088 52,749 (895) | evevrevrineiiiens [ [ 4500 [ 2.550 [MON...|. 09/27/2013. | 09/01/2043.
3138WA  FR 3 |FN AS1075. ..102.792 150,714 (B47) | cevereererineriens [ v [20023.000 | 2.500 |MON... | . 01/14/2015. | 11/01/2043.
3138WA  WT 0 |FN AS1557. ...105.998 222,825 (1,708) [ oo [ vrreernrnersiinnens [ 0004000 | 2.620 |MON... 08/27/2014.| 01/01/2044.
3138WB UK 9 |FN AS2385. ...106.705 . 123,135 (620) | evevncerrireriens [ e [ 204,000 | 2.770 |MON... 05/16/2014. | 05/01/2044.
3138WE  ZJ 1 |FNAS5244. ...105.402 183,187 179,449 (884) | vvovveerireriens [ v [0 3.500 | 2.830 |MON...| . 07/29/2015. | 06/01/2045.
3138WG DN 1 |FN AS6408. ...104.292 126,112 127,777 (993) [ oo [ e | 00023500 | 2.200 [MON...|. 07/11/2016. | 01/01/2046.
3138WJ  PC 6 |FN AS8518. ...101.951 .205,643 201,706 200,733 103 | oo [ [2003.000 | 3.050 |MON...|. 02/23/2017. | 12/01/2046.
3138WJ  QE 1 |FNAS8552. ...103.454 .311,785 301,373 307,571 (1,026) [ ..o | e | 20.3.000 e 2.540 [MON...|. 08/02/2017. | 12/01/2036.
3138WM  KY 6 |FN AT0310 ...103.613 .145,566 \ 148,185 (1,619) [ oo | cevreenerirneineinns | 20023500 | e 2.450 |MON... | . 04/15/2013. | 03/01/2043.
3138WX  FK 8 |FN AT9169. ..101.316 184,876 181,704 207 [ ooeeeeviieieen | e | 00002500 | 2.580 |MON...| . 07/25/2013.| 07/01/2028.
3138WZ TZ 5 |FN AU0567. ...104.850 105,518 99,753 88 | e | erereennneinneeiinnne | 0000 3:500 | oo 3.600 |MON... | . 09/13/2013. | 08/01/2043.
3138X0 Y2 8 |[FNAU1628. ..102.795 .139,913 133,743 336 [ | v | 0000 3.000 | 3.280 |MON... 09/15/2014. | 07/01/2043.
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3138X1  3A 2 |FN AU2592 . ...104.827 .150,896 148,833 (912) | ceveveerreineiiens [ v [ 2003.500 | 2.790 |MON... 12/09/2015. | 08/01/2043.
3138X3 XM 9 |FN AU4283. ...104.837 148,577 142,110 (55) | covvvererrernrrrinns | eerremnerennerinnnees [ 0000 3.500 | o 3.400 |MON...|. 03/20/2014. | 09/01/2043.
3138Y6 35 1 |FN AX5308. ...105.284 .156,896 156,075 (1,026) [ oo | e | 000023500 | e 2.420 |MON...| . 02/10/2015. | 01/01/2042.
3138YH U6 5 |FNAY4204. ...105.402 . 145,194 (652) | evvonerereriens [ e [0 3.500 | 2.850 |MON... 11/09/2015. | 05/01/2045.
31394V LV 0 [FNR 2005-123 PG ..110.647 230,575 515 | o v | 22.5.500 | 5.790 [MON... 09/28/2006. | 01/25/2036.
31400Y 3Q 7 [FN 702007 ...110.754 15,920 (125) | cevereerveineriens [ v [ 205,000 | 4.210 |MON... 05/19/2003. | 05/01/2033.
31406U HH 4 |FN 820232. ..112.573 33,616 (140) | eveovvevriveivens [ v [ 005,500 | 5.020 |MON...|. 06/27/2005. | 06/01/2035.
31409y UL 9 [FN 882687 ..111.829 25,974 T | e | conreeinneeinneeinnns | 20028.000 | eoee. 6.090 | MON... 06/06/2006. | 06/01/2036.
3140FP  C9 8 [FNBES3BI5........cocververrrcrierircereriniiins ...103.879 632,260 464 [ oo | s | 2003500 | e 3.570 | MON... 08/16/2018. | 06/01/2047.
3140HB  FK 9 |FN BJ9169. ...104.219 575,688 (2,320) [ oo | e | 0004000 ... 3.280 |MON...| . 06/26/2018. | 05/01/2048.
3140HB  GZ 5 |FNBJ9215, ...104.677 200,622 (824) | oo [ e [ 20000 | 3.360 |MON... | . 07/26/2018. | 06/01/2048.
314007  T5 4 |FNBM3271 ...103.246 378,160 (1,231) [ oo | o | 0000:3.000 | e 2.570 |MON... 01/11/2018. | 12/01/2032.
314048 HZ 9 |FNBM3847 ...108.107 325,239 (T21) ] e v [ 204,000 |, 3.450 |MON... 12/28/2018. | 05/01/2048.
3140JG  LQ 6 |FNBN0334 ..104.004 | ..............1,735,659 | ..............1,668,834 | ............. 1,735,652 | oo | v (12,465) [ ..vvvvervrircirens | eevvrverrseneiennne [ 004000 [ 2.440 |MON... 09/23/2019. | 12/01/2048.
3140Q7 2P 1 |FN CA0781.... ...103.245 448,399 (1,730) [ coovereerveiseins | eevrreeneriineiineinns | 2023.000 | ocee 2.490 |MON... 12/28/2017. | 11/01/2032.
3140X4 Y8 3 [FNFM1634.... ...103.153 720,858 | ..o | e | v | [0 3.500 [, 2.610 |MON... 12/23/2019. | 06/01/2049.
314100 KA 9 |FN 897689 ...112.665 55,903 226 [ oo | eeeeeeeeeeeesrcesnieens | 2005500 ..o 6.060 |MON... 10/05/2007. | 06/01/2037.
31413R 2P 0 |FN 953582. ...115.240 20,012 (244) | covovvvevrineee [ e | 06000 | ... 4.400 MON... 04/16/2009. | 12/01/2037.
31416J ZM 6 |FN AA1647. .A11.424 32,622 (A1) [ e | e | 20.5.000 | oo 4.100 [MON...|. 04/23/2009. | 02/01/2039.
31416M  5A 8 | FN AA4440. L A10.785 | 7,654 | 6,909 | L 7,156 (59) | covvvererrenrneeinne | eeeremnreennreiinnnees [ 2000:5.000 | oo 3.980 | MON... 04/08/2009. | 03/01/2039.
31417C  JL 0 |FN AB5666. ..103.911 75,412 (192) [ evveveveiereeens | veveeieeeeierens | 202.3.500 | ... 3.020 |MON... 05/05/2014. | 07/01/2042.
31417C KM 6 | FN AB5699. ...105.155 79,758 B9 | o e | 0000 3.500 [ eaee 3.520 |MON... | . 07/10/2013. | 07/01/2042.
31417C VS 1 |FN AB6024. ...105.168 113,685 (664) [ cvvvvevvererriinnne [ e | 00:3.500 | 2.520 |MON...| . 03/09/2016. | 08/01/2042.
31417D TR 4 |FN AB6859. ...105.107 145,000 (T73) | ceveeeereneiiens [ v [2003.500 | 2.720 |MON... 01/11/2016. | 11/01/2042.
31417E MZ 1 |FN AB7575. ...102.802 124,603 B2 | oo | cenrierienissiisni | 00003000 [ e 3.020 |MON... 08/15/2014. | 01/01/2043.
31417E N9 8 |FN AB7615. ...105.080 236,705 (1,250) [ oo | e | 0000 3.500 | e 2.740 |MON...| . 03/11/2015. | 01/01/2043.
31417F  3E 6 |FN AB88%. ...102.796 140,557 439 [ s | e | 200:3.000 | e 3.420 |MON... | . 04/29/2014. | 04/01/2043.
31417G  5A 0 |FN AB9840. ...104.833 148,648 (948) [ .vvrvververieirens | cevrvrieerisnneirennns [ 000003500 [ 2.500 |MON... 02/17/2016. | 07/01/2043.
31417H B5 2 |FN AB9959 ...106.315 92,948 (498) | ovvoeerrrrserens [ v [ 204,000 | 3.180 |MON... 02/24/2014. | 07/01/2043.
31418C QB 3 |FN MA3149 ...104.789 178,700 (1,367) | oo v | 20040000 | 2.750 |MON...| . 01/24/2018. | 10/01/2047.
31418W CY 4 |FN AD8186. ...103.524 28,666 (244) | oo [ i 00223500 | oo 2.330 |MON... 08/25/2010. | 09/01/2025.
31419E UD 9 [FNAEA179..iceieeeecereeene ...103.527 35,524 (338) | everreerrrireriens [ e [0 3.500 | 2.370 |MON... 10/05/2010. | 10/01/2025.
314190 SV 1 |FNAET731 s ...108.528 96,173 (846) | vvvverivrinnciinne v [0 4500 | 2.720 |MON... 09/24/2013. | 11/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . . . e 15,896,813 XXX | e 16,201,581 .15,475,553 | .......... 15,875,284 [ ..ooviviriniiinienns (V)] I (66,372) 0 0 XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137FM__ CR_ 1 [FHMS K093 A2......oooooooeeccccccceeeeeeessssnes [ | 7] N I 1,029,991 [..104.177 | ccoovvvr 1,041,770 | oo 1,000,000 | ..coovrrenee 1,028,461 (1,530) [ cooverneennnninnnins | cvevneensrinseinsinns | 2000 2.982 |1, 2.610 06/13/2019. | 05/25/2029.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 1,029,991 XXX .1,041,770 | .............1,000,000 | ............. 1,028,461 (1,530) 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........coweiieeiiiuisieiniiiessieisss e snses s sssnssnnas 34,256,859 XXX .34,850,047 ...33,379,428 (225,413) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00037B  AE 2 |ABB FINANCE USAINC........ccccovvuevruunee ...103.971 714,674 93 | s e | 00003375 [ 3.380 03/26/2018. | 04/03/2023.
001055 AP 7 |AFLACINC ...104.998 374,163 145 | s [ [003.250 | 3.290 03/09/2015. | 03/17/2025.
00206R DC 3 |AT&TINC ..108.316 | ....cccee..... 270,792 | ... 250,000 259,352 (2,143) [ o [ v [ 4450 | 3.440 03/21/2016. | 04/01/2024.
00206R GQ 9 |AT&TINC L1210 | 289,148 | 260,000 260,920 [(CE3)) [T TSP USR5t 14 I IO 4.250 11/26/2018. | 02/15/2030.
00912X BA 1 |AIR LEASE CORP. ...102.900 I 500,000 495,212 833 [ oo | e | 0000023.250 | e 3.450 01/08/2018. | 03/01/2025.
023135 AZ 9 |AMAZON.COM INC ..103.536 | ..o 362,376 | 350,000 349,386 122 | e e [20.2.800 | 2.840 06/08/2018. | 08/22/2024.
025932 AK 0 | AMERICAN FINANCIAL GROUP ...102.644 124,656 A5 [ s | e | 2003500 | i 3.540 08/15/2016. | 08/15/2026.
026874 DK 0 |AMERICAN INTL GROUP.... ...109.685 498,412 158 [ oo [ | 04200 [ 4.240 03/19/2018. | 04/01/2028.
03076C AG 1 |AMERIPRISE FINANCIAL INC... ...106.824 249,555 83 | oo e | 00003700 [ e 3.740 09/15/2014. | 10/15/2024.
03076C AH 9 | AMERIPRISE FINANCIAL INC... ..102.238 | .......c......... 255,597 | ... 250,000 249,818 24 | e i |00 2.875 2.880 08/08/2016. | 09/15/2026.
035240 AL 4 | ANHEUSER-BUSCH INBEV WOR............ ..109.889 | ..............1,098,890 | c.oovrvrneen. 1,000,000 973,912 2,561 | oo e | 004000 [ 4.370 11/06/2018. | 04/13/2028.
037833 BU 3 |APPLEINC......ccccouvmvrrunes ..102.729 500,000 499,747 76 | oo v | 0000 2.850 [ ieee 2.860 02/16/2016. | 02/23/2023.
038222 AL 9 |APPLIED MATERIALS INC................ 106178 | ... 212,357 | 200,000 199,463 B4 | oo e | 0000 3.300 [ i 3.340 03/28/2017. | 04/01/2027.
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053332 AV 4 |AUTOZONE INC, .. 106.692 | ....ccoeer.n. 533,461 | i 500,000 | ... 500,000 | ..ovvorrinrieiiinies e | e e [0 3750 [ 3.750 o 04/06/2017. | 06/01/2027.
05348E AW 9 |AVALONBAY COMMUNITIES ...106.120 o 275,000 274,436 85 | oo | enrierienisnnisnin | 0000 3.500 [ e 3.530 11/04/2015. | 11/15/2025.
05351W  AA 1 |AVANGRID INC ...103.126 R 350,000 349,400 M [ [ |0 3150 [ 3.180 11/16/2017. | 12/01/2024.
06050T JZ 6 |BANK OF AMERICA NA . 137.850 | oo 1,033,880 | o 750,000 747,486 85 | oo | erviesienissiinnn | 00008000 [ 6.030 10/23/2006. | 10/15/2036.
06406R  AB 3 |BANK OF NY MELLON CORP............. ...105.684 450,000 | oo | s | e | e | 3442 [ 3.440 01/31/2017. | 02/07/2028.
07330M AA 5 | TRUIST BANK ...107.248 407,751 (1,001) [ oo | eerneenennseiseinns | 200.3.800 | e 3.470 02/06/2018. | 10/30/2026.
08652B AA 7 |BESTBUY CO INC ...109.498 398,595 130 | oo [ [ 4450 | 4.490 09/25/2018. | 10/01/2028.
09247X AH 4 |BLACKROCK INC ..103.297 | .................206,595 | ....... 200,000 199,809 130 | v [ [ .250 | 4.320 05/19/2011. | 05/24/2021.
096630 AF 5 |BOARDWALK PIPELINES LP.... 102899 | 102,899 | e 100,000 99,740 28 | oo | e | e 450 [ 4.490 01/05/2017. | 07/15/2027.
10112R  AZ 7 |BOSTON PROPERTIES LP. ...103.640 325,000 324,431 102 [ oo [ e | 002:3.200 [ 3.230 11/17/2017. | 01/15/2025.
12572Q AE 5 |CME GROUP INC ...102.869 - 600,000 599,443 195 | v [ [2023.000 |, 3.030 09/05/2012. | 09/15/2022.
126650 CL 2 |CVSHEALTH CORP.......cccoovvirnriiriinnns ..106.581 | ......ccc00.....506,263 | ..ooviornnns 475,000 491,570 (2,825) [ ..o | e | 2003875 | 3.150 08/14/2017. | 07/20/2025.
134429 BF 5 | CAMPBELL SOUP CO. 106137 | oo 530,685 | e 500,000 499,022 166 | oo [ [003.950 | 3.990 03/12/2018. | 03/15/2025.
140420 NB 2 | CAPITAL ONE BANK USA NA... ...103.062 500,000 495,295 1,397 | o | e [ 0003375 | i 3.690 01/29/2016. | 02/15/2023.
142339 AG 5 |CARLISLE COSINC...... ...103.823 175,000 174,866 25 | e | e | 0000:3:500 | oo 3.510 11/13/2017. | 12/01/2024.
14912L  6G 1 | CATERPILLAR FINL SERVICE.........cccocvmmiimiriiriiriiieiineriesiesissseissieseniens ..105.502 | .................342,882 | ....... 325,000 322,591 A43 | e | e | 2003250 | 3410 03/12/2018. | 12/01/2024.
17275R AV 4 |CISCO SYSTEMS INC... ..102.904 | ..o 514,522 | 500,000 498,991 390 | e | 000003000 [ eeee 3.080 06/10/2015. | 06/15/2022.
172967 FT 3 |CITIGROUP INC.... ...104.761 250,000 256,242 (2,920) [ .ooovvvvverrieries | cereriisrinnieniiens | 008500 e 3.220 06/20/2014. | 01/14/2022.
172967 LD 1 |CITIGROUP INC.... ...107.249 R 250,000 250,229 (28) [ oo | e | 2003887 | 3.870 03/20/2017. | 01/10/2028.
174610 AR 6 | CITIZENS FINANCIAL GROUP. ..101.655 | ..............1,016,554 | .............. 1,000,000 998,095 M5 [ e e | 0002850 [ 2.880 07/22/2019. | 07/27/2026.
20030N BM 2 |COMCAST CORP. 114186 | e 456,745 | 400,000 405,803 (298) [ ovvrrvrervrrrirens | vevrvrreerrsnneirennns [ 004200 [ i 4.060 12/08/2016. | 08/15/2034.
20030N BN 0 |COMCAST CORP...... ...106.131 o 200,000 204,180 (T06) | evvoneereerereens [ eveerrreineiseriinens [0 3.375 [, 2.950 02/12/2016. | 08/15/2025.
205887 CA 8 | CONAGRA BRANDS IN ...107.445 ¥ 424,833 37 | v | 04300 [ 4.310 10/15/2018. | 05/01/2024.
25466A AJ 0 |DISCOVER BANK ...103.786 449,659 45 | e | e [ 203,450 | 3.460 07/21/2016. | 07/27/2026.
264420 AG 9 |DUKE ENERGY PROGRESSLLC........... ..109.175 249,963 5 [ o [ e |00 3700 [ 3.700 08/06/2018. | 09/01/2028.
278642 AL 7 |EBAYINC ...104.230 497,337 526 [ oo | covneresneresnnneinns | 003450 | . 3.570 03/25/2015. | 08/01/2024.
29278N  AC 7 |ENERGY TRANSFER OPERATNG ...104.895 124,928 18 | e v [ 04200 | 4.210 06/05/2018. | 09/15/2023.
29364W AX 6 |ENTERGY LOUISIANA LLC. ..102.323 497,612 172 | e | e 0002 3.050 | e 3.100 05/16/2016. | 06/01/2031.
29379V BP 7 |ENTERPRISE PRODUCTS OPER ...100.908 499,896 90 | e | e | 0000 2,800 [ eaee 2.810 02/01/2018. | 02/15/2021.
31428X BU 9 |FEDEX CORP. ...102.676 249,799 89 | oo e | 0000 3.400 [ 3.440 01/14/2019. | 01/14/2022.
316773  CX 6 |FIFTH THIRD BANCORP........cooosiiiiieiieriinsereesnsinseesssssssssessssessessssssssnsns | eonnees | o0 | eoeerinenei | oevens 424,210 |...105.242 424,346 137 | oo e [00.3.650 | 3.690 01/23/2019. | 01/25/2024.
345397 XA 6 |FORD MOTOR CREDIT CO LLC.....ccvivieriirirrererinirnseienieseeeiessssssneniens. | eevnees | o [ vvevereres | vevens 2FE | e 295,000 |...100.614 295,000 | ..oovveeerierireriieens | e | e e [ 200 3.219 [ 3.210 01/06/2015. | 01/09/2022.
354613  AK 7 | FRANKLIN RESOURCES INC........cooviiiireriniineiineineisesississnssnissenssssssssssens | eovneee | o | eoeereneee | e 1FE ....7123,746 |...102.994 724,298 122 | o e 002850 [ 2.870 03/25/2015. | 03/30/2025.
36962G 2T 0 | GENERAL ELECTRIC CO....covvvuerrierierieeireenesisessessesesseessninns ..101.072 ,010,720 | ..............1,000,000 | ....cocooeue 1,000,060 (170) | cevereerververiiens [ e [ 005,550 | .o, 5.530 05/10/2007. | 05/04/2020.
37045X CR 5 | GENERAL MOTORS FINL CO ...108.559 . 499,114 184 | oo [ | 005.100 [ 5.140 01/14/2019. | 01/17/2024.
38141G  RD 8 | GOLDMAN SACHS GROUP INC ...103.862 209,771 70 | o | v | 0000 3.625 [ i 3.660 01/17/2013. | 01/22/2023.
38143U 8H 7 | GOLDMAN SACHS GROUP INC ...105.994 340,314 (AT) [ oo | e | 0003750 | 3.730 03/03/2016. | 02/25/2026.
40434C AD 7 |HSBC USAINC ...105.856 299,458 110 | e [ [2003.500 | 3.540 06/20/2014. | 06/23/2024.
44107TH AC 6 |HOSPITAL SPECIAL SURGERY. ...105.622 200,000 [ voouvverenrirnrrinns | e | e e | 03737 [ 3.730 03/23/2018. | 04/01/2028.
445658  CF 2 |JB HUNT TRANSPRT SVCS ...106.859 299,984 2 | eeeveeeeeeenereeens e 00 3.875 | 3.870 02/26/2019. | 03/01/2026.
45866F AD 6 |INTERCONTINENTALEXCHANGE ..107.691 | ................215,383 | ...... 200,000 199,979 K (USROS DU IRROOE: I 510 I BT 3.750 11/19/2015. | 12/01/2025.
459200 AM 3 |IBM CORP . ...124.835 ..1,000,000 | ..ovvvvennee 1,057,728 (8,108) [ ..vovevevvreireins | ceverervseirseieniinns | 00 7.000 | e 5.810 10/20/2006. | 10/30/2025.
460146 CE 1 |INTERNATIONAL PAPER CO ...108.456 253,000 252,962 21 | s e | e 1500 [ i 7.510 08/03/2009. | 08/15/2021.
46625H KC 3 |JPMORGAN CHASE & CO......... 104359 | i AATA3T | 400,000 399,516 87 | oo [ | 0032125 | 3.150 01/15/2015. | 01/23/2025.
46647P AJ 5 |JPMORGAN CHASE & CO......... L A10.728 | 276,820 | e 250,000 251,230 (48) [ oo | e | 2003882 | e 3.840 07/19/2017. | 07/24/2038.
512807 AU 2 |LAM RESEARCH CORP ..109.999 | ................247,499 | ....... 225,000 224,623 30 | e | 4000 [ 4.020 02/25/2019. | 03/15/2029.
52107Q AJ 4 |LAZARD GROUP LLC L A11.050 | e 277,625 | 250,000 247,938 188 | oo [ e | 4500 [ 4.610 09/12/2018. | 09/19/2028.
532457 BV 9 |ELILILLY & CO. .. 107.692 | .................236,922 | ....... 220,000 219,690 29 | o | e | 00003375 [ 3.390 02/20/2019. | 03/15/2029.
534187 BB 4 |LINCOLN NATIONAL CORP ...103.969 499,951 31 | e | e | e 850 | e 4.850 06/23/2011. | 06/24/2021.
57636Q AM 6 | MASTERCARD INC. ..104.318 79,895 6 | v e [0002.950 | 2.960 05/28/2019. | 06/01/2029.
61744Y AL 2 | MORGAN STANLEY. ..111.051 183,235 165,000 | oo oo | e | e | 03971 | 3.970 07/19/2017. | 07/22/2038.
67021C AK 3 |[NSTARELECTRIC CO.. f ...104.264 521,322 498,492 229 | oo | e [ 20000:3.250 | 3.300 11/13/2015. | 11/15/2025.
693475 AV 7 |PNC FINANCIAL SERVICE 2| 1FE 154,648 |...105.008 .162,763 154,710 81 | oo e | 0000 3.500 [ 3.540 01/17/2019. | 01/23/2024.
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SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
¢} nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Paid Accrued During Year | Acquired Date
70109H AM 7 | PARKER-HANNIFIN CORP ...110.682 409,524 369,676 15 | e e [0 4.200 | 4.200 11/18/2014. | 11/21/2034.
713448 DV 7 |PEPSICOINC.......cocovvrrrrrirnes .. 115.677 .393,305 338,599 28 | e e | 4000 [ 4.020 04/27/2017. | 05/02/2047.
72650R  BF 8 | PLAINS ALL AMER PIPELINE ...102.629 .164,208 159,873 24 | e | e | 0000 3.600 . 3.610 09/02/2014. | 11/01/2024.
742741 AA 9 |PROCTER & GAMBLE - ESOP ...104.761 . 175,050 | covouvevrrrerierienes [ [ | eevineenennneennenns | 0000.9.360 | s 9.360 11/27/1990. | 01/01/2021.
74340X BE 0 [PROLOGIS LP. ...108.122 99,611 58 [ [ | 003750 3.820 10/27/2015. | 11/01/2025.
744573 AN 6 | PUBLIC SERVICE ENTERPRIS.... ...101.907 499,793 28 | s | e | 000 2.875 | e 2.880 06/03/2019. | 06/15/2024.
747525 AF 0 | QUALCOMM INC ...105.468 - 493,753 1,030 [ | e | 03450 | i 3.700 02/12/2016. | 05/20/2025.
751277 AQ 7 |NESTLE PURINA PETCARE CO 12342 | 1,123,426 | 1, 999,752 102 | oo [ [200.8.625 |, 8.630 02/07/1992. | 02/15/2022.
78355H KH 1 |RYDER SYSTEMINC ..104.408 | ................193,155 | ...... 184,728 ST [STTRIUORTIORS DRUSTORTORRIORRURTROR DURVORIC I £ | VOO 3.790 06/14/2018. | 06/09/2023.
79466L AE 4 | SALESFORCE.COM INC ...103.871 174,929 20 [ oo | e | 0000 3.250 e 3.260 04/05/2018. | 04/11/2023.
808513 AM 7 |CHARLES SCHWAB CORP ...105.598 149,630 53 | o | cerreesienissnsnni | 003,450 [ 3.490 11/09/2015. | 02/13/2026.
828807 CY 1 |SIMON PROPERTY GROUP LP.... ...104.807 499,050 121 [ [ | 000:3.250 [ 3.280 11/15/2016. | 11/30/2026.
84610W AB 1 |LIFESTORAGE LP ...102.689 333,728 A7 | e | 002:3.500 | 3.560 06/13/2016. | 07/01/2026.
867914 BK 8 | TRUIST FIN CORP.... ...100.834 309,833 138 | e | e [ 0002900 | 2.940 02/29/2016. | 03/03/2021.
87151Q AC 0 | SYMETRA FINL CORP. ...105.157 500,186 (B7) [ e | e | 204250 | e 4.240 08/04/2014. | 07/15/2024.
87236Y AE 8 |TD AMERITRADE HOLDING CO.... ..102.163 124,900 A2 [ s | e | 200 2.950 | 2.980 03/04/2015. | 04/01/2022.
91324P DK 5 |UNITEDHEALTH GROUP INC......ccoomiireiieireiisiieiieeiesisessssisesssesseseseenns .109.587 | oo 273,969 | ... 250,000 249,625 37 | e e | 0000 3.850 [ 3.870 06/14/2018. | 06/15/2028.
91913Y AU 4 |VALERO ENERGY CORP.... ..104.865 | ................524,327 | ....... 500,000 480,971 2425 | oo [ 003400 | 4.050 12/05/2016. | 09/15/2026.
919451  AA 2 | VALLEY CHILDRENS HOSP LA450 | 222,901 200,000 200,000 [ ooourverrrirerriens | e | e | | 04399 [ 4.390 07/17/2018. | 03/15/2048.
92277G  AD 9 |VENTAS REALTY LP... ..105.034 | ...............525171 | ....... 500,000 496,229 783 [ v | eeveeerneensrinneinns | 203750 | s 3.940 09/25/2015. | 05/01/2024.
92343V BY 9 |VERIZON COMMUNICATIONS... ..107.677 408,132 (1,877) | ceeveverevreiiens | eeereriiesiesierienns | o150 | 3.590 07/25/2014. | 03/15/2024.
929089 AB 6 | VOYAFINANCIAL INC... ...105.442 499,669 A5 [ s | e | 2003650 | e 3.660 06/07/2016. | 06/15/2026.
931142 ED 1 |WALMARTINC ...107.054 448,957 169 | oo [ [003.550 | 3.590 06/20/2018. | 06/26/2025.
94106L BG 3 |WASTE MANAGEMENT INC...... ...106.882 499,080 B0 | oo | e | 003450 | e 3.470 05/14/2019. | 06/15/2029.
949746 SH 5 |WELLS FARGO & COMPANY.... ..102.284 240,968 1151 [ s | e | 20023.000 | e 3.600 03/20/2017. | 10/23/2026.
94974B  GH 7 |WELLS FARGO & COMPANY.... ...103.180 275,000 274,494 90 | o e | 000003000 [ eeee 3.030 02/11/2015. | 02/19/2025.
136385 AE 1 | CANADIAN NATL RESOURCES ..127.831 450,000 517,133 (3,434) [ oo | e | 2008450 | e 4.920 05/12/2015. | 06/30/2033.
05565Q CZ 9 |BP CAPITAL MARKETS PLC......ooiiiiiiierieieiisissississssssssiesssssseesssssssenens ..102.560 | .................512,800 | ....... 500,000 500,204 (88) | vvvevererrerrvernnins v | 20000 3.062 | e 3.040 03/12/2015. | 03/17/2022.
05964H AF 2 |BANCO SANTANDER SA.. 104936 | e 629,617 | 600,000 597,713 235 [ roervereeeeenniees | evveeiiseeiesnieeniiens | 000.3.800 | e 3.850 10/17/2017. | 02/23/2028.
225433 AT 8 |CRED SUIS GP FUN LTD.. ...104.663 500,000 512,931 (3,518) [ oo | ervververirseineiens | 000.3.800 | e 3.000 07/28/2017. | 06/09/2023.
404280 BX 6 |HSBC HOLDINGSPLC...... 250,000 |...107.468 | .................268,672 | ....... 250,000 250,000 [ cooooeeerrneineiienne | cereereeeennnenees | eeeeneennninnnes | e | 08202 | 4.290 09/05/2018. | 09/12/2026.
961214 DW 0 | WESTPAC BANKING CORP.........ccovuvinsrinniiinmmincrnennssessrssssssnnssenssessssssseense | eevneee | D[ onnennins | oo IFE | i 496,980 |...105.961 529,808 | ....... 500,000 | ... 497,486 266 | .o [ |00 3,400 [ 3.470 01/18/2018. | 01/25/2028.
3299999. Industrial & Miscellaneous (Unaffiliated) - IsSUEr OBIGALIONS. ........ovuiviiiiieiiisiisi ettt e snsennas 37,919,137 XXX ] 40,376,082 | ............ 37,743,050 | ........... 37,822,014 | oo 0 [ (10,248) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
17322M AW 6 | CGCMT 2014-GC21 A5, ...105.754 515,699 (3,490) [ ..oovvvvvrrrinnies | oo | 000023855 | i 3.040 01/26/2018. | 05/10/2047.
95000A AU 1 |WFCM 2015-P2 A4 ...107.287 305,542 (903) | evevneerrireriens [ e [0 3.809 [ 3.430 12/08/2015. | 12/17/2048.
95001A BD 7 [WFCM 2017-C41 A4 ..106.013 212,026 | ....... 200,000 215,933 (668) | ..oovvevrsiirene [ [0 3472 |, 2.330 08/21/2019. | 11/15/2050.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie: . XXX | e 1,062,657 | .............. 1,000,000 | ............. 1,037,174 | oo 0 (5,061) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
023761  AA 7 |AMER AIRLINE 17-1 AAPTT. . 104.828 | ................. 344,461 | ... 328,594 328,594 | .. | e | e | [ 00.3.650 | 3.640 01/04/2017. | 08/15/2030.
02376A AA 7 |AMER AIRLINE 17-2 AA PTT. ..101.954 | ...............281,031 | ....... 275,645 275,645 | ..o | v | e | [ 2003.350 | 3.340 07/31/2017. | 04/15/2031.
05568B AA 6 |BURLINGTN NO SF 06-1 TR ..106.334 | . 311,797 |, 293,223 293,518 (131) [ ovveeeereeeees [ vevieiieeeeiieren | 2000.5.720 | 5.670 07/20/2006. | 01/15/2024.
126410 LM 9 | CSX TRANSPORTATION INC.....covivurermrimrimerserisesensssesesssssssessenssesessenas ..109.347 | .................255,686 | ....... 233,830 233,830 [ ..o | e | e | 208251 [ 6.250 12/10/2007. | 01/15/2023.
185506 AB 8 | CLECO 2008-A A2........ccccovvvvreverrirnnnne ...100.579 122,650 | oo [ [ | e | 005.610 | s 5.570 02/28/2008. | 03/01/2023.
26208M AF 3 |DRIVE2018-5C ...102.426 399,950 35 | e 2000 3.990 [ 3.990 11/15/2018. | 01/15/2025.
472158 AD 9 |JCPL 2006-A A4 ...102.936 489,333 | ..o | e | e | e | 005,610 [ 5.540 08/04/2006. | 06/05/2023.
90783X  AA 9 |UNION PACIFIC RR CO 07-3 ...116.996 498,775 | .o [ e | e | v | e 8176 | 6.170 07/19/2007. | 01/02/2031.
909318 AA 5 |UNITED AIR 2018-1 AA PTT. . ...103.297 210,718 | v [ oo | | o |00 3:500 | e 3.490 2, 01/31/2018. | 09/01/2031.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNtIES. ..o 2,852,563 XXX cieennnnnn3,030,637 | ..............2,852,456 | ............ 2,853,013 | .o 0 (96) 0 0 XXX XXX | e 43,713 | ... 141,071 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... erereriresiisisiisreiesinesisssissrssssssss s sssessssssesssnes | eonsnenenes 41,819,597 XXX | s 44,469,376 | ...........41,595,506 | ........... 41,712,201 | oo (V)] I (15,405) 0 0 XXX XXX | oo 439,883 | .....1,597,411 XXX XXX
Totals
7699999, Total - lssuer ObGations........oooooooii Lo 69,116,989 | XXX | .. 7233778 | oo 66,778,050 | ........ 67.662.8% | oo 0]....(3703] 0 o] x| oo oo [oo8o714 | 2748405 | xxx XXX
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SCHEDULE D - PART 1

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

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

F Desig-

¢} nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
7799999. Total - Residential Mortgage-Backed Securities 15,908,523 XXX 16,213,750 I I (66,366) 0 0 XXX XXX XXX | i 46,863 | ... 487,624 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities ..2,077,888 XXX 104,427 (6,591) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities..............ccoucvvicniiences 2,852,563 XXX ..3,030,637 (96) 0 0 XXX XXX XXX XXX XXX
8399999, Grand TOtal = BONGS.........vuureesirsseresieesseesssissess sttt entnnins | eoesienes 89,955,963 XXX | s 93,680,592 | ...........87,117,746 | ...........88,468,445 | .......ccoee0 | i (307,756) 0 0 XXX XXX XXX | s 923,312 | .....3,425,027 XXX XXX




Annual Statement for the year 2019 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912810  SJ 8 |US TREASURY N/B.... 08/20/2019........ BARCLAYS AMERICAN........cooitiriiiiiiisisnisisisssiess s iessssssssnsenes 524,431 183
912828  5S 5 |US TREASURY N/B.... 10/15/2019........ CITIGROUP GLOBAL MARKETS........coeiiiiuiiiiirerinsintiesissisesisisesssie e ssesiseseesans 403,953 2,935
912828 82 7 |US TREASURY N/B.... 06/26/2019........ BANK AMERICA 493,750 2,766
912828 YD 6 |US TREASURY N/B.... 09/25/2019. BARCLAYS AMERICAN 392,656 393
912828  YE 4 |US TREASURY N/B.... 09/23/2019. BARCLAYS AMERICAN 295,277 247
912828  YF 1 |US TREASURY N/B.... 09/26/2019........ BARCLAYS AMERICAN 1,097,809 544
912828  YJ 3 |US TREASURY N/B.... 10/11/2019........ BARCLAYS AMERICAN.........ooiiiiiiiiieisississsiss s 299,379 184
0599999.  Total - BONAS = U.S. GOVEIMMENL. ........ouiveivieisesiesisctiseiessiesesssssssesesasssssssssesssssssssesasssssssssesssssssssssassassssssssssssss  seossssssssesassassesanssssssssssesasssssssssesssssssesesasssesssssensssssssesnsansssssssnssssassessnsassessssansnsas 3,507,255 7,252
Bonds - U.S. Political Subdivisions of States
376087 GM 8 | GILROY CA UNIF SCH DIST. ‘ 10/09/2019........ RAYMOND JAMES... 200,000 200,000
802498  UX 1 | SANTA MONICA-MALIBU CA UNIF SC. 10/08/2019........ RAYMOND JAMES... 55,000 55,000
2499999. Total - Bonds - U.S. Political Subdivisions 0f States...........cccueriiiiiiniiisiiniiississiesissisessssissssins 255,000 255,000 |..... 0
Bonds - U.S. Special Revenue and Special Assessment
235036  4Q 0 |DALLAS-FORT WORTH TX INTERNATI s | e 08/08/2019........ J.P. MORGAN........... 135,000
254845 RM 4 |DIST OF COLUMBIA WTR & SWR AUT.....covvviriniirrricienieieissienes 10/09/2019 SIEBERT CISNEROS SHANK & CO. LLC 100,000
3137FM  CR 1 [FHMS K093 A2.........coovvirircrrirernrinianas 06/13/2019........ MORGAN STANLEY ....c.ocviriirineierineieissirereninsens 1,029,991 1,574
3140JG  LQ 6 [FNBNO334.......oooieeriieiricsee e 09/23/2019........ CITIGROUP GLOBAL MARKETS........cciiiiiiiriieriisieiensssisssessss st esssssssssensssssssans 2,080,402 5,334
3140X4 Y8 3 |FNFM1634................ 12/23/2019........ J.P. MORGAN........... 720,858 1,699
3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSMENES. .. ... . vuireisisiitessetesseietesssss et et essssssss et st ssse  eesssessesiesassessebseesesess s e s see s b s e Eee8eE o8 st b et e 8o 8 bbbt b s s ses st en bt ensenses s 4,066,251 8,607
Bonds - Industrial and Miscellaneous
174610 AR 6 | CITIZENS FINANCIAL GROUP 07/22/2019........ BARCLAYS AMERICAN......coivimrimrierierrierienisseseeisesiessensseseseeens 997,980
31428X  BU 9 |FEDEX CORP 01/14/2019. CITIGROUP GLOBAL MARKETS........cctiiiieiiieiiisieiesisisssssse st essesssssssnsssessses 499,420
316773  CX 6 |FIFTH THIRD BANCORP. 01/23/2019........ MORGAN STANLEY ....c.oeviiierrieierinereiseirerenineenes 424,210
37045X CR 5 | GENERAL MOTORS FINL CO 01/14/2019........ BARCLAYS AMERICAN.........ootuiriieiierisiinisieisssiese et ssensenns 498,930
445658  CF 2 |JB HUNT TRANSPRT SVCS..........co..c.. 02/26/2019. SUNTRUST ROBINSON HUMPHREY.......ccotuiiiririiieiinsiesinsissisesesiseriesisesesissssensssessees 299,982
512807 AU 2 |LAM RESEARCH CORP........ccccovtiirieriiiienirsisise st sseessenes 02/25/2019. GOLDMAN SACHS............... 224,593
532457 BV 9 |ELILILLY & CO...cvuuiieiiiciieiiciice et 02/20/2019........ BANK AMERICA........ooeiiiiieitieicssie s 219,661
57636Q AM 6 | MASTERCARD INC.....ooiiirririirieiiieerieeisseseeseisessesssssss st sssesss st sssssssssenssessns | nesesssessssens 05/28/2019........ US BANCORP INVESTMENTS INC......ccouervmrirriririreenerinerienienes 79,890
693475 AV 7 |PNC FINANCIAL SERVICES..... MORGAN STANLEY ....c.ooeviiriniiirinnieissisesesiseins 154,648
744573 AN 6 |PUBLIC SERVICE ENTERPRIS. BARCLAYS AMERICAN.........ooueiieiiniieeiereesesiene e 499,765
94106L BG 3 | WASTE MANAGEMENT INC....... MIZUHO SECURITIES 499,020
95001A  BD 7 [WFCM 2017-CAT A4 ...ttt | consiseenennes DEUTSCHE BANK 216,602
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ..........c..iuiiiiii st eis eeeseset bbb 4,614,701
8399997. Total - BONS - Part 3. s 12,443,207
8399998. Total - Bonds - Summary Item from Part 5.........cccooviiiiiiiieiicceccea 208,906 200,000
8399999. Total - BONS.......cvuuiviiiiiiiiiisieisiessissssisiss s 12,652,113 | oo, 12,494,220
9999999. Total - Bonds, Preferred and Common Stocks 12,652,113 XXX
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36202E UM 9 |G24188 .. [ 12/01/2019. | MBS PAYMENT 1,258 1,253 1 1 1,258 07/20/2038.
36205K WE 8 |GN 393145 .| 12/01/2019. | MBS PAYMENT 3,142 3,129 2 3,142 05/15/2024.
36208C 7L 5 |GN447399...... .. [ 12/01/2019. | MBS PAYMENT 768 779 (1) 768 07/15/2027.
912810 ED 6 |US TREASURY .. 1 08/15/2019. | VARIOUS.........vverrerenineirneriseiineeineninees | cosviesisssessssissisenss | ovvenas 2,484,904 | ......2,475,000 | ....... 2,655,018 (8,535) 2,476,101 08/15/2019.
912828 N3 0 |US TREASURY N/B.... .1 01/24/2019. | J.P. MORGAN 9,844 0 12/31/2022.
0599999. Total - BONS - U.S. GOVEMMENL.....o v crvsvsrsess st st | 2,499,916 | ......2,490,168 | .....2,670,216 | ....... 2,499,828 | .o 0 0 (8,533) O 2491,204 [ ..o 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
3128K6 7K 0 |FG A46298 .| 12/01/2019. | MBS PAYMENT 2,039 2,040 | ....... (1) 2,039 07/01/2035.
3128KV MN 2 |FG A64865.. .| 12/01/2019. | MBS PAYMENT 1,365 1,365 |....... 0 1,365 08/01/2037.
3128M4  4Q 3 |FG G03231.. .. [ 12/01/2019. | MBS PAYMENT 6,390 6,384 |....... 6 6,390 08/01/2037.
3128M5 UZ 1 |FG G03900.. .| 12/01/2019. | MBS PAYMENT 1,820 1,820 |....... 1 1 1,820 02/01/2038.
3128M7 XB 7 |FG G05774.. ..112/01/2019. | MBS PAYMENT 12,306 |....... (54) (54) 01/01/2040.
3128M8 AZ 7 |FG G06024.. .| 12/01/2019. | MBS PAYMENT 18,905 |....... (75) (75) 08/01/2040.
3128ME  3F 6 |FG G15998.. .| 12/01/2019. | MBS PAYMENT 22,637 | oo | s (4) (4) . 01/01/2032.
3128ME XR 7 |FG G15888.. .| 06/17/2019. | VARIOUS........oooviveeeeeeeseresreesieeieeees | cevveessieeessessssennes | oeveenens 125,017 | .........123,028 | .........129,218 | ...cccoonveee. 128,336 | ....... (738) (738) ). 01/01/2029.
3128MJ R3 6 |FG G08505.. .| 12/01/2019. | MBS PAYMENT 60,906 61,067 |....... (161) (161) . 09/01/2042.
3128MJ U3 2 |FG G08601.. .. [ 12/01/2019. | MBS PAYMENT 18,011 | oo 18,011 | 19,266 | oo 18,116 | ....... (105) (105) 08/01/2044.
3128MJ X4 7 |FG G08698.. .| 12/01/2019. | MBS PAYMENT 27,210 27,291 | ... (81) (81) 03/01/2046.
3128MJ X5 4 |FG G08699.. .. [ 12/01/2019. | MBS PAYMENT 28,178 28,367 |....... (189) (189) 03/01/2046.
3128MJ YM 6 |FG G08715.. .. 12/01/2019. | MBS PAYMENT 20,555 20,603 |....... (49) (49) 08/01/2046.
3128MJ ZH 6 |FG G08743.. .| 12/01/2019. | MBS PAYMENT 34,114 34,250 |....... ) ) 01/01/2047.
3128MJ ZM 5 |FG G08747.. .. 12/01/2019. | MBS PAYMENT 02/01/2047.
3128MM  VZ 3 |FG G18631.. .| 12/01/2019. | MBS PAYMENT 02/01/2032.
3128MM  WJ 8 |FG G18648.. .. [ 12/01/2019. | MBS PAYMENT 06/01/2032.
3128MM WS 8 |FG G18656.. .| 12/01/2019. | MBS PAYMENT 08/01/2032.
3128NJ  G9 4 |FH 1J2024 .. | 06/01/2019. | MBS PAYMENT. 04/01/2039.
3128PQ ZH 7 |FGJ11644 .| 12/01/2019. | MBS PAYMENT 02/01/2025.
3128PY JD 7 |FG J18360. .. [ 12/01/2019. | MBS PAYMENT. 03/01/2027.
3128Q) UC 8 |FH1G1479 .| 12/01/2019. | VARIOUS 01/01/2037.
31292H VU 5 |FGC01527 .| 12/01/2019. | MBS PAYMENT 04/01/2033.
31292L  KQ 7 |FGC03903 .. 12/01/2019. | MBS PAYMENT 04/01/2042.
31292L L6 0 |FG C03949. .| 12/01/2019. | MBS PAYMENT 05/01/2042.
312940 2H 1 |FG A92576 .. [ 12/01/2019. | MBS PAYMENT 07/01/2040.
312941 NJ 2 |FGA93093.. .| 12/01/2019. | MBS PAYMENT 07/01/2040.
312942 NF 8 |FG A93990.. .. [ 12/01/2019. | MBS PAYMENT 09/01/2040.
31294M DW 8 |FGE02817.. .| 12/01/2019. | MBS PAYMENT 01/01/2026.
312964 DE 6 |FGB11901.. ..| 01/01/2019. | MATURITY...... 01/01/2019.
312964 H5 1 |FGB12052.. ..| 01/01/2019. | MATURITY...... 01/01/2019.
31296M  PA 1 |FGA13117.. .| 12/01/2019. | MBS PAYMENT 09/01/2033.
31296Q 4R 8 |FGA16232.. .. [ 12/01/2019. | MBS PAYMENT 11/01/2033.
3132GL VB 7 |FG Q05410.. .| 12/01/2019. | MBS PAYMENT 01/01/2042.
31322 5H 2 |FGK90848.. .. [ 12/01/2019. | MBS PAYMENT. 07/01/2033.
31335A QK 7 |FG G60458.. .. 12/01/2019. | MBS PAYMENT 01/01/2044.
31335A UL 0 |FG G60587 .| 12/01/2019. | MBS PAYMENT 02/01/2046.
31335H 50 3 |FG C90859. .. 12/01/2019. | MBS PAYMENT 10/01/2024.
31371H B6 4 |FN 252161 .. | 12/01/2019. | MBS PAYMENT 12/01/2028.
31371K A4 3 |FN 253927 .. [ 12/01/2019. | MBS PAYMENT 07/01/2031.
31371M CG 0 |FN 255771 .| 12/01/2019. | MBS PAYMENT 07/01/2035.
3138AN CW 1 |FNAI8184 .. [ 12/01/2019. | MBS PAYMENT. 08/01/2041.
3138AN YU 1 |FN AI8822 .| 12/01/2019. | MBS PAYMENT 08/01/2041.
3138AV. TB 1 |FNAJ4145 .| 12/01/2019. | MBS PAYMENT 11/01/2041.
3138AW RQ 8 |FN AJ4994 .. 12/01/2019. | MBS PAYMENT 11/01/2041.
3138E0 SF 7 |FNAJ7717 .1 12/01/2019. | MBS PAYMENT 12/01/2026.




I'vi3a

Annual Statement for the year 2019 o e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 4
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g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
3138EG HX 5 |FNAL0245 .+ [12/01/2019. MBS PAYMENT ......coorrrernrrerenrinnrernns | eevereseesssneesssneeinns | evnvernnneen 13,252 | 13,252 | 0000000 13,653 | 13,280 | . (28) (28) 04/01/2041.
3138EH US 9 |FNAL1492 .. [12101/2019. [ MBS PAYMENT.......oommrrimrnrennernnneinnns | evvvvesnrissssissnsinns | evvvennn 18,695 | 118,695 | 119,557 | oo 18,747 |, (52) (52) 03/01/2042.
3138EJ 3Y 2 |FNAL2614.. .+ [12101/2019. MBS PAYMENT ......cooirverrrernnrinnnrinnne | evvevnneessneesnneiinns | evvvernnn 13,917 | i 13,917 | 14,391 | 13,961 | (44) (44) 11/01/2042.
3138EJ) RA 8 |FNAL2280.. .. [12101/2019. MBS PAYMENT.........ooommvvimnnrinniisnenenns | evvrvennriennsssnesinns | everiennnii 1,373 | 21,373 | 00000000 22,760 | oo 21,473 |, (100) (100) 09/01/2042.
3138EK FB 6 |FNAL2861 .+ [12/01/2019. MBS PAYMENT .......coorrremrmrernnrinmnesnnns | evvivnseiinneissneiinns | ervvrennn,5571 | 29,557 | 0000000.30,355 | oo 29,610 | .. (59) (59) 12/01/2042.
3138EK HJ 7 |FNAL2932 .. [ 12/01/2019. [ MBS PAYMENT .......coooverivevereiveiseeniens | orereeeeieesnsienninn | coererenenn0,842 | i 6,842 | oo 7,196 | o..........6,868 | ....... (26) (26) 07/01/2042.
3138EK YW 9 |FNAL3424.. .. 1 12/01/2019. | MBS PAYMENT.........coorierinnirenineersnins | cevreersnesnisnennnns | e 19,724 | 19,724 | 20,704 | e 19,787 (63) (63) 01/01/2043.
3138ET 2J 4 |FNAL88T6.. .. [12/01/2019. MBS PAYMENT.......ccoonvvrinrrernnrinnnriinns | evvernreersseesnnneinne | eveeernsneni0,730 | 120,730 | 021,572 | 20,780 | e (50) (50) 10/01/2044.
3138LR AE 2 |FN AO0904 .. [12101/2019. [ MBS PAYMENT.......cooonrrremnmrennneianneinnns | evvvvennriesniisneiinns | convvirennrn 9,835 | 19,835 | ...i.n 10,108 | oo 9,848 | . (13) (13) 04/01/2042.
3138LU  SX 4 |FN AO4133 .| 12/01/2019. | MBS PAYMENT........cvvmvverimrrrerinceiinins | cevreerirenirseesnennens | eerererenn23,579 | i 23,579 | 000000 23,555 | oo 23,577 | e, 1 1 06/01/2042.
3138MK  2E 5 |FN AQ4372 .. [12/01/2019. MBS PAYMENT.........commrremrmrennrernneernnns | evvvvenerienesissnesinns | everiennnn0,715 | 120,715 | .....20,693 | ... 20,713 | 2 2 11/01/2027.
3138W0 L6 4 |FNAR3048 .. | 12/01/2019. | MBS PAYMENT........cvvmrvmerimnrenirncernnnins | ceviveriveniseisnennnns | conrienenn 16,622 | 016,622 | ... 16,489 | ... 16,610 | oo, 12 12 01/01/2028.
3138W4  CR 0 [FNARB37I......cooivirrirriereinneiisseiiessiiessiiees . 112/01/2019. |MBS PAYMENT ......ccooooomrrvvrnnrirnnnirsnniins | coneervennsisnerinner | cereerennn33,307 | 0000 33,307 | ovvee 34,477 | ........33,366 | ... (60) (60) 02/01/2043.
3138W6  SU 1 [FNARBB30........covrrerrrireirerieriieeeieesssissersesias . 112/01/2019. |MBS PAYMENT .......ccoooovvviiannrinnrrnnnnins | vvenrrnenrissnnnnsnnins | vvenneneee 1797 | i 17,797 | 18,334 | 17,839 | (42) (42) 04/01/2043.
3138W9 HW 3 |FN AS0244.. .. [ 12/01/2019. [ MBS PAYMENT.......coooverirrernrrrereneniens | orereeinrensnensenens | corverennee AT | el AT | 47,708 e AT172 (55) (55) 08/01/2043.
3138W9 KR 0 [FNAS0303.. .+ [12101/2019. [ MBS PAYMENT.......cooomrrvemrmrenmeeaneeinnns | evvrveserissnsissesinns | evvrieenn 17,845 | 17,845 | 017,790 | e 17,842 |, 3 3 08/01/2043.
3138W9 MT 4 |FN AS0369.. .. [12/01/2019. MBS PAYMENT ......coovrrennrernnrinnnniinns | eevevnneeisneesnneeinns | evvernnneen 13,930 | 113,930 | 14,927 | 14,029 | (98) (98) 09/01/2043.
3138WA FR 3 |FNAS1075.. .. [12101/2019. [ MBS PAYMENT.......ooomrrrimrmreneeinneeeenns | evvvvenerienesissesinns | evvviensssi23,255 | cri0irn23,255 | 023,967 | ... 23,299 |, (44) (44) 11/01/2043.
3138WA WT 0 |FN AS1557.. .+ [12101/2019. MBS PAYMENT........coomrrrermrernrrrnnnennnns | evveveneessneissneiinns | eevvernnnendh,379 | 34,379 | oiiin 36,516 | ooeeeoenn. 34,509 |, (131) (131) 01/01/2044.
3138WB UK 9 |FN AS2385.. .. [12101/2019. MBS PAYMENT.........oormmrvimnnrieniienneonns | evvvvenervnnesssnesinns | evvriennn 1 T81 | 14781 | 15,605 | e 14,813 |, (33) (33) 05/01/2044.
3138WE  ZJ 1 |FNAS5244.. .+ [12101/2019. MBS PAYMENT........coomirremrmeeenrinnneiinnns | evvvvensiisssisssniinns | ovvvernnnnn30,084 | oiinnr.30,084 | ... 31,161 | .. 30,152 |, (68) (68) 06/01/2045.
3138WG DN 1 |FN AS6408.. .. [ 12/01/2019. [ MBS PAYMENT. ......coooverirerireverseeniens | vreeeiereesninnenies | erierennen 21,790 | 21,790 | .. 23,043 | ... 21,873 | (83) (83) . 01/01/2046.
3138WG HY 3 |FNAS6546.. ..| 06/17/2019. | VARIOUS (354) (354) ). 01/01/2031.
3138WJ PC 6 |FNAS8518.. .| 12/01/2019. | MBS PAYMENT 5 5 0. 12/01/2046.
3138WJ QE 1 |FNAS8552.. .. 12/01/2019. | MBS PAYMENT (62) (62) 12/01/2036.
3138WM KY 6 |FN AT0310. .| 12/01/2019. | MBS PAYMENT (156) (156) 03/01/2043.
3138WX FK 8 |FN AT9169 .. [ 12/01/2019. | MBS PAYMENT 21 21 07/01/2028.
3138WZ TZ 5 |FNAU0567. .| 12/01/2019. | MBS PAYMENT 4 4 08/01/2043.
3138X0 Y2 8 |FNAU1628 .. [ 12/01/2019. | MBS PAYMENT. 21 21 07/01/2043.
3138X1  3A 2 |FNAU2592 .| 12/01/2019. | MBS PAYMENT (78) (78) 08/01/2043.
3138X3 XM 9 |FN AU4283 .. 1 12/01/2019. | MBS PAYMENT ......ovvvrrnirnnrerinininnnins | cervreenierenenssninnnns | verennenn 19771 | it 19771 | 19,838 | e 19,774 | s | i (4) (4) 09/01/2043.
3138Y6 3S 1 |FNAX5308.. .. 12/01/2019. | MBS PAYMENT (62) (62) 01/01/2042.
3138YH U6 5 |FNAY4204.. .| 12/01/2019. | MBS PAYMENT (50) (50) 05/01/2045.
31394V LV 0 |FNR 2005-12 .. 12/01/2019. | MBS PAYMENT 38 38 01/25/2036.
31400Y 3Q 7 |FN 702007 .. | 12/01/2019. | MBS PAYMENT (17) (7 05/01/2033.
31404V 4L 9 |FN780327.. .. [ 06/01/2019. [ MBS PAYMENT........cooovvvvimnrvirmnrrnnnriinns | eevermnnesnnnessnnesinns | onnerernnneeedh 211 | 211 | e, 243 | 8211 [ [ 0 08/15/2019.
31404W UE 4 |FN780981.. ..| 06/01/2019. | VARIOUS 7 7 06/01/2019.
31406U HH 4 |FN 820232.. ..112/01/2019. | MBS PAYMENT (17) (17) 06/01/2035.
31407B BK 4 |FN 825442.. .. 08/01/2019. | MBS PAYMENT (326) (326) 05/01/2035.
31409y UL 9 |FN 882687.. .| 12/01/2019. | MBS PAYMENT........ocvovvimerinirrerinennnnins | cevrneriereneennnsnnnes | eennereernesens887 [ rivreiierinerene887 [ 880 [ o887 | s [, 0 06/01/2036.
3140FP  C9 8 |FNBE369%.. .. [ 12/01/2019. | MBS PAYMENT ..101,220 .100,698 34 34 06/01/2047.
3140HB FK 9 |FNBJ9169 .| 12/01/2019. | MBS PAYMENT ..155,853 158,812 (307 (307) 05/01/2048.
3140HB GZ 5 |FNBJ9215 .. [ 12/01/2019. | MBS PAYMENT (98) 06/01/2048.
314007 T5 4 |FNBM3271 .| 12/01/2019. | MBS PAYMENT (102) 12/01/2032.
31408 HZ 9 |FN BM3847 ..112/01/2019. | MBS PAYMENT (31) 05/01/2048.
3140JG  LQ 6 [FNBNO334.......coooiiieieirerieriesieeiseseesssinns . [ 12/01/2019. | MBS PAYMENT (807) 12/01/2048.
3140Q7 2P 1 |FN CA0781 .| 12/01/2019. | MBS PAYMENT (140) 11/01/2032.
314100 KA 9 |FN897689.. .. [ 12/01/2019. | MBS PAYMENT 8 06/01/2037.
31413R 2P 0 |FN 953582.. .| 12/01/2019. | MBS PAYMENT (21) 12/01/2037.
31416 ZM 6 |FN AA1647.. .. [ 12/01/2019. | MBS PAYMENT 1) 02/01/2039.
31416M  5A 8 |FN AA4440.. .| 12/01/2019. | MBS PAYMENT (6) 03/01/2039.
31417C  JL 0 |[FN AB5666.. ..112/01/2019. | MBS PAYMENT (13) 07/01/2042.
31417C KM 6 |FN AB5699.. .| 12/01/2019. | MBS PAYMENT 8 07/01/2042.
31417C VS 1 |FN AB6024.. .| 12/01/2019. | MBS PAYMENT (42) 08/01/2042.
31417D TR 4 |FN AB6859.. .1 12/01/2019. | MBS PAYMENT (51) 11/01/2042.
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31417E  MZ 1 |FN AB7575. . [12101/2019. MBS PAYMENT ......coorvrrirnnrernnrinnnririnns | sevevmneessnneesieneeinne | eeveernnnee 18,859 | i 18,859 | i 18,791 | i 18,855 | ....... 4 4 01/01/2043.
31417E N9 8 |FNAB7615.. . [12/01/2019. | MBS PAYMENT , —Y .28, 168 | ....... (67) (67) 01/01/2043.
31417F 3E 6 |FN AB88%.. .1 12/01/2019. | MBS PAYMENT . 23 04/01/2043.
31417G  5A 0 |FN AB9840.. .. [ 12/01/2019. | MBS PAYMENT (62) 07/01/2043.
31417H B5 2 |FNAB9959.. .. |.-]12/01/2019. | MBS PAYMENT (34) 07/01/2043.
31418C QB 3 |FN MA3149 ..112/01/2019. | MBS PAYMENT (154) 10/01/2047.
31418W  CY 4 [FNADBIBO. ..o .| 12/01/2019. | MBS PAYMENT (29) 09/01/2025.
31419E UD 9 |FN AE4179.. .1 12/01/2019. | MBS PAYMENT (49) 10/01/2025.
31419) SV 1 |FNAE7731.. . [ 12/01/2019. | MBS PAYMENT (59) 11/01/2040.
438701 C9 3 |HONOLULU CITY & CNTY HI WSTWTR.... .1 07/01/2019. | CALLED BY ISSUER at 100.000 280,000 280,000 (1,374) 07/01/2023.
438701 D6 8 |HONOLULU CITY & CNTY HI WSTWTR .1 07/01/2019. | CALLED BY ISSUER at 100.000 220,000 220,000 (1,080) 07/01/2023.
79765R  TU 3 | SAN FRANCISCO CITY & CNTY CA P. . 109/25/2019. | JANNEY MONTGOMERY SCOTT......coco. | oovrinnnisniinssiisserans | eeniens 520,855 | .......... 500,000 | .........601,245 | .0 525,197 | ovvivvivinniinns | 000eene(10,036) | covvvviiisniiinis | vvisiinnns (10,036) | ..o 11/01/2024.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........c...  irierrvvvviunminnnssssieiissssssssssssssssssssssssssssssesenssees | 3,954,101 | ... 3,930,774 | ... 4433717 | o 3,641,098 | oo O | oo (197 | " A9,71) | e 0 XXX
Bonds - Industrial and Miscellaneous
02007M AD 2 |ALLYA 2018-1A2 .| 08/15/2019. | MBS PAYMENT 267,010 267,010 | ..oee.e. 266,992 | ... 267,127 |....... (117 (117) 09/15/2020.
023761 AA 7 |AMER AIRLINE 17-1 AAPTT. .| 08/15/2019. | MBS PAYMENT . . . 0 08/15/2030.
02376A AA 7 |AMER AIRLINE 17-2 AA PTT.. .| 10/15/2019. | MBS PAYMENT 0 04/15/2031.
055688 AA 6 |BURLINGTN NO SF 06-1 TR .| 07/15/2019. | MBS PAYMENT 56,869 0 01/15/2024.
118230 AJ 0 |BUCKEYE PARTNERS LP .1 05/13/2019. | BARCLAYS AMERICAN........ocomerirnrinnnes [ v | i 508,125 (1,020) 02/01/2021.
126410 LM 9 |CSX TRANSPORTATION INC. .| 07/15/2019. | MBS PAYMENT 23,314 0 01/15/2023.
17305E  GK 5 |CCCIT 2018-A1 A1.. .. | 09/26/2019. | WELLS FARGO SECURITIES LLC......cov. | covvrrrimrieririsrirnins | cevereeins 478,433 4 01/20/2023.
185506 AB 8 |CLECO 2008-A A2.. .1 09/01/2019. | MBS PAYMENT 228,224 0 03/01/2023.
263534 CL 1 |E.l.DUPONT DE NEMOURS. .| 04/05/2019. | MILLENNIUM ADVISORS........ccommrvemmene | corrrrreneriessiiesnii | coveviand 497,675 892 05/01/2020.
285512 AC 3 |ELECTRONIC ARTSINC........ .. 109/09/2019. [MORGAN STANLEY ......ccooovvermrrermmrrrnnnes | cevernneeinnseiinseisinns | eeveenees 163,223 34 03/01/2021.
30219G  AQ 1 |EXPRESS SCRIPTS HOLDING.. .| 10/03/2019. | SUSQUEHANNA FINANCIAL 333,424 31 07/15/2023.
31428X BU 9 |FEDEX CORP. .. 101/15/2019. [ MARKETAXESS.......covvverrrrermmrernnnennees | eeveieneiiensisissnisinns | eevenees 249,973 0 01/14/2022.
47215B  AD 9 |JCPL 2006-A A4 .+ [12105/2019. [ MBS PAYMENT ......coorrrirrrirennienririnns | cereesneeessnsssnsnssnns | eevennees 308,842 187 06/05/2023.
594918 BQ 6 |MICROSOFT CORP.... .| 06/17/2019. | MILLENNIUM ADVISORS 347,729 69 08/08/2023.
61747Y CJ 2 |MORGAN STANLEY... .1 09/23/2019. | MATURITY...... 650,000 251 09/23/2019.
66988A AB 0 |NOVANT HEALTH INC... . [ 11/01/2019. | MATURITY...... 500,000 12 11/01/2019.
695156 AS 8 | PACKAGING CORP OF AMERIC... .| 06/27/2019. | VARIOUS 339,830 59 12/15/2020.
742741 AA 9 |PROCTER & GAMBLE - ESOP... .1 07/01/2019. [ SINK........... ...103,560 .103,560 0 01/01/2021.
90783X AA 9 |UNION PACIFIC RR CO 07-3. .| 07/02/2019. | MBS PAYMENT 132,349 132,349 0 01/02/2031.
909318 AA 5 |UNITED AIR 2018-1 AA PTT... .1 09/01/2019. | MBS PAYMENT 9,282 . 0 09/01/2031.
91529Y AM 8 |UNUM GROUP .. | 09/19/2019. | TENDER OFFER 299,390 93 05/15/2021.
893526 8Y 2 | TRANSCANADA PIPELINES.. . [A] 0171572019, | MATURITY ..oovcrvirrrirnnnienriesnisnsinennes. | cerneeesseesssenesnnnes | coneeeens 500,000 (73) 01/15/2019.
00507U AR 2 |ALLERGAN FUNDING SCS.... D | 11/05/2019. | SUMRIDGE PARTNERS.........cccoocoomiiinins | corvrnsninssnnssssiinns | cvveinnee 127,768 124,823 22 03/15/2022.
3899999. Total - Bonds - Industrial and Miscellaneous. s [ 6,159,067 | ....... 6,1 33'500 ....... 6,154,085 XXX
8399997. Total - Bonds - Part4.... : s | 12,613,084 | ....12,554,442 | .....12,958,019 XXX
8399998. Total - Bonds - Summary Item from Part 5..................ooiminniiriviviiiiiins i | 206,367 | .......... 200,000 | .......... 208,906 XXX
8399999. Total - Bonds e | 12,819,451 | ... 12,754,442 | ....13,166,925 | ..... 12,023,232 | o0 | (27,879 | s | enn27.879) [0 | 012,786,255 | | 33,197 | o 33,197 | ...494,158 | XXX
9999999. Total - Bonds, Preferred and Common Stocks s | 12,819,451 XXX | 13,166,925 | ...... 12,023,232 | o0 | e (27,879 o0 27,8790 | 12,786,255 |0 | 33,197 | ... 33,197 | ...494,158 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16

F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and

CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal | Disposal Year Dividends

Bonds - Industrial and Miscellaneous

36257H BN 5 [GSMS 2019-GC40 A3.....ooocccocerrrcirvee [..] 08/21/2019] BARCLAYS AMERICAN...............c.oon.. | 09/26/2019] CITIGROUP GLOBAL MARKETS............ | .00.........200,000 | ..oco.o.... 208,906 | .. 206,367 | . 208,827 (79) [04S) ) T (ST [P (2,460)] ....... (2,460)

3899999. Total - Bonds - Industrial and MISCEIIANEOUS...........cvueieiieriiiiss crvsiiiise s sssssssssssessessssssssssssnssessesssessssnse | oneennnss 2005000 | vovirsieans 208,906 | .. 206,367 | . 208,827 0 (79) 0 [4<) ) A | [TOO o I [P (2,460)] ....... (2,460)

8399998. Total - BONAS......cccovivsiisiiisicsiiciiiiene . ..208,906 | .. 206,367 | . 208,827 0 (79) 0 (79)| . .(2,460) ] ....... (2,460)

9999999. Total - Bonds, Preferred and Common Stocks N 208,906 | .. 206,367 | . 208,827 0 (79) 0 [U4S) ) [ ) [P [ [P (2,460)] ....... (2,460)
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Sch.D -Pt.6-Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
BANK OF AMERICA PROVIDENCE, RI o 1,096,819 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 1,096,819 | XXX
0399999. Total Cash on Deposit. XXX | XXX 0 0 1,096,819 | XXX
0599999. Total Cash XXX | XXX 0 0 1,096,819 [ XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 520,472 | 4. April 761,880 | 7. July. 876,118 | 10. October. 217,047
2. February. 506,763 | 5. May. 746,773 | 8. August. 332,573 | 11. November. 633,416
3. March, 427,218 [6. June 834,501 |9. September. 337,664 | 12. December. 1,096,819

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Description ‘ Code ‘ Date Acquired ‘ Rate of Interest ‘ Maturity Date ‘ Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
All Other Money Market Mutual Funds
31607A 70 3 [FIDELITY GOVERNMENT PORT-INS | [12/30/2019.......] 1.530 | 81,886 | ... 1,182 |..

8699999. Total - All Other MONEY Market MUIUA! FUNGS...........ovvuiveiieiiseeieessessesssssseesssesssesssseessssssssssessseessseesseesssessessseessseeseessee et e s bseees e st eseebeee s see s e st eee s e sseesssns sistesssessissseesessseee s e sseesses st e st eesensssnss | eessssssssssessssnssenssasseas 81,886 | ... 1,182 |.

8899999. Total - Cash Equivalents 81,886

8¢d
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama
2. Alaska
3. Arizona
4. Arkansas
5. California...
6. Colorado....
7. Connecticu
8.  Delaware
9. District of Columbia
10.
11.
12.
13.  Idaho
14.  lllinois.
15, Indiana.......ccooocreeniinciinninci
16. lowa
17, Kansas......cccincrinnciiincnid
18.  Kentucky...
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts..
23, Michigan
24, Minnesota..........ccccooemriereriieninancd
25.  Mississippi
26, MiSSOUM.......oveerierieeriieriine
27.  Montana........cccccoveeevcriinriinenenad
28. Nebraska
29.  Nevada.......coorericieriinenns
30.  New Hampshire.
31
32.
33.
34
35.
36.
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania....
40.  Rhode Island.
41.  South Carolina..
42.  South Dakota
43.  Tennessee....
44, Texa
45.
46.
47.  Virginia..
48.  Washington...
49.  West Virginia.
50.  Wisconsin..
51. Wyoming
52.  American Samoa..
53.
54.
55.  US Virgin Islands...
56.  Northern Mariana Islands..
57.  Canada........ccemerveeerrnererne CAN [ i
58.  Aggregate Alien and Other.......... XXX XXX 0 0 0
59. Total XXX XXX 0 0 0
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 aboVe)......ccovvuiiiiiiirisiinns XXX XXX 0 0 0
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