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Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS........couiviieiriieiriie et
1.02 All Other GOVEMMENES.........cvvevrvireiriieieieieieeeseeesseesee s
1.03 U.S. States, Territories and Possessions, etc., Guaranteed..........
1.04 U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed.............cccovveuererrececereseeeeeee e
1.05 U.S. Special Revenue and Special Assessment Obligations,

etc., Non-Guaranteed............cocevevieecveviiececee e
1.06 Industrial and MiSCEllANEOUS.............ccorvreivriiirieireieeieeeiae
1.07 Hybrid SECUNHIES. ....cvuevreereeeieieieieiii et
1.08 Parent, Subsidiaries and Affiliates..............cccocreeviveceecieeene
1.09 SVO Identified FUNAS.........cooriririririrrie s
1.10 Unaffiliated Bank LO@NS............cccoruriririiinicnienie e
1.11 Total Long-Term Bonds...........cccviueiiinieiniieinieieirsiseisceiseseeees

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

2.01 Industrial and Misc. (Unaffiliated)............ccccevrererereiesireiiennn,
2.02 Parent, Subsidiaries and Affiliates..........cccccovveeeeeveeeeeeeeeeenns
2.03 Total Preferred StoCK...........cocvvvevireirieiiscsesscssesse s

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.......................
3.04 Parent, Subsidiaries and Affiliates Other.
3.05 Mutual FUNGS......cooviiiiiiiririeies e
3.06 Unit INveStMent TrUSES.........ccoueiriircrereresee e
3.07 Closed-End FUNDS..........ccoouuiiniiriniinineeeeeeee s
3.08 Total CommON SEOCKS........cciurrreerirririeirieiseieiieie s

Mortgage Loans Schedule B):
4.01 Farm Mortgages.......
4.02 Residential MOrtgages...........coouerrrrrreriremireenceneeneeseesssenenenens
4.03 Commercial MOMGages. .......c.cuurveereiueieeneiniineereeseeseeseseeseieeeees
4.04 Mezzanine Real Estate LOans............couveuienienienienienienininnenennns
4.05 Total Mortgage LOans..........ccouvrrrrireeeieeeeieeeeeeeeenenens

Real Estate (Schedule A):

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

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

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

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

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

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

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5

Amount Line 13 Amount Collateral Amount Amount Line 13
v 140,564,053 | ..o 2.9 | 140,564,053 | ..o | e 140,564,053 | ............... 2.9
........... 29,599,735 | .o 0.6 029,599,735 [ oo | 2000000.29,599,735 | ..............0.6
........... 47,378,426 | .ooovovvernen 1.0 | i 47,378,426 | oo [0 47,378,426 | e 1.0
........... 71,595,425 | ..o 15 | 71,595,425 [ s | 71,595,425 | 15
...... 1,491,081,258 | ............30.7 |.....1,491,081,258 |.....ccovvrvvrvrvrrvrnnns [ ... 1,491,081,258 | .............30.7
...... 1,329,256,102 | ............27.3 | .....1,329,256,102 | ....0ovvvvevrvrvinnns [ . 1,329,256,102 | ............27.3
........... 25,497,871 | o085 | 025,497,871 [ s | 000 25,497,871 | 05
............................................ 0.0 | oo [ | e | 0.0
............................................ 0.0 [ [ e | e | 0.0
e 140,769,978 | o 2.9 ... 140,769,978 | ..o | e 140,769,978 | ..oovvrvnnnee 29
...... 3275,742,848 | ...........67.4 | .....3275,742,848 | .....ccoovvvvrinennel0 | ......3,275,742,848 | ............674
........... 49,530,000 | ........o...... 1.0 | ... 49,530,000 | ..o [ ern.49,530,000 | ... 1.0
............................................ 0.0 [ [ | o0 | 0.0
........... 49,530,000 | ...............1.0 | ...........49,530,000 | ..ovvvvrvivennn0 | ev49,530,000 | ... 1.0
........... 35,508,191 | .ooevveeren07 [0 35,508,191 | oo | 2000000, 35,508,191 | .......i 0.7
........... 32,963,900 | .ooviveeren07 [ 1000 32,963,900 [ oo | 1000000, 32,963,900 | ..............0.7

800,414,051 800,414,051
ceernr. 368,886,142 | ... 179 |.........868,886,142

141,254,380 141,254,380
e 207,828,811 | o 4.3 1.....207,828,811 | oo | e 207,828,811 | v 4.3
............... 427646 | .00 [ o 427,646 | | e 427,646 | 0.0
e 349,510,837 | v 7.2 [..349,510,837 | o 0. 349,510,837 | .ooovvvvrnee 7.2
....... (109,654,559) | ...covvvveree(2.3)| 10eer(109,654,559) | ..ocvvnvcvreinrineinnes | veenn(109,654,559) | .............(2.3)
........... 82,809,112 | covvrvveeren 17 [ 182,809,112 | oo | 1000082,809,112 | 17
........... 29,972,042 | .ooooooern06 [ 29,972,042 | | 2000 29,072,042 | il 0.6
............ 3,126,595 | o0 | 3,126,595 [ 0 [ 3,126,595 | .. 041
............................................ 0.0 [ oo v | o0 | 0.0
............ 5,756,845 | .ocovvereen0.1 | 15,756,845 [ o [ 5,756,845 | ... 0.1
e 307,543,169 | oo 6.3 |.........307,543,169 | ..o | e 307,543,169 | ...covovrvvn 6.3
............... 842,768 | ...cocoren0.0 | i 842,768 [ s | e 842,768 | .. .0.0
............................................ (VRO SO RUNIND 0.9, RNSNNION ISR 0, ¢, GRS IND, 0.9 SRR
............... 498,509 | o000 | 498,509 | | 498,509 f 0.0
...... 4,861,437,713 |............100.0 | ......4,861,437,713 | ..o 0 [ ......4,861,437,713 | ............100.0
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Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st 15418
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e 233 233
3. Current year change in encumbrances:

3.4 Totals, Part 1, COlUMN 13 ...

3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee 0
4. Total gain (I0ss) 0N diSP0Sals, Part 3, COIUMN 18.........c.eueieieieieieieieie ettt 806,042
5. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.ciiiiiieieie ettt s bbbt s bbb bbb bbbt 819,000
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane

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

7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et

7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas

8.2 Totals, Part 3, COIUMN ...t 2,693 2,693
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt 0
10.  Deduct total NONAAMILEA BMOUNES...........vereeeierieiiireereiseeseesecseese s8Rt
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens 293,616,872
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens 76,688,990

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e 2,159,591 78,848,581
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans

3.2 Totals, Part 3, COIUMN 1. ...ttt 0
4. ACCIUAL OF QISCOUNL........evvvetetcececec ettt ettt ettt ettt a e et et et e s et s e e s e s eseseas et et esee st et et et et eeeae s ee ettt et et e s e s esesessases et et et et et et et et eseae s se s et et et et et et e snsesnannsasas 175,494
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.......vuiiiiiiiieieiie bbb

5.2 Totals, Part 3, COIUMN 8..........ooeeeeeeeececeeeeee ettt ettt ettt a ettt et s e st et et s s s setesssnsneen 0
6. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18.........c.uiiiiicce et s bbb s bbb bbbt
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.cieuiueiiiieieiese ettt ettt bbb bbbt bbbt n st ses 23,130,110
8. Deduct amortization of premium and mortgage interest points and COMMITMENE FEES..........cveuiuriiriir e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas

10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e 349,510,837
12, TOtal VAIUBHON GIOWENCE...........ovieiicice et
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st 349,510,837
14. Deduct total NONAAMILEA BMOUNLS...........cuirieiiiiiiee e
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).......c.iuiiiiiiiiieetses ettt 349,510,837
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........cii ittt bbb bbb bbbt 257,851,718
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e 10,066,370
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........coiriiuriiniiree e 55,920,872 65,987,242
Capitalized deferred interest and other:

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

3.2 Totals, Part 3, COIUMN 12.......c.oiiieiicese e 0
ACCTUL OF GISCOUNE. ...ttt 8 0808

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ..ottt ettt bbb bbb s s sttt s sttt s s setee 12,516,775

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiirriireseises et 8,586,040 21,102,815
Total gain (10ss) 0N diSP0Sals, Part 3, COIUMN 19, ... (9,223,551)
Deduct amounts received on disposals, Part 3, Column 16. 27,285,019
Deduct amortization of premium and depreciation..............

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes (890,037)

9.2 Totals, Part 3, COIUMN 14.........ooiiiiiiieeeee ettt ettt (890,037)
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et

10.2 Totals, Part 3, COIUMN 11 ... ettt r ettt ettt s s s st st st et st et et et eanse e se s stabatetas 0
Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5+6-7-8+9-10)..........ovurrurrerrrrrrrrnirieriee e nseees 307,543,168
Deduct total NONAAMITIEA @MOUNES...........cviieiiirieiieieicc bbbt

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.eueriuiuiireereereireireeseessiseeseesesssssss s sessessss st sttt ssessessessessessessessessessessessessessessessessesnns 307,543,168

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN.........ccciuiiiuiiiieiee ettt ettt bbb a bbb bbbt s bbb s 4,462,424,904
Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbbt s bbbttt s 2,009,153,637
ACCTUBL OF GISCOUNL.......cevveesiesis iR £EEEbbn 6,246,422
Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.c.oiiriiiiiieeeises bbb 10,230,885

4.2 Part 2, SECHON 1, COIUMN 15, ..ottt ettt b sttt st et et et ae s s s st st atsteteteseananes 4,688,600

4.3 Part2, SECON 2, COIUMN 13.......cvirieeceeeeeee ettt ettt a et ae st e s s ssae s s s s nsetetasssnsnses (121,318,857)

4.4  Part4, Column 11 oo 9,178,831 (97,220,540)
Total gain (I0ss) on disposals, Part 4, COIUMN 19.........c.ciiiieiieiieictsicsi st s bbbt bbbt bbb bbb bbb bbbt sttt 4,054,262
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7...........ciriiriiineiee et 2,174,591,522
Deduct amOrtiZation Of PrEMIUM. ...........ciieiiieiiie ittt et s et s bbb s b et s bR b s s bt b bbbt bbbt 15,529,787
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, bbbt 2,060,439

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

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

8.4 Partd, COIUMN 15....... it 2,060,439
Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, COUMN T4t 2,289,868

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

9.3 Part 2, SECtion 2, COIUMN 4.ttt 468,526

9.4 Partd, COUMN 13, ettt es bbbt 2,758,3%4
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........c.cceveveiiveieicericcecscse e 319,570
Book/adjusted carrying value at end of current period (Lines 142+3+445-6-7T+8-0+10)........ccuriuriiriiniiniiniiee e 4,194,158,990
Deduct total NONAAMITIEA @MOUNTS...........cviiieieieiee s 956,437
Statement value at end of current period (LINE 11 MINUS LINE 12)........oo ittt s bbbttt ntes 4,193,202,553
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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........ooevervcvrvcns | covererreerinceens 140,564,053 | ....cccorevvennn 141,355,214 | .oovvvvvvrn 139,779,606 | ...ocvvvnvernccnn 140,946,017
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coooveeriries | covsrieriersisninnnas 29,599,735 | oo 35,499,618 | .o 29,336,361 | oo 29,978,000
4. TotalS. ..o | e 170,163,788 | ..o 176,854,832 | .ovvvvvviiens 169,115,967 | .ovvviirinnnns 170,924,017
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.icieeeceiiiesiricees | v 47,378,426 | ... 51,107,145 | v 48,900,877 | ..covoveriee 45,105,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....ooerereieiereieieieeeis | e 71,595425 | oo 92,840,350 | oo 60,462,546 | .....ccoonee.. 111,800,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ..1,491,081,258 ..1,595,497,779 ..1,521,447,300 ..1,457,242,461
Industrial and Miscellaneous, 8. United States .965,182,780 ..1,010,159,034 .971,357,726 .987,941,925
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada ...46,843,844 ...49,112,295 ..47,555,178 ...46,786,162
and Hybrid Securities (Unaffiliated) 10. Other Countries 483,497,327 .506,572,039 ABATTO, 787 | oo 486,403,570
11. Totals......ccoocoe. ..1,495,523,951 ..1,565,843,368 ..1,503,689,691 .1,521,131,657
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccseemsmmensssnnass | covvireicienns 3,275,742,848 | ......cccocoo... 3,482,143,474 | .....cccocee.n. 3,303,616,381 | ....occvevcennne 3,306,203,135
PREFERRED STOCKS 14. United States.........oocccvevvrmeeees | crvvevrrerrneneennns 49,530,000 | ..oovorerrirrirnnn 49,530,008 | ..o 42,590,000
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | v 49,530,000 | ...ovvrrrriirinnnn 49,530,008 | .....coovreicrinnnn 42,590,000
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .cccccoevrnnnnen. 49,530,000 | ......coevvrenenes 49,530,008 | ....cooovvverns 42,590,000
COMMON STOCKS 20. United States.........ovwverreeenes | v 67,699,283 | ......oevviienen. 67,699,283 | ...ooovereennn 68,199,779
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccoevrveveieieieieiens | e 772,808 | ..o 772,808 | oo 676,616
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....voreecrersrireserriesienenes | cvevesenisnsnesseens 68,472,091 | .oovvrreriincnenns 68,472,091 | ..oocvivirrriniinns 68,876,395
Parent, Subsidiaries and Affiliates 24, Totals.....coorieiicciceiiieen | e 800,414,051 | ...oovevrerera 800,414,051 | ..coevern 591,245,431
25. Total Common Stocks......... | ccccovvvrniiiennn 868,886,142 | .....ccoovrrncnenn: 868,886,142 | .....cooovvrerienee 660,121,826
26. Total StOCKS...ueeressrsssssmsnsnans | covveiriiiacnies 918,416,142 | ..coooovvvvenes 918,416,150 | .ovvvovvrerinernns 702,711,826
27. Total Bonds and Stocks...... | ..cccccveveene. 4,194,158,989 | ......ccoovvennn 4,400,559,624 | .......ccco...... 4,006,328,207

S104
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Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1

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

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

........... 253,345,208 |.......ccovcvervnnn 7.5 cerernrneneriennnn:0.0
......................... (0 OS 0 X JEUT | X1
......................... 0 [rorrrrrrrrrennnn0.0 JEUT o X1
......................... 0

0].

0.
.. JROROTRRRN 0].. . . e
................... 10,279 | v 48 | ll.2,462,070 s 203,345,208 ceenee..209,695,791 cieeeen253,345,208 | i
............... 1,192,943 | .o | ... 946,040 cererennn.2,138,983 1,392,383 |00 2,138,983 |
............... 6,878,955 |............7,150,117 | ..............1,722,159 23,015,753 | ..coovviirieeen 07 ] 21,187,981 |06 100015,290,379 7,725,374
............... 2,385,471 | .o | 1,581,151 vrrerennnn 3,966,622 |0 4,108,907 |01 385,471 103,581,151
................. AT8,3TT | oo | e v T83TT | 0.0 | |00 | i 78377 |,

29,599,735

.......... XXX | e, 46,671,883
.......... XXXeovveiriien | e 106,543
.......... )9, ORI RPN
.......... )9, ORI RPN
.......... ), 9,9, GO RN
.......... XXXoivviriinins | v 0
.......... XXX | v 47,378,426

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

A7 TOMAIS oo | erenrnn s [ IS 5,496,785 |...ccccounns 25,441,939 | ..o 40,656,701 | ..o 0 [ D0 S 71,595,425 | .coovviiiiiciieis 24 | 67,421,837 | .o, 1.9 [ 51,235,896 |....cceeee. 20,359,529
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
133,899,298 |........... 653,874,212 | ........... 147,509,755 |........... 252,214,809 | ........... 204,007,349 | .......... ) 0.9, S P 1,391,505,423 | ..ooovvvreririrnenns 411 ... 1,646,222,434 | ....oovvrririenn 472 |....... 1,391,505,423 | ...ovvirenrirrieiinrinnins
...2,499,802 |............. 13,291,559 |............. 15,645,820 | ............. 38,961,827 |....ccooe.. 29,176,827 | .......... XXX 99,575,835 | ..o, 29 | 123,589,273 | ..o 35 [ 99,575,835 | ..vvrreerieieiierinrieinns




Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

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

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

Industrial and Miscellaneous (unaffiliated)
7,365,528 |........... 260,924,663 |...........183,183,704 |.............38,000,550 |............. 10,980,567 ) 0.9, G S 500,455,012
113,921,236 | .. 203,982,629 |.... 13,734,386 | .. ..638,250,769 | ...
15,067 |.. ...5,131,646 | .. ..148,541,903 |...

........... 474,544,489 6 |.........107,910,203 392,544,809
..567,463,073 | ... 178,628,091 |...........459,622,678
.116,310,662 | ... ...69,220,990 |............. 79,320,913

6.2 NAIC 2.
6.3 NAIC 3.

XXX ....36,633,407 | ... ....50,455,977 | ... 11,494,986 |.... .25,138,421

), 9,9, ORI DU 5,045,168 | .....ccooovvvnrinnenn 01 7,390,682 w02 [ 1,187,148 |.......cccc..e. 3,858,020
.......... XXX | . 329,843 0 [ 0.0 | | nene...329,843
.......... XXX | e 1,329,256,102 . ...34.9 |.........368,441,418 | ...........960,814,684

90IS

9.7 TOAIS.......cvocvieeveeriiieereeceeeres e enisnees | erenines )., ST P .0 S P 0.0 S 0.0 ST P XXX oo | v, (O [ I 0.0 | oo, [ 0.0 | oo, (O 0
Unaffiliated Bank Loans

101 NAIC Tttt sse st ssessesns | evessessessssssssssssessssases | svesssssssessssessessssssseses | eresssssessssssesesessesseses | sressessesessessessssssssseses | sessesessesssssessessssssess | sveesensan ) 0,0 SO ISR 0

10.2 NAIC 2. naenssns | eveesesiessssessssssssssssnes | cerierensnnn 20,736,999 | ooiiiiaian, 27,693,399 | ..o [ e 11,041,700 | .......... ) 0.0 SO I 65,472,098 | ..o 19 61,416,094 | 18 e [ e 65,472,098

10.3 NAIC 3.ttt sas s saessanaas | oesasssessesesssessesssseens | seessesessans 12,845,334 |............. 38,226,321 reveerenreenenrensessnnennes | oerreeres XK s | e 51,071,655 | .eovveerercereeieece 1.5 | aiiecel3,917,272 | e 1.3 | | e 51,071,655

10.4 NAIC 4. 10,254,166 | .... 13,713,011 |.. R 23967177 | ool 07 | .23,967,177

105 NAIC Bttt ssenes | stsssesessess s ssesssnsns | stessessessesssssessessnsas e .. B JEOSTRON 0 [rvvrvevererreereereen00 [t 1,761,496 [0 [ [ e

10.6 NAIC B....icscersrsrnssessesesssessssesssenes [ennensssssssnssnsnsnns | snesnneeneenss 20,048 | it | e | e s X&eennnnnnnne | eovnriinnienne 299,048 [ eiiiiiiiiiiiiiiiinnnnn0.0 [ [evvsiniisiinneenn0.0 [ | v, 259,048

............................ 0]........140,769,978

107 TOtIS....o.cvcicicicicic i | e 0 [ 50,095,547 |............. 79,632,731 | o0 [ 11,041,700 | XXX [ i 140,769,978 |......ccoocvvvvnnenb 2 | 141,493,912
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Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
111 NAIC T (d)......389,097,115 |........... 941,243,058 | ........... 368,510,491 |........... 343,059,887 |........... 223,801,383 | oo 0 [ 2,265,711,934 | oo 66.9 | oo XXX s e XK e [ s 1,852,807,596 |........... 412,904,338
23,192,034 |........... 244,546,274 | ........... 364,635,274 | ........... 138,972,344 |............. 80,675,072 | ..o (U O 852,020,998 | ...ooovecieirinnes 251 | oo XXX [ XXX i [ e 319,200,848 |........... 532,820,150
15,067 |.... .50,439,557 |. ..145,019,451 |.. 1,891,179 | ... ..204,078,051 . ....69,606,461 |.. 134,471,590
............. 40,886,513 v 11,973,363 |.............49,105,598
............... 2,828,618 reenennn 1,187,148 | ............3,858,020
11.8 Line 11.7.:a52 % Of COL 7...ovoveiieiereiisiiesiesississsessessisnssnnnens | oveensrssessssnseenes 12.2
12. Total Bonds Prior Year
........... 304,175,655 | ...........900,793,368 v 815,111,941 2,450,610,256 | ...ovovrerrirrinenns venn2,043,459,486 | ...........407,150,770
..27,675,693 | ...........189,017,020 |. 135,477,099 |... ....175,373,589 ..344,998,030 | .. 430,375,559
211,350 .26,588,131 |. . . 3,917,264 ....164,770,591 ....59,904,514 | .. .104,866,077
386,083 113,183,519 |. 71,164,854 120,571 ..84,855,027 ...16,729,131 ...68,125,896

............... 3,861,996

............... 5,290,182 | oo rerennnn,290,182 | ...............3,861,996
12.7 TotalS....veveeeirirennes 332,448,781 | ........1,133,444,034 ..2,470,381,343 | ..
12.8 Line 12.7 as a % of Col. 9. .95 ....32.5
13. Total Publicly Traded Bonds
131 NAIC Tttt seessenns | censenies 383,024,027 | ........... 754,818,155 | ........... 179,090,667 |........... 312,073,364 | ........... 223,801,383 | ..coceeeeeeeeeenineinees | e 1,852,807,596 | ...covverrririnnes 54.7 |....... 2,043,459,486 | ......c.cccovever.58.6 | o 1,852,807,596
9,270,798 |........... 101,394,328 |............. 89,471,091 |....cc.co..e 64,336,988 |...........54, 727,843 | ....covvrirrnrerceires | e 319,200,848 | ....coovvvirrrrireiens 94 | . 344,998,030 | .ooovvvviereriennnn9.9 | 319,200,848
.15,067 |.... 23,547 ATT |. 39,518,963 |.. 11,393,308 | ... . ....69,606,461 A ..59,904,514 . ....69,606,461 |..
............... 6,454,135 |..c.c0eenn.5,519,228 | oo rereneenen 11,973,363 | 04| 16,729,131 reeenenn 11,973,363
............... 1,187,148 e 5,290,182
............................ 0
13,7 TOAIS. .o ssntennes | ceeenennees 392,309,892 |........... 886,214,095 470,381,343
13.8 Line 13.7 as a % of Col. 7..... ....39.3 XXX
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occovvevevee | covevevevvverececen 116 | i 262 | oo 93 | U 8 | 0.0 | 865 | XXX i [ XXX
14, Total Privately Placed Bonds
............... 6,073,088 |...........186,424,903 |...........189,419,824 | .............30,986,523 | ...cccsvrrmrrmininernns | cerrerneneieisinesenenes | ceneenn412,904,338 cereeenn 407,150,770 v 812,904,338
............. 13,921,236 |..........143,151,946 | ..........275,164,183 | .............74,635,356 |............. reeeenn0 32,820,150 vevneenn 430,375,559 reeennn5 32,820,150
.26,892,080 |. ..105,500,488 | . ....497,871 ..134,471,590 ceeeenn. 104,866,077 .134,471,590
............. 35,367,285 | ...................58,000 reeeneennn.08,125,896
............... 1,641,470 | .................936,460 crrerenennnn 3,861,996

107,114,210 | ...

..27,528,580

.1,014,380,298

14.8 Line 14.7 as a % of Col. 7..... . w94 | 24 XXX e

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........cccccevevees | corvrveieieriiieinnnend0.6 | i 110 | il 1729 | e 32 | e, 0.8 | o000 | o335 [tk XXX [, XXX,

(@) Includes $.....595,539,663 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....4,685,888 current year of bonds with Z designations and $.....53,222,658 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, $.....5,290,182 prior year of bonds with 5GI designations and $.....259,048 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§.....112,781,154; NAIC 2§.......... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S........ 0; NAICG6S.......... 0.



Annual Statement for the year 2019 of the Metropolitan Property and Casualstélnsurance Com

any
HEDULE D - PKRT 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlGAtIONS. ......veceeiecercieiiceneire ettt ssntnes | creseeeens 247,804,256 |.............. 2,969,158 2,462,070 ). 0.9 R IR 253,235,484 | ..o 15 | 209,538,987 | ..ovvvereieirnennn8.0 | e 253,235,484
1.02 Residential Mortgage-Backed Securities... ...28,033 | ... 71,364 | .. . A8 | reenneen XXX .109,724 ..156,804 109,724 |.
Commercial Mortgage-Backed Securities..... i | | P cenrreeee XX e [ v 0 | 000 | | 000 |

3.05 TOtalS.......cviiiiciniic s | 0 [ 17,948,437 |............ 11,467,418 |............ 12,557,214 |...cccocvnee 5,405,357 | .......... 09,9, ST PR 47,378,426 | ...ccovvvvvicnnan 14 . 43,050,490 | ..o 1.2 | 47,378,426 | .....ocoocvvcicinn, 0

80IS

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

4.01 Issuer Obligations

4,02 Residential Mortgage-Backed Securities...

4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured SECUMLIES............cerieeriieeeiieies | ervieeiinieiesiissinieies | avereissiessssssesssisiesns | oevessssssesessssssssssesesss | seesssseessssssesssseessnss | eersssssesessesessssnesansnss | sonsesenes XXX vveviene | e (O 0.0 [t | e 0.0 | | v
4.05 TOtAIS. ...t eissnssesssnssssnsensesssnansessessnsenes | cnsrsnensnssnssnsensenesad | seenenieenns 5496,785 |............ 25,441,939 |......o... 40,656,701 | oo 0. D, S IS 71,595,425 | oo 2 I 67,421,837 | oo 1.9 | 51,235,896 |........... 20,359,529
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODlGAtIONS.........cvveveevireiicicisiieiccie et | cessienas 110,155,945 | .......... 585,188,407 | .......... 122,502,422 | ......... 268,209,957 |.......... 205,969,682 | ....... XXX..oooorriins | e 1,292,026,413 1,594,259,551 | ..cvovvererirrnns 457 |...... 1,292,026,413
5.02 Residential Mortgage-Backed Securities... .26,243,155 |. 81,977,364 |... 40,315,904 |. 20,671,014 |... 10,729,648 ...179,937,085 175,552,156 ...179,937,085 |.

5.03 Commercial Mortgage-Backed Securities..... . 16,484,846
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas RN

.......... 136,399,100 | ..........667,165,771

.. ......... 291,176,636 ....... 233,184,176 o S 1,491,081,258

1,769,811,707 .0

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities...

............ 12,264,541
4,492,620 |.

325,633,497
10,083,853 | ...

.......... 123,754,195 | ............28,708,406 cree..939,039,821 7 ..........840,758,433
....925,261 1,138,193 .28,849,107 | .... 9 [ 29,162,975

588,531,702
..23,477,901

6.03 Commercial Mortgage-Backed Securities..... 342,533 |. 79,761,106 |... 1,103,077 92,180,424 ...100,315,169 ...80,886,928
6.04 Other Loan-Backed and Structured Securities.. 4,428,996 |. 98,286,415 | ... . 7,096,750 | .o, ...269,186,750 ...245,928,306 267,918,153
6.05 TOMAIS.......oooiveereerecieieieeceeiee e seesies sttt ssssneensnaans | ansessessans 21,528,690 513,764,871 |..........631,236,659 | .......... 132,879,283 |............ 29,846,599 | ........ XXX.oooorreer | e 1,329,256,102 1,216,164,883 960,814,684
. Hybrid Securities

7.01 1SSUET OBIIGALIONS........ocvveiviiecieeieecicicie et | sessessssssssssssssssssesies | ereesiessessssssssesssnssnses | svesssessessisssessseseesenss | oosvenseereereen 897,871 | i, 25,000,000 | .......... ) 0.0, ST DO 25,497,871 8 | 433,750

7.02 Residential Mortgage-Backed SECUHES............cceviierriireiiieirieeiens | ererereissssessnsseeninns | erveessssssesessssessssness | sessesessssesessssssesssssess | srnsessssssesensssessssssesens | sveessssesessnssssssnseessns | srenreress XKKurmrerevnres | vesnreersnsesesnserenens0 | vevvrvevsienserernnnnnd000 | v

7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

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

25,000,000

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt




Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

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

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

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

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...

.11,041,700 |.

0,769,978 93,912

10.03 TOtaIS....cvuivrereisriciieiesiesissiesesi e sesiesssesssssesssssssssessensessesssnsenssnssesss | srsessensenssnssesensensssd | veereersnsnsD0,095,547 | iiiiiiaeen 79,832,731 | iviiviivierieriiniieeen0 |, 11,041,700 | oo XXX [ 140,769,978 2 | 141,493,912 | oo |0 [ 140,769,978
1. Total Bonds Current Year
11.01 ISSUET ODIGAtIONS.........cvvcvecvveeicieecie et | coereenans 376,995,738 |.......... 937,729,810 | .......... 619,026,707 |..........452,826,055 | .......... 271,794,865 | .......... ) .0 SN U 2,658,373,175 | woooevevereeeee 185 |tk XXX [ oo XX [ e 2,037,677,548 | .......... 620,695,627

11.02 Residential Mortgage-Backed Securities... .30,763,808 |. 92,132,581 | ... 52,535,363 |. 11,867,841 | ... XXX... ...208,895,916 ...185,418,015 |. ...23,477,901
11.03 Commercial Mortgage-Backed Securities............coevveveeieieceeiveeees | eveieerennnnnn 342,533 | oo 79,761,106 |............ 11,310,957 |.............3,398,742 | ............ 16,484,846 | ....... XXX.oooooreians | v 111,298,184 | oo 3.3 [t XXX [t XXX [ 30,411,256 | ............ 80,886,928
11.04 Other Loan-Backed and Structured SeCUties.............cccoevvveeiieens | cerrennnns 4,428,996 | ............ 98,286,415 | .......... 159,374,589

269,186,750 9 e XXX e XK [ 1,268,597 |..........
11.05 SVO Identified Funds .

11.06
11.07 Unaffiliated Bank LOAns............ccoouviuiriininiiiriicininicinisesiscsissnens | rvsssssssssnsnnnn0 s 50,095,547 |............ 79,632,731
11.08 ..1,258,005,459 921,880,347

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

60IS

12 Total Bonds Prior Year

12.01 Issuer OblGations..........ccveeirereirieieieissieiensiseeeissseessessseneessssnees | cennennn 302,995,423 | .......... 927,493,269 | .......... 650,086,028 |..........494,614,234 | .......... 406,963,365 | .......... ) 9.9 G DR ) 0.9 RN NN ¢, ¢, GOSN IR 2,782,152,319 | oo 798 |....... 2,276,366,549 | .......... 505,785,770
12.02 Residential Mortgage-Backed Securities...........ccoevevierrevesrevesiienies | cviennn. 16,733,366 | ............67,451,261 | ............ 52,252,024 |............49,787,160 |............ 18,648,124 | ..o XXX v | e e XXX 204,871,935 | oo 59 | 181,343,952 | ............ 23,527,983
12.03 Commercial Mortgage-Backed Securities............ccouvvvrerernrenenrenens | veivirinnennn 125,957 | ............45,886,539 | ............ 53,592,448 100,315,169 9 s 11,300,136 | ...co.cnv. 89,015,033
12.04 Other Loan-Backed and Structured Securities.. 167,117,696 |. 255,928,306 .254,557,600

12.05 SVO Identified FUNAS.........cccocerierirreeiienieeeeeesiessseesnseenenes | eeenen XXX eviieees | eeeee e XXX e | e e XXX
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS......covviveiicreiece et
12.09 Line 12.08 @5 @ % 0Of COL 9. s

13 Total Publicly Traded Bonds

13.01 1SSUET ODIIGAtIONS. .....covvvvveieriieiriiieiei s | eeeseens 364,882,096 |.......... 797,291,691 |.......... 266,073,761 | .......... 352,999,925 | .......... 256,430,075 | .......... )90 I O 2,037,677,548 | ..oooveieieis 60.1 |....... 2,276,366,549 | ...ooovvirriinne 65.3 |...... 2,037,677,548
13.02 Residential Mortgage-Backed SECUMtIES. .........covvuererrereurineenereeiriinens | reeeenees 27,326,292 |............ 84,426,144 | ............ 41,514,835 | ............ 21,404,993 | ............ 10,745,751 | .......... ). 0.9, R IR 185,418,015 | ..ovoceeecieinns 55 | 181,343,952 | ..o 5.2 | 185,418,015
13.03 Commercial Mortgage-Backed Securities..... . 14,000,000 |... 6,527,668 |. 3,398,742 |... 16,484,846 | .........XXX... .30,411,256 | ... 9. .11,300,136 3. .30,411,256 |.

13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank Loans.
13.08 Totals.......corvrrrerrerennns
13.09 Line 13.08 as a % of Col. 7...

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

2 2 2

XXX.. [ 100.0 |.

14, Total Privately Placed Bonds
14.01 ISSUEr ODlGAtIONS...........cvveeveceirerieieiece e | cveseesnias 12,113,642 | .......... 140,438,119 | .......... 352,952,946 |............ 99,826,130 | ............ 15,364,790 | .......... ) .0 S IR 620,695,627
14.02 Residential Mortgage-Backed Securities... 3,437,516 |. 7,706,437 |... . . 191,330 |... 1,122,090 | ........XXX... .23,477,901
14.03 Commercial Mortgage-Backed Securities..... ..342,533 |. 75,761,106 |... . . . .80,886,928
14.04 Other Loan-Backed and Structured Securities.. .
14.05 SVO Identified FUNDS.........ccoeivrieiereeieeeieeesieessssessssenens | ceveeeee XXX i .

.......... 505,785,770
.23,527,983
.89,015,033

...80,886,928
.267,918,153

....... 0
14.06 Affiliated Bank Loans. . . . .0
14.07 Unaffiliated Bank LOANS........c..cveuiirieieiniinieieinseiesississsesesssesseseses | sersssessssssssassessssanees . ,095,547 |... . . 11,041,700 |. L A41,493912 | e A [ XK [ 69,978
14.08 Totals......cocoevrreerieirnnns 20,221,183 |..........371,791,364 | ... . 107,114,210 | ... .27,528,580 1,014,380,298

14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col.

...... 1.8

e 1 S PN 24

B 1,133,748,587
...100.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 of prior year. 10,000,000 | .ooovieeeiiiceeeeee s 10,000,000
2. Cost of short-term inVEStMENS ACGUITEA. ........c.ovivririiieieiee ettt ssssenseses | stesessnsesssensesesssesessssetesesnsesasaes 30,853,990 | oo 30,853,990 | .u.vivieititcicictciciete ettt | eeee e e e e e s ss s s s e s eseaeaeaeseseseaessteseseaens | seseseteset et es et et et et es et st et es et s s s s s s s nnnnananan
3. ACCIUAL OF QISCOUNL........cuivvicecteitce e bbbt a s s b s b s s s b ssetesessnaess | obsesesassssessseses s st e sessse s s ensebesnsesas 292,829 | oo 202,829 | .ottt | et bbbttt b st s e b snte | Shebeaet ettt s e bbbt e bbb s s
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.vurvriiurueiiieieisieisisieieisse st ssse s sssesssns | stesesssssssssnsesessnsssessssssesessssesesans TUATATTT | oo O T A O RO OO
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cccvriuririiiiniririninins | oo 29,972,042 | oo 29,972,042 | ..o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiioieriiiieieiisssnsisseesesssssssessssssassesss | oersssessessssessessessssassessssassessessneas 29,972,042 | oo, 29,972,042 | oo, (O O [0 P 0
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4.3

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens 1,587,542

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns (94,944)

5,004,884

1,492,598

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e 448,928
3.2 SECHON 2, COIUMN 9.ttt bbbt 16,429

465,357

SSAP No. 108 Adjustments

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22...........c.cuiuiieieiiieiieie et bbb sttt bbbttt ses
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15.........c.oiuriiiirirreireie et as sttt

Amortization:
7.1 SECHON 1, COIUMN 9.ttt f sS85 E e R st n st (81,285)
7.2 SECHON 2, COIUMN 2.ttt bbbt bbb bbb b s bbb a b a bt e s bbbt bt b s s st b a et s st s s bbb baen (45,271)

477,120

336,905

(126,556)

Adjustment to the Book/Adjusted Carrying Value of hedged item:
8.1 SECHON 1, COIUMN 20........ceieriserieieeeseesee ettt
8.2 SECHON 2, COIUMN 23ttt ettt ettt sttt s s st s b b e et et et a et e s st et s s et e an e e st et e s s s et et e se b e s st et s e ses s aneatans

Total foreign exchange change in Book/Adjusted Carrying Value:
9.1 SECHON 1, COIUMN 18....ceeeeeeeeeeeeeee ettt ettt ettt ettt e e et et et et et et et e e st st st s e st st st et st et et st et enen s s s s s s enesenenenesene et et et eseeetaeaeans (2,283,574)
9.2 SECHON 2, COMUMN 20........c0ceeieeieeieesie ettt ettt s e st s e st aes e b s s s st b st s s sas s s s s st eneenen (6,927)

(2,290,501)

Book/Adjusted Carrying Value at end of current period (LIneS 1+ 2+ 3+ 4 +5-6+7 + 8+ 9).ciiiiiiiiiiiisiecceee ettt
DEAUCE NONAAMIIEEA @SSES......vurvureeirrereireieiseieiesieee it ses s es et s s ss st s R8s 8RRt nen

Statement value at end of current period (LINE 10 MINUS LINE 11)......c.iiuiiiirieieiicieieie ettt bbb s bbb es

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS
Futures Contracts
Book/Adjusted Carrying Value, DECEmber 31, PriOr YEAr (LINE B PHIOF YEAI)...........r.vevsoseeossossososossososossssosososossesososossososossosososossoososoesososos
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)..........o..oeeooreosoeoscosonososonosesoe

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MinUS...........cccevvveverrecrenereneeesieesenns
3.12 Section 1, Column 15, PriOr YEAI..........ccevevevereesieiesesesieeseiesies e 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year minus..
3.14 Section 1, ColUMN 18, PriOr YEAI.........ccevercrerreesiereiseveseesee e esee s 0 0

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........ccccoueveeriereirinnnnns
3.22 Section 1, Column 17, PriOr YEAI........vvevereerrrreeernreseessssesesessessessssesssessenes 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minuS...........coceovererrernenne N_O_N_E
3.24 Section 1, Column 19, prior year plus. .

3.25 SSAP NO. 108 AJUSIMENES.......cvererreririrrerneereieesseeeeseseeeseesessesssesessenens 0 0

SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....vucviieieiieiiie ettt ettt sttt 858888428 E bbb s bbbt es

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15).........c.cccccvvurrenne

Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22 Amount recognized (Section 2, Column 16).........cccocvevererrerrenierieeireinneenns
4.23 SSAP NO. 108 AQJUSIMENLS........cvueeieeeeieiieeireie et 0

SUDLOLAI (LINE 4.1 MINUS LINE 4.2)......oucvvieiteiicecete ettt ettt ettt bbb a et b bbb b a4 s st b s bbb st bbb s s es s A bbb bR At e b et s st bbbt b st s s

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINALIONS iN PIHIOT YEAN..........ccveveveiieeieieieetes ettt bbb a e s ettt s b b s et s st e s bt eneesaees
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNAtIoNS IN PrIOF YEAT........c.vcvuivieiiieicietete ettt

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 - 4.3 =5.1 = 5.2).....viiriieeeierietieees ettt bes st s st s saanes
DEAUCE NONAAMILEEA @SSELS..........evuivieiisiiiieitei ettt bbbt b b s bbb s s A bbb se s A bbb bbb e bbb bbb n bbbt n b aes

Statement value at end of current Period (LINE 6 MINUS LINE 7)........vururirieeririseisesisiseissessssessessessssssessessssssessesssssssssessessssssessessassssssessessssssessesssssssssssessassssssssassessnses

Si11

4,685,997

4,685,997
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SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUsSIP Description Description | Carrying Value Value
Replicated Assets Open
CDX.NA.IG.33 Credit Default Swap
990461265..... CDXNAIG.33. e 27 | i 80,000,000 | .......... 2,006,257 | .......... 2,584,707 (09/23/2019[12/20/2024 |; 2019-RCDS-461265 | .......... 1,506,257 | .......... 2,084,929 |04016V AA 3 |ARES 2018-47AAT......coivrrrrrenns {15 =SSO 500,000 | ..coovrnnes 499,778
CDX.NA.IG.33 Credit Default Swap
990461265..... CDXNAIG.33. e 27 [ | e 2,949,722 | ......... 2,955,870 |..ocovverernes [ e ;2019-RCDS-461265 | | e 056057 AG 7 |BX2018-BIOAB......cccoovvrirriinnee TFM.ii | e 2,949,722 | .......... 2,955,870
CDX.NA.IG.33 Credit Default Swap
990461265..... CDXNAIG.33.ceeeeiene 27 [ e | e 1,000,000 | ....coevene 989,178 | .o [ e ;2019-RCDS-461265 | [ e 26243K AC 1 |DRSLF 2018-57A A......ccovvvirviinne {15/ =S I 1,000,000 | ....ccceenee 989,178
CDX.NA.IG.33 Credit Default Swap
990461265..... CDXNAIG.33..eine 27 | | e 500,000 | ..coovenees 488,898 ... [ e ;2019-RCDS-461265 | | e 28851Q AE 3 |ECLO 2017-1AAR....c.covvircrriiines AFE s | e 500,000 | ..ccovvnees 488,898
CDX.NA.IG.33 Credit Default Swap
990461265..... CDXNAIG.33..irereerieine 27 [t | e 3,413,366 | .......... 3,492,337 | oo | e ;2019-RCDS-461265 | [ e 3132A5 JS 5 |FHLMC 30YR UMBS MIRROR........ | PR IO 3,413,366 | .......... 3,492,337
CDX.NA.IG.33 Credit Default Swap
990461265..... CDXNAIG.33. e AN SR BT 11,277,945 | ....... 11,462,851 | .ovveveies [ ;2019-RCDS-461265 | | e 3140GQ 3F 1 |FNMA30YR....covreirrreieiecireireenns | PR 11,277,945 | ... 11,462,851
CDX.NA.IG.33 Credit Default Swap
990461265..... CDXNAIG.33. e 27 [ e | v 7,726,383 | .......... 7,919,359 | .o | e ;2019-RCDS-461265 | | e 3140GS PD 8 |FNMA 30YR.....cooreeiinireieieiiniieenas | PSRN IV 7,726,383 | .......... 7,919,359
CDX.NA.IG.33 Credit Default Swap
990461265..... CDXNAIG.33..ceerereine 27t [ | v 4,614,358 | ......... 4,824,681 |..ocvvies [ ;2019-RCDS-461265 | [ e 3140HK 4Z 8 |FNMA 30YR | PR IOV 4,614,358 | ......... 4,824,681
CDX.NA.IG.33 Credit Default Swap
990461265..... CDXNAIG.33 e 27 [ | e 4,018,000 | .......... 4227419 | .o [ ;2019-RCDS-461265 | [ e 314047 UR 4 |FNMA 30YR......ccoovvmirireicinieneerenns | PR IR 4,018,000 | .......... 4,227,419
CDX.NA.IG.33 Credit Default Swap
990461265..... CDXNAIG.33.ceeeeeriene /AN SRR IS 6,920,470 | .......... 7,091,840 | .o | e ;2019-RCDS-461265 | | e 3140J7  XW 0 |FNMA 30YR.....ovvrirrerreieierinnieenns | P (S 6,920,470 | .......... 7,091,840
CDX.NA.IG.33 Credit Default Swap
990461265..... CDXNAIG.33. e AN SN B 11,055,086 | ........ 11,516,836 |..ovveereecs [ e ;2019-RCDS-461265 | | e 314048 AL 7 |FNMA 30YR....overeirrreeiecneieenne | PR 11,055,086 | ........ 11,516,836
CDX.NA.IG.33 Credit Default Swap
990461265..... CDXNAIG.33.ceereeieiene 27 | e | s 11,873,321 | ........ 12,142,670 |..oovvcreeis [ e ;2019-RCDS-461265 | | e 3140QA VA 5 |FNMA 30YR....coniminireieiniineieenne | PO 11,873,321 | ........ 12,142,670
CDX.NA.IG.33 Credit Default Swap
990461265..... CDXNAIG.33..ieeeiene 27 [ | e 7,459,650 | .......... 7,685,839 | .o | v ;2019-RCDS-461265 | [ e 31418C UB 8 |FNMA 30YR | PR IOV 7,459,650 | .......... 7,685,839
CDX.NA.IG.33 Credit Default Swap
990461265..... CDXNAIG.33..rreerinine 27t [ s | e 2,000,000 | .......... 1,981,004 | ..o [ e ;2019-RCDS-461265 | [ 36320U AC 4 |GALXY 2018-27A A.....ccovvvvrcrerinne AFE i | e 2,000,000 | .......... 1,981,004
CDX.NA.IG.33 Credit Default Swap
990461265..... CDXNAIG.33. e /AN [SUUN (S 4,000,000 | .......... 3,997,736 | .ovvvvrerereee | e ;2019-RCDS-461265 | | e 432885 AG 6 |HILT 2018-ORL B.....ccovvvrreirrirennes TFM.oen | e 4,000,000 | .......... 3,997,736
CDX.NA.IG.33 Credit Default Swap
990461265..... CDXNAIG.33. e 27 | s 2,499,604 | .......... 2,496,367 | ..o e ;2019-RCDS-461265 | | e 90205F AA 8 |PRK 2017-280P A.......cooovvvvierninnnnnes TFM.iii | s 2,499,604 | .......... 2,496,367
9999999999, TOHAL.....cvuivrreiirirereiri sttt | enenees 83,314,164 | ........ 85,857,594 |..... XXX | e D0, S O D0, S [T 1,506,257 | .......... 2,084,929 |........ D, S [P RIN D 0,3, SR [T XXX | e 81,807,907 | ........ 83,772,664
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SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
BeginniNg INVENTOTY........c.vuiiiiiicieireecicse et | reeeeseeseiess et ensssssenes | seseeessssessessssssessssssensseness | sebssseessnsenssessssssessessenns (0 O (0 (0 (0 O L [P 83,632,300 | oo (0 0
Add: Opened or ACQUINEd TraNSACHIONS..........cccvrurieeiereirirens | cereversissieseisesesesissesesinss | seesesssssssssssssssesssssssessessnses | eesssssssesssssssesssssssesesssssesess | sessesesssssessssssessessssessessesss | sseessssessessssessesssssssessesenes T e 83,632,300 [ ..evevvvireriiciereiiieisiisieins [ e | s T s 83,632,300
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...........ccooveuvevieieniniinnns | coveneinenns XXX oeteirriereinns | eerereinssnensesenssseennns | cnsnienens XXX eevreieirrienien | vereerenenseessssesssesees | eoeeseenssenns XXX vivirereinsiens | vereeereinsisnssssssenenssnens | covnennseenns XXX oeivvrarneireinns | rerveresesennsssesssesssnsens | coneennennens XXX ooviviriinrieinen | e 0
Less: Closed or DispoSed Of TrANSACHONS...........c.cviveieiieieiies | covereiseieseissiesesissessesesies | cresisssssesisssssesssssssessssssnss | esssssessssssesisssssessssssssssasses | sssessessssessesssssssesssssssasssssnss | siessssessesssssssessesssssssessssssses | sesessesssssssessesssssssesssssssesess | sesssssssessesssssssessesssssssessnsss | sesessessessssesssssesssssssessessnsens | evsesissessessesssssssssesssessns 0 [ ot 0
Less: Positions Disposed of for

Failing EffECtVENESS CHEEMIA. .....vveverereerririieirieiieeineies | cesirseseesssssssssessssesssssssssness | sessessssessssssssessssssssssssessesss | seseesassssssessessessssssssessasssnss | ssseesssssessessssssessessassnsnssess | nessessessassssssessessanssnssessassans | sessessssssssessesssssessessassassnns | sesssssessassessssssessassassnssessns | oessessesssssessessassnsnsssessensns | sessessssssssessossnssessnssnsns 0 [ o 0
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value...........c.ccocevvieeeriiisiinens | oveeriennnas XXX oetieirieeienes [ | ersnissesines XXX ririeieririeies [ ereiisieessiseesisessesieeninns | oeerenissenas XXX ooiereririens [ eeiiiesiisseseseesssssseenens | oerersnseeenas XXX oviesrreienes | e 318,136 |...cconeee. XXX oeeiieeenes | e 318,136
ENAING INVENIOTY. ....cuviciiisieicissieicissi et ssssnsenens | snsessessssessesssssssessassnssssans {0 {0 [0 I [0 RN 1] i, 83,632,300 | oo 1 I 83,314,164 | oo | I I 83,314,164
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SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4......ooeieicecee ettt ettt st s bbb s b a et s s aenee 4,685,997

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

3. TOLAI (LINE 1 PIUS LINE 2)....eeeeeeeeeiieeieeeie sttt sttt 8 5582855858284 E 58S Rt n et ren 4,685,997

4. PartD, SECON 1, COIUMN B......ocooiiiirirr bbb 5,756,845

5. PartD, SECHON 1, COIUMN B.......couevieieiicriies ettt bbbttt et bbb e bbb b bbb ens s (1,070,848)

6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....vuevuiiiiiieiriisiiesseieissiesse e issss sttt sse sttt 8 s8££ R R8sttt 0
Fair Value Check

7. Part A, SECHON 1, COIUMN 16........ouuiiiiiiieiieie bbb 6,048,971

8. Part B, SECHON 1, COIUMN 13........iieiiiceeicece ettt sttt ettt s bt a bt s s et se b st et et e st b s et s s s et et ee bt s et et s snaetanas

9. TOAI (LINE 7 PIUS LINE 8)....ecvivectiiiieisiete ettt ettt b bt 4 bbb s 4t b bbb bR s s b b s b b e A bR bR e s bbb bR bR b bbb bRt b st bbb n st s 6,048,971

10, Part D, SECHON 1, COIUMN 8........c.vuieeeiieciee ettt ettt s ettt se st s st s st et e s s et et aetssast e s s ssa et sn et et s s et et nsnaesenaetanas 6,471,296

11, Part D, SECHON 1, COIUMN 9.ttt ettt sttt s bbb s et n sttt s s s st ense s e (422,325)

12, Total (Line 9 MINUS LiNE 10 MINUS LINE 11)......ouiuitieeieieiie ettt sttt s bt bbb s s sttt st b s bbb b s s 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 271.......oiiiiiiiiieirir bbb 81,219,053

14, Part B, SECHON 1, COIUMN 20.........ciiiieieiiceeieeieet ettt ettt sttt b s e s st st s et b s s e ses s saesses e

15, Part D, SECHON 1, COIUMN ... bbb 81,219,053

16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cruruuererereireisseeisessssesessssesessssessessssssessesssssessessessssssessesssssssssassssssessassssssessessssssessessasssessessassssssessesssnssessesssssessessasssessassnsans 0

Si14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........ovururrieerirrereriineereereiseeseessssseesssssssseesessesssssssssessassessssssessessnes | sesssssosssssssssessasssssessessesssssnssessassnsnns AT A47,515 | oo AT BAT 515 | oottt nnses | essebese sttt ettt b st a bt enn
2. Cost of cash equivalents acquired 2,639,583,782 | ..o 2,639,583,782 |....
3. ACCTUAI OF BISCOUNL.......oouveiiiaieiirierir bbbt | oebee bbb bbbt 2,087,651 | oo 2,087,651 | oo | e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......vueeerererrerreseeeseeiseesesssseeesessessssesessessesssssee st assses st esssessessessassssssessessanssessessensanssessessanssnsnns | fessessosssssssssnsssssssnessessassnssnssassansssssessssnne 21,523 | oo 21,523 [ oottt entans | crerese sttt sttt e
6. Deduct consideration reCeIVEd ON QISPOSAIS...........cceiuiucviuieeiciciete ettt bbbt s s benaesaes | sbsssssessssassessesessesse s bssesse st anseneis 2,606,331,359 | ...ooveeeeiceeeee e 2,806,331,359 | ....oieireiicieiecete ettt senees | eeaetesest st ettt ettt s sttt ae b s et et en et b tena
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccceueiirrierieriesieesesesessesieisees | et 82,809,112 | oo 82,809,112 | 1o 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 82,809,112 | oo 82,809,112 | vttt 0 | et 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company
SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year
6 7

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

Properties Occupied by the Reporting Entity - Administrative
Unite 12 River Farms Condominium [ [ West Warwick.....cceccece [RL..... | 10/2011989. ] 10/05/1995. 289,232 | oo | e R e 5,544
0299999. Properties Occupied by the Reporting Entity - Administrative. .289,232 {3 [P | I [ 0 0 0 0 0
0399999. Total - Properties Occupied by the Reporting Entity . .289,232 0 |0 0 0 0 0 0
0699999, TOAIS........ocvveerreeresereieesiees sttt eeins sient st .289,232 (V] [ 0 ... 0 0 0 0 0
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Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

SCHEDULE A - PART 2

1 Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
Unite 12 River Farms Condominium..............ccoovvivsviviosiis West Warwick | RI........ | 1072071989, | - etetre ittt Rttt | ene et | anessene e | cree 233
0199999, TOtal = ACGUIFEA DY PUICRESE. ... vttt sttt ettt et ses st ees et sssessessessesense | eesessetassessessessesassessetasssesessee et eeseesebesseseesee et aeteesebsesseteesee et aesentessesesessasses | 4etessessessstastessessnsessessesetantessessesessassessetentensesssssnsas 0 233
0399999, TOMAIS.........couivuiiiiiiiiitiii sk Shines e R LhL e 0 233
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Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company
SCHEDULE A - PART 3

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

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
Units 4, 6, 8 and 10 River Farms Condominium......... West Warwick .......... RI.... | 06/30/2019. | various 678,546 ..233 ...15,418 (2,693) 12,958 | .......... 819,000 | ..coovvvvrerrericrne | verrern.806,042 | .........806,042 | ..o | v 17,093
p000958 Apartment Tampa FL....[11/01/2018. | MMP Owners, LLC 0 [ eorereieeeereiene | everessssieessninnes | eeeveressessssnssens | eevesrenssssssssinenes | cvereesesenssisnienens | eevensnisnreneerens0 | eererieenseisnens | e 17,265
p000961 Apartment Lorton VA... | 11/01/2018. | MMP Owners, LLC 0 | oo | eeneerrsneninisssnenns | eesnrernsnsessssnenes | cerseessesnssnenssnanes | cesnnnsessessnssnenses | serseesnesnensernes0 | csninniensnnninninnns | conenees 15,560
0199999. Total - Property DISPOSE....... ...ttt | ciisiien 678,546 (2,693) 0 12,958 | ..ot 819,000 | .ooooooviienren0 | ........806,042 | .........806,042 | oo | o 49,918
0399999, TOLAIS.........covverererireiieieieeeeees s [ [P 678,546 (2,693) 0 12,958 | .......... 819,000 | .......cceee.e...0 | ..........806,042 | ..........806,042 | ................0 | ..o 49,918
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Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13

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

Mortgages in Good Standing - Farm Mortgages
0000199039.....couvvvmerrrererrerierieresseeins | reeriiees Cass 10/13/2017. 485 |... 553,500 e ——————— S - 1,276,340 |06/02/2017
0000199055, .. | Jackson 08/23/2017. 439 | .. 5,884,310 700 | - - 9,020,792 | 10/31/2018
0000199058 cevvnenns | PlAttEL s 07/21/2017. 410 |....... 866,934 26 | - - 2,046,750 | 06/20/2017
0000199084........ceomerrrirerrerierineerneenns | rererinees Napa.. 11/30/2017. 428 | ... 4,941,558 929 | - e - 9,229,994 | 07/11/2017
0000199125, cevevenes | MINIAOK@L oo 12/20/2017. 422 |... 343,361 83 | - - 1,556,505 |08/21/2017
0000199131 sevenennn | Lafayette 11/08/2017. 5.66 |........ 1,183,889 e ——————— - - 2,213,000 | 08/31/2017
0000199152 . | Douglas 12/22/2017. 3.99 | ... 1,825,913 361 | - - 6,228,080 | 04/24/2019
0000199158 Lunenburg 07/02/2018. 4.10 2,213,312 444 | - - 4,192,266 |12/31/2017
0000199159 08/01/2018. 387 | 9,473,388 2,693 | - - 18,026,821 | 12/31/2017
0000199160. 08/01/2018. 415 | ... 5,544,749 1,119 | - - 10,552,285 | 12/31/2017
0000199171..... 11/30/2017. 412 3,074,386 245 | - - 7,630,619 | 10/04/2017
0000199185, 01/31/2018. 455 | .. 1,333,588 243 | - - 2,351,432 | 12/18/2017
0000199188 . | New Madrid.. MO........ 12/12/2017. 440 | ... 1,898,694 66 | - - 3,498,000 | 11/07/2017
0000199191..... Clay.. 12/14/2017. 4.30 749,261 47 | - - 1,441,625 | 11/01/2017
0000199208 [ DICKINSON. ..o . 01/09/2018. 435 |... 379,619 87 | - - 740,970 |10/27/2017
0000199210. ... | Montgomery. IL 01/10/2018. 425 | ... 938,003 52 | - - 2,390,130 | 11/30/2017
0000199232 . | DeKalb. IL 01/18/2018. 4.05 | ... 2,018,949 62 | - - 4,309,180 |11/21/2017
0000199292........cooiviriririerierinreinenins | e MOWET ..o MN. v [ i 02/08/2018. 417 | ... 287,284 16 | - e - 531,640 |01/03/2018
0000199296, L LIVINGSTON. ..ot IL.... 01/17/2018. 405 | ... 1,697,037 237 | - - 4,200,105 |12/11/2017
0000199307 . | Cass 02/05/2018. 415 | ... 2,112,616 e —————— - - 4,249,980 |01/02/2018
0000199316......couvvmerrrererneriereeeereerns | reeriinees RAPIAES. ...t [0 03/02/2018. 413 | ... 446,501 13 - e - 2,322,561 | 01/03/2018
0000199352 . [ MOntgomery.........ccuevueriuniinniiniis IN... 03/14/2018. 450 | ... 681,941 59 | - - 1,612,170 |01/22/2018
0000199359 ceveneree | MBCONL Lt IL.... 03/08/2018. 3.90 |.... 209,742 25 | - - 678,726 |02/06/2018
0000199364.........coomrerrineirerierieeireeeiens | rererieees ANt [\ 04/06/2018. 430 |.... 260,060 37 | - i - 1,296,015 |01/26/2018
0000199373 seveenenns | OsCEOlR [ 04/26/2018. | .......vvvnve 484 | .o 14,936,227 5,047 | - - 43,521,152 | 12/05/2019
0000199374........ceorieierierieeernenisnis cevernenes | SChuyler. IL 04/16/2018. 485 | ... 1,623,721 57 | - - 2,550,489 | 03/16/2018
0000199379......covvvrereineireeiieriereeseins | rrerienes Macoupin.........c.ceeeeer IL 04/05/2018. 495 | .. 1,790,572 110 | - s - 3,491,270 | 03/18/2018
0000199425, ... | Prairie. 03/29/2018. 464 | .. 1,769,648 91 | - - 5,230,000 | 02/22/2018
0000199452 . | O'Brien. 04/25/2018. 470 |...... 489,165 s - - 884,010 |03/07/2018
0000199456..........oocvrrrirrrierierinrerneeins | e WAEONWAN. ... MN.ovie [ i 05/04/2018. 455 | ... 535,934 40 | - - 1,046,770 |03/08/2018
0000199465. ... | Mason 04/12/2018. 5.00 |..... 3,297,464 112 | - - 5,061,880 | 03/24/2018
0000199479, . | Hardin 06/18/2018. 414 | .. 2,751,164 133 | - - 5,079,319 | 03/30/2018
0000199496.........cooevrmrerermerierireeerneenns | cereriiens GONMY.ccvvoieieereere e 05/21/2018. 438 | ... 2,345,348 18 | = e - 5,634,000 | 03/26/2018
0000199521........cvviirieiienienieiineins Chelan 07/13/2018. 475 | .. 2,647,921 169 | - - 4,710,000 |04/04/2018
0000199530. ... | Jefferson 06/06/2018. 465 | .. 2,410,339 141 | - - 4,917,830 |04/09/2018
0000199559 . [ D& Witt.ooreoerreireririianes IL 07/18/2018. 450 | ... 1,497,432 137 | - - 2,499,912 | 06/07/2018
0000199680. Arkansa: 07/27/2018. 4.75 834,675 128 | - - 1,531,600 | 06/26/2018
0000199697 ........oocvorremeirerirerereerserisninns veverneene | TRAYET oot 09/05/2018. 460 | ... 1,221,493 61 | - - 3,198,320 | 07/02/2018
0000199698 . | Thayer.. 09/05/2018. 460 | ... 1,074,813 61 | - - 2,814,520 | 07/02/2018
0000199703 Fulton... IL 08/23/2018. 4.35 1,559,089 25 | - - 3,868,450 | 07/12/2018
0000199737 . | Osceola FLoioinn 09/28/2018. 525 | . 1,596,295 295 | - - 4,642,256 |12/05/2019
0000199776, T LOGAN. e IL 09/21/2018. 438 | ... 1,888,829 118 | - - 3,144,950 | 08/30/2018
0000199782 Adams..... . 02/25/2019. 5.05 2,195,797 343 | - - 4,000,000 |08/26/2018
0000199826, JJBCKSON. . OH..ooovet | e 07/18/2019. 531 | .. 922,502 541 | - - 1,418,331 | 10/31/2018
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Annual Statement for the year 2019 of the

Metropolitan Property and Casualty Insurance Company

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or

Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
0000199836.........ccorvrmririecrierieriisiiiens [ e Franklin.........ccccoeevvcinenns Al 02/11/2019. 403 | ... 1,998,761 | - M- - 7,065,141 | 01/15/2019
0000199928.........cooevrmrererrerirerineerneeins | rererinens BUI.... et NE 01/11/2019. 470 | ... 999,529 | - 29 | - s - 1,740,250 | 11/05/2018
0000199961 IL 01/04/2019. 535 [ ... 248274 | - s - - 529,690 |11/21/2017
0000199993 01/15/2019. 485 |... 496,055 | - 71- - 815,309 |12/14/2018
0000199995, 01/15/2019. 485 |... 496,214 | - e —————— C - 815,307 |12/14/2018
0000200013 . | Stoddard 02/06/2019. 480 |.... 767,965 | - e —————— - - 1,204,000 |01/08/2019
0000200022 . | Macon 02/15/2019. 418 |.... 998,822 | - 55 | - - 1,666,838 |01/09/2019
0000200045, . | Washington 02/12/2019. 450 | ... 986,883 | - s - - 2,302,600 |01/17/2019
0000200061 Colusa 04/03/2019. 4.72 2,457,993 | - 250 | - - 4,100,000 |02/19/2019
0000200075. . | Vanderburgh 04/11/2019. 525 |.. 990,858 | - 88 | - - 2,754,700 | 01/31/2019
0000200085. . | Madera. 06/13/2019. 490 | ... 3,243,405 | - 391 | - - 7,260,007 | 03/12/2019
0000200131..... Lincoln. 05/09/2019. 4.65 989,214 | - e ———————— - - 2,195,966 | 02/28/2019
0000200136. .. | Dodge.. 04/15/2019. 440 | ... 1,957,991 | - 32| - - 3,828,190 | 03/05/2019
0000200152 . | Napa.. 06/21/2019. 495 | .. 1,959,169 | - 8,268 | - - 8,994,325 | 05/24/2019
0000200173 Pulaski . 07/11/2019. 4.10 4,874,891 | - 178 | - - 10,234,695 |03/13/2019
0000200190. ceveineeees | TRHOMAS oo KS. 06/04/2019. 460 | .. 2,250,000 | - e ———————— - - 4,684,450 |04/16/2019
0000200227.........coomremeererereeereeerseniseinns ceverneenee | HUMBOITE .o [O7. VPSRRI 08/15/2019. 325 | . 4,493,756 | - 272 | - - 12,085,728 |03/19/2018
0000200260. IL 06/14/2019. 420 | ... 799,997 | - 23 | - - 1,344,320 |05/09/2019
0000200262..........coevemrerriecrierinriienins | rererinens Quitman 07/15/2019. 3.99 | . 2,497,893 | - 62 | - s - 4,836,948 |05/10/2019
0000200269 revieeries | LONOKE. oottt 07/26/2019. 4.00 |... 5,223,240 | - 290 | - - 8,502,850 | 05/15/2019
0000200284..........coeveerieerierirereririnnians sevenenens | Crawford 06/27/2019. 485 | .. 2,952,730 | - 71- - 5,246,870 | 05/30/2019
0000200408...........ccermrerermereerirneerneenns | rererinees TOOMDS.....ooveerirririres 12/04/2019. 3.85 | . 2,089,567 | - 67 | - s - 6,092,962 | 10/15/2019
0000200409........c00iimiminiinniiienisiisniiens | e TOOMDS.....oovvviiiniiiiinans 12/04/2019. 4.35 | ... 1,174,151 | - 51 | - i - 3,423,664 | 10/15/2019
0199999. Total - Mortgages in Good Standing = FAMM MOMGAgES. ... ... ruurerueutersseseeseseeereessesesses e essseseseessesesseseeerssesessesseessesasseaase | eeseesesassasseesesesaesessesaeesnseesee et sesensesessnsensessessesansessennsans | coessessssansansens 141,254,380 | oo 25,255 0 | o0 | e (| 312,565,855 XXX
Mortgages in Good Standing - Commercial Mortgages - All Other
0000702950. v INEW YORK.....oviiiirinns 09/15/2017. | ..ocvvvrnnes 365 | i 17,987,866 | - 2,555 | - - 35,218,157 | 10/22/2019
0000702975. . [ MIAML.. 11/02/2017. 407 | ... 1,000,000 | - e —————— - - 1,674,481 |07/29/2019
0000702995........vurrvernreeerisseseesineins | rerveeinns SOUTH JORDAN......coiiteiaiie ittt UT e [ 03/01/2018. 354 | ... 1,100,000 | - e O - 1,869,159 | 03/14/2019
0000702996 veve | SOUTH JORDAN......cootitmriariarieetieeei ittt (U1 FURST R 03/01/2018. 354 | ... 1,000,000 | - e ——————— - - 1,743,375 | 03/14/2019
0000703002 . | KATY.... TXeovei 01/16/2018. 325 | ... 1,993,704 | - 2,042 | - - 3,345,041 | 07/30/2019
0000703003........coomeerrrererierirerereeeisenins [ rverieens NEW YORK (MANHATTAN) NY......... 02/08/2018. 3.88 | . 4,000,000 | - e ———————— S - 7,044,733 | 06/27/2019
0000703004.........ccoreemeerererererneerseernninns vevernenen | BOSTON 02/22/2018. 3.90 | . 9,500,000 | - e ——————— - - 16,303,416 |07/31/2019
0000703008 . |NEW YORK. 04/02/2018. 3.60 ... 6,500,001 | -  ————— - - 14,279,439 | 04/16/2019
0000703010.....cuuevmerreererrerierereeerseenns [ eeerinees BOULDER........cotutttereisiseriessess ettt 03/01/2018. 3.9 |... 755,000 | - e ——————— S - 1,322,937 |07/31/2019
0000703014........cooiricierieniieiiseis weveennes | LOS ANGELES 02/06/2018. 3.88 | . 7,800,000 | - s - - 12,386,851 | 04/12/2019
0000703015, weeo |HENDERSON......ovvirrirriiiinrrieriens 02/05/2018. 381 | 5,400,000 | - - - 9,904,623 | 04/12/2019
0000703016. . | LOCKPORT L 01/29/2018. 397 . 243913 | - - - 384,964 |04/29/2019
0000703017..... ELGIN.... IL 01/29/2018. 397 . 137,500 | - - - 217,014 | 04/29/2019
0000703018 .... | ELK GROVE IL 01/29/2018. 3.97 84,891 | - - - 133,982 | 04/29/2019
0000703019, . | LINCOLNSHIRE IL 01/29/2018. 3.97 83,696 | - - - 132,095 |04/29/2019
0000703020. REDWOOD CITY.... 04/05/2018. 3.65 1,119,545 | - - - 2,179,684 | 04/16/2019
0000703023 weeerenees | LOS ANGELES 02/01/2018. 3.00 | ... 1,993,599 | - - 3,912,363 | 04/17/2019
0000703024.........ccovvverieerieriririnisrins vevvnrenees | WASHINGTON. ...t 02/08/2018. 520 |........ 5,533,901 | - - 7,383,874 | 12/24/12019
0000703026. . | LEWISVILLE 06/19/2018. 3.90 ... 2,100,000 | - - - 3,252,788 | 09/09/2019
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SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or

Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
0000703027......cvrevereieireiierieeeseeenns | rererienes MINNEAPOLIS........oooorrirrirriinnns MN........ 02/22/2018. 355 | . 5,454,458 | - 11,071 | - s - 8,227,802 | 12/17/2019
0000703030........urvvmerrrerereererererereseeins | eereriiens NEW YORK......oovorverriinrinnes NY......... 02/21/2018. 294 ... 1,994,836 | - 1,631 | - s - 3,839,510 | 05/21/2019
0000703031.....eouermeraeireiierireeereeeiseinns cee [WAILEA. o Hloooe. 03/02/2018. 457 | ... 4,000,000 | - s - - 7,680,491 | 05/14/2019
0000703033 | TEMPE. ...oiiivieisiseieercessissiieniesssessenssssssesssssssssenssenssssssssssons | Aeviviiins | o 02/20/2018. 404 | ... 911,000 | - e ——————— - - 1,422,548 | 04/17/2019
0000703034........oveomeerrirerrerierieeerneenns | eeverinees PASADENA.........ccoveenn. 04/02/2018. 3.65 | . 2,049,500 | - e —————— R - 3,808,064 | 05/14/2019
0000703036, v [LONG BEACH. ..o . 03/15/2018. | ....vvvvrnes 330 | s 12,458,655 | - 12,721 | - - 22,214,324 | 05/14/2019
0000703037.....couverrimrererierereeereeisninne .... |ALTAMONTE SPRINGS. [ 03/29/2018. 412 | ... 4,522,000 | - e ——————— - - 7,219,030 | 10/28/2019
0000703042 [ PALO ALTO . 06/15/2018. | .......cvevve 425 | i 10,500,000 | -  ———— - - 17,281,106 |04/11/2019
0000703046, HOUSTON 07/02/2018. 3.40 5,735,237 | - 9,324 | - - 8,872,088 | 11/22/2019
0000703049 07/31/2018. 421 | ... 3,000,000 | - e ——————— - - 4,710,315 |08/29/2019
0000703067 .........coomreerierieerirrererisnians . | SAN FRANCISCO 08/28/2018. 411 | ... 3,370,000 | - e ——————— - - 6,320,330 | 05/23/2019
0000703069 SUNNYVALE 08/30/2018. 4.24 2,000,000 | - e ———————— - - 3,253,090 | 11/22/2019
0000703085. ren [ATLANTA bbb 08/15/2018. 3.35 | 4,604,783 | - 8,108 | - - 6,685,218 | 10/07/2019
0000703102 . | SAN FRANCISCO 12/28/2018. 402 | ... 8,000,000 | - e —————— - - 15,667,842 | 10/06/2019
0000703103 WASHINGTON D.C 09/21/2018. 412 7,144,314 | - 754 | - - 13,195,994 | 12/23/2019
0000703110. .... |LONG ISLAND CITY 11/29/2018. 320 | ... 1,000,001 | - e ———————— - - 1,584,536 |08/29/2019
0000703113 v [ WASHINGTON. ..o 10/23/2018. 350 | ... 6,713,394 | - 9,79 | - - 10,823,938 | 12/20/2019
0000703126, . | DALLAS 12/19/2018. | .ooovrne 453 | s 25,000,000 | - s - - 39,019,822 | 09/09/2019
0000703129......ovvrmvrrririerierieeeinenins [ e NEW YORK CITY. 12/06/2018. 315 ... 285,076 | - 307 | - e - 575,567 |07/31/2019
0000703133 ... |ATLANTA 12/18/2018. 345 |.. 996,066 | - 984 | - - 2,253,267 | 12/18/2019
0000703148 . [ ARLINGTON....cccoovverrrirrinnns 03/07/2019. 429 | .. 7,193,395 | - 595 | - - 10,999,083 |01/28/2019
000070317 1....vevereereiseeserierieeesseenns | eeverinees HOUSTON 05/29/2019. 418 | ... 4,957,779 | - e ———————— R - 7,924,838 | 05/06/2019
0000703176, <. [CAMBRIDGE.........ccooomviiririens MA......... 06/18/2019. 320 | 1,618,473 | - 1,021 | - - 2,899,023 | 07/01/2019
0000703179, I DALLAS ... L. ST IS 07/26/2019. 375 | 5,000,000 | - e ——————— - - 8,152,617 | 07/11/2019
0000703182......coorvveereieirerierieeireeenns | eorerieees KENOSHA. ...ttt Whiiooe | e, 07/19/2019. 3.88 | . 8,000,000 | - s S - 12,455,239 |07/01/2019
0000703200.......00mnreerinnrsieerssnesseeninninns | oreeninns HOUSTON TXovenes 08/20/2019. 3.03 | .. 2,986,229 | - 1,230 | - s - 4,615,384 |08/01/2019
0599999. Total - Mortgages in Good Standing - Commercial MOMGAgES = All ONET.........cco ittt sissi e eesessesssesses et snsees s et et et eesee et sesen et et st essesessnsansensnssnsens | cressessnsansansens 207,828,811 | .o 85,157 0 | o0 | e {1 354,390,042 XXX
Mortgages in Good Standing - Mezzanine Loans
0000703128........cooniwrinisirsneiisnrisiesenns | v | NEW YORK CITY ...t ssesssnsssssssensens | NY......... I .................. 12/06/2018. 315 | ... 427,646 | - 456 | - - 863,351 | 07/31/2019
0699999. Total - Mortgages in Good Standing - MEZZANINE LOBNS.............viieiieiieiieieieieiesetesisseste st stssesssessss et assetsstsssessesssssess  essssassessessssssessessesassassesssssnsessassesnsensessessesssssssessnsansesses | eneess 427,646 | oo 456 0 | o0 | e (P 863,351 XXX
0899999. Total - Mortgages in GOOD SEANGING. ........ruuuiuusiiusiisiereeresi stttk €48 bRttt | cntsenssnessnnsens 349,510,837 | o0 [ 110,868 0 | cvivnrnninrnennnend0 | i {1 I 667,819,248 XXX
3309999, TOAIS.......eurvrreraerseiseeseeteesieesterisiees eeesees et es e es e s st R E SRR SRR R EReEL R AR ARttt | eeteni e 349,510,837 | cooovvvvreereererirerinerinenend0 | e 110,868 0 | cvererenerierinnenenineennd0 | e (V] [ 667,819,248 XXX

General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $

4. Mortgages in process of foreclosure $

0 interest due and unpaid.
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Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2
Loan Number City State Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Farm Mortgages
0000199782... Adams s WA...... 02/25/2019...ccccii [ e 5.05 2,246,500 | - 4,000,000
0000199826... Jackson s OH...... 07/18/2019......ccomrrries | o 5.31 921,961 | - 1,411,276
0000199836... Franklin Al 02/11/2019..ccovvveeevris | e 4.03 1,998,750 | - 3,532,564
0000199928... BUt NE....iiiiiiinnnns 011172019, | e 4.70 999,500 | - 1,740,250
0000199961... DeKalb IL.... 01/04/2019....cvvvvvvrnes [ s 5.35 250,000 | - 530,930
0000199993... . | Bates 01/15/2019. 4.85 499,825 | - 815,309
0000199995... Bates 01/15/2019. ..o | s 4.85 499,990 | - 815,307
0000200013... Stoddard 02/06/2019.......vvvrvrres | v 4.80 774,700 | - 1,204,000
0000200022... Macon 02/15/2019......vveierins | e 4.18 998,767 | - 1,666,838
0000200045... Washington 02/12/2019.....covvervriries | e 4.50 998 950 | - 2.302.600
0000200061... . | Colusa 04/03/2019. 4.72 2,496,000 | - 4,100,000
0000200075... Vanderburgh IN 0411172019, | e 5.25 997,800 | - 2,754,700
0000200085... Madera .. 06/13/2019......cveverrrns | v 4.90 3,202,245 | - 7,260,007
0000200131... Lincoln 05/09/2019.....cccccccccrer [ covre 4.65 1,000,000 | - 2,195,968
0000200136... Dodge 04/15/2019.....cvvvivrines [ 4.40 1,989,500 | - 3.828.180
0000200152... . | Napa 06/21/2019 4.95 442,270 ....1,508,630 8,094,345
0000200173... Pulaski = e 07M1/2019....ivvvi | v 4.10 4,997,000 | = oovovoeeeee e | oo 10,234,681
0000200190... Thomas KS 06/04/2019......cvvvevrres | oo 4.60 2,250,000 | - 4,684,450
0000200227... HUMbOIAE e CA s 08/15/2019....ccccis [ e 3.25 L R DN 12,085,728
0000200260 Brown L IL... 06/14/2019........onvvvvrrs | e 4.20 809,393 | - 1,344,320
0000200262 QUIMEN ettt MS...... 07/15/2019.....cveervrrens | e 3.99 2,497,831 | - 4,836,948
0000200269, LONOKE bbb AR ..o 07/26/2019.......coovveereres | e 4.00 5222’950 - 8 502.850
0000200284... Crawford WA s 06/27/2019......coonvvvvcs | orenne 4.85 2952723 | - 5,246,870
0000200408... Toombs GA 12/04/12019......ovveeraes | e 3.85 2089500 | - 6,092,962
0000200409, Toombs GA 12/04/2019. 4.35 1,174,100 | - 3,423,664
SUMMANY NG AGj..evvvevvveveveeeseesssssssssssssssssssmssssssmssnnnens VARIO. .cococoieccsesessssssssssssssss VAR 21312019 | e [
0199999. Total - Mortgages in GOOA StANAING = FAM MOMGAGES............uuurvuuuurreruriirieiesieiesseeesseessseeessesess st st R0 e R L1 £ 46,893,738 1,508,630 103,604,747
Mortgages in Good Standing - Commercial Mortgages - All Other
0000703024.....ocerccceveverereresseeeeenneeessseeneen WASHINGTON DC 02/08/2018.........ccoovvveres [ s 5.20 7,383,874
0000703027 MINNEAPOLIS s MN 02/22/2018........orvvvvis | oo 3.55 8,227,802
0000703085 ATLANTA st GA 08/15/2018......oovvrvvirs | oo 335 | . ; . 6,685,218
0000703113... WASHINGTON DC 10/23/2018.ccs | e 350 | . . 186,527 | covvoeeveeeeeneeesssseeeneeees s 10,823,938
0000703148... .|ARLINGTON .. VA 03/07/2019, 4.29 7,192,800 | = oo | ererernenns 10,999,083
0000703171... HOUSTON e X 05/29/2019......oovvevvvv | o 4.18 5,000,000 | - 7,992,328
0000703176... CAMBRIDGE MA...... 06/18/2019.....cccvvci [ e 3.88 1,617,452 | - 2,899,023
0000703179... DALLAS 07/26/2019....ccvvveerrins | s 3.75 5,000,000 | - 8,152,617
0000703182 KENOSHA 07/1912019.......ovvivvvvvries [ s 3.88 0O N D 12,455,239
0000703200 HOUSTON 08/20/2019........cooovcici | e 3.44 2,985,000 | - 4,615,384
0599999. Total - Mortgages in Good Standing - Commercial MOMGAgEs = All OET...............ocuriireireir s Soss s 29,795,252 | oot 650,961 |...ccoeon. 80,234,506
0899999. Total - Mortgages in Good Standing 76,688,990 | .....ovovveeereciieevereeerersn 2,159,591 | v 183,839,253
3399999. TOtaS.........cvevrrreerreiiereieeceiiereieceieecenens 76,688,990 2,159,591 | oo 183,839,253
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Annual Statement for the year 2019 of the

Metropolitan Property and Casualty Insurance Company

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

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

Mortgages Closed by Repayment
0000198601... Cochise 02/06/2018. | 10/09/2019. | ... - 2,950 | = s | T e | s 2,950 | = oo | e 186,250 | i 786,250 | = e | 7 s 0
0000199416... . | Crawford.... 04/05/2018. | 06/27/2019. - 682 | - . 682 0
0000199454... Dodge 07/02/2018. | 04/15/2019. | ... - 1,300 | = e | T e | e 1,300 | - e [ e 980,000 | iiin0e980,000 | 5 e | 7 e 0
0000703012... .| SAN FRANCISCO.......ovvvrirrrrririerierereeeneenns CA oo | v 02/02/2018. | 12/09/2019. | ... - 15,250 | = v | e 336,475 | i 4,336,475 | - e | 7 e 0
0000703041... ... IMINNEAPOLIS IMN. 05/24/2018. | 10/10/2019. | ... - 44,444 ..12,000,000 | = oo | 7 e, 0
0199999. Total - Mortgages Closed by Repayment...........ccccococene 64,626 0 20,573,725 | ..coovuvenn 20,573,725 | oo 0 0 0
Mortgages With Partial Repayments
Scheduled REPAYMENS..... | VARIO......oosesrsssscmesessssssrsee [VAR. [........ [ 12/31/2019. [ 1213112019 I 2,556,385 | .o 2,556,385 0
0299999. Total - Mortgages With Partial Repayments..........ccovrreinincnrnn s . 0 0 0 ] e 2,556,385 .....2,556,385 0 0
0599999, TOtAl MOMGAGES..........cvvveerreereirciieieseeiieeiseisesssetsee e ssssseie sesssesssessss s ss s ssesssss s asssesssssssessienes | aoesesessins 20,509,099 64,626 0 23,130,110 ...23,130,110 0 0
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Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17

NAIC

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
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated

Accel GIOWEh V, L.P....ooeeeecieniseeesiseieiins [ e Palo Alto................... CA..... ACCEL et | e 03/01/2019] ......... 1] 344,100 330,057 330,057 585,900 | ....... 0.060
Accel India VI, L.P. . | Bangalore... IND.. 111172019 ..o | e 20,000 20,000 20,000 380,000 | ....... 0.100
Accel Leaders Fund I, L.P.......cccoveverenericiriieeris . | Palo Alto 03/01/2019) coovee [ v 133,300 | covvvrvrinne 133,251 | v 133,251 | e (9) [ i [ e [ e [ [ | o 176,700 | ...... 0.060
Accel London VI, L.P.......cviiriscseiisieeieeisees | e London.... ACCEL ot | e 05/06/2019] ......... 1 e 48,000 | ..ooovvrcrirnns 44726 | oo 44,726 352,000 | ...... 0.070
Accel XIV, LP.....covvvrnircrns . | Palo Alto 03/01/2019] .. ...67,650 63,303 63,303 262,350 | ....... 0.060
Accion Quona Inclusion Fund, L.P . | Washington Accion 07/26/2018 .. I 539,249 | .............. 492,932 | oo 492,932 | cieiei i (46,317) | oo | e | e | oo | ceereineerenn3,250 | i 1,251,907 | ....... 2.290
Accomplice FUN 11, L.P......cooiiicicceeicsines | e Cambridge................ ACCOMPIICE. ... | ceveenienns 01/10/2018| ......... I 1,744,149 | ... 1,891,262 | ......... 1,891,262 | .iiei22,534 | oooevvceeeieies | v | e | e | v | oo 655,851 | ....... 1.170
Advent International GPE IX-A SCPS.. . | Boston.... Advent..... 03/13/2019] .. 133,468 | ..oovvrenne 133,468 | .cooveree 133,488 | ..o [ e | e | e [ | | e 1,086,277 | L 0.100
Advent International GPE IX-D SCSP.. seeeeeee | BoStON.... Advent..... 03/13/2019] ........3 | .. ...89,700 89,700 89,700 [ .oovereervrineins | ererneernenineinenes | ceeereniseisneninns [ e | cenneesesinnsienes | e | 890,300 | i 0.100
Affinity Asia Pacific Fund V L.P......ccccocorvvninrnirrniines | o Hong Kong................ . | Affinity ASia PaCHfiC........c.covvveveriieeernirnenieniseiens | ceviveiinns 01/15/2018| ......... KT I 790,750 | ..ovvoirenees 729,760 | ............ 729,760 | ......... (80,990) [ ...vvveevrrieriees [ v | v | e [ s 3,206,590 | ....... 0.070
Alchemy Special Opportunities Fund IV L.P................. O . | Alchemy Partners 01/05/2018; .. .342,514 342,514 342,514 3,099,915 | ...... 0.330
Altor Fund V (No. 1) AB . | Stockholm.. .| Altor 12117/2018] ........3 | e 8,883 | 8,883 8,883 1,225,737 | ....... 0.050
American Industrial Partners Capital Fund VII, L.P...... . | New York.... AIP. 03/26/2019 .. 25,085 25,085 1,649,915 | ... 0.060
American Securities Partners VII, L.P.. . | New York .| American Securities 12/10/2014| .. ..3,362,921 (210,690) | .. ..1,000,617 | .......0.100
American Securities Partners VIII, L.P. v | NEW York.... American Securities 02/23/2018 .03 | cvveriereeernn37,903 [ o | e | s (37,903) | .. .4,962,097 | ....... 0.070
Ambherst Single Family Residential Partners VI, LP...... R Ambherst 03/15/2019] .. . 46,925 5,493,421 | ....... 0.100
Andreessen Horowitz Fund VI, L.P.. . | Menlo Park. . | Andreessen Horowit 04/18/2019 ........1 ...1561,333 (2,667) | .. .196,000 | .......0.050
Andreessen Horowitz LSV Fund I, L.P. . | Menlo Park Andreessen Horowit 04/18/2019 ........1 292,501 ceeeene(1,499) | .. 406,000 | ....... 0.100
Arlington Capital Partners V, L.P..... . | Chevy Chase.. Arlington 04/29/2019) .........3 | v 48,022 | 6,263 | 6,263 | (39,759) | .. 3,453,978 | ... 0.210
Arsenal Capital Partners Fund IV LP. . | New York . | Arsenal 09/03/2015f .........3 1,127,738 ..1,969,866 | .......1.440
Arsenal Capital Partners V LP . | New York.... Arsenal . 04/01/2019) ........3 | .ceeeer....403,285 | ..............384,391 | ............384,391 | ........ (18,894) | .. 1,096,715 | ....... 0.070
ASTORG VI [ ASTORG.....coi s . 10/26/2018| ........3 7,236 | o 117,236 | s [ | e | e [ | e | oo 1,004,638 | ....... 0.100
Audax Private Equity Fund VI, L.P... Boston Audax 08/03/2018| .........3 .216,142 2,264,106 | .......0.130
Battery Ventures XII Side Fund, L.P . | Boston.... Battery 04/01/2018| .........1 LA147,894 | 147,894 | 88312 | [ [ [ | s 333,060 | ....... 0.300
Battery Ventures XII, L.P......... . | Boston Battery. 02/01/2018] .........1 1,756,086 | .........1,756,086 | ........69,868 | ...ooviiriiiiriis | v [ [ e [ 876,720 | ....... 0.320
BDCM Opportunity Fund IV, L.P.. . | Greenwich.. Black Diamond Capital Management............ccccovunene . . | 02/04/2015| .. 4,792,439 | ........4,792,439 | ....... (539,288) | ..uvvuervrrerinrnes | cerereerrireirninniens | crerereineinnenees | e | e 460,376 | ......... 1,034,541 | ... 0.320
BE VILP...ooiiieiierienieritie e | cenveens London.......ccueveerienns < | BriAGEPOINt.......oouveeieieriieeeieeenisries [ s 01/26/2018] ........3 | coveeereeen 793,105 | cooeveccnnd 685,340 | ............ 685,340 | ......... (99,228) [ ...vvvvverririines [ e | e | e (CRSK T4 RN I 4,585,699 | ....... 0.090
Bessemer Venture Partners Century Fund L.P . | Larchmont.. Bessemer... 09/13/2019 .. ...91,630 91,630 91,830 | oo | v | crerrrneeresnens | e | e | creereeseeneeeenennnns | seeeennees 758,370 | ....... 0.200
Bessemer Venture Partners X Institutional L.P . . | Larchmont.. Bessemer... 10/15/2018| .. 139,135 | oo 134,063 | ............ 134,083 | ........... (5,073) [ oo 310,865 | ....... 0.050
BGH Capital Fund I, L.P......cooeereerererirerieeereeiseins | ceveiens Melbourne . | Herbert Smith Freehills..............ocveveimerneenicenieinnes | vevireiinns 05/15/2018 77,613 TT813 | oo | verierieeeneeinnes [ eveenneeieninsens | cevesssessnsenenes | ceevensnsesnnesnes | vessesesseesssssssnes | ceneeens 3,084,025 | ....... 0.240
BlackFin Financial Services Fund Ill.... L BIACKFIN..cce e . 06/26/2019] .. 60,231 60,231 1,454,760 | ....... 0.180
Blackstone Capital Partners VII L.P..... Blackstone. 04/07/2015| ........3 | ...........3,401,135 | .......... 3,847,843 | ......... 3,847,843 | ........ 147,940 | oo 1,480,545 | ....... 0.100
Blackstone Strategic Alliance Fund Il LP.........ccccooves | oveee [ New York....oooeevneeen BIacKStONE..........cocviiecieieiccece s | e 11/23/2010 982,529 982,529 55,539 | cvieieeieeeieies e [ e [ e [ e | e 103,718 | ... 0.160
Blue Sea Capital Fund | LP . | Palm Beach.... Blue Sea Capital 10/18/2013| ........3 | ..cc......4,155,504 | .......... 5,912,507 | ......... 5,912,507 | ..... 217,153 [ o [ e | e | e [ s 844,49 | ... 1.430
Blue Sea Capital Fund Il LP . | Paim Beach.... Blue Sea Capital . 02/04/2019] .. 232,746 232,748 | ..o | e | e e | e | e, 28 | s 767,254 | ....... 0.100
Bond Capital FUNd I, LP.........coccrieeinrineineiseiisseins | cererens San Francisco........... BONd Capital........coeveuieriieeieeiseieeeeieeisssinees | e 04/15/2019) ..o | crvieerere 187,500 | oo 181,167 | coovvrees 181,167 | covovee. (8,333) [ .ooeveevreireiies [ e | eevrerineinesinnns | e [ s 562,500 | ....... 0.060
Bridgepoint Europe V 'B1' LP . | London... . | Bridgepoint 09/03/2014] ........3 | ...........5,258,588 | ..........5,178,511 | ........ 5,178,511 | ...... (224,37T) | oovoeververvine [ v [ e | e (374,969) | ........ 1,148,289 | ............ 268,020 | ....... 0.130
Carlyle Europe Technology Partners Fund IV.. . | London... . CaNYle ..o T112912018| ..voiie3 | oo [ evrireirsreeeireenes | ceeeireisnessineinnes | e | eneseesesnisnenns | eseeesnnisnenenns | eereensisnesennnens | seereeseesennnnnnens | seeeees 954,125 | ....... 0.110
Carlyle Partners VI, L.P.........cccoovivineneeeininens | veevnnens Washington............... CaYIB....voveeic s | s 02/19/2013] ......... 3| e 757,343 | oo T41,723 | e, T41723 | o (4,552) [ oovvvevvnrnieinns [ errreinnisiiennens | e [ e | e 14,303 | oo 51,571 | ...l 0.100
Carlyle Partners VII, L. | o Washington............... CaYIE...eoeeeri e seissneenes | ceeierians 10/26/2017| ......... 3| 1,248,632 | ....ccoo.e. 1,082,738 | ......... 1,082,738 | ....... (165,894) | ...vvoverrerriine [ reerrnerienineins | eevverierinsinnees | ceeviensssesneeinns | e | s 3,751,367 | ...... 0.100
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1°'203

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17

NAIC

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

Charles River Partnership XVI, L.P.......ccovvvvvineinnins | vernnene Cambridge............... MA..... Charles RIVET..........ccooeveieieieieieseeese e | cveinines 06/17/2014 ......... T 3,281,000 | ........... 5,224,670 | ......... 5,224,670 | ........ 762,571 | covvevieeiiies [ eereeieesiieieies e e [ | e 119,000 | L 0.730
CHRYSCAPITAL VI, LLC..oovveevierieeieeiseiseiins | e Mumbai.........oevernenn. IND.... | ChrySCapital.......cccvvvrererrererireseerieriesesseesssisessenes | renesseenns 10/04/2018] ....c00.3 | cevreieirerierrnenies | ceevreeieniseesssssenies | creensessesinessnnins | onesssssessnesnes | snessnessesssenss | sesesssinssessnnes | soessesssnesensnee | svosssnesennees | e | e 1,000,000 | i 0.180
CIP Capital Fund Ill, L.P.......... . | New York.... NY..... CIP. s 07/01/2019] .. revtneeneesnsinns [ e | e | v | e 1,250,000 | 0.210
Clearlake Capital Partners V, L.P. . | Los Angeles .. |CA...... Clearlake Capital . .. [10/13/2017] .. 3,355,919 | ......... 3,355,919 | ........ 393,575 | .o rererrnenennsnnnnes | vernenennsnsenee | s | oo 892,775 | 001,236,817 | 0.090
Clearlake Opportunities Partners Il L.P.........ccccooeveeee | vevrvnene Los Angeles.............. CA...... Clearlake Capital...........cc.cccoivereerseeeiereeeeseeiiens | eevenienns 05/31/2019 207,707 207,707 | covoeieeeeeeies | eerereinresnenenies | eeereesesnsnneines | eevsvnssnssseniniens | csrssessesnsenens | eoesvensesnsnsensesnnns | eoeeenn 1,540,087 | Lo 0.180
Cortec Group Fund VI, L.P... . | New York.... o [NY..... Cortec 04/27/2015| .. ..4,081,222 4,081,222 .557,299 AT 44T | 0.710
Cortec Group Fund VII, L.P.. ceeeneee | New York.... . [NY..... Cortec. o .. |09/16/2019] .. 722,633 | ............722,633 LATTT367 | 0.120
Court Square Capital Partners IV...........cccovuvevevrnerens | vevrenene New York........ccc...... COUMt SQUATE......ovvrvreriiererieiesieressieresiseenisies | seesinienes 07/03/2018 973,541 973,541 | o | e | eeeeeeiereeeenens | e [ eeveeisieieenenens | rereeererienenend(833) | e ,026,459 | ....... 0.200
CVC Capital Partners Asia V LP.......cccccovvrrrncnnnnes e | HONg Kong. .|cve O1/712019] veit i3 | e | eereereesereeseensinessenees | eeeensiesneessesesnsnnes | sessessessnsssssesnne | seseesesssssssessnenes | seseeseesesessesseenes | eeveusssnssesseessnnns | ceneenssesseerennnnns | coveseeseesessssnsessnene | seveences 2,000,000 | ....... 0.100
Defy Partners Il, L.P... sveenene | Palo Alto . .. 103/28/2019] ..ot | cviiirernend2,500 | e 40,914 | i 40914 | ........... (1,586) 807,500 0.320
Denham Ol & Gas FUnd I LP.........c.ccocenvvenrvnnncneiins | cevveens Boston.......cc.coevurne. DENNAM......ooiieiirier e | enereneens 10/30/2019 2,500,000 | ....... 0.250
Dyal Capital Partners IV, L.P . | New York. Neuberger Berman 04/06/2018 .. . 1,261,751 | ........ (15,088) [ vvveoveereerereins [ reerrerereieineinies | vevreeesiseennienns | cereeeereennnninnins | cenerennnnnn 12,055 | s 18,728,375 | ....... 0.510
ECI 11 FP LP. . | London... . | ECI Partners LLP, 07/02/2018| .. .1,814,446 . 1,633,056 | ....... (145,741) | oo | v v | eerneennn(35,649) [ oo | v 4,451,160 | ...... 0.660
Egerton Capital Partners, L.P...... .| Wilmington. Egerton Capital.........ccouevrrerceninereseeseeeeeeeene . 05/17/2012| .. ....15,700,000 | .........22,933,231 | ....... 22,933,231 | ..... 3,266,998 | ....veoeeieeeins [ s e [ e | e | e | e 2.560
EnCap Energy Capital Fund X, L.P.. . | Houston.. EnCap 02/05/2015| .. 10,666,890 11,542,612 | .......11,542,612 .396,253 .2,159,277 | .......0.180
EnCap Energy Capital IX . | Houston.. EnCap. 01/04/2013| .. 555,952 | .....cco.c.. 555,952 | ....... (155,533) | .. | 12,015 | 61,505 | 0.100
Equistone Partners Europe Fund V L.P....... . | Equistone.... 01/22/2015] .. ..2,863,350 2,863,350 | ....... (B96,531) | cvuvvererrrerireiens | eererreineeirninninns | covrereeeeineennnes | e 192,200) | ..covveverieerererieens | ceeeeenn379,331 | 0.150
Equistone Partners Europe Fund VI SCSp.. . | Equistone.... 03/08/2018| .. ..1,641,561 2,052 ..(41,720) .4,161,780 | .......0.220
Fifth Wall Ventures Il, L.P.......ccccvverrerinens Fifth Wall Ventures. 10/15/2018| .. 131,568 1,072,906 | ....... 0.250

FirstMark Capital OF III, L.P. . | New York.... FirstMark Captial.... 12/13/2019| ..

..1,000,000 | ....... 0.420

FirstMark Capital V, L.P. . | New York . | FirstMark Capital.... 12/13/12019] .. ..1,000,000 | .......0.310
Fortress Credit Opportunities Fund V (A) LP... . | New York.... Fortress 12/11/2018| .. . 657,190 | ...........657,190 | .......... 32,871 |, 1,875,681 | ....... 0.100
Foundation Capital IX, L.P... . | San Francisco.... Foundation Capital.... 08/10/2018| .........1 714,313 | o 714313 | (50,150) | .. 2,235,537 | ....... 0.860
Foundation Capital VIII, L.P. . | San Francisco. .| Foundation Capital.... 05/06/2015| .........1 ..4,340,769 ..6,635,745 ..1,153,696 - 659,231 | .......1.400
Francisco Partners IV, L.P... . | San Francisco.... Francisco Partners Management.............ccoverevniinnenns . 12/08/2014| .........3 ..4,872,500 .6,151,545 | .........6,151,545 | ......... (44,789 [ ..o | vevrerinrineinninenes [ e [ | e 2,511,483 | ............ 127,500 | ....... 0.220
Francisco Partners V, L.P............ . | San Francisco.... Francisco Partners Management 09/29/2017 ........3 . 2,222,185 2,222,185 220,583 rererrnenennennnnes | verrnenernsnsenne | sereeensensnnenes | seneenenssnseenennns | e 1,950,000 | 0.160
Genstar Capital Partners IX, L.P.. <..ee... | San Francisco........... Genstar | .. 102/19/2019 ........3 | .............289,708 | .............. 283,889 | ........... 283,889 | ........... (5,819) | e reveeeresieereneens [ e [ e [ | 460,292 | L 0.100
Gibson HoldiNgs | LP..........covvvrieinrieierinsnnsniseinnes [ e TOronto......cevevrernns CAN... | WHIENOTSE.......oorvrirrieirericieiesississrsisssssiessessssssens | veeresenes 10/17/2019] ......... 3| e 414118 | 414118 | e A48 | o [ v [ | e | e | e | oevnnnenen 19,412 il 0.250
Global Infrastructure Partners IV, L.P.. . | New York Global Infrastructure 07/01/2019| .. 30,414 30,414 | oo [ e | e [ | e (244) | 1,719,586 | i 0.100
Great Hill Equity Partners VII, L.P.... .| +een. | Boston... Great Hill Partners...........coovverivierniieeriseeensnnns . oo |06/26/2019)] ...ce0e3 | oo [ ol ol voe | e 1,400,000 | ..l 0.070
Green Equity Investors VIII, LP......coooerirnnencnns [ o Los Angeles.............. CA.... Leonard GreeN.........ocvveeereecerereieereineseeeneesseeseeseenes | oeeveeneenes T0/1412019] c.ovovie:3 | eeeereeeereireees [ errieirereneisenees | ceenrreisneeeinennes | reneennesinnnnns | reesnesensnnenns | eeeeeenensnenenns | seereeneeseesenneens | seereeseeeennnennens | veeeees 2,500,000 | ....... 0.100
Gryphon Partners V, L.P.. . | San Francisco. .|CA...... Gryphon 12/20/2017| .......3 | 02,275,401 | ........... 2414248 | ......... 2,414,248 | ... 151,239 | .o 1,724,599 | ... 0.330
Harvest Partners VIII, L.P. o[ eeeerere | New York HAIVESE.....coooe i . .. | 11/30/2018| .. . 219,171 219,171 o o 2,030,829 | ...... 0.070
HY SatUM LLP.oericeeiseesiseesensenes | ceeenens London.... HG s | s 03/07/2018] ........3 | .........2,123,488 | ........... 2,726,281 | ......... 2,726,281 | ........ 786,424 | ..o | e | v | s (153,992) | covovvvrrereererrnnes | vevieees 1,867,265 | ....... 0.220
Hudson Holdings Cayman | LP.........ccccccoevviiviiniinninns <eeveenr | Toronto... . | Whitehorse.. 07/29/2019] .......3 | .cce........ 268,013 | ... 279,008 | ............ 279,008 | .......... 10,995 | .o s | e [ e | e . 47478 | ... 0.190
Hudson Holdings | LP. . | Toronto... . | Whitehorse.. | .. |07/29/2019] .. 281,596 281,596 I ISP PR (7,936) | . 90,336 | ....... 0.170
Index Ventures Growth IV...........coccoeieinneenneenernneens | ceveeens London L[ INAEX VENLUIES. ... [ s 07/02/2018] ........1 | ...........1,612,066 | ........... 1,545,970 | ......... 1,545,970 | ......... (88,008) | ...vvveereeereinee [ eerrerreeineinneiins | eeveerinninesiinnes | reesresiseinsinns [ e | s 1,987,934 | ....... 0.360
Index VENtUIES IX. ..o <ereeeee | LONdoN.... . | Index Ventures... 07/02/2018| .. .556,864 ). 608,701 | ....... 0.180
Inflexion Buyout Fund V Limited Partnership. . | London... . | Inflexion - .. | 04/09/2018| .. .397,690 V[ ceereeeeemrenenees [ e | e | eereeneened( 9,218) | i | e 2,389,210 | ....... 0.180
Inflexion Enterprise FUNA V........ccovevivernrnernninnnnnns [ v London ] INFIBXION. ..o | e 04/04/2019] ........3 | ooreereerneern8,583 | oo 5,814 ) [ e | e | e | e | | e 456,892 | ....... 0.080
Inflexion Partnership Capital Fund Il Limited

Partnership | London........ceeeeniinnne GBR... | INFIEXION......covvviiiieireiieiiesieeieeieseissssenseninas | seisesinns 04/09/2018| ......... 3| s 232,457 | oo 195,516 | .oovvenees 195,516 | ......... (28,885) | ..evvveerurirreines | e | eerneeineineninnns | e (4,842) | oo | s 2,411,272 | ... 0.210
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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 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
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

Inflexion Supplemental Fund V............cccoevneinerrnnns | covvrens London........cccccuvevanee GBR... [ INfIEXION.......cvviiiiirirrirriieiiieriesirississiiesieninns | criieiiens 04/04/2019] ......... 3 36,631 35,849 35,849 (721) | o e [ | v (81) | oo | 000000..956,201 | i 0.120
Investindustrial VI L.P..........occvreeeeineernerisnineniens | ceveeens London......cc.ueevniennns GBR... | INVESHNAUSII. ......coouvvecieerierieireeiseiseeiesisseenins | ceeiierinnns 03/25/2019] ......... KT I 28,120 24,846 24846 | ... (B75) [ ovvrveenerieriins | eerrvrenerinnniinenn | vvverneriisninennens | eernernneneen(99) oo | 101,879,680 | e 0.070
Jade Equity Investors, L.P . | Los Angeles... . |CA.... Leonard Green . 10/14/2019] ... [ oo cevnrernsnene | e | | e | e 2,000,000 | 0.120
K4 Private Investors, L.P.. cveveneee | LOS Angeles... .. |CA...... K1 CapIal. ..o . .. | 06/15/2018| ........3 | ...........3,910,438 | ..........3,743,468 | ......... 3,743,468 | ....... (166,970) | ...vvvvvvrrrirrrenes v [ e | e | seennnd | 2,089,562 | . 0.300
Kleiner Perkins Caufield & Byers XVIII, LLC........cc.cc.. | .oveenee New York........cccoouen NY...... Kleiner Perkins Caufield & BYers............cccoveveeviniien [ cervrienens 01/28/2019 ......... L 285,000 | ..cccoennen 278311 | oo 278,311 | e ((GRGEE1S) N 215,000 | ....... 0.080
Kohlberg Investors IX, L.P............... . | Mt. Kisco.... Kohlberg 12/09/2019| .. ..1,500,000 | ....... 0.050
Landmark Equity Partners XVI, L.P.. weer [ veeeeer | Simsbury.... Landmark . .. |09/22/2017] .. 1,431,704 | ... 1,431,704 | ....... 163,028 | .o o - . L3,731,324 | ... 0.100
Lightspeed China Partners IV, L.P.......ccccoevvviivnnens [ v Shanghai o[ LIGhtSPEEA. ... | e 12/10/2018 14,000 14,000 | oo | e [ | | e | 336,000 | ....... 0.110
Lightspeed China Partners Select I, L.P...... . | Shanghai.... . | Lightspeed. 12/10/2018| .. 94,500 94,500 FSSUSTRSISUURRNIRTRN STV SRR RSN 255,500 | ....... 0.200
Lightspeed Venture Partners Select Il L.P. . | eeeeee. | Menlo Park. . Lightspeed. . .. | 03/28/2018i ........1 | ...........1,216,000 | ........... 1,228,085 | ......... 1,228,085 | .......... 21,436 | .o, e [ e 5,320 384,000 | ....... 0.100
Lightspeed Venture Partners XII, L.P.........ccccoveviviinns [ o Menlo Park................ LIghtSPEEM.......uceieieiriiceceeceseessieeeei [ e 03/28/2018 522,612 522,612 | ... 15,166 [ ..o [ v [ v [ e 387,000 | ....... 0.120
Linzor Capital Partners Il L.P.........ccccoovnrurrniirininnnns reeeeeee | SANHAGO. e oo [ LINZOT .o . .. | 02/26/2015] ........3 | ...........2,760,430 | ..........2,726,806 | ......... 2,726,806 | ........ 231,380 | .ooeereiieieinns .2,138,319 | ... 0.990
Medicxi Il LP. . | London.... . | Medicxi . .. | 04/09/2019] .. . . . 1,403,125 | ....... 0.570
Meritech Capital Partners IV, L.P. . | Palo Alto. Meritech.. | .. 109/29/2010] ........T | ...... 65,497 80,179 80,179 30,558 3,000 | ....... 0.100
Meritech Capital Partners VI L.P.. . | Palo Alto. .| Meritech.. 05/07/2018| .. ..1,428,075 1,428,075 .1,202,500 | .......0.410
Nautic Partners IX, L.P................ . | Providence. Nautic 02/28/2019] .. ..1,400,000 | ....... 0.100
New Enterprise Associates 17, L.P.. . | Menlo Park. New Enterprise ASSOCIates..........cccovverurerrireurrreieinnens . 05/20/2019] .. 115,000 112,285 885,000 | ....... 0.100
Olympus Growth Fund VII, L.P. . | Stamford. Olympus 11/20/2017] .. ..2,584,881 ..2,513,597 . 4,415,119 | .....0.320
One Equity Partners VII, L.P.... . | New York.... One Equity Partners. . 08/07/2018| .. 434,527 55,812 3,817,789 | ....... 0.460
OpenGate Capital Partners II, L.P.................. . | Los Angeles... OPENGALE........cvieieieieie e . 10/04/2019| .. R .(6,422) 1,093,516 | ....... 0.250
PAG Asia lll, L.P . | Hong Kong. . | PAG Asia 09/06/2018| .. 72,870 1,146,741 | .......0.100
PAIEurope VII-1 S.L.P.....oioicinrineieniseinns .| PAL . .. | 11/02/2017] .. ...296,282 1,870,925 | ....... 0.080
PAI Europe VII-1 SCSp .| PAL . .. | 11/02/2017| .. 2,205,712 | ...... 0.080
Patria - Private Equity Fund VI, L.P. . | Patria.. 12/18/2017] .. 220,196 3,770,697 | .......0.160
Permira VI L.P.1 . | Permira 05/03/2019] .. .2,694,000 | ....... 0.100
Polish Enterprise Fund VIII, L.P... .| Enterprise Investors 09/08/2017| .. . 1,325,576 | ........ 377,933 2,523,040 | ....... 0.610
Primavera Capital Fund Ill L.P..... <eenneee | Hong Kong. | PHMAVEIA....oviieceee et . .. |02/14/2018] ........3 | .. .. . ..2,807,082 | ........2,807,082 | ........ 300,044 e - . 1,441,498 | ... 0.120
Scale Venture Partners VI, L.P........cccooevireninrrens | vernnnne Foster City. SCale VENLUIES.......cvererriisirrieiseseersseeenissisnrens | veeresines 06/27/2018| ......... I [ 1,122,936 | ..cooovene 1,122,936 | ......... 1,122,936 [ oo | e e [ | s | e 141,8% | ......... 1,663,794 | ....... 0.720
Sculptor Domestic Partners |1 . | New York.... 0Z Advisors. 07/31/2006 ....... 13 ..5,247 817 ..6,774,423 6,774,423 | ...... 898,717 | .veveeerreriries [ ererrverrenineens | e | e 6,040 | oo | e 0.120
Senator Global Opportunity Fund LP... ceeneee | NeW York.... Senator Investment Group. . .. | 03/02/2015, 9,480,454 | ........ 280,402 S USSR BURP 982,338 | ..o | e 0.200
Seventh Cinven Fund (NO.1) L.P......cooveireerens | e London.........cccoverenee. e | CINVENL e ssseeennes | ceeeeneens 0212712019 ..viete3 | e | eereereerereeeessinssssees | eereensiesseensesssnssnes | seseesesesssssnsesns | seeesesnsessessnenes | seseesensssesesneenes | seserensesenseennnns | cssseeesneenennnnns | ceeeesseenesssensesnnnns | seveences 1,964,375 | ....... 0.100
Spark Capital Growth Fund Ill, L.P.. . | Boston.... Spark . 102/12/2019] .. ..2,000,000 | ....... 0.250
Spark Capital VI, LP......cccvvrrrrrinne <ereeen | Boston.... Spark . .. |02/12/2019] .. . ..1,000,000 | ....... 0.250
Tailwater Energy FUNd 111 LP.........cccovvvevineinernernnees | o Dallas TaHIWALET ... | ceeserins 07/20/2018] ....cccovvv | cvvvrne..6,946,310 | ooeeonee 7,193,067 | ......... 7,193,067 | .0i.524,006 | ..cvoovernceririies [ e | cevneiieninsinenes | v | e | s 3,053,690 | ....... 1.110
Tailwater Energy Fund IV LP . | Dallas. Tailwater. 06/24/2019| .. 423,306 ...423,306 |.... e | | s [ [ | e 2,076,694 | ....... 0.250
The Baring Asia Private Equity Fund VII, L.P.. e | HONg Kong. . | BN ASIa......cvueereieeiereeee e . .. |07/10/2018| .. reenen 1,324,030 | .........1,324,030 | .......(132,475) | .. e - (RSN IS 5,543,495 | ....... 0.170
The Resolute Fund IV, L.P.......cccoovininiinrineiincinens | e New York........ccooooue The Jordan Company...........ccceeeereneeneennsennersnesns | seereeeenns 03/16/2018| ........3 | ...........1,819,864 | ......... 2,011,456 | ......... 2,011,456 | ........ 116,680 | .oovuvverirciieies | rrrineineriisniees [ e | s | e 252,666 | ......... 3,218,555 | ....... 0.130
The Veritas Capital Fund VII, L.P. . | New York.... Veritas 08/09/2019| .. rereererennnenes | e | e | e 2,500,000 | ....... 0.050
Trident VI, L.P.....coorcics sveeenene | Greenwich.. Stone Point Capital. e .. |12/20/2013| ........3 | .. ceenenn5,323,222 | .. 5,323,222 | ....... (357,914) | oo o (SOOI IOV 1,336,692 | ........... 621,581 | ....... 0.180
Trident VI LLP.covececceceeneee e | e Greenwich Stone Point Capital..........corverereenrnrenenneisies | ceennieens 05/03/2019 ......... 3| e | e | e | e | e | s | e | i | e | s 1,500,000 | ....... 0.050
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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 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
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
Trilantic Energy Partners Il (North America) L.P.......... | .ccoovvn. AUSEN....coccies TX...... THIANEC. ... | s 1211412018 ...oooovves | v 695,062 | ....ccovene 589,971 | v 589,971 | ....... (105,091) | vvvvvnverernriienns | errerrnverermninnies [ e | vevrernsneen | oo (15,678) [ ...veve 1,804,938 | ....... 0.910
Trivest FUNd VI, P | e Coral Gables............ FL...... THVESE. oo | seesseinns 09/19/2017| ......... KT IR 481,052 | oo 445242 | ............ 445242 | ......... (35,810 [ 1oevvvuerrrrrernee [ errmerrerineinneeins | eevensesinensinees | reerrenisesssninns | e | s 1,318,948 | ....... 0.310
Wayzata Opportunities Fund I, L.P........cc.cccconrvunrnnn. ceevens . Wayzata 09/11/2012] .. 324,733 | . 250,364 250,364 (22,066) | ...cvoovvneirines [ i | e | e [ e | 1,134,980 | ....... 0.060
WCASXIII, L.P........ ceeenene | New York.... o [NY...... Welsh Carson. e .. | 07/25/2018| .. . 29,341 [ (29,341) 3,970,659 | ....... 0.100
Welsh, Carson, Anderson & Stowe XII, L.P..........ccccc.. | eeueeee New York.................. NY...... WelSh CarsON.........c.ccvueueiieciereiceeieeeeeieveseeeeseseseiesens | cevereienas 09/16/2014| ......... 3| 5,713,286 | ........... 5,954,241 | ......... 5,954,241 | ....... (488,247) | cocvvveveerrninns | cerrernisrirnsiiens | cnveiresnisneniens | covvernisnienienees | e 1,778,256 | i 686,714 | ....... 0.180
Westlake BioPartners I, L.P..... . | Westlake Village....... |CA...... Westlal . .. | 08/30/2018| ......T | coovernce. 1,622,250 | ........... 1,531,570 | ......... 1,631,570 | ......... (90,680) [ ..ovvveverrerrirnes [ rrrerierirriiriis | eevierierinniinnns | v [ e | s 1,527,750 | ....... 0.960
Whale Rock Flagship Fund L.P OO IO WHaIE ROCK. ...t . .. |07/31/2017| ........5 | .........12,900,000 | ........ 16,105,290 | ....... 16,105,290 | ..... 2,314,403 . ceevtereeensinns | e | s | e 0.380
Whitehorse Liquidity Partners Fund I LP.........c.ccccoves | vovvnnne Toronto......cccceverenee CAN... | WHItENOISE..........covvieireieiircieeeeeeeesese e | cvvereneens 05/31/2019] ......... 3| s 1,888,399 | .......... 2,000,620 | ......... 2,000,620 | ........ 12,221 | oo | eveeeeeeeieeinins | evveeeeieieierinins | eeeeveeieeisieies | e 45,960 | ......... 2,155,351 | ... 0.200
WIN 7, LPeissssissns s | ceeeeens New York......ccouvens NY..... Blackstone. . 03/30/2007] ........3 [ ...... 53,170 39,260 39,260 | ....(1,575,539) | ..oveereerinirinins s | e | sennsenenessenens | eneneens 1,227,726 | ... 62,293 | ... 5.850
1999999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated..........c.coorriininiinninionniiins | oo 199,541,424 | ....... 225,831,701 | ..... 225,831,701 |....10,437,846 0 (V] [P 0]....(890,037)] .....14,307,692 | ..... 217,758,347 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated
p000917 MetLife 1201 TAB Member, LLC. weveenee | Seattle METLIFE 10/10/2012] .. 4,387,256 | ...........8,146,551 | ......... 4,387,256 | ..cc..39,748 | oo e [ | e | e (64) | e | 3.103
p001437 MetLife Core Property Fund, LP - MPC........ R MetLife Core Property Fund GP LLC. 04/02/2018] .. ....53,013,942 | .........54,561,065 | ....... 54,561,065 | .....1,356,099 | ....cccoooeivniiins | ervirrrnirieininns [ e | e | o2, 182,967 [ i | e 1.660
p001806 MMP OWNErs LLC......cc.vvuivenirneiinnesininnens | coneeens Whippany........ccoceeeee NJ...... MetLife Investment Advisors, LLC 10/29/2018| .. 2,754,459 | ..........2,686,699 | ......... 2,754,459 | ... (129,933) | ..vevevernvrrnininne v | errvssrnsnissennnes | eonrnsnenssessnssnns | seessnsesnnnene (184) | b | ovvins 1.180
2299999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated.. ....60,155,657 | .........65,394,315 | ...... 61,702,780 | ..... 1,265,914 XXX
Any Other Class of Assets - Affiliated
Metropolitan Lioyds Insurance Company of Texas.. [1x.....] [ 091301993 7,858,644 | .......20,008,689 | ...... 20,008,689 | ....... 813,015
4799999. Total - Any Other Class of Asset - Affiliated ..7,858,644 .......20,008,689 .813,015 .0 XXX
4899999. Subtotal - Unaffiliated 199,541,424 | .......225,831,701 | ..... 225,831,701 |....10,437,846 | ...ccooooeen0 | 0 o0 | 1....(890,037) | ....... 14,307,692 | ... 217,758,347 XXX
4999999. Subtotal - Affiliated 0 I 68,014,301 | .........85,403,004 | ...... 81,711,469 | ... 2,078,929 | ..cccvcen0 0 0 |0 ] 2,182,719 | 0 XXX
5099999. Totals 267,555,725 | ......311,234,705 | ..... 307,543,170 |....12,516,775 | ...ccooveeeeen0 | o0 | 0 | 1.....(890,037) | ...... 16,490,411 | ..... 217,758,347 XXX
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated

ACCEl GrOWth V, L.P.....coiiieeieieciceessienienes Pal0 ARO......ooerrereeeieeece s AACCEL e 03/01/2019. | ...coovverne L I 139,500 |...... 204,600 0.060
Accel India VI, L.P......coovrrcrne. Bangalore.........cocuerueieiineeeeeeeeene ACCEL ottt 11/11/2019. 1 20,000 | cvoveeceieieceieeeceeieeen | et | eereierennd 0.100
Accel Leaders Fund II, L.P Palo ARO.......oecvcceecece e Accel ....| 03/01/2019. 1 46,500 | .coorieiiiiiereen86,800 [ oo | e 0.060
Accel London VI, L.P....... London Accel ..| 05/06/2019. 1 24,000 0.070
ACCEI XIV, LLP bbb Pal0 AIO. ... AACCEL. ottt 03/01/2019. 1 24,750 | oo 82,900 | i | e 0.060
Accion Quona Inclusion Fund, L.P........c.ccoevivivirennee. Washington......... Accion 07/2612018. | ...ovoveveinee | cereeneieieiereseeneseieeee | cerees 370,156 2.290
ACCOMPICE FUND 11, LPeie bbb Cambridge. Accomplice. 01/10/2018. I OO OO BA1,725 | .o | e 1.170
Advent International GPE IX-A SCPS........cccoeeveunnee. Boston ADVENL.....oiiiie e 03/13/2019. | ...ocvveere 3 | o 133468 | oo | e | e 0.100
Advent International GPE IX-D SCSP. .| Boston, . 03/13/2019. 3 89,700 | evouveurrrerrerreeireeneninns 0.100
Affinity Asia Pacific Fund V L.P Hong Kong .. | Affinity ASi@ PACHfIC...........cvieiiiciieiiciiie s 01/15/2018. 3 | s | e 575,511 | s | v 0.070
Alchemy Special Opportunities FUNA IV L.P.........c.ciirecceceesee e London Alchemy Partners...........ccooeverenenienennnne 01/05/2018. | ..o | e 342,514 | oo 0.330
Altor Fund V (NO. 1) AB......cvvurirerireierierissiienienes Stockholm Altor.... 12/17/2018. 3 1,182 70T | s | e 0.050
American Industrial Partners Capital FUNG VII, L.P........ooiiiiieicssesee e ssssssssessnes New York AlP.. 03/26/2019. 3 25,104 | oo 0.060
American Securities Partners VIl LP.......c.c.icceeseessi st ssssseenes New York American SeCUrities..........oouveerrineerernnnns 12/10/2014. 3 [ e | s 863,055 | ... | e 0.100
American Securities Partners VIII, L.P .| New York American Securities..........cccccovveeereeereeinnnns 02/23/2018. 3 1,694 | oo 36,209 | oo | e 0.070
Ambherst Single Family Residential Partners VI, LP . | Austin Ambherst.........cccooreenee. 03/15/2019. | ..o | e 2,074,830 | oo 0.100
Andreessen Horowitz Fund VI, L.P........ Menlo Park. Andreessen Horowitz........ 04/18/2019. 1 52,500 |...... 101,500 | oo | e 0.050
Andreessen Horowitz LSV Fund I, L.P.... Menlo Park . | Andreessen Horowitz........ 04/18/2019. 1 70,000 | ...... 224,000 0.100
Arlington Capital Partners V, L.P.........ccccccovvirinnnnce. Chevy Chase. L AFINGEON. .ot 04/29/2019. 3 26,308 | ..oveoreeeieirriens 19,714 | oo | e 0.210
Arsenal Capital Partners FUNG IV LP...........coiiiiiiiiissiesesissssssssie s New York Arsenal... 09/03/2015. 3 | e | s 4,868,203 | ....ooviieiieenis | s 1.440
Arsenal Capital Partners V LP New York . | Arsenal... 04/01/2019. | ... .3 . . 0.070
ASTORG VIl Pari FRA........ ASTORG. ...ttt bbb 10/26/2018. 3 | 56,008 | 61,139 | oo | e 0.100
Audax Private EQuity FUNA VI, L. Boston 08/03/2018. | .....cvvnvne 3 ] e 188,302 | e 77,592 0.130
Battery Ventures XlI Side Fund, L.P Boston . 04/01/2018. 1 715,540 0.300
Battery VENTUIES XII, LP ... Boston . | Battery.... . 02/01/2018. T [ | e 1,135,680 | oo | v 0.320
BDCM Opportunity Fund IV, L.P.... Greenwich .| Black Diamond Capital Management 02/04/2015. | ..o | orereeneieiereseseeeseseenee | e 529,332 0.320
BEVILP........... London . | Bridgepoint......... 01/26/2018. | ... ..315,021 | ...... 478,083 .0.090
Bessemer Venture Partners Century Fund L.P....... Larchmont. BESSEMEN ... 09/13/2019. 91,630 | oo 0.200
Bessemer Venture Partners X Institutional L.P............. Larchmont Bessemer e [ 1071512018, | oo | e | e 122,778 .0.050
BGH Capital FUNG |, L. ensnses Melbourne Herbert Smith Freehills . | 05/15/2018. 60,693 | ..o 33,494 | o .0.240
BlackFin Financial Services Fund lll.......... Paris. BIACKFIN. ... 06/26/2019. 60,231 | ..o 0.180
Blackstone Capital Partners VII L.P......... New York Blackstone. 04/07/2015. 3 | s | e 1,395,165 .0.100
Blue Sea Capital FUNG [ LP..........o.ieeceee sttt Palm Beach..........cccc.... FL Blue Sea Capital. . 10/18/2013. KT ISR IS 345,955 .1.430
Blue Sea Capital FUNG 11 LP.........ccuiieriieieiiseieieseesieesse st Palm Beach..........c...cc.... FL Blue Sea Capital.............. 02/04/2019. | ....oovvenecs 3 | e 261,935 |......... (29,189) | ovvvrrereirerrsrieerierienes | cereneina 0.100
Bond Capital Fund I, LP.........cooovrvireieisrieiinninns San Francisco (o7, VO BONA CaPItAl.....vevviriici e 04/15/2019. 1 37,500 | ...... 150,000 | vvoverrrririrenieinisneiens | v 0.060
Bridgepoint EUrOPE V 'B1" LP........coeiieeieiriereeree e sss s London Bridgepoint......... 09/03/2014. KT [T IS 260,526 0.130
Carlyle Partners VI, L.P.........ccoovieneeseessinns Washington......... CMYIB ..ot 02/19/2013. 3 | e | e 18,825 | oo | s 0.100
Carlyle Partners VII, LP......coreererceereeeeeeens Washington......... CAMYIE. s 10/26/2017. KT [P IS 1,090,977 0.100
Charles River Partnership XVI, L.P.........ccoouoiiiiieesce s Cambridge Charles River...........c.ccccoeue... 06/17/2014. T s | e 416,500 | .veeeireieieereieceeeeeeenes | e 0.730
CIP Capital FUNG 111, LLP....ooiiiiiiiiieri ettt New York CIPc s 07/01/2019. 3| | 0.210
Clearlake Capital Partners V, L.P Los Angeles Clearlake Capital 10/13/2017. 1,229,858 0.090
Clearlake Opportunities Partners I, L.P Los Angeles Clearlake Capital 05/31/2019. | ovovvrervrvirvens [ e 142,366 67,637 | oo | e 0.180
Cortec Group FUNd VI, LP...ceoieccecseeeeees New York COMEC. ..ttt 04/27/2015. 3 | e | s 1,320,842 0.710
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Cortec Group Fund VI L.P......c.coiiircccseencnas New York. Cortec ....|09/16/2019. | ... e e 428,077 | 294,556 | ..o | e 0.120
Court Square Capital Partners V..o New York Court Square . 107/03/2018. | ... 03 | e 182,685 | 790,856 0.200
CVC Capital Partners ASIa V L.P..........oouoiiiieieceeeeieis ettt nens HONG KONG...veii e CVC ettt 01/17/2019. B | s | e . 0.100
Defy Partners II, L.P Palo AO......coveveiiirccre e DYttt 03/28/2019. 1 42,500 | oo | e | e 0.320
Denham Oil & Gas Fund Il LP, Boston Denham.......c.ccccvevvunnne 10/30/2019. . 0.250
Dyal Capital Partners IV, L.P..........ccooveinirnenircreinen New York. Neuberger Berman...........c.coovvenienen. 04/06/2018. 3 | e | e 1,500,000 | .ooooeiveeeieerereeeececeeeies | ereiernnd 0.510
ECI 11 FPLP London ECI Partners LLP.........ccocveveneenirinnii 07/02/2018. 3 | e | s 1,021,377 0.660
EnCap Energy Capital Fund X, L.P. Houston EnCap.....cccovrrinenne 02/05/2015. | ..o | e eiseiessieiinies | v 1,093,772 | oo | e 0.180
ENCap ENergy Capital X..........ocuiiiiiiiieiiii et Houston EnCap.....ccccvuvurnene 01/04/2013. | ..o [ | e 19,225 | oo | s 0.100
Equistone Partners EUrope FUNA V LP.........oiiiieceireis et London Equistone ....| 01/22/2015. 3 0.150
Equistone Partners Europe Fund VI SCSp... London Equistone .| 03/08/2018. 3 1,172,035 | oo | v 0.220
Fifth Wall VENUIES 11, LLP......ee et Los Angeles Fifth Wall VENUIES........c..ceueiieieicscecseicee st 10/15/2018. 1 26,558 | ...... 150,536 0.250
FirstMark Capital OF III, L.P New York FirstMark Captial ... | 12/13/2019. T s | e | ettt | eeseeeenes 0.420
FirstMark Capital V, L.P....... New York FirstMark Capital .112/13/2019. 1 . 0.310
Fortress Credit Opportunities Fund V (A) LP.. New York FOMress.....covvrnenceeinnens 1211172018 | oo | e 124,319 | ... 500,000 | ..ooveererereneinireineirnieneeies | e 0.100
Foundation Capital IX, L.P... San Francisco. Foundation Capital ... | 08/10/2018. | ............... T | s 210,774 | ...... 553,689 .0.860
Foundation Capital VIII, L.P. San Francisco. Foundation Capital . | 05/06/2015. (I (SRR 469,230 .1.400
Francisco Partners V, L.P......c.ccoocveeivicrerecnn, San Francisco. Francisco Partners Management....... 09/29/2017. 3 | e | s 910,000 | cvovoveeerereeieeeeeereeeen | e 0.160
Genstar Capital PaMNErS IX, L.P.......o.iviieiiceis sttt essessssssnses San Francisco . | Genstar .102/19/2019. 3 4,666 | ...... 285,041 0.100
Gibson Holdings | LP........c.cccovveirinnnae Toronto. Whitehorse 10/17/2019. | ..ceevnee KT I 187,582 | ...... 237,006 | .ocooveeeerereeeeeeieeereeeen | e 0.250
Global Infrastructure Partners IV, L.P.........c.ccoeiiinireeeceseesse s New York. Global Infrastructure.............. 07/01/2019. 30,414 | oo | e | e 0.100
Great Hill Equity Partners VII, L.P... Boston . | Great Hill Partners. . | 06/26/2019. 3 0.070
Green Equity INVESOS VL, LP.......cooiiiiieeee et Los Angeles Leonard Green..........cccoceveeneee. 10/14/2019. 3 i s | e 0.100
GrYPhON PArtnErs V, L.P.....oieecicei e San Francisco. GrYPhON......vveeereireeeeeeee s 12/20/2017. KT [T ISP 690,591 0.330
Harvest Partners VIII, L.P.... New York 11/30/2018. 3 238,117 (18,946) | . 0.070
HY SAtUM LPoc e LONdON. ... | GBRuciiis [HG s 03/07/2018. 3 | e | s 1,526,870 | ..o | e 0.220
Hudson Holdings Cayman | LP.................... Toronto. .|CAN Whitehorse, . 107/29/2019. 3 268,013 0.190
Hudson Holdings | LP . | Toronto... Whitehorse, 07/29/2019. | ... .3 ...344173 . .0.170
Index Ventures Growth IV...........cccocevvveivreiininireininnns London Index Ventures ....| 07/02/2018. T ] s | e 688,292 0.360
Index Ventures IX. London Index Venture ....|07/02/2018. I PO URRRT O 364,819 .0.180
Inflexion Buyout Fund V Limited Partnership.............cccuveiiiiiiiniisssssisssiesiesesesssssiinn London Inflexion .| 04/09/2018. 3 [ | s 349,732 .0.180
Inflexion Enterprise FUNA V.......c..cciuieiiieicecieisecs e London INFIEXION. ... 04/04/2019. 3 1,000 .5,583 0.080
Inflexion Partnership Capital Fund Il Limited Partnership.............cc.ccccouuuc. . | London Inflexion ... | 04/09/2018. 3 | s | 225,508 | ... | i 0.210
Inflexion Supplemental Fund V. . | London Inflexion . | 04/04/2019. 3 4729 | s 32,542 0.120
Investindustrial VII L.P...........c.ccceuunce.e. London Investindustria........................ 03/25/2019. 3 10,466 | ..cooveverereiicie 17,654 | oo | e 0.070
Jade Equity Investors, L.P Los Angeles Leonard Green.........c.cocvevvrvnrenne 10/14/2019. 3 | e | e 0.120
K4 Private Investors, L.P. Los Angeles K1 CaPIAL...c.. et 06/15/2018. KT [T (NS 3,373,287 0.300
Kleiner Perkins Caufield & Byers XVIII, LLC........... New York Kleiner Perkins Caufield & Byers........ 01/28/2019. 1 50,000 |...... 235,000 | ..o | i 0.080
KONIDErg INVESEONS X, LLP....eoiieee et eeen Mt. Kisco. Kohlberg 12/09/2019. 3 | e | s 0.050
Landmark Equity Partners XVI, L.P......ccooviririninnnen Simsbury........... Landmark... 09/22/2017. B | e | e 1,366,625 | ..oooeveeicrerereecieieieeienes | ereieinad 0.100
Lightspeed China Partners IV, LP.........covinsnesessesesssseessessssssessenns Shanghai Lightspeed.........ccccrvrrvrinns 12/10/2018. 1 14,000 | oo 0.110
Lightspeed China Partners Select I, L.P...... Shanghai Lightspeed.. 12/10/2018. 1 38,500 | ..rvveieeirireiinens 56,000 0.200
Lightspeed Venture Partners Select Il L.P. Menlo Park. Lightspeed.. 03/28/2018. 1| | e 820,000 | ... | v 0.100
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Lightspeed Venture Partners XII, L.P.........ccoiiiiieiscecssiessiesss s esssssenssnees Menlo Park CA.covvee Lightspeed.........ccccovvvrivnn 03/28/2018. LI [T ROROTOTRN IO 279,000 | ..o | s 0.120
Linzor Capital Partners I, L.P.........cccoc...... Santiago. LINZOT. .ot 02/26/2015. 3 | e | s 1,068,913 0.990
MEICXi 111 LP..o.eoieerieieeiesee e London MEAICKI.... v 04/09/2019. 1 [ s | s . 0.570
Meritech Capital Partners IV, L.P..........cvviiiiieiicienesssi et essnes Palo Alto Meritech .... | 09/29/2010. 1 L1800 | s | e 0.100
Meritech Capital Partners VI L.P........c.crirceeeeeeeee sttt saen Palo Alto Meritech .1 05/07/2018. L O OUNUURTRTROI IO 812,500 0.410
Nautic Partners IX, L.P.......c.ccceevieriiciereeene Providence..........cccceeeveenrecceeeeeerenieereeeeies | Rl NAUIC. ...ttt ettt bbb enees 02/28/2019. B | e | et | et eeenines | oeeeeninaad 0.100
New Enterprise ASSOCIAtES 17, L. Menlo Park . New Enterprise ASSOCIAES..........vvreeierereicieirireeieeseie s 05/20/2019. 1 60,000 55,000 0.100
Olympus Growth Fund VI, L.P.......cccovivnrinn. SAMTONG. ... CToii Olympus........ocvverenns 11/20/2017. 3 3,013 2,581,868 | ...ooverrieriririeninniens | e 0.320
One Equity Partners VII, L.P........ccccccoovuvn. New York NY..ooon. One Equity Partners..... 08/07/2018. 3 [ | 2,354,104 | ..ooveereeernseens | e 0.460
OpenGate Capital Partners Il, L.P Los Angeles CA....c.. OPENGALE. ...ttt 10/04/2019. 3 266,262 | ...... 140,222 0.250
PAG Asia lll, LP....c.oovrvererenne HONG KONG....voviiicse e CHN......... PAG Asia............. 09/06/2018. | ............... KT I 103,259 [ ovvvceeeeeeeeireeereeees | e | v 0.100
PAIEUrope VII-1 S.L.P......oceoieeieereeiecineeieeins Paris FRA......... PAL .t 11/02/2017. | oo KT I 344,037 | oo 23,458 0.080
PAI Europe VII-1 SCSP......ccvrvrererinnes Pari FRA......... PAL oo 11/02/2017. 3 22,054 | oo 16,557 | veveeeneeeerieriesiseennis | erveniennd 0.080
Patria - Private EQUity FUND VI, LP.....cocuiiiiie s Sao Paulo. BRA......... P ..o 12/18/2017. 3 | s | e 223,446 0.160
Permira VIIL.P. 1. London GBR......... Permira.......ccecveverncerernnieinnienns 05/03/2019. B [ | s | e | e 0.100
Polish Enterprise Fund VIII, L.P........ccoccovvunnee. Warsaw. POL......... Enterprise Investors 09/08/2017. 3 | s | s 250,156 | cvvveeeerereeeieeeieeereeeen | e 0.610
Primavera Capital FUNG 1 L.P.........coirec et eees HONG KONG...cvec e CHN......... PHMAVETA. ...t 02/14/2018. 3 | e | s (43,310) | . 0.120
Scale Venture Partners VI, L.ttt sttt Foster City. CA....... Scale Ventures...........c.ccevevevennne. 06/27/2018. L RN UUURTOTI BV 676,789 | oo | e 0.720
Seventh Cinven Fund (No.1) L.P..... London Cinven.... 02/27/2019. 3 0.100
Spark Capital Growth Fund Ill, L.P.. Boston 02/12/2019. T | s | e eeninns | eeeenesens ettt | eesenseines 0.250
Spark Capital VI, L.P............... Boston 02/12/2019. T ] e | .0.250
Tailwater Energy Fund Il LP... Dallas Tailwater. 07/20/2018. | ..o | comereereereeseeereeseseseeeneine | ceveene 1,378,963 1.110
Tailwater ENergy FUNG IV LP.........ooioieeeee et Dallas Tailwater. 06/24/2019. | ..o | e 423,306 | ..o .0.250
The Baring Asia Private Equity Fund VI, L.P......c.oovviiercnes HONG KONG...coveviiece e CHN......... Baring Asia . 107/10/2018. | .......c.v.... KT [P 721,834 | ... 1,046,262 0.170
The Resolute Fund IV, L.P New York . | The Jordan Company 03/16/2018. KT [T IS 1,584,783 0.130
The Veritas Capital Fund VI, L.P........ccovvvnee. New York. Veritas ... | 08/09/2019. 3 | e | s | e | e 0.050
Trident VI, L.P...... Greenwich . | Stone Point Capital . 112/20/2013. 3 | e | e 357,298 0.180
Trident VIII, L.P. Greenwich . | Stone Point Capital 05/03/2019. 3 .
Trilantic Energy Partners Il (North America) L.P..........ccoiiriniecsceeees e Austin THIANHC. ... 12/1412018. | oo | e 670,716 | ovovereerecrne 24,345
Trivest Fund VI, L.P Coral Gables..........cccouvvennen Trivest ....|09/19/2017. 3 66,192 |...... 414,860
WCAS XIll, L.P New York Welsh Carson . 107/25/2018. 3 29,341 | oo
Welsh, Carson, Anderson & Stowe XII, L.P.........ccouveiiinnnseeeeeseeneeseeenisenees New York WEISN CarSON.......oucuuirriiiiiecieie e 09/16/2014. 3 [ | e 1,368,674
Westlake BIOPAMNETS |, L.P........o.ouiiiiiiiiiei e Westlake Village Westlake.............. 08/30/2018. T [ s | e 1,086,750
Whitehorse Liquidity Partners Fund Il LP Toronto. WHIEEROISE. ...ttt 05/31/2019. | ..covvrrnnnes 3 ] 490,672 | ....... 1,516,122
WIN 7, L P New York BlackStone. .......vuvereeriniieriinns 03/30/2007. I OO SOOI 16,437
1999999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of COMMON StOCKS = UNGFIIBIE. .......vuuririiiiiiiiis  ooiiiiisiieiesississsess st ess stttk nsensentens | oestessssssanssenes 10,066,370 | ..ovvvrvirinend 53,737,905
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated
| p001437 MetLife Core Property Fund, LP - MPC..........cccoiiiiiiiiiiiiiiisissississississis s | WhIPPANY. ... NJooans MetLife Core Property Fund GP LLC 04/02/2018. | ... [ | e 2,182,967
2299999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated 0. 2,182,967
4899999, SUDTOLAL = UNAFAIIBIEA. ...tttk sttt k£ 888 E 484 £E 8L 844 E 84 EESeEE 4081 oeEE 14 48 1e0E1eEEEooEE oL RS oEEE L8 4EEEHoLE 4L L8 4EEE L8 oEEEHeLE 48 4EEEoEE40EE LA 4EE8 AR 1ee  £LE1eeEEoeEEeEEs LA ooEEoEEE oL E L1 4EE AL LA E oL oL E4EE 84 EE oL LE AL 8L L LA E LRkttt | eritsntenennias 10,066,370 | ..ovooviinnrins 53,737,905
4999999, SUDOLAL = AFFIIBEA. .. ... vtttk eE ks L4 oA E LR f L E L e E LR E LR R LR eeE LR LRkt 0 [ 2,182,967
5099999, TOAIS........uvvrerereesseeeseesseieseees et es st es s8R 18R 8 48R R Rt E R R ek ee | HE1eLEseRR R AR R R LR E AR LR AR eR AR R e R E AR R bR R R es HL4SeREeR LR R AR AR R LR E RS R R ARttt | eeeieentene s 10,066,370 | ...cvvurrrnrrnee 55,920,872
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Normal Distributions/and or

Affinity Asia Pacific Fund V L.P........c.coocvvivniiveriveriniinin Hong Kong..........ccc...... CHN| adjustments 01/15/2018. | 12/31/2019. | .............. 13,520 | oo | v . 0 13,520 | .......... 13,520 | oo 0
Normal Distributions/and or

American Industrial Partners Capital Fund VII, L.P................ New YOrk........covvvrenne NY.. | adjustments 03/26/2019. | 12/31/2019. | ..oovverricirnns 19 [ [ s . 0 .19 19 | 0
Normal Distributions/and or

American Securities Partners VII, L.P.. .| New York.. NY.. | adjustments 12/10/2014. | 12/31/2019. I [ . 0 19,097 ...19,097 0
Normal Distributions/and or

Audax Private Equity Fund VI, L.P........c.ccoconernninerrecinnns BOStON. ... MA. | adjustments 08/03/2018. | 12/31/2019. | ......ccvvnee 33,407 | oo | ceve . 0 33,407 | ovvvrne 33,407 | oo 0
Normal Distributions/and or

Bessemer Venture Partners X Institutional L.P...................... Larchmont.........ccccoe... NY.. | adjustments 10/15/2018. | 12/31/2019. | ..oovvvvrerne 3,892 | o [ e . 0 3,892 | e 3,892 | e 0
Normal Distributions/and or

BGH Capital Fund I, L.P Melboumne..........cccvene. AUS | adjustments 05/15/2018. | 12/31/2019. | ......c0ooncee 16,574 | oo [ e . 0 16,574 | .......... 16,574 | oo, 0
Normal Distributions/and or

Blackstone Strategic Alliance Fund Il L.P..........cccovvrerniinnen New York........ccovueae. NY.. | adjustments 11/23/2010. | 12/31/2019. | ............ 441,498 | .o | e . 0 | o | e 441498 | ... 441,498 | ..cooveeieeieinn 0
Normal Distributions/and or

Carlyle Partners VI, L.P Washington................. DC.. | adjustments 02/19/2013. [ 12/31/2019. | .............. 22,199 | oo | e . 0 22,199 | .......... 1 I 0
Normal Distributions/and or

Carlyle Partners VII, L.P. .| Washington................. DC.. | adjustments 10/26/2017. | 12/31/2019. | <.oevovvrene 7,004 | oo [ e . 0 1,004 | 7,004 | 0
Normal Distributions/and or

Clearlake Opportunities Partners I, L.P..........cocoevererevernene Los Angeles................ CA.. | adjustments 05/31/2019. | 12/31/2019. | ..vovvrerenee 2,295 | oo [ e . 0 2,295 | e 2,295 | o 0
Normal Distributions/and or

Cortec Group Fund VI, L.P. New YOrK.......occvvvrenne NY.. | adjustments 04/27/2015. | 12/31/2019. | ..cvvvvvrnvne 26,539 | oo [ . 0 26,539 | .o 26,539 | oo 0
Normal Distributions/and or

Dyal Capital Partners IV, L.P.........cccoovvvnrenireininrinnnnns New YorK......cccoveverne NY.. | adjustments 04/06/2018. | 12/31/2019. | ............ 686,739 | oo | e . 0 686,739 | ........ 686,739 | oo 0
Normal Distributions/and or

EnCap Energy Capital [X.........cocovrvremrineinniriinieinernnis Houston..........couvveinnne TX.. | adjustments 01/04/2013. | 12/31/2019. | ..cvovvvnnvnd 66,493 | ..o [ . 0 66,493 | ......... 66,493 | ..o 0
Normal Distributions/and or

GibsOn HOlAINGS | LP......couveiirriieeireiseiiseieeeeeiseseni TOrONt0. ... CAN | adjustments 10/17/2019. | 12/31/2019. | ..cvvvvcrenee RLOR:7{ VI RO PR . 0 10,470 | coocevenee 10,470 | oo 0
Normal Distributions/and or

Gryphon Partners V, L.P........ San Francisco............. CA.. | adjustments 12/20/2017. [ 12/31/2019. | ...oovvvenn (3,573) | v [ v . (0 [UORRNS ISR [KETK) ) [— [KITAC) ) —— 0
Normal Distributions/and or

Hudson Holdings | LP. Toronto CAN | adjustments 07/29/2019. | 12/31/2019. | .............. 62,578 | ooovvverierirneen | e . 0 62,578 | .......... 62,578 | .oovvvreeciieni 0
Normal Distributions/and or

Inflexion Buyout Fund V Limited Partnership............cc.ccvrvuene London......cevvevrirnnine GBR| adjustments 04/09/2018. | 12/31/2019. | ...cvvvvrrenns 4,838 | .o [ . 0 4,838 | 4,838 | .o 0
Normal Distributions/and or

Inflexion Supplemental Fund V London..... GBR | adjustments 04/04/2019. [ 12/31/2019. | ....oovvencncd 640 [ .o [ . 0 640 640 | ..o 0
Normal Distributions/and or

Landmark Equity Partners XVI, L.P Simsbury CT.. | adjustments 09/22/2017. | 12/31/2019. 0 v 125,143 0

Lansdowne Developed Markets Fund LP.... .. |London..... GBR| Liquidated..........ccccvvrveerennes 06/01/2008. | 01/30/2019. | .......18,276,808 | ....1,723,191 | ..coevrirerrririres | cerrrerereernseiinens | verereeereeinernes | cvves 1,723,191 [ 217,659,088 | ..o | v (2,340,931) | ...... (2,340,931) [ evvvoverririnas (1)
Normal Distributions/and or

Linzor Capital Partners Il L.P.........ccccoevvivevinirininnns Santiago CHL | adjustments 02/26/2015. [ 12/31/2019. | .....vevv 101,251 | s | e . 0 [ oo [ v 101,251 | ........ 101,251 | 0
Normal Distributions/and or

One Equity Partners VII, L.P........cccovieniinineinincnnin New York........ccoovueaee NY.. | adjustments 08/07/2018. [ 12/31/2019. | ....c.cveeee... 8,442 | oo | e . 0 L8442 | ... 8,442 | .o 0
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1'603d

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 19 20
3 4 9 10 1 12 13
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in Less Exchange Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Encumbrances (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) on Disposal | Consideration Disposal Disposal Income
Pershing Square, L.P.. New York........coccunnn. NY.. |Liquidated.........c.ovvererereenne 05/31/2011. [ 03/13/2019. | ............ 207,108 | ..... 3,446,502 |........ 3,446,502 3,653,610 | ........ 207,108 | ..o (3,446,502) | ....oocvvnriennns (1)
Normal Distributions/and or
Primavera Capital Fund IIl L.P Hong Kong..........ccc...... CHN| adjustments 02/14/2018. | 12/31/2019. | ........... (442,738) | covoovvvrrnriens [ e 0 (442,738)| ....... (442,738) | covovverririniin 0
Normal Distributions/and or
Scale Venture Partners VI, LP........c.ccooveievieeeceeeeine Foster City........cconnene CA.. | adjustments 06/27/2018. [ 12/31/2019. | ............ 183,270 | .o | e 0 oo | e 183,270 | ........ 183,270 | .coeveeereerercnne 0
Normal Distributions/and or
Senator Global Opportunity Fund LP... . | New York.. . | adjustments 03/02/2015. | 12/31/2019. | ......... 6,490,183 | .ooovvvrerreriieens | cevvi 0 6,490,183 | .....6,490,183 0
Normal Distributions/and or
The Baring Asia Private Equity Fund VII, L.P.. Hong Kong.........ccceune CHN| adjustments 07/10/2018. | 12/31/2019. | ........... 311,591 | e | e 0 311,591 | ........ 311,591 | 0
Normal Distributions/and or
The Resolute Fund IV, L.P....... ... |New York.. . | adjustments 03/16/2018. | 12/31/2019. | ............240,885 | .....cccoorvrrrrrrnne 0 240,885 | ........ 240,885 0
Tourbillon Global Equities, LLC.... . | New York.. .. | Liquidated 01/06/2016. | 02/26/2019. | ............487,196 | ..... 2,280,643 . 2,280,643 2,767,839 488,642 (2,279,197) | .
Turiya Fund LP........ccoevvenee Hong Kong.......cccceueene CHN| Liquidated... . | 02/25/2014. | 04/22/2019. | ...........174,931 | ... 1,135,704 | ........ 1,135,704 1,310,635 | ........ 174,931 (1,135,704) | ..
Normal Distributions/and or
Wayzata Opportunities Fund I, L.P..........ccovivvviviririnrinni Wayzata......cocovrnrene MN. | adjustments 09/11/2012. | 12/31/2019. | ..vovvvrnne 30,763 | oo [ i 0 30,763 | ..o 30,763 | v 0
Normal Distributions/and or
Whitehorse Liquidity Partners Fund 11l LP. .| Toronto CAN | adjustments 05/31/2019. | 12/31/2019. 18394 | e [ 0 ...118,3%4 0
Normal Distributions/and or
WIN 7, LPeis . | adjustments 03/30/2007. | 12/31/2019. | .....cvvevnce 72,337 | oo | ceves 0 72,337 0
.............. e 0 0
1999999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated...........ccccoocovcveoians | cennee 27,799,793 | ... 8,586,040 | ..ccooovrivernnn. {5 [ | I [ 0 8,586,040 36,385,833 (9,202,334) | ............ 21,271
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated
p001022 ML-AI METLIFE MEMBER 1, LLC.......ccccoonuvurnen. Chicago........ccccvverers IL.... | Residual Activity................... 12/20/2013. | 05/10/2017. | covoovvevvrreriirinnns [ cerverinerienirenins | ceviees 0 1,440
p001806 MMP OWNENS LLC......couiriniinniiierississrisnisenenes Whippany.........cccoseeeas NJ.. | Normal distributions.............. 10/29/2018. 1 12/31/2019. | ..covvvnvee. 122,737 (1 [ [ 122,737 | ......100,080 [ .ooviiviinniiinins | cerrnenns(22,657) | v (22,657)
2299999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated..........cccooveisiiiiinisincniins | vovviinnnns 122,737 0 (O [FOOROON | ) IR 122,737 | ... 101,520 | o0 | cieeen(20,217) [ (21,217) | ..
4899999, SUDOtAL = UNBFAIIEA. ... vttt £ eEE e E Rttt | s 27,799,793 20 0 [ 0 8,586,040 36,385,833 | ....27,183,499 (9,202,334) | .
4999999, SUDEOLAI = AFfIIBIEA. ...ttt £ eRE LRttt | sbiennienes 122,737 | oo (O 0 ] e 0 {0 [N | I [P 122,737 | .o 101,520 | oo 0 | eren21,217) | s (1,217) [ oo 0
5099999, TOAIS. ......cvveerseeaseisseeeseeeseesseessse s ees st s8R 8RRk R bR R EieeEReeE SRRt | neins 27,922,530 | ..... 8,586,040 | ..coovrvrcirnns (VL OO | I SO 0 8,586,040 36,508,570 |....27,285,019 | .ocoovvrrrrcirnnns 0 (9,223,551) | ..vouvvnae 21,271
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Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912810 EF 1 |UNITED STATES TREASURY T 8 3/4 05/15/20... ..1,034,639 |...102.551 770,592 | ..o | e (27,897) [ oovorererreiriens [ e [ e 8.750 .66,500 | 08/20/2007. | 05/15/2020.
912810 QZ 4 |UNITED STATES TREASURY T 3 1/8 02/15/43... 2,457,372 |...113.645 2,462,070 1,090 w3125 02/20/2013. | 02/15/2043.
912828 4J 6 |UNITED STATES TREASURY.......cccovvunec. .31,986,548 |...100.242 . .31,995,958 9,410 | oo [ [ 2.375 04/05/2019. | 04/30/2020.
912828 G3 8 |UNITED STATES TREASURY... 565,490 |...102.621 550,000 | ... 558,201 (1,590) 2.250 03/31/2015. | 11/15/2024.
912828 J5 0 |UNITED STATES TREASURY. 19,756,681 |..... 99.953 ...20,000,000 19,962,429 205,748 | ..o [ e [ 1.375 02/08/2019. | 02/29/2020.
912828  J8 4 |UNITED STATES TREASURY... 24,681,691 |..... 99.934 ...25,000,000 | .. 24,929,666 247,976 | oo | e v 1.375 . 02/14/2019. | 03/31/2020.
912828 L9 9 |UNITED STATES TREASURY... ..2,487,212 |..... 99.770 | ..o 2,494,238 | ... .2,500,000 | ...oorenee 2,490,327 3,115 | oo [ e [ e 1.375 .17,188 | 09/24/2019. | 10/31/2020.
912828 RC 6 |UNITED STATES TREASURY... . . 710,235 |...100.836 ...705,000 | ... 705,943 (566) | vvvevereeineirens [ ererereeineiseiinnes [ e 2.125 .14,981 | 11/03/2011. | 08/15/2021.
912828  TJ 9 |UNITED STATES TREASURY.......ccccovmrrmmrmmririnrrenirnerireniseessnisnnnesnennens | S0t | oo | ovrrverine | verrenen T | i 550,692 |...100.094 | ................570,534 | ..ccccvirnirns 570,000 | ... 564,115 2,155 | oo [ e [ e 1.625 08/26/2013. | 08/15/2022.
912828 VA 5 |UNITED STATES TREASURY........ccocevuunnee o] .39,382,893 |..... 99.828 39,931,250 40,000,000 | ........... 39,817,989 | ..ovvveriririrrineins | s 435,006 | oo [ e [ 1.125 03/21/2019. | 04/30/2020.
912828 VS 6 |UNITED STATES TREASURY 2.5% 8/15/2023.........cccveveeriieiisniseriverineens [ e o] . 147,083 |...102.996 | .... 154,494 ...150,000 | ... 148,828 304 | o | e | e 2.500 11/08/2013. | 08/15/2023.
912828 VZ 0 |UNITED STATES TREASURY.......cccccevvvnnee 5] 1900 R (USROS IR L1 [N 100,164 |...100.258 | ......ccocvvnnee 100,258 | oooovveiienes 100,000 | ... 100,019 [Z23) ] [N VRN IO 2.000 10/17/2013. | 09/30/2020.
912828 WE 6 |UNITED STATES TREASURY .....covtiririiiiiirieinnineernsiseiesisisesssssessssssiene | vevnes 981,410 |...104.082 1,040,820 1,000,000 | ... 992,071 1,905 | oo | e | e 2.750 12/30/2013. | 11/15/2023.
912828 X2 1 |UNITED STATES TREASURY... . M. | ] . 14,828,936 | ..... 99.973 | ............14,995,898 ...15,000,000 | ........... 14,956,121 [ .o | v 127,185 | oo [ [ 1.500 02/27/2019. | 04/15/2020.
0199999. U.S. Government - ISSUET ODIGALIONS. ... ....ruuuirsereserisieisistisseissess ettt ensnns | erinsinas 139,671,046 XXX | s 141,234,893 | .......... 140,835,000 | ......... 140,454,329 | oo [V 1,004,106 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B  QJ 0 |GINNIE MAE | GNMA | 7.000% 781357.....ccuvummremerennrrrerseriseinenssessessesensens 106549 | i 39,830 | .coovrrrcrirens 37,382 | .. 37,026 () IR ISR IO 7.000 |...... 7.433 |MON... 11/19/2001. | 10/15/2025.
36225B QL 5 | GINNIE MAE | GNMA 16.500% 781359........cuivriirireieieirsierisisseensssssisenens 110309 | e 29,553 | v 26,791 | .. 26,483 (19) | cvvvererrnervennns v | e 6.500 |...... 7.004 |MON... 11/19/2001. | 12/15/2025.
36225B QN 1 [GINNIE MAE | GNMA | 7.500% 781361.... ...108.516 45,122 [(CX) USSR ISR BV 7.500 |...... 8.134 |MON... | .... 11/19/2001. | 12/15/2025.
36225B QR 2 | GINNIE MAE | GNMA 1 8.000% 781364.... ..118.173 . .. 1,084 | ... 1,093 | s [ | | | 8.000 |...... 7.794 [MON... | .... 11/19/2001. | 12/15/2030.
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX 120,321 | 111,017 | e 109,724 | oo 0 (75) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENE.......civririsiiserssrsisesssesessissenssssssssss s XXX | e 141,355214 | 140,946,017 | ......... 140,564,053 | .oooviiviiiinins [V 1,004,031 0 0 XXX XXX XXX XXX XXX
All Other Gover ts - Issuer Obligations
000000 00 O |RUSSIAN FEDERATION........cvomrerrmirmerienireseseesssssessenisesssseesssssssssssssenes | seeees [0 ISR IOV 2FE | o 436,316 |...119.684 | .............. 478,734 | cccovoriiirnnens 400,000 | ... 435,500 (816) | evereerrereerrens [ ereeremirneinserienns [ e 5.100 06/20/2019. | 03/28/2035.
168863 DL 9 | CHILE REPUBLIC OF......ccooiiiiiiiiireriiicieriiseesisersssssiessesiseesessssisssessssnnns | evens D 2| 1FE 745,793 |...103.623 ...750,000 | ... 745,851 £51: 0 [PUOTURTIRORIRTRN IPPURPOOPTONURPIOROTOR YOO 3.500 06/17/2019. | 01/25/2050.
195325 AU 9 | COLOMBIA REPUBLIC OF.......c.ooiiirimriiiiieiriieienissesseisssesesiesssesesssssssinns | cvvees D oo | e 2FE| v 6,564,463 |...101.350 | ..............6,866,463 | ..... 6,775,000 | .....coo..c. 6,770,996 25,567 ....11.750 02/08/2001. | 02/25/2020.
195325 DQ 5 | COLOMBIA REPUBLIC OF......ccsiiiiimeirerieeiieesenssssiserssssssessesssssessssssssnss | seveee [0 ISR IOV 2FE 319,650 |...120.350 ....300,000 | ... 319,463 (187) 5.200 05/15/2019. | 05/15/2049.
25714P  DZ 8 |DOMINICAN REPUBLIC 2,000,000 |..111.126 . .2,000,000 | .. ...2,000,000 5,000 ......6.000 07/12/2018. | 07/19/2028.
445545 AH 9 |HUNGARY REPUBLIC OF 483,750 |...109.680 | .................548,400 | ....... 500,000 | ... 493,526 1,830 [ oo | e | s 5.375 11/12/2013. | 02/21/2023.
455780 BV 7 |INDONESIA REPUBLIC OF 995,990 |...111.071 1,000,000 | ... 997,415 362 | e | e | e 4.750 12/01/2015. | 01/08/2026.
46513Y JH 2 |ISRAEL STATE OF 1,191,492 |...107.362 . .1,200,000 | .. ..1,192,943 753 003250 01/10/2018. | 01/17/2028.
46513Y  JJ 8 |ISRAEL STATE OF R . 115516 | 231,032 | e 200,000 | ... 200,189 () SN VRTINS IOV 4.125 01/10/2018. | 01/17/2048.
486661 AF 8 | KAZAKHSTAN REPUBLIC OF........cccccvvvune R . . .123424 ... 370,272 | 300,000 | ... 322,085 (265) | cevvvverreinrienns [ e [ e 4875 06/04/2019. | 10/14/2044.
617726 AG 9 |MOROCCO KINGDOM OF ...122.461 . 605,000 | ... 662,276 (786) ......5.500 06/07/2019. | 12/11/2042.
682051 AJ 6 | OMAN SULTANATE OF GOVERNMENT ..100.442 | .............1,607,066 | ........c.... 1,600,000 | ....covenee 1,581,151 | oo 260,932 219 | e [ | 6.750 01/10/2018. | 01/17/2048.
698299 AV 6 | PANAMA REPUBLIC OF.... ...125.000 . 1,000,000 | ... 991,777 1,042 | oo | e | s 7.125 11/18/2005. | 01/29/2026.
698299 AW 4 | PANAMA REPUBLIC OF ...140.126 ..2,729,654 .1,948,000 . ......6.700 01/26/2006. | 01/26/2036.
718286  AY 3 |PHILIPPINES REPUBLIC OF. ...159.430 ..7,971,481 5,000,000 (9,883) [ ..oovvurieriieiis | e | s 9.500 10/18/2005. | 02/02/2030.
718286 BB 2 | PHILIPPINES REPUBLIC OF. 147714 ....100,000 |. FSTU I SOOI DU PP 7.750 01/04/2006. | 01/14/2031.
77586R  AF 7 |ROMANIA REPUBLIC OF. ...114.950 ...400,000 | ... 418,335 (165) [ evvrrerererriceens | cerrvererieniresenines [ s 5.125 06/03/2019. | 06/15/2048.
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
836205 AU 8 | SOUTH AFRICA REPUBLIC OF........cconveuermerinrinenreniseesenisnnssensenissessssssnns | wonnees | D] ovviivenins | e BFE | i 382,500 |..... 98.000 | ..oovrvrrerrnnn 392,000 | covoiirniirnns 400,000 | ... 385,471 | . 27,974 1,301 [ o | e | e 4.300 |...... 4812 |AO...... 08/25/2017. | 10/12/2028.
900123  CP 3 | TURKEY REPUBLIC OF........cosiiiiiniinriniinieinsiessssssiessssssisesssssssssssesssssees | sevenes 497,055 |..... 95.675 | .ovovrrenn 478,377 | . 500,000 | ... 478,377 | . 40,429 238 [ o | e | e 5.125 01/09/2018. | 02/17/2028.
X5424X  BR 8 |RUSSIAN FEDERATION......... 4,246,000 |...109.115 ..4,270,222 w4250 04/11/2018. | 06/23/2027.
X5424X  CA 4 |RUSSIAN FEDERATION. .....ooiiiuiiiriisiniissisisnisesssesssssisssissensssssessssnsssssssnssnes | eeeees 620,406 |...111.150 619,541 | .o [ evnnienneennn(865) i [ [ 4.375 06/20/2019. | 03/21/2029.
0699999. All Other Governments - Issuer Obligations 29,336,361 XXX ....35,499,618 29,599,735 0 0 XXX XXX XXX
1099999. Total - All Other Governments......... .29,336,361 XXX 35,499,618 .29,599,735 0 0 XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
13063C 6Q 8 |CALIFORNIA STATE OF CF.. |.. 2| ... 1FE| v 11,460,160 |...121.066 ....12,106,600 . ATAT8BT | s | rreeeene(110,615) [ s | e | s 5.000 |...... 3.014 |FA....... I 11/15/2019. | 08/01/2034.
13063C  FP 0 | CALIFORNIA STATE OF ......oiiiiiiireiinriineirseise s sssssssisssssssssesssssssns | seveens . 2| 1FE 5,281,700 |...114.073 | .... 5,703,650 5,000,000 | .. 25,122,399 | s | e @8TT2) [ i [ [ 5.000 |...... 4.300 |MN...... 11/01/2013. | 11/01/2032.
13063C  JA 9 | CALIFORNIA STATE OF.......oviiiiiiieiirieiesinssiisesisnsesssesssssssessesssessssnsns. | coveens . 2| 1FE 9,993,300 |...114.652 | ............ 10,318,680 | ..oovvvvnvee. 9,000,000 | ..ocvvreven 9,444,340 | ...oovvvverrerrerrnnns | eeerene(103,766) [ oo | v | s 5.000 |...... 3.635 |JD....... 04/03/2014. | 12/01/2030.
341422 XX 6 |FLORIDA ST BRD ED FLORIDA ST BRD ED CAP.........ccoeemmurmmrrrererneensnnnees | CF o | [ | s 1FE ..3,403,764 |..116.457 | ..............3,866,372 | ..... .3,320,000 | .ooovrene 3,340,137 | oo | errnenened(5,188) [ oo | e | e 6.000 |...... 5.802 |JD....... I 08/23/1999. | 06/01/2023.
452151  LF 8 [ILLINOIS STATE OF || 2FE| .. 707,665 |...107.803 ....700,000 | ... 706,543 | ..o | eerverirenenen(526) [ e [ e [ e 5.100 |...... 4.974 | JD....... 2,975 | v 35,700 | 10/12/2017. | 06/01/2033.
57582R  LJ 3 | COMMONWEALTH OF MASSACHUSETTS s CF. |.. 2| ... 1FE 8,025,373 |...110.002 | ..............8,343,652 | ......c....... 7,585,000 | ..oocvernee. 7,979,337 | oo | eerereeennn(38,134) [ oo | e | s 4.000 |...... 3122 [MS......| e 101,133 | ......e. 183,400 | 11/15/2019. | 09/01/2042.
882722  ZN 4 | Texas State Of........cciiiiciiniiiiiiisniccisnisi s ssisniienns | s [ I 2| 1FE] .. 10,028,915 |...105.406 ...10,013,570 9,500,000 29,613,799 | | ernnenene(89,333) [ | [ 5.000 |...... 4.198 |FA......| v 197,917 | ..ooo.us 475,000 | 12/12/2013. | 08/01/2036.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............ccocnirne: . . 48,900,877 XXX cenenn01,107,145 ...45,105,000 | .. 47,378,426 0 0 XXX XXX XXX [ 606,125 | ... 1,993,300 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). SRR RTINS [FOTRRI 48,900,877 XXX | s 51,107,145 | ........... 45,105,000 | ........... 47,378,426 0 0 XXX XXX XXX | e 606,125 | ..... 1,993,300 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
282726 DV 7 |EL CAMINO CA CMNTY CLGDIST......cvcvvneee @CF| .. [ oo | e 1FE| oo 6,248,705 |..... 74011 | v 8,100,504 | ............ 10,945,000 147,609 | vvooveeieiiens [ e e [ e 3186 | N/A...o. | oo [ e 11/15/2019. | 08/01/2033.
282726 DY 1 |EL CAMINO CA CMNTY CLGDIST......cccovvvuee @CF|.. [ .o 41 ... 1FE]| o 4,635,260 | ..... 61.361 | oo 8,590,540 | ....cccene 14,000,000 289,569 | ..o [ e [ [ 4710 [AUG... | oo | e 03/05/2013. | 08/01/2038.
282726 DZ 8 |EL CAMINO CA CMNTY CLGDIST......cocounuee CF. |.. 2| 1FE 5,614,915 |...109.144 5,648,202 5,175,000 (32,859) [ .ovvererercererins [ v [ e 5.000 |...... 2.486 |FA....... o 11/15/2019. | 08/01/2037.
652113 WM 9 |NEWPORT-MESA CALIF UNI SCH DIS NEWPORT M......cosvvumrirerirnrirnerrnens @CF| .. [ oo | e 1FE| covnnnnd 6,642,521 |..... 70.466 | ............13,835,999 ...19,635,000 | .. . | 832,821 | e [ [ [ 4.730 |N/A..... 05/22/2012. | 08/01/2035.
652113  WR 8 |NEWPORT-MESA CALIF UNI SCH DIS.......cooriviriiiieiinirierirerinseissiseniens @CF| .. [ oo | e {110 [ 2,811,204 |..... 66.012 | .oovvernvne 5,228,150 | ...ccoovvnecs 7,920,000 | ..oocvernee. 3,621,550 | oo | i 157,632 | oo [ [ [ 4500 |N/A..... 04/16/2014. | 08/01/2037.
797355 P9 9 | SAN DIEGO CALIF UNI SCH DIST SAN DIEGO U... | @CF| . | v [ e 1FE ...3,458,569 |..... 82.346 ..6,690,613 8,125,000 ..5,082,410 244,899 | ..o | e | e | s 5.000 |N/A..... 03/02/2012. | 07/01/2029.
797355 Q2 3 | SAN DIEGO CALIF UNI SCH DIST SAN DIEGO U... .. |@CF|.. ... R 1FE]| .. ...3,258,330 |..... 79.902 | .... ..6,516,008 8,155,000 | .. ...4,805,864 236,036 | ..o | e [ [ 5.100 [N/A..... e 04/10/2012. | 07/01/2030.
797355 Q8 0 | SAN DIEGO CALIF UNI SCH DIST SAN DIEGO U.......ccvumrerieririneirerininnenes @CF| .. [ oo | oo 1FE| oo 3,996,300 |..... 70.677 | v 7,067,700 | ..coonnee. 10,000,000 | ..oovvernees 5,358,028 225,685 [ ..o | e | e | e 4.350 |NJA. ... | oo | e 03/05/2013. | 07/01/2034.
797355 W5 9 | SAN DIEGO CALIF UNI SCH DIST... @CF|.. K] 1FE 1,495,250 | ..... 47.321 ..2,366,050 | ..... .5,000,000 | .. 107,885 | e | e [ 5.510 |N/A..... 04/02/2014. | 07/01/2036.
797355 W6 7 | SAN DIEGO CALIF UNI SCH DIST... @CF|.. 3 1FE 1,403,400 |..... 44.529 ..2,226,450 | ..... .5,000,000 | .. ..1,918,225 |. | e 102,191 | e s [ [ 5.550 |N/A..... - 04/02/2014. | 07/01/2037.
880338 L2 8 |DETROIT MICH CITY SCH DIST......oviiiiuiiiisiissensienesessssnsssessensenssssesssnssssesne | aeeeas Y 5 20,898,092 |...148.894 ....26,570,134 ...17,845,000 20,359,529 | ..ooiiiniieriniiinnis | e (175,258) ...10.883 |...... 8.645 |MN......| .o 323,688 | ... 1,738,723 | 07/21/2016. | 05/01/2029.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: .. NN 60,462,546 XXX 92,840,350 | . .111,800,000 71,595,425 1,736,210 0 0 XXX XXX XXX 431,501 | ... 1,847,473 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession . 60,462,546 XXX cnnnn 92,840,350 | ... 111,800,000 | . 71,595,425 1,736,210 0 0 XXX XXX XXX | s 431,501 | ... 1,847,473 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
000000 00 O | SUMMARY ADJUSTMENT. . .(265,711) | 12/31/2019. | 01/01/2021.
000000 00 0 |SUMMARY ADJUSTMENT.... IO e | e 2Z ] s (207,496) | ...100.000 | ..coovevvnnces (207,496) | ..ccoovvvnnenn (207,496) | ...cooevrnees (207,496) | .vvvverrererireines | eerreriesineininsinns | eevseriesisneninees | eesenessnessnsenenes | eeseneennens [ ernrnenenens | ernenines | ceeeesessnsinnes | e 12/31/2019. | 01/01/2021.
011903 DZ 1 |ALASKA INDL DEV & EXPT AUTH ALASKA IND..... CF.. |. 5,291,650 |...106.161 ..5,308,050 | ..... .5,000,000 | ...ccce0e.5,082,048 | ..o | ereeeneen(33,244) [ s [ [ 5.500 11/23/2011. | 10/01/2041.
03255L  AA 7 |ANAHEIM CALIF PUB FING AUTH Anaheim Publ...........ccccoevviirerninrenircrinnns | cores 5,830,500 |...114.288 ..5,714,400 .5,000,000 ......6.000 05/09/2006. | 09/01/2024.
040649 LD 5 |ARIZONA ST TRANSN BRD Arizona State Tran . 11,232,790 |...101.958 ....10,690,296 ...10,485,000 | o0 10,531,729 | oo | ererrena(90,867) | v | e | e 5.000 W | v 262,125 12/08/2010. | 07/01/2025.
04780M MN 6 | ATLANTA HARTSFIELD-JACKSON AIR Atlanta G..........ccoeeeevevverererennerseernnn | CFo | ot |2 |t AFE | e 7,294,140 |...104.741 .7,331,870 | ..... .7,000,000 | ovoovreeen 7,036,977 [ oo | eerrenenne(35,041) | oo [ [ 6.000 o .210,000 12/16/2010. { 01/01/2030.
04780M PF 0 |ATLANTA HARTSFIELD-JACKSON AIR... 3,112,920 |...103.533 ..3,105,990 .3,000,000 ......5.000 |.. 5,000 07/23/2013. | 01/01/2026.
04780M PH 6 | ATLANTA HARTSFIELD-JACKSON AIR Atlanta 6,004,140 |...103.502 .6,210,120 | ..... .6,000,000 | ....cce0ee6,000,501 | .coooreirivnrrnerncs | ververrrneeeeBTT) [ s [ [ 5.000 |...... 4991 |JJ....... e 150,000 07/25/2011.| 01/01/2028.
04780M  PJ 2 |ATLANTA HARTSFIELD-JACKSON AIR Atlanta G... 5,000,000 |...103.482 | ..............5,174,100 | ..... 15,000,000 | ...eereees5,000,000 [ .ooeroerneieirneries | e | e | e [ e 5.000 |...... 5.000 |Jdvores | cerirne 125,000 07/27/2011. | 01/01/2029.
04780M  PK 9 | ATLANTA HARTSFIELD-JACKSON AIR Atlanta G... 5,058,153 | ...103.472 4,875,000 | .o 4,884,339 | e | e 29,730) | e i [ 5.000 |...... 4.365 | Jd.coies | v 121,875 06/10/2013. | 01/01/2030.




[AVNE

Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
04780M  TL 3 |ATLANTA HARTSFIELD-JACKSON AIR.......cocvmmerenrrrcrrnnes CF.. 2| 1FE 3,566,488 |...113.315 | .cocovvrnee 3,682,738 | ..oovvernne 3,250,000 | ..oovvereees 3,394,199 | oo | e (32,790) [ .ovverrereererins [ crrerineineriseines [ e 5.000 |...... 3794 | s | 81,250 | .....u. 162,500 | 04/03/2014. | 01/01/2032.
047870 NE 6 |ATLANTA GA WTR & WASTEWTR REV. CF.. 2| . 1FE 12,514,434 |...116.359 12,799,490 LA1917,994 | | e (134,689) | cvoovvevrvrrerenns v | e 5.000 |...... 3.278 |{MN......| cooeveee 91,667 11/15/2019. | 11/01/2040.
052414 RT 8 |AUSTIN TX ELECTRIC UTILITY SYS.....ovviierirerrerineeseniseessesserssessessnee | eevnees | | veverenes | vevens 1FE ..3,064,470 |...102.804 | ..............3,084,120 | ..............3,000,000 | ............. 3,060,756 (3,714) 2.837 |...... 2.551 |MN......| oo 10,875 06/18/2019. | 11/15/2027.
052414  RW 1 |AUSTIN TX ELECTRIC UTILITY SYS....cooirierrircrinricirneienns CF.. 2| . 1FE 4,000,000 |...103.655 | ..............4,146,200 | ..............4,000,000 | .......... 4,000,000 | ..cvorveirmrrmmrmrnns [ everrvrnirernnncns | e o | 20003037 | o 3.037 |MN......| oo 15,522 05/23/2019. | 11/15/2030.
052414  RX 9 |AUSTIN TX ELECTRIC UTILITY SYS.....coomirrmrerneriirirnerienins CF.. 2| 1FE 5,500,000 |...103.943 | ..............5,716,865 | ..............5,500,000 | ...........5,500,000 | ....covreerrrmmerirmrirne | verermrrrmrrnerrerns | veveneriennineiiens [ eoverrseinerieninens [0 3.087 [ e 3.087 |MN...... .21,695 05/28/2019. | 11/15/2031.
052476  G8 5 |AUSTIN TX WTR & WASTEWATER SYS........... CF.. 2| 1FE 5,634,950 |...113.491 ..5,674,550 | ..............5,000,000 | .............5,309,678 | ..ovvrvrerineinvrnnns | wrreeeenn(684,524) | oo | e | 00005000 | e 3.461 |MN......| oo 31,944 07/23/2014. | 11/15/2039.
052476  ZP 6 |AUSTIN TX WTR & WASTEWATER SYS Austin Te CF.. 2| 1FE 4,581,440 |...109.892 .4,395,680 | .............4,000,000 | ............4,182,450 | ..coovrvvvirvrvrivrnns | verreeeend(59,583) [ o | cvvveversnveiennns [00.5.000 [ 3.321 [MN.oooo | v 25,556 | ........ 200,000 |07/12/2012.| 11/15/2037.
114894 RS 9 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO.......ccooevvervrririrerennns CFo | s 2| 1FE| v 11,184,100 |...110.370 .11,037,000 | ............10,000,000 | .........10,387,007 | ..ovvverererevermvrrnns | wrreerene(131,742) | oo | v | 00005000 [ e 3.510 |AO...... | wovveee. 125,000 | ........ 500,000 |05/01/2013. | 10/01/2042.
114894 SP 4 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO........ccocoomrvrnrrirnrirnnnns CFo | s 2| 1FE| o 16,678,420 |...109.799 17,018,845 | ............ 15,500,000 | .......... 15,881,454 | oooovvcrievrnrinnns | wererene(128,577) | o | v | 00005.000 [ e 4.045 |AO...... | wooeeeee 193,750 | ..oee. 775,000 |05/28/2013. | 10/01/2042.
114894 WJ 3 |BROWARD CNTY FLA ARPT SYS REV. CF.. 2| 1FE 1,868,611 |...114.500 ,894,975 | ......c..e.. 1,655,000 | ..o 1,864,287 | oo [ e (4,324) [ s | e | 20.5.000 | e 2.616 |AO...... .20,688 11/15/2019. | 10/01/2045.
13033A°  CE 9 | CALIFORNIA HEALTH FACS FING AU......cccitiiirierierinecrsnsissiessesesesssnis | woeees 2| i 1 3,286,408 |...105.030 | ..............3,550,014 | ..............3,380,000 | ...........3,362,194 | ..oooiiovinrrvernne | w3499 | s [ [0 5.750 |, 5.990 |AO...... | covrrrn 48,588 03/02/2000. | 10/01/2023.
13053C AB 8 |CALIF PCFA - PG&E California POllUtiON C..........cccccvivnriierieririrnniieninssienins | ceveene 2| 1FE 2,000,000 |...101.677 2,000,000 | .voerrierierireninns [ e [ | e | 0051000 [ 5100 |JD.ccces | coriirenes 8,500 | ........ 102,000 | 06/09/2010. | 06/01/2040.
13077C M4 3 | CALIFORNIA STATE UNIVERSITY.......ccccovrrmmerrerirneemneeserinsnnnenssenssseesennnsens | CFe | ot | v, 2| 1FE| oo 4,488,720 |..115.583 | ..............4,623,320 | ..............4,000,000 | ............. 4,253,385 | ..o | e (A7,218) [ [ e | 20.5.000 | oo 3.561 |MN...ooo| covrrnne 33,333 | ... 200,000 |08/01/2014. | 11/01/2039.
13077C M5 0 | CALIFORNIA STATE UNIVERSITY .....coviirirnrinirernninnsirererseisenssiseessnnnneennens | O [ [ 2| . TFE| oo 4,474,200 |..114.581 | .............4,583,240 | .............4,000,000 | ...........4,246,089 | ...ccecorurmrmrrminer | worrerrnn(d5,805) | oo [ | 205,000 | ... 3.601 |MN......| oo 33,333 | ........ 200,000 |08/01/2014. | 11/01/2044.
13078R  EU 0 |CA STATEWIDE CDA CHF IRVINE LL......coovvirriiriieinrieiiiereneenesiseessesienes | ceveene 2| .. 2FE 3,060,450 |...105.426 e 3,010,703 | oo | eevrrreenen(7,356) [ oo | v | 00005375 [ 5102 |MN......| woovreene 20,604 | ........ 161,250 | 01/10/2012. | 05/15/2038.
130795 5E 3 | CA STATEWIDE CDA KAISER PERMAN........oviiiimiiniiierieeerseiseisssissieees CFo | s 2| 1FE| o 10,438,100 |...108.292 | ............10,829,200 | ............10,000,000 | ........... 10,116,256 | ...oovereeenrrecrnes | eerererrne(48,083) | oo v [ 125,000 | ..o 4451 |AO...... | wooeeeee 125,000 | ........ 500,000 |04/05/2012. | 04/01/2042.
155048 AZ 4 |CENTRAL PUGET SOUND REGIONAL T (O] SR IR I 4| ... TFE| oo 4,714,126 |..102.446 | .............4,712,516 | .............4,600,000 | ............. 4,604,581 | ..ooovevrervnivnn | verierreeene(@,833) [ [ v [000.5.250 | 5.043 [FA.......| oo 100,625 | ........ 241,500 |04/01/2001.|02/01/2021.
155048 BB 6 | CENTRAL PUGET SOUND REGIONAL T......ccccovvvmeermmreerennimennnensnseensenenniens | CF [ [ | 1FE 3,251,658 |...113.819 | .............3,699,118 | ..............3,250,000 | ........ 3,250,000 | cvovvriererieeiieniens [ | e | o | o750 | i 4.657 |FA oo | v 64,323 | ....... 154,375 | 06/15/2010. | 02/01/2028.
155498 CN 6 | CENTRAL TEX REGL MOBILITY AUTH....cooviiniiirinrieisiseeisniseeessssisseenens [vvnne [ | vevverenn | vvvne 2FE ....11,885,915 {...109.499 | ............13,008,481 | ...........11,880,000 | ....... 11,787,526 | ...c0ovverervrrrrrvrnns | wovrercenc(15,766) | covvievvrricrerns [ rvrveiviiniverinins | 20005.000 | ... 4,902 | | e 297,000 | ........ 594,000 |11/20/2013.|01/01/2033.
155498 CP 1 |CENTRAL TEX REGL MOBILITY AUTH. .....ccoomrrmrimerierinenenssernernensenenseens | vevnee oo [ eeereenni [ e 2FE| ..........14,912,076 |...108.384 | ............16,181,731 rerreeenn HAT8B.86T | oo | e (22,602) | e [ v [ 205,000 | 4.890 |ddocies | v 373,250 | ........ 746,500 |05/06/2014. | 01/01/2043.
167593 HG 0 | CHICAGO OHARE INTERNATIONAL Al.....cc.oovvvrrierirneereernneensernenessesnsnnnenns | CF [ [ 2| 1FE| covine 15,711,779 |...106.665 | ............ 15,226,429 | ........... 14,275,000 | ........... 14,626,455 | .....oovervrenriincrnes | erereens(166,289) | oo [ v [ 125,000 | ..o 3711 | e | e 356,875 | ........ 713,750 |08/09/2012. | 01/01/2029.
167593  HY 1 | CHICAGO OHARE INTERNATIONAL Al......covvvverierineniiennirnerrenesenssnnnnes | CF [ [ 1FE 16,476,028 |...106.971 .16,029,604 215,523,482 [ e | e (170,645) | e [ 005,000 |, 3128 | | e 374,625 | ........ 599,250 |11/15/2019. | 01/01/2026.
167736 B8 9 | CHICAGO IL WATER SYSTEM.....ccovviirrerimierneeiieisensesssssssensssessesssssssssnes | sevnee | oo | eeveneennes 2| 1FE ...113.687 ..1,261,926 1,156,096 [ ...ceouvverrrrcrirerine | verereeernee(8,889) | v [ 205,000 | ..o 4.045 |MN......| oo 9,250 | wovvvnnes 55,500 |05/19/2015. | 11/01/2029.
167736 SJ 7 |CHICAGO IL WATER SYSTEM CHICAGO ILL WTR......covvvvemrrreiriniernnrneerenes [rvvnne [ | vrveriand | v 2FE ..124.516 .24,903,200 121,156,465 | oo | erenennd(132,515) | e [ 10005750 | e 4788 |MN......| oooeee 191,667 | .....1,150,000 | 04/30/2014. | 11/01/2030.
17131H  CL 0 |CHULA VISTA CALIF CHULA Vista CA IDA - S.......ccoovvmmermmrrneernsennernennnnes | CF [ e [ 1FE . ..100.390 | ..............3,011,700 | ..............3,000,000 | ............. 3,000,000 | .coeuerererierireninns [ e [ | e | 005,875 [ 5.875 |JD....... 06/10/2009. | 02/15/2034.
196479 6Q 7 |COLORADO HOUSING AND FINANCE A 2| 1FE 580,000 |...100.804 580,000 [ ..vvuvvererrierrninees [ e [ | [0 2.950 [ 2.950 |MN...... 06/20/2019. | 05/01/2029.
196479 6R 5 | COLORADO HOUSING AND FINANCE A. 2| 1FE 700,000 |...101.045 700,000 | oo | e | e s [2003.000 [ 3.000 | MN...... 06/20/2019. | 11/01/2029.
196479 6S 3 | COLORADO HOUSING AND FINANCE A 2| 1FE 700,000 |...100.974 700,000 | ooveoerrerieirnenns | e | eeeessineiennns v [ 2000:3.050 [ 3.050 |MN...... 06/20/2019. | 05/01/2030.
196479 6T 1 |COLORADO HOUSING AND FINANCE A 2| 1FE 500,000 |...100.979 500,000 | ..o | e | e [ [2003.080 [ 3.080 |MN...... 06/20/2019. | 11/01/2030.
196479 6U 8 | COLORADO HOUSING AND FINANCE A 2| ... 1FE 2,930,000 |...101.512 ....2,930,000 2,930,000 | .vooureerierireninns [ e [ | e | 00003250 [ 3.249 |MN...... 06/20/2019. | 11/01/2034.
196479 6V 6 | COLORADO HOUSING AND FINANCE A 2| . 1FE 765,000 |...101.827 765,000 765,000 [ ..o e | ereensissiienens e [0003.550 [ 3.549 |MN...... 06/20/2019. | 05/01/2037.
196632 LS 0 |COLORADO SPRINGS COLO UTILS.... .|CF.. o2 1FE ...10,578,115 |...103.568 ..10,555,000 10,557,549 | ...coovvvvvcvnrvernes | cverreneeeee2,791) | s [ [005.250 | 5.221 |MN...... 01/21/2011. | 11/15/2033.
235036 D8 0 |DALLAS FORT WORTH TEX INTL ARP CF.. 2| 1FE 6,412,887 |...106.189 6,039,860 | ..ooovvrcrrerincirinns | cererrenee(72,480) [ oo | v | 000005.000 [ e 3.650 |MN......| e 49,167 | ... 295,000 |05/29/2014.| 11/01/2030.
235036 E6 3 |DALLAS FORT WORTH TEX INTL ARP CF.. 2| 1FE 3,310,980 |...105.946 | ..............3,178,380 | ..............3,000,000 | ............. 3,072,478 | .ovvvvrervrvvreninne | eereeeeen(B3T,573) | v [ | 20005000 | e 3.625 |MN......| ..........25,000 | ........ 150,000 | 12/11/2012. | 11/01/2037.
235036 V7 2 |DALLAS FORT WORTH TEX INTL ARP CF.. 2| ... 1FE 2,693,525 |...113.957 2,586,525 | ..vverrererinrireriens | rererrnn(20,358) | oo [ | 20005.250 | 4.261 |MN......| 0. 21,875 | e 131,250 | 02/13/2014. | 11/01/2027.
235036 V8 0 |DALLAS FORT WORTH TEX INTL ARP CF.. 2| 1FE 2,677,225 |..113.717 2,579,394 | oo | e (18,644) | oo | e | 000005.250 [ e 4341 |{MN......| .0e0ree...21,875 | o 131,250 | 02/13/2014. | 11/01/2028.
235036 XM 7 | DALLAS FORT WORTH TEX INTL ARP CF.. 2| 1FE 9,464,262 |...105.853 | .............9,526,770 | ..............9,000,000 | ............. 9,210,928 | ..ooovvveerrerencrnine | eeeeene(225,279) [ oo | e | 00005000 [ i 3.658 | MN...... 360,000 | 11/15/2019. | 11/01/2042.
235036 XN 5 |DALLAS FORT WORTH TEX INTL ARP CF.. 2| 1FE 5,422,500 |...105.928 | ..............5,296,400 | ..............5,000,000 | ............5,098,171 | ..ccoorvrrmmrrmrrrmrrne | verrrnerns(49,666) | ovvonvrciciians [ v [225.000 | ..o 3.902 |MN......| oo 41,667 | ... 250,000 |07/25/2012.| 11/01/2038.
235036 XX 3 |DALLAS FORT WORTH TEX INTL ARP CF.. 2| 1FE 1,581,915 {...103.035 | ..............1,597,043 | ..............1,5650,000 | ............. 1,554,239 | oo | cererieeen(5,224) | o | e | 005,000 o 4638 |MN......| 0000012917 | s 77,500 | 01/27/2014. | 11/01/2032.
235036 XY 1 |DALLAS FORT WORTH TEX INTL ARP CF.. 2| 1FE 1,850,716 |...103.035 s 1,827,297 | .ovevvvevrrncrrernne | cverrneernae(T,518) | o [ 205,000 | ..o 3.134 |MN......| ..c...e... 15,000 | .o 50,000 | 11/15/2019. | 11/01/2035.
246003 MG 9 | DELAWARE CNTY PA AUTH Delaware County Au..........ccc.oeeunrienricneiivciiienins [ e 2| 1FE| o 10,520,600 |...103.398 | ............10,339,800 | ............10,000,000 | ........... 10,054,899 | ...ovvovevrvercvenines | roreeennn(80,584) | oo [ | 205,000 | e 4.350 |MN......| ..........63,889 | ........ 500,000 | 11/24/2010. | 11/15/2031.
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249182 GH 3 |DENVER COLO CITY&CNTY ARPT Denver CO Cit.....c..vverneerrrernenne CF.. |.. 2| 1FE| woverenee 12,688,511 |...109.3%4 | ............ 12,361,522 | coovvenne 11,300,000 | ..ooovvenee 11,768,227 | ..o | e (152,535) | cevevvereerneinens [ rveervseirseineriienns [ 2005.000 | oo 3470 |[MN......| cooeveeee 72,19 | ... 565,000 |06/04/2013. | 11/15/2037.
249182 GR 1 |DENVER COLO CITY&CNTY ARPT Denver CO Cit.....ocoovvvvvrevrerinnenne CF.. |. 2| 1FE| o 10,048,945 |...109.660 | ..............9,869,400 | ..............9,000,000 | ............. 9,434,509 | ..ovvriviririirieins cereeeene(107,150) [ oo | e [005.000 [ 3.221 [MN......| o 57,500 | ........ 385,000 |11/15/2019. | 11/15/2033.
249182 HH 2 |DENVER COLO CITY&CNTY ARPT.....ccoovvrmrierereerrrineenns CF.. |. 2 ... 1FE 2,659,875 |...114.661 2,568,975 1(15,882) [ oo | e | 2005500 | e 4712 IMN......| oo 17,569 | ........ 137,500 | 07/11/2013. | 11/15/2028.
249182 HL 3 |DENVER COLO CITY&CNTY ARPT....coovuiimriciiricierineine CF.. |.. 2| 1FE 2,609,925 |...114.136 2,547,716 (10,923 [ oo | e | 205500 | 4.952 |MN......| oo 17,569 | ........ 137,500 | 07/11/2013. | 11/15/2031.
25477G  GJ 8 | DISTRICT COLUMBIA INCOME TAX R DC PERSON.... ~|CF.. |.. 2| 1FE 5,671,000 |...106.624 5,151,791 (75,485) | ...cvooverceririns | cevrerenerirsnirseinns | 20.5.000 | e 3.350 . .20,833 250,000 |04/30/2012. | 12/01/2036.
254839 P4 9 |DISTRICT COLUMBIA REV - GEORGE CF.. |.. 2| 1FE| covirenee 17,635,379 |...104.805 ...19,493597 | .... (101,950) | covonvverineirienns | verreerieeeneeiineens | 00005000 [ e 2.063 |AO...... | ceveenee 234875 | ... 239,500 | 11/15/2019. | 04/01/2040.
254845 HN 3 |DISTRICT OF COLUMBIA WTR&SWR A......coorvvirrieiieieierininns CF. . 2| 1FE 5,721,850 |...109.709 | ..............5,485,450 | ..............5,000,000 | ............. 5,213,507 |.... (72,882) [ oo | v | 20.5.000 | e 3.360 03/15/2012. | 10/01/2032.
254845 HP 8 | DISTRICT OF COLUMBIA WTRE&SWR A.....ccoovvirrirceirrirerieiinns CF.. |. 2| ... 1FE 3,302,450 |...109.454 | ..............3,283,620 | ..............3,000,000 | ............. 3,216,794 | ... v (19,847) | v e [005.000 | oo 2.263 11/15/2019. | 10/01/2037.
254845  JK 7 |DISTRICT OF COLUMBIA WTR&SWR A......cooivrirriciiiieieriniinns CF.. |. 2| 1FE 5,698,050 |...109.624 5,206,833 | ..o [ v (70,539) [ ..ovovverriireins [ evvveriverivnrisniees | 20.5.000 | e 3.410 03/15/2012. | 10/01/2033.
254845 JQ 4 |DISTRICT OF COLUMBIA WTR&SWR A CF.. |. 2| . 1FE 5,043,300 |...114.227 .5,018,334 (4,351) [ oo v [2005.000 | 4.892 07/24/2013. | 10/01/2044.
29270C ZN 8 |ENERGY NORTHWEST . 2| 1FE 2,946,489 |...114.742 2,832,307 | oo | e (25,220) [ ...vevevereerinrins | erverineensrinseinns | 20.5.000 | e 2.620 |JJ....... 11/15/2019. | 07/01/2032.
345105 BC 3 |FOOTHILL / EASTERN TRANSN CORR FOOTHILLY.....covvevrierinrricrirerirneens @ | [ e | e 1FE| oo 3,488,879 |..... 88.458 | ............11,092,633 | ............12,540,000 | ............. 8,206,925 | .....ovverieriniiinns | s 423,588 | ..o [ s [ [ 5.370 | N/A ... | oo [ e 11/05/2003. | 01/01/2028.
346668 DD 5 |FORSYTH MONT POLLUTION CTL REV............. . CF.. |. 2| ... 1FE 9,000,000 |...102.655 | ..............9,238,950 | ..............9,000,000 | ............. 9,000,000 | .vveuvrrerirerereernns [ e [ e | e | 00005.000 [ i 4.998 |MS......| oo 150,000 | ........ 450,000 | 03/03/2010. | 05/01/2033.
373539 K8 7 |GEORGIA ST HSG & FIN AUTH GEORGIA HOUSIN SESTTRRORN IO . 2| 1FE 8,000,000 |...103.064 8,000,000 | ..o [ | e e | 003850 | 3.849 |UD.ccoir | v 25,667 | ........ 308,000 |02/21/2013.|12/01/2041.
38611T AA 5 | GRAND PARKWAY TRANSPORTATION C SSSTURTRRPOROPRN IO . 2| 2FE| oo 12,654,700 |...109.896 | ............14,198,563 212,688,482 ... | 8,353 | e [ [005.125 [ 5.270 |AO...... | wooeeee. 165,538 | ........ 662,150 |08/02/2013. | 10/01/2043.
38611T AB 3 | GRAND PARKWAY TRANSPORTATION C ISR IO . 2| 2FE 2,955,000 |...111.816 | .coccovvvnec 3,354,480 2,957 177 | oo | 30 [ | v | 00005500 [ i 5.595 |AO...... | coovvrne 41,250 | ........ 165,000 | 07/17/2013. | 04/01/2053.
386442 TY 3 |GRAND RIVER DAM AUTH OKLA.......cccovvirernrireinnnennnnersensnnensssssssnsnennes | CF o | oo |2 | s 1FE ..4,783,450 |...101.709 | ..............5,085,450 | ..............5,000,000 | ............ 4,987,272 | oo | ererereenn1,836 [ | v [ 00005250 [ 5.850 [UD..coes | vorrrrrnee 21,875 | ... 262,500 | 11/18/2010. | 06/01/2040.
43232E  BX 6 |HILLSBOROUGH CNTY FLA HSG FIN.. 2| 1FE]| ............7,898,296 |...101.389 | .............8,177,023 | ..............8,065,000 | ............. 7,991,423 | oo | v TA28 [ e | v | o750 [ 4917 | e | v 191,544 | ....... 383,088 | 05/09/2006. | 01/01/2039.
442435 52 2 |HOUSTON TEX UTIL SYS REV. 2| 1FE 5,577,250 |...114.218 | .............5,710,900 | ..............5,000,000 | ............. 5,298,343 | ..vvvrrerivrvvreninns | evreeeernn(55,044) | oo [ | 005,000 | e 3.651 |[MN......| wooevene 31,944 | ... 250,000 |06/13/2014. | 11/15/2039.
44244C  GY 7 |HOUSTON TEX UTIL SYS REV. . 2| 1FE 5,403,400 |...111.391 e 5,340,904 | ...ovvvvvrrerncnnins | e (19,824) [ oo | e | 0004000 e 2.892 |MN......| oovrenee 25556 | ........ 120,000 | 11/15/2019. | 11/15/2037.
45200F  7G 8 |ILLINOIS FINANCE AUTHORITY......coiirurrirrirmeineiserisseseessseisseisesssssssssneees CFo | s 2| 1FE| oo 4,881,150 |...105.961 | ..............5,298,050 | ..............5,000,000 | ............. 4,980,388 | ..o | e 14,192 [ s [ e | 20.6.000 | o 6.321 |AO...... | covvrrne 75,000 | ........ 300,000 |01/13/2011. | 10/01/2032.
45203H B4 3 |ILLINOIS FINANCE AUTHORITY... 2| 1FE 5,639,700 |...114.848 | .............5,742,400 | ..............5,000,000 | ............. 5,327,771 | oo | eeereeen(62,354) [ oo | v | 00005000 [ e 3490 |AO...... | coerrnend 62,500 | ........ 250,000 |08/06/2014. | 10/01/2035.
45203H B6 8 |ILLINOIS FINANCE AUTHORITY... 2| 1FE 5,589,850 |...114.555 5,303,052 | .coovvrrverirerineerinns | cerernesed BTATO) [ oo | cveeverreeiincensnins | 00005.000 [ e 3.600 |AO...... | coovrrne 62,500 | ........ 250,000 |08/06/2014. | 10/01/2038.
452252  HF 9 [ILLINOIS ST TOLL HWY AUTH . 2| 1FE 2,613,225 |...109.392 2,541,140 | v | rereeeernn(12,560) | oo [ | 2005000 | ..o 4.408 07/03/2013. | 01/01/2035.
452252  HG 7 |ILLINOIS ST TOLL HWY AUTH lllinois State. CF. |.. 2| ... 1FE| v 12,897,055 |...108.982 | ............12,532,930 | ............11,500,000 | ........... 11,986,723 | ...eovvervvevcrrerires | evereeene(151,300) | oo v [ 205,000 | ..o 3.502 04/25/2013.| 01/01/2038.
45884A LT 8 |INTERMOUNTAIN PWR AGY UTAH............ R [ 4 L [ 1,065,470 |...100.949 1,128,896 [ ...coovverrrcinies | cererneennn 5,183 | s [ [105.000 | 5.505 11/17/2000. | 07/01/2021.
478271  JG 5 |JOHNSON CITY TENN HEALTH & EDL......ccovivrriiieirinnrines . 2| 2FE 4,474,000 |...102.394 . 4,498,300 | .o | 3,283 [ | | 20008000 [ 6.078 04/05/2010. | 07/01/2038.
53945C AP 5 |LOS ANGELES CALIF WASTEWTR SYS CF.. |.. 2| 1FE| wovirnnee 10,979,500 |...112.650 .11,265,000 ..10,000,000 110,403,627 | ...coovveevvcrrernns | eereene(108,828) | o [ v 205,000 | ..o 3.730 03/19/2014. | 06/01/2034.
53945C BM 1 |LOS ANGELES CALIF WASTEWTR SYS CF. |. 2| 1FE 6,317,605 |...112.543 ..6,319,289 ....5,615,000 5,883,793 | .ovvverervrvvrerinns | e (72,840) | oo v | 005,000 | oo 3.500 |JD.cooer | v 23,396 | ........ 280,750 |06/05/2013. | 06/01/2035.
544435 U9 9 |LOS ANGELES CALIF DEPT ARPTS A CF.. |. 2| ... 1FE| v 19,943,690 |...101.550 .19,802,250 ..19,500,000 | .......... 19,549,927 | ...ovvvrvvenvrrnrrivens | rorerreed(61,388) [ oo | e | 2005250 | e 4546 |MN......| ... 130,813 | ........ 918,750 | 11/15/2019. | 05/15/2033.
544495 XV 1 |LOS ANGELES CALIF DEPT WTR & P CF. |. 2| 1FE 7,685,230 |...109.255 7,000,000 | ....cooouee. 7,237,379 | coovevererinrvvrerinns | eereeeernn(89,226) | oo [ | 005,000 | oo 3.570 | oo | e 175,000 | ........ 350,000 |07/24/2014. | 07/01/2043.
544628 JJ 0 |LOS ANGELES CALIF REGL ARPTS | REGIONAL... 2| 1FE 2,396,678 |...105.663 2,250,000 | .... 2,286,074 | ..vvvvrervrerrerinne | rerieeeend(17,079) | oo [ eovvverneineieinens | 208500 | e 3.661 v | .50,625 101,250 | 09/26/2012. | 01/01/2027.
544628 JK 7 |LOS ANGELES CALIF REGL ARPTS | REGIONAL... . . 2| 1FE 9,014,140 |...106.197 9,000,000 | ..oovvvrnees 8,912,360 | .cvvvvvrerrrerencnrinne | ceereene(14,879) [ o | v | 00005.000 [ ooec 4881 | Jdoes | e 225,000 | ........ 450,000 | 12/11/2013.] 01/01/2032.
546589 SP 8 |LOUISVILLE & JEFFERSON CNTY KY....cviiumrieiirieierssiesesissisesssssessssenes (O] SR IR I 2| . 1FE| oo 7,624,725 |..106.428 | ..............7,982,100 | ..............7,500,000 | ............. 7,547,451 | o | eereeeernn(12,958) | oo v | 2004000 | e 3.798 38,333 | ........ 300,000 |05/22/2013. | 05/15/2037.
549310 VS 6 |LUCAS CNTY OHIO LUCAS COUNTY OH PROMEDIC I I . 2| 1 1,792,930 |...107.089 | ..............1,906,184 | ..............1,780,000 | ............. 1,786,965 | ...cvouvvererrcrirerirne | cverereeernee(BAT8) | o v [1025.000 | oo 4.779 11,372 | ... 89,000 | 03/22/2018. | 11/15/2029.
56036Y DG 7 |MAIN STR NAT GAS INC GA GAS PR Main Stre P [FTUSTO IO 1FE| o 10,299,700 |...120.340 .12,034,000 210,126,434 | | e (18,550) | e [ 1005500 | 5.241 161,944 | ....... 550,000 |09/07/2007. | 09/15/2025.
57420N BH 3 |MARYLAND ST ECONOMIC DEV CORP Maryland E 2 2,458,850 |...101.913 ,547,825 2,497,520 | coooovrvverrerrncennns | v 912 [ | | 20005750 [ 5.965 . 11,979 143,750 | 01/07/2010. | 06/01/2035.
57563R  GR 4 | MASSACHUSETTS EDL FING AUTH . 2 850,000 |...100.092 850,000 | ..oovveuerrerireririenns | eerrnrineniienienins | eeeressisensieninns | e [ 006,000 | 5.998 | Jdocoss | o 25,500 | .coonees 51,000 |06/26/2009. | 01/01/2028.
57563R  JC 4 |MASSACHUSETTS EDL FING AUTH.....ccovvuiriiieirniieinnieisssseensssisessessennns. | even . 2 873,263 |...100.110 870,000 | ... 870,000 (A21) [ covrerrerivnierens | cevrenveisnserennns [ 00005700 [ 5.650 [Jdevvss | v 24795 | oo 49,590 |03/29/2010. [ 01/01/2031.
575831 BK 7 |MASSACHUSETTS ST COLLEGE BLDG CF.. |.. 2 2,845,875 |...108.937 ....2,500,000 | .... 2,590,008 | ...oovvenrirrireninns | e (36,468) | ....vvorerrceriris [ ervrerenerisrirneinns | 20.5.000 | oce 3.381 |MN......| oo 20,833 | .o 125,000 | 02/02/2012. | 05/01/2037.
575831 BL 5 |MASSACHUSETTS ST COLLEGE BLDG CF..|. 2| .. 1FE 4,814,528 |..108.937 | .............4,629,823 | .............. 4,250,000 | ....ccoonenn 4,397,221 | oo | e (59,589) | ..vvuvereririreiens | cerreiiersrirerieinns [ 0005.000 [ 3441 |[MN......| e 35417 | ........ 212,500 |02/02/2012. | 05/01/2043.
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57583F  FZ 9 |MASSACHUSETTS ST DEV FIN AGY....ccntvrrimerrnrrieriesesneesssissessensessesens | oevenns 2| 1FE| woverenee 15,764,049 |...126.552 | ............ 20,722,890 | ....ccocoene 16,375,000 | ........... 15,809,897 3,821 | oo [ s [ e 5.450 |...... 5670 |MN......| cooeeeee 114,034 | ........ 892,438 | 02/28/2002. | 05/15/2059.
57583R  S4 8 |MASSACHUSETTS ST DEV FIN AGY CF.. 2| . 1FE 4,477,500 |...102.608 .4,617,360 | ..... 14,500,000 2,546 | oo [ s [ 5.000 01/21/2010. | 09/01/2045.
575830 CL 0 |MASSACHUSETTS ST DEV FIN AGY 2 ... 1FE 5,642,010 |...105.177 ..5,784,735 .5,500,000 .(16,922) ......5.250 08/02/2011. | 04/01/2037.
57586E SU 6 |MASSACHUSETTS STHEALTH & EDL.......coooviiiiiiiiiiininsiccsesisssissins | e 2| 1FE 5,129,306 |...102.753 ..5,040,035 | ..... 14,905,000 (25,230) [ evvneereririceens | e [ s 5.000 03/26/2010. | 10/01/2026.
57586N XX 4 |MASSACHUSETTS ST HSG FIN AGY 2| 1FE 5,660,000 |...107.496 ..6,084,274 | ..... 5,660,000 | ...eererrrs5,6680,000 [ .ooevneeuiieirienies | e | e [ e [ 4.250 03/18/2015. | 12/01/2035.
57586N XY 2 |MASSACHUSETTS ST HSG FIN AGY 2| 1FE 2,955,000 |...107.010 ..3,162,146 .2,955,000 | .... 2,955,000 o.r4.350 03/18/2015. | 12/01/2040.
57587A DN 5 | MASSACHUSETTS ST HSG FIN AGY 2| 1FE 3,070,000 |...104.887 ..3,220,031 | ..... .3,070,000 | ....covvenee 3,070,000 | .ovevvererierinriinns [ e [ e | e | e 4.300 06/12/2014. | 12/01/2034.
57587A DP 0 |MASSACHUSETTS ST HSG FIN AGY 2| ... 1FE 2,600,000 |...105.445 ..2,741,570 12,800,000 [ cooovenrierireirnenis | v | e | | 4.500 06/12/2014. | 12/01/2039.
575896 QH 1 |MASSACHUSETTS PORT AUTHORITY | CFL ] 2| 1FE| oo 1,928,868 |..114.713 | ... ..2,007,478 1,856,882 | .o | e (B,88T) [ s [ [ 5.000 07/09/2015. | 07/01/2040.
575896 QJ 7 |MASSACHUSETTS PORT AUTHORITY......cccceovvivernrirriniseiinissneisnisenisnennen | CF o | o | e, 2| . 1FE| i 1,093,510 |...113.941 | ............. 1,139,410 | .............1,000,000 | ............. J055,987 | ..o [ ererneend(31,149) [ | e | s 5.000 07/09/2015. | 07/01/2045.
576000 LP 6 |MASSACHUSETTS SCHOOL BUILDING........ccccoseremrermermmmrinersnrimenneninseennenes | CF ot | [ | s 1FE 13,409,810 |...106.959 ....12,835,080 12,455,188 | ...ooovenerirrinernes | erreeens(148,522) | oo v [ 5.000 11/15/2019. | 10/15/2041.
576000 PQ 0 |MASSACHUSETTS SCHOOL BUILDING.. 2| 1FE 10,825,300 |...111.544 | ............11,154,400 10,318,356 | ... [ eeeennnn(86,554) | oo [ | 5.000 06/13/2013. | 05/15/2038.
576528 DP 5 | MATAGORDA CNTY TEX NAV DIST NO.....cvoerereeriremerieerreriseesseisessesssnnes | wereees 2| ... 1FE 2,500,000 |...106.458 | .............. 2,661,450 2,500,000 | .veoevenerirerirrerens [ e [ e | e | e 4.000 . 05/15/2013. | 06/01/2030.
586111 KU 9 |MEMPHIS-SHELBY CNTY TENN ARPT............ CF.. 2| 1FE 5,230,150 |...102.221 5,111,050 | ..... .5,000,000 | .ovorereern.5,014,091 | oo | e 27,126) | o [ | e 5.750 |...... 5172 | oo | v 143,750 01/22/2010. | 07/01/2022.
592098 J8 1 |MET GOVT NASHVILLE & DAVIDSON CF.. 2| 1FE 7,158,786 |...101.878 | .... 6,912,422 | ..... 16,785,000 | ...e0veerr.8,808,580 [ ..o | verirerrnc(45,684) | oo [ [ 5.000 |...... 4.290 | ddecies | v 169,625 12/09/2010. | 07/01/2025.
59259Y M6 3 |METROPOLITAN TRANS AUTHNY. CF.. 2| 1FE 5,138,104 |..111.698 | ............. 5445278 | ..ocoon. 4,875,000 | .oooeeernd,993,524 | oo | e 2T794) [ s | e | s 5.000 |...... 4.310 |MN...... 03/14/2014. | 11/15/2038.
59259Y Q8 5 |METROPOLITAN TRANSAUTHNY. CF.. 2| 1FE 6,502,002 |...115.504 .6,982,217 | ..... 16,045,000 | ...cc00eerr.8,248,550 [ ..o | verrenrnd(A7,626) | o [ [ 5.000 |...... 4.051 |MN...... 02/21/2014. | 11/15/2031.
59259Y Q9 3 |METROPOLITAN TRANSAUTHN'Y. CF.. 2| 1FE 4,377,432 |..112.036 | .... 4,587,874 | ..... 4,095,000 | oooovreenn 4,221,046 [ oo | eerrenne(29,435) | s [ s [ 5.000 |...... 4.131 |MN...... 02/21/2014. | 11/15/2032.
59259Y TX 7 |METROPOLITAN TRANSAUTHN'Y. CF.. 2| 1FE 4,399,913 [..110.117 | s 4,498,279 | ..oovvvennn 4,085,000 | ..ocoeerrid,201,301 | oo [ ereieenn(37,808) [ oo | e | s 5.000 |...... 3.940 |MN...... 03/12/2014. | 11/15/2030.
59259Y X2 0 |METROPOLITAN TRANS AUTHN Y. CF.. 2| 1FE| o 11,135,293 |...113.468 ....11,346,800 ...10,000,000 10,556,222 | oo | e (T14819) [ i | e | s 5.250 |...... 3.854 [MN...... 07/08/2014. | 11/15/2044.
59261A CW 5 |METROPOLITAN TRANSAUTHN'Y. CF.. 2| 1FE 5,778,800 |...116.726 | .... 5,836,300 5,000,000 | .. ..5,516,327 5.250 |...... 3.431 |MN...... o 02/19/2016. | 11/15/2056.
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR....cooivierimririinrinerieresenissesssienens | weenes 2| 2FE 2,734,416 |..133.283 | ....cccoouue 3,398,717 | v 2,550,000 | ..ocverneen 2,718,623 | ..o | cerenneee(12,791) [ | v | e 6.500 |...... 3.719 |AO...... | v 41,438 | ... 165,750 | 01/05/2015. | 10/01/2044.
592646 3U 5 |METROPOLITAN WASHINGTON D C AR.... CF.. 2| 1FE 5,522,800 |...109.369 ..5,468,450 | ..... .5,000,000 15,160,236 | ..o | e (54,294) | s [ [ 5.000 |...... 3.761 |AO...... 06/06/2012. | 10/01/2029.
592646 3W 1 |METROPOLITAN WASHINGTON D C AR.... . CF.. 2| 1FE 4,689,045 |...109.143 | .... 4,911,435 | ... 14,500,000 L A564,496 | | e (21,582) [ s [ [ 5.000 |...... 4.440 |AO...... - 06/28/2013. | 10/01/2031.
592646 5M 1 | METROPOLITAN WASHINGTON D C AR.....ccoovvimrirrimrinerierienes CF.. 2| ... 1FE 2,342,621 |..111.910 | ccoovvrrneee 2,568,335 | ........ 2,295,000 2,315,143 | oo | e T97) [ i | e | s 5.000 |...... 4742 |AO...... | .........28,688 | ....... 114,750 | 07/17/2013. | 10/01/2033.
592646 5N 9 |METROPOLITAN WASHINGTON D C AR.... CF.. 2| 1FE 2,048,100 |...111.179 ..2,223,580 .2,000,000 | .oocerreeni2,019,983 [ oo | el A8T1) | e [ [ 5.000 06/28/2013. | 10/01/2038.
592646 6T 5 |METROPOLITAN WASHINGTON D C AR.... CF.. 2| 1FE 2,274,760 |...115.235 ..2,304,700 | ..... .2,000,000 | ooerreerni2,139,102 [ oo | e 26,530) | v [ [ 5.000 05/30/2014. | 10/01/2029.
592646 6U 2 |METROPOLITAN WASHINGTOND C AR.... CF.. 2| 1FE 2,259,980 |...114.939 ..2,298,780 .2,000,000 | oeeereeri 2,131,875 [ o | eereenerne(25,094) | v [ s [ 5.000 05/30/2014. | 10/01/2030.
592646 V9 1 |METROPOLITAN WASHINGTON D C AR.... CF.. 2| . 1FE 7,765,725 |...102.776 ..7,708,200 ......5.000 07/21/2010. | 10/01/2024.
59333P C5 5 |MIAMI DADE CNTY FL AVIATION RE CF.. 2| ... 1FE| v 16,443,350 |...109.942 ...16,491,300 | ............15,000,000 | ..........15,458,079 | ....oevervrrvrrrmerrnr | wrreeens(156,391) | covoriiriiriricns [ [ e 5.000 11/26/2013. | 10/01/2030.
59333P L5 5 |MIAMI DADE CNTY FL AVIATION RE CF.. 2| 1FE 4,482,720 |..113.425 .4,537,000 | .............4,000,000 | ..cccocc0...4,260,314 | oo | eerieenrne(49,506) | v [ s [ 5.000 03/16/2015. | 10/01/2035.
59333P R7 5 |MIAMI DADE CNTY FL AVIATION RE CF.. 2| 1FE 4,345,040 |...114.993 ..4,599,720 ......5.000 11/15/2019. | 10/01/2038.
59333P YK 8 |MIAMI DADE CNTY FL AVIATION RE Miami-Dad CF.. 2| 1FE 6,945,892 |...103.259 7,176,501 | ..... .6,950,000 328 [ e [ e [ e 5.500 01/19/2010. | 10/01/2041.
59333P YL 6 |MIAMI DADE CNTY FL AVIATION RE Miami-Dad CF.. 2| 1FE 6,599,108 |...103.167 ..6,937,981 | ..... 6,725,000 | ..ovorcrrnes J13011 | s [ e 14,437 | oo | e | e 5.375 02/09/2010. | 10/01/2041.
593791 FX 9 | MIAMI UNIV OHIO MIAMI UNIVERSITY OHIO . .|CF.. 2| ... 1FE 2,077,720 |...105.836 ..2,116,720 .2,000,000 | .... 2,015,712 (8,949) ......5.000 11/17/2011. | 09/01/2036.
60637A FE 7 |MISSOURI ST HEALTH&EDL FACS AU.......ovvuiiriiimrireireiiseiieesieeiseisensens CFo | s 2| 1FE| cvvrinee 10,472,800 |...109.349 ....10,934,900 | ............10,000,000 | ........... 10,217,272 [ v | v (48,681) [ ..ovvvrerrerireinns [ v [ e 5.000 03/07/2014. | 01/01/2044.
613692 AB 8 | MONTGOMERY CNTY TEX HEALTH FAC........ccoimirmmririreerisriserierienesenens @ | [ e | e 1FE| oo 3,438,420 | ..... 95.090 ..5,705,400 6,000,000 210,866 02/18/2010. | 07/15/2023.
63968A S8 9 |NEBRASKA PUBLIC POWER DISTRICT CF.. 2| 1,152,160 |...115.362 ..1,153,620 .1,000,000 (2,931) [ oo | e | e 5.000 11/15/2019. | 01/01/2046.
63968A TJ 4 |NEBRASKA PUBLIC POWER DISTRICT NE PUBLIC........c.coccrvrvrenee CF.. 2| 1FE 4,351,268 |...106.625 | ... ..4,089,069 3,835,000 | .o 3,954,096 | ..o | i (56,619) [ .oovvvrerrerenins [ v [ e 5.000 02/06/2012. | 01/01/2033.
63968A VX 0 |NEBRASKA PUBLIC POWER DISTRICT CF.. 2| 1FE 2,032,234 |...106.657 | ....c.coonee. 2,063,813 | .ovvrereene 1,935,000 | .oveereren 1,962,185 | coooverciriiienns | s (G T4 R DU DU 5.000 11/05/2013. | 01/01/2032.
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63968A VY 8 |NEBRASKA PUBLIC POWER DISTRICT CF.. 2| 1FE 2,041,182 |...106.625 | .............. 2,079,188 | ..ovvvvrne 1,950,000 | ..ooovrenne 1,975,531 [ .vvevvrenernerrernne | vererneenne(11,972) | i [ [202.5.000 | ..o 4.310 | s | v 48,750 11/05/2013. | 01/01/2033.
63968A VZ 5 |NEBRASKA PUBLIC POWER DISTRICT. CF.. 2| . 1FE 4,268,379 |...106.604 | ............4,370,764 | .............4,100,000 | ............ 4147265 | ..o | verreeeeend(22,136) [ e | v [0005.000 [ i 4392 (e | s 102,500 11/05/2013. | 01/01/2034.
63968A XJ 9 |NEBRASKA PUBLIC POWER DISTRICT CF.. 2| ... 1FE 2,167,560 |...106.553 2,049,291 | oo | ereeeennn(23,319) [ | v | 20005000 [ i 3710 | Wi | e 50,000 06/12/2014. | 01/01/2036.
63968A XL 4 |NEBRASKA PUBLIC POWER DISTRICT. CF.. 2| . 1FE 1,080,380 |...106.444 1,023,675 | ..o | e (11,192) | i [ 125,000 | 3.760 |Jdeceiss | v 25,000 06/12/2014. | 01/01/2038.
63968A XM 2 |NEBRASKA PUBLIC POWER DISTRICT CF.. 2| 1FE 1,079,020 |...106.394 1,023,287 | oo | e (11,008) [ o | v | 00005000 | i 3.780 .25,000 06/12/2014.| 01/01/2039.
645780 FB 8 |NEW JERSEY ECONOMIC DEVELOPMEN .|CF.. 2| 1FE 3,250,000 |...101.193 | .............3,288,773 | ..............3,250,000 | ........e....3,250,000 [ ...oouveurrercrirmrirns | veverneriinnineiiienins | vereneeiineineiiens [ evveenseineissninens [ 2005.600 [ 5.600 |MN......| covvrneee 30,333 06/30/2010. | 11/01/2034.
645780 FC 6 |NEW JERSEY ECONOMIC DEVELOPMEN CFL e 2| 1FE| oo 1,000,000 |...101.334 | ..............1,013,340 | ..............1,000,000 | ............. 1,000,000 | .oooovvrerrnreiernnins | e | e | e | 0051000 5100 [JD.ecocrs | coririnnns 4,250 06/30/2010. | 06/01/2023.
645790 FL 5 |NEW JERSEY HEALTH CARE FACS Fl......cccconvvunirinirinns CF.. 2| ... 1FE 5,312,790 |...112.849 | .............5,642,450 | ..............5,000,000 | ............. 5,251,414 | oo | e (21,371) [ v [ errmeeneenseinneinns | 204000 | e 3133 | W | e 100,000 | ........ 160,000 | 11/15/2019. | 07/01/2032.
646108 SR 2 |NEW JERSEY STHSG & MTG FIN AG......ccovivriieireireiensiiesieeissessssisnssns | coveees | [ eeerienes 2| 1FE ..1,000,000 |...103.693 1,000,000 [ ..ooonrveniirciieiies | e | v e 2003750 [ 3.748 |MN......| oo 6,250 | .ovvvnnes 37,500 |04/29/2016. | 11/01/2045.
646139 3H 6 |NEW JERSEY ST TURNPIKE AUTHORI CF.. 2| 1FE 10,935,400 |...109.700 0,285,691 +(106,985) | ..oovvrrirrerines | evriverieeeseniinins | 00005000 [ eeecs 3.791 |W.... , 500,000 |03/21/2013.|01/01/2038.
646139 3M 5 |NEW JERSEY ST TURNPIKE AUTHORI CF.. 2| 1FE 6,648,900 |...109.700 N 6,209,281 revrnenae(T8T19) | e [ [2025.000 | 3.530 |Jdevies | e 150,000 | ........ 300,000 |11/21/2013.|01/01/2025.
646139 4N 2 |NEW JERSEY ST TURNPIKE AUTHORI CF.. 2| 1FE 5,703,850 |...110.237 ..5,511,850 | ..............5,000,000 | ............. 5,243,839 | ..oooovvverrerniiinns | i (76,133) [ ooverererreriririns [ ervvereverrinirnninns | 20.5.000 | e 3.280 | Jdooees | e 125,000 | ........ 250,000 |05/03/2013. | 01/01/2034.
649519  BR 5 |NY Liberty Divpt NY LIBERTY DEVELOPMENT...... CF.. 2| ... 1FE 27,825,900 |...106.032 .29,688,960 ...27,854,183 4,265 | ..o | e | 200.5.000 | e 5.041 |MN......| coooeeee 178,889 | .....1,400,000 | 11/17/2011. | 11/15/2044.
64966T AY 0 [NEWYORKNY CITY HSG DEV CORP......coostvirririiericrierinissiseiiesiienes | v 2| 1FE 1,000,000 |...100.259 1,000,000 | oo | e | e | e | o750 | ATAT | Jde | 21,903 | .o 47,500 | 03/28/2007. | 01/15/2039.
649670 LF 1 |NEW YORKN Y CITY EDL CONSTRF... CF.. 2| 1FE 9,083,433 |...105.405 | ..............9,850,097 | ..............9,345,000 | ............. 9,131,045 8475 | oo | verrereneeneninnins | 0005750 [ i 5.958 |AO...... | wooeeee. 134,334 | ... 537,338 |01/14/2011. | 04/01/2041.
64970H DU 5 |[NEW YORKN Y CITY HSG DEV CORP........cocoovirimrirrirnrirnerinerieriesersensnsins | ceies 2| 1FE 2,500,000 |...100.254 2,500,000 | .voocvrcrierineiinns [ e [ | e | e 4500 [ 4499 |MS......| oo 33,125 | oo 112,500 | 09/11/2009. | 09/15/2025.
64971Q  6A 6 |NEW YORK CITY TRANSITIONAL FIN.....ccoivinririririernircierineeensersssissesesienes | vevenes 2| 1FE 2,706,225 |...111.312 2,578,631 | oo | eieneceen(21,690) [ oo | e | 00005.000 [ e 3.981 [MN...oo. | v 20,833 | ........ 125,000 | 06/13/2013. | 05/01/2038.
64971W  2M 1 |NEW YORK CITY TRANSITIONAL FIN......coorivrerirrinimrsrineriesinsiseesssnissenies | eevnee oo [ eennrinnens [ evvveriens L [ 4,400,202 |..103.724 | .............4,517,180 | ..............4,355,000 | ............. 4,366,185 | ...ocvvreerncrrrninenns | ervernerd(12,833) [ o [ eevneiincenseiineiinns | 205500 | oeee 5.180 |MN......| ovvvrneee 39,921 | ... 239,525 |03/16/2017. | 11/01/2035.
64971W 3B 4 [NEW YORK CITY TRANSITIONAL FIN......cvvvirrirerrieinniseinnieienssssseessssines | overe 5,703,591 |...103.656 | ..............5,851,381 | ..............5,645,000 | ............. 5,658,477 | .ovvvvrervrvvrerinns | ovreeern(81,440) | oo [ | 20005500 | e 5177 |{MN......| oo 51,746 | ........ 310,475 | 03/16/2017.| 11/01/2035.
64971W  GL 8 |NEW YORK CITY TRANSITIONAL FIN.....ccooiivirierimrerininerierienienesseessnines | cevees 8,883,840 |...114.377 e 8,445,110 | ovvvvvvevrerrncrnnns | eereeneee(87T,837) [ oo | v | 00005000 [ e 3.670 |FA......| ooeeeee 166,667 | ........ 400,000 | 07/17/2014. | 08/01/2038.
64972B  J3 0 |[NEWYORKN Y CITY HSG DEV CORP...... CF.. 5,000,000 |...103.206 | ..............5,160,300 | ..............5,000,000 | ............. 5,000,000 | cvevererernrirrirerinns [ e | e e | e 40000 | 3.999 |MN......| wovevenee 33,333 | ... 200,000 |02/22/2013. | 05/01/2044.
64972C  LJ 0 |[NEWYORKNY CITY HSG DEV CORP...... CF.. 3,500,000 |...105.480 | ..............3,691,800 | ..............3,500,000 | ............. 3,500,000 | .oveurvererirerireninns [ e [ | e | cendi250 [ 4.249 |MN......| coovenee 24792 | ........ 148,750 | 06/18/2015. | 11/01/2045.
64972E  GL 7 |[NEWYORKN Y CITY HSG DEV CORP...... CF.. 6,250,000 |...102.365 N 6,250,000 | .cooocvrcrierirnenrnns [ e [ | e | 0003317 [ 3.317 |MN..cooo | 34,552 | ..o 71,408 | 06/13/2019. | 11/01/2034.
64972E GM 5 |[NEW YORKN Y CITY HSG DEV CORP...... CF.. 6,258,213 |...103.699 .6,481,188 | ..............6,250,000 | ............. 6,257,716 | .ovvvvrervrvrrennns | eevvrerineeen(897) | e [ 0003720 | e 3.702 {MN......| vovevenes 38,750 | .coouue 80,083 | 06/14/2019. | 11/01/2039.
64972F 5C 6 |[NEW YORK CITY MUNICIPAL WATER NYC Munici CF.. 10,532,273 |...108.389 .10,567,928 10,220,872 | oo [ eeeeerenn(66,282) | e [ [ 2005250 | 2.677 | D | v 22,750 | ........ 387,188 | 11/15/2019. | 06/15/2044.
649726 BX 1 |NEW YORK CITY MUNICIPAL WATER CF.. 5,597,200 |...111.851 5,253,588 | ..oovvverernrnrrernns | eereeernn(68,027) | oo e | 205,000 | e 3430 | D | e 11,111 | 250,000 |07/18/2014. | 06/15/2035.
64972G DS 0 |NEW YORK CITY MUNICIPAL WATER. CF.. 5,354,500 |...114.082 572,944 | i | eienee(BA675) [ i | e | 00005000 | e 4.141 , 250,000 |03/26/2014. | 06/15/2039.
64972G TS 3 |NEW YORK CITY MUNICIPAL WATER JSTOSTTRTUORRORN BTN 1,383,259 |...107.604 | ..............1,452,654 | ..............1,350,000 | ...........1,376,553 | ..cocoeovrvimrivnes | rerrreeca(8,706) [ oo v [ 1205000 | 3.944 | D.ccoer | v 3,000 | .......... 33,750 | 06/25/2019. | 06/15/2045.
649726  TU 8 |NEW YORK CITY MUNICIPAL WATER.......ccoiiiiinniiniiieiiienisrisneississiienes | e 7,838,466 |...106.552 cevnnrerennnenennnnes | vvereennn(37,999) | i [ | 2005000 | i 3.944 |D.ccoocr | v 17,000 | ........ 191,250 | 06/25/2019. | 06/15/2045.
64972H SX 1 |NEW YORK TFA BUILDING AID BOND 5,276,350 |...105.817 IR 5,052,293 | ..ovovvrernrerrerinnn | e 32,222) | e [ | 205,000 | 4290 | e | e 115,278 | ........ 250,000 |12/07/2011.|07/15/2033.
64972H SY 9 |NEW YORK TFA BUILDING AID BOND 5,349,400 |...106.023 | ..............5,301,150 | ..............5,000,000 | ............. 5,066,217 | ..ovvvvverervrnvrernns | veereeernn(40,800) | oo v | 200005250 | e 4.350 | | e 121,042 | ........ 262,500 |12/07/2011. | 07/15/2037.
649906 VR 2 |NY ST DORM AUTH NEW YORK UNIV New York S 2,814,925 |...108.995 2,588,357 | ..ooovvrverrernrienns | ereerennn(33,248) [ oo | e | 20005000 [ i 3511 |W.... 05/04/2012. | 07/01/2037.
64990C EJ 6 |NY ST DORM AUTH NEW YORK UNIV. 2,768,725 | .. 11787 | ..coveee.n 2,794,675 | .............2,500,000 | ............. 2,763,963 | ..oooveeceerrirevnnnes | vererneene(d,762) [ i e [0 4.000 | 2.245 | Jdii | 50,000 | .oeovereriririinene 11/15/2019. | 07/01/2039.
64990E QT 7 |[NEW YORK ST DORM AUTH ST PERSO........... 9,069,600 |...114.655 | .............9,172,400 | ..............8,000,000 | ............. 8,506,607 | .....covvvereererrrenns | weeneee(110,251) [ s | v | 00005000 [ 3.371 [MS.o | e 117,778 | ........ 400,000 | 06/25/2014. | 03/15/2032.
650116  AQ 9 |NEW YORK TRANSN DEV CORP........ccoosimrirriiereriniireesirerssiseesesisseensssinnes | cevees 2,790,683 |..111.412 | .............3,063,830 | ..............2,750,000 | ............. 2,775,975 | oo | eereeeeen(12,710) | v e | 205,000 | ..o 4764 | | s 68,750 | ........ 137,500 | 12/01/2016. | 07/01/2041.
66285W  GT 7 |NORTH TEXAS TOLLWAY AUTHORITY NORTH TX T...ovoveviivinnieineineiieies | vveree ....11,233,064 |...107.135 10,105,000 | .......... 10,357,243 | ccoooviriiniinns | eeeerna(143,998) | oo e | 00005500 | 3.934 |MS......| coe 185,258 | ........ 555,775 | 03/19/2014. | 09/01/2041.
66285W HG 4 |NORTH TEXAS TOLLWAY AUTHORITY @.... 13,239,750 |...136.911 .20,536,650 ..15,000,000 | oo 17,135,578 | covovecvveirervenn | eeereeeedT1,835 [ s | e | e | e 4.270 05/20/2014. | 09/01/2045.
66285W  JL 1 |NORTH TEXAS TOLLWAY AUTHORITY ...coourvvurirmrimeerneiserserissssneeseesssinse | sevns ...19,221,300 |...106.315 19,136,700 | ............ 18,000,000 | ..........18,243,075 | .cooovvrvrrrerirneinnns | wereeene(138,057) [ oo | e | s 5.000 |...... 4.152 11/03/2011. | 09/01/2030.
68275M  AA 4 | ONONDAGA CNTY N Y INDL DEV AGY.....ovvmrriiiereinrineierisisersiessssesensnns CF.. 12,882,420 |...116.623 .13,994,760 212,261,120 | e | v (BAT91) | i [ [ 5.750 |...... 5162 |MS.....| .cco... 230,000 | ....... 690,000 | 10/07/2003. | 03/01/2024.
708692 AH 1 | PENNSYLVANIA ECONOMIC DEV FIN......coouiremerrnrimerierereesssessenssssensenens | woeees ..5,664,608 |...129.623 | .... ..7,194,077 e 5,617,403 | oo | errnerened($,343) [ oo | e | s 5.375 |..... 5.230 |[MS......| oo 99,438 | ........ 298,313 | 08/03/2004. | 03/01/2031.
709178 AW 3 |PENNSYLVANIA HIGHER EDUCATION. CF.. 5,440,800 |...106.409 | ............. 5,320,450 | ..............5,000,000 | ............. 5143179 | v | eereeernn(60,098) | oo [ v | e 5.000 |...... 3.660 |AO...... | wooevene 62,500 | ........ 250,000 |08/20/2014. | 04/01/2042.
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709223 2R 1 |PENNSYLVANIA ST TURNPIKE COMMI CF.. |.. 2| 1FE 5,659,300 |...109.167 | ....cocoonee 5,458,350 | ..vvvernnne 5,000,000 | ..ovvernees 5,210,166 | ..ooovvrcrrrerercrrinns | eerernennn(67,348) [ oo | v | 00005.000 [ e 3471 | D | i 20,833 | ........ 250,000 |07/18/2012. | 12/01/2037.
709223 XW 6 |PENNSYLVANIA ST TURNPIKE COMMI CF.. |. 2| 1FE 4,622,870 |..129.807 | ..............9,086,490 | ..............7,000,000 | ............. 7,235,154 | oo | oereeeern(22,744) | o v | 008375 | 6.021 |JD.ccver | v 37,188 | ........ 446,250 | 04/08/2010. | 12/01/2038.
709224 CR 8 | PENNSYLVANIA ST TURNPIKE COMMI CF. |.. 2| ... 1FE 7,204,041 |..114.857 | ............. 7,712,648 | ..............6,715,000 | ............. 6,967,583 | ...oovvvrrerierincninns | e (85,429) [ oo | v | 00005000 [ 4.146 | JD.....o. | v 27979 | ........ 335,750 | 04/02/2014. | 12/01/2034.
717794 AL 5 |PHILADELPHIA AUTHORITY FOR IND CF.. |.. 2| 1FE 5,424,600 |...113.327 5,248,492 | ..o | e (134,566) | oo [ | 205,000 | e 3.941 |AO...... | oo 62,500 | ........ 250,000 |06/24/2015. | 04/01/2040.
717794 AV 3 | PHILADELPHIA AUTHORITY FOR IND CF.. |. 2| 1FE 4,586,241 |...114.977 4,483,150 | oo | ereeennn(29,333) [ e | e | 20005000 [ e 2.889 . .50,875 107,250 | 11/15/2019. | 04/01/2033.
717817  PW 4 | PHILADELPHIA ARPT SYS......oitiiiineierineiserinssisnesienes CF.. |.. 2| 1FE 5,173,100 |...101.665 ..5,083,250 | .............5,000,000 | ..oe0eeen.5,013,981 | oo | ereeeeenn(29,804) | oo | e | 00005.250 [ i 4620 | Do | v 11,667 | ........ 262,500 |01/08/2014. | 06/15/2028.
717817 QP 8 |PHILADELPHIA ARPT SYS Philadelphia PA Ai.... . CF. . 2| 1FE 4,612,905 |...104.823 L4717,035 | o.4,500,000 | .oienid,520,629 oo | ereeeend(13,406) [ s v [000.5.000 [ 4,670 |JD.coes | v 10,000 | ........ 225,000 |12/09/2011. | 06/15/2027.
71884W BG 5 |PHOENIX ARIZ CIVIC IMPT CORP D PhOENIX C......cevvuuerurvmerierireresseessninnes | ceve [P IO IOV 1FE| v 15,649,052 |...149.969 22,495,350 | ............15,000,000 | .ooovreer 15,614,181 | oo | e 14,156) [ e | v | 00005500 [ e 3.864 | .o | e 412,500 | ........ 825,000 |01/28/2008. | 07/01/2042.
71884W  BH 3 |PHOENIX ARIZ CIVIC IMPT CORP D PhOENIX C.......ovvuvrrveerriereriniisrenninennns [rovene [ | oeviverinns | voves 1FE ...150.961 6,710,216 | ..............4,445,000 | ............ 4,630,757 | .cvovrvvrvrvievrnn | verrenreeene(3,975) [ | v [0005.500 [ 3.880 |Jdoces | v 122,238 | ....... 244,475 | 01/28/2008. | 07/01/2043.
71884W  CP 4 |PHOENIX ARIZ CIVIC IMPT CORP D PhOENiX C.......cooueverrerreenrreerirerenrennne | eeveeee | [ rvevirenins | vevens 1FE ..143.714 11,497,120 | ..............8,000,000 | ....c..e.c...8,359,975 | ..ooovircrirvinrienns | erernreeen(16,602) [ oo | v | 00005500 [ eaeee 3.953 <00r220,000 440,000 | 09/03/2009. | 07/01/2034.
71884W  CT 6 |PHOENIX ARIZ CIVIC IMPT CORP D PHOENIX C.....ovvvvmrernrrerirererneniseinenes | eeeeee | oo [ erverireeens | oeeens 1FE]| ............6,191,046 |...150.859 7,542,950 | ..............5,000,000 | coooorreen8,113,800 | oo | ereeeeenn(30,057) | oo | e | 00005.500 [ eeec 4.094 | Jdeiis | v 137,500 | ........ 275,000 |04/18/2013. | 07/01/2042.
73358W FH 2 | PORT AUTHORITY OF NEW YORK&NEW............ 2| 1FE| o 10,668,470 |...106.179 .10,989,527 210,418,430 [ | verereennd(35,921) | e e [005.000 | 4610 |AO...... | covvenee 109,250 | ........ 517,500 |10/26/2011. | 10/15/2033.
735389 QP 6 | SEATTLE WASHINGTON PORT OF ........ccooiivmirreiiiernniniiernsiseeesisensesssienes | cevees . 2| 1FE 1,672,855 |...105.955 .1,589,325 | ..............1,500,000 | ............. 1,514,726 | oo | eerereeeenn(8,339) | e | e | 000.5.000 oo 4.382 |MS......| ..cee..25,000 | oo 75,000 |12/01/2011. | 09/01/2026.
759911 NH 9 |REGIONAL TRANSN AUTH ILL...ouciuiiriiieiiiireriieiesieisisseieressseiensssisesenine | veveees [ I 4| ... TFE| oo 9,923,100 |...111.463 .11,146,300 9,984,094 | ....oooovrernriinns | e 975 [ | | 2005750 [ 5811 | D | e 47,917 | 575,000 |03/16/2000. | 06/01/2023.
759911 W6 3 | REGIONAL TRANSN AUTH ILL. [SSSTTROTSRTTRRISTUIIEN ROV . 2| 1FE 3,356,961 |...113.316 | .... ..3,507,130 e 3,221,554 | oo | eieeneen(25,723) [ e | e | 20005000 [ i 3.981 | D | 12,896 | .o 154,750 | 03/21/2014. | 06/01/2031.
786005 TC 2 | SACRAMENTO MUNICIPAL UTILITY D... CF.. |.. 2| 1FE 1,120,450 |...109.917 | ..ccoovvreneee 1,099,170 | ..............1,000,000 | ....cccco.... 1,035,194 [ .o | verreene(12,586) | v v [2025.000 | ..o 3.581 |FA.....| 18,889 | e 50,000 | 04/20/2012. | 08/15/2033.
786005 TL 2 | SACRAMENTO MUNICIPAL UTILITY D... CF.. |. 2| . 1FE 1,688,865 |...110.081 | ..............1,651,215 | ..............1,500,000 | ............. 1,555,072 | ovovvverevnvvrernnns | e (19,715) | e | e | 000.5.000 ... 3.522 |FA......| 028,333 | .. 75,000 |04/20/2012. | 08/15/2031.
786005 VA 3 | SACRAMENTO MUNICIPAL UTILITY D... CF.. |.. 2| 1FE 5,186,750 |...113.184 | ..............5,659,200 | ..............5,000,000 | ............. 5,079,070 | .ovevvrrverrereneeinne | eerernene(19,753) [ oo | cververieniincensnins | 00005.000 | oo 4520 |FA.......| v 94,444 | 250,000 |11/20/2013. | 08/15/2037.
786005 VU 9 | SACRAMENTO MUNICIPAL UTILITY D... CF. |. 2| 1FE 3,733,781 |...113.260 | .............4,026,393 | ..............3,655,000 | ............. 3,630,458 | ..ooovvivcrernriinns [ et (18,843) [ o | v | 20005.000 [ 4.360 |FA.......| cceeroee..87,150 | ... 177,750 | 11/13/2013. | 08/15/2033.
786149 GM 0 | SACRAMENTO CNTY CALIF SINGL FA.......ccooiiiirrinineiierieeeseeissiseniens | e [P0 TR I L [ 4,623,806 |...106.865 e 3,580,427 | oo | erieerennn(95,355) [ oo | e | 00008250 [ i 5.250 |JJ....... | ........143,550 | ........ 287,100 |06/18/2004. | 01/01/2021.
795576  FR 3 | SALT LAKE CITY UTAH.....coiiiiniieineiseiseieeiieeisesesissins CF.. |.. 2| 1FE 1,133,030 |..119.872 | ..............1,198,720 | ..............1,000,000 | .......c..... 1,100,899 [ ..voovvenricrerree | cerereeeeee(11,596) | v v [2025.000 | ..o 3.461 | Jdeiee | 2000eeei25,000 | oo 50,000 |02/15/2017. | 07/01/2032.
795576  FS 1 | SALT LAKE CITY UTAH. CF.. |. 2| 1FE 2,037,078 |...119.582 2,011,288 | .o | e (11185) [ v | v | 20005000 [ 2.770 | ddecoee | e 43,750 | e 37,500 | 11/15/2019. [ 07/01/2033.
795576  FU 6 | SALT LAKE CITY UTAH. CF. |.. 2| 1FE 5,178,220 |...119.048 | ..............5,357,160 | ..............4,500,000 | ............. 5,099,264 | ....ocvvvrrerrnciinns | cerernennd(B2,147) [ o | v | 00005.000 [ e 2.993 |Jdose | 000 112,500 | ... 125,000 | 11/15/2019. | 07/01/2035.
795576 FW 2 | SALT LAKE CITY UTAH. CF.. |. 2| 1FE 2,294,710 |...118.398 2,264,518 | .oovvvrrerinrivrernns | eereeeern(12,654) | oo [ | 005,000 | e 3.006 |JJ.covee | ce0rrenn50,000 | e 50,000 | 11/15/2019. [ 07/01/2037.
795576  GN 1 | SALT LAKE CITY UTAH. CF.. |. 2| ... 1FE 2,995,199 |...120.426 2,953,479 | oo | e (18,066) [ oo | v | 00005000 [ e 2.557 | ddeciee | 083,375 | 51,750 | 11/15/2019. | 07/01/2035.
795576  GP 6 |SALT LAKE CITY UTAH CF. |.. 2| 1FE 857,498 |...120.125 831,423 | ..covviciiiinies | verieneene(9,403) | s i 125,000 | 3.351 | Jdess | e 18,750 | 37,500 |02/09/2017. | 07/01/2036.
796242 RR 8 | SAN ANTONIO TEX ARPT SYS REV CF.. |. 2| 1FE 5,055,619 |...108.868 4,683,787 | .o | eererreeenn(58,109) [ oo | e | 20005000 | e 2.852 11/15/2019. | 07/01/2024.
796242 RS 6 | SAN ANTONIO TEX ARPT SYS REV........ CF.. |.. 2| 1FE 1,412,688 |...108.713 1,295,729 [ .covvvenrncrvernne | verrneene(17,221) | o [ 225,000 | ..o 3.460 |Jdoces | 031,250 | e 62,500 | 05/02/2012. | 07/01/2025.
796242 TB 1 |SAN ANTONIO TEX ARPT SYS REV........ CF.. |. 2| . 1FE 8,652,676 |...113.990 | ..............8,725,935 | ..............7,655,000 | ............. 8,272,696 | ....coovverrerrriinns | e 294,725) | o | e | 20005000 [ 3.380 |Jdoiss | 00 191,375 | 382,750 |01/07/2016. | 07/01/2040.
796253 2P 6 | SAN ANTONIO TEX ELECTRIC&GAS CF.. |.. 2| ... 1FE 2,629,475 |..111.181 2,547,751 | oo | e (14,221) [ | v | 00005000 | e 4.330 |FA.......| c0errrnn52,083 | e 125,000 | 06/28/2013. | 02/01/2038.
796253 2Q 4 | SAN ANTONIO TEX ELECTRIC&GAS CF.. |. 2| 1FE 5,231,150 |...110.746 5,085,397 | .ooovvvverrernrienns | cieeneeet(25,408) [ oo | e | 20005000 [ 4400 |FA......| v 104,167 | ........ 250,000 |06/28/2013. | 02/01/2043.
79642B 7N 7 | SAN ANTONIO WATER SYSTEM CF. |.. 2| 1FE 2,723,585 |...113.090 2,712,110 | v | errreneend(8,073) [ o | e | 0004000 e 2.709 |MN...... . 12,778 ..40,000 | 11/15/2019. | 05/15/2034.
79642B 7P 2 | SAN ANTONIO WATER SYSTEM CF.. |.. 2| 1FE 3,597,040 |..121.282 | ..............3,705,165 | ..............3,055,000 | ...........3,535,743 | ..cooovriivrmrrrnrirne | verrneens(25,406) | oveonviciciiens [ 205,000 | ..o 2626 |MN......| cocvrneee 19,518 77,750 | 11/15/2019. | 05/15/2035.
79730C  EC 4 | SAN DIEGO CALIF PUB FACS FING........ccccovrmrvrirnricrnns IO I . 2| 1 5,334,550 |..102.512 | ..............5,125,600 | ..............5,000,000 | ............. 5,023,617 | .ovvvrrerivrvrreninne | rereeeernn(39,101) | oo [ | 200005250 | e 4421 |FA.o| s 109,375 | ........ 262,500 |06/17/2010. | 08/01/2027.
79730C ED 2 |SANDIEGO CALIF PUB FACS FING........ccconvvvvirerierinnes IO I . 2| 1 5,305,300 |...102.512 | ..............5,125,600 | ..............5,000,000 | ............. 5,021,615 | .ovvverrrerrrerencrinns | eereenenen(35,768) [ oo | v | 00005.250 [ e 4491 |FA oo | v 109,375 | ........ 262,500 |06/17/2010. | 08/01/2028.
79766D CB 3 | SAN FRANCISCO CALIF CITY&CNTY. CF.. |.. 2| 1FE| o 10,067,700 |...105.138 | ............10,513,800 | ............10,000,000 | ......... 10,011,269 | ....cevrvrervrvrrnns | rervrrreeene(7,993) [ | v [000.5.000 [ 4912 |MN.....| oo 83,333 | ........ 500,000 |08/25/2011. | 05/01/2027.
79766D DH 9 | SAN FRANCISCO CALIF CITY&CNTY.. CF.. |. 2| 1FE 5,460,000 |...108.595 | ..............5,429,750 | ..............5,000,000 | ............5,122,454 | ......cccevvimirimmirne | verrrerns(d9,201) | ovvrnririrrcriens e 205,000 | ..o 3.891 |MN...... . 250,000 |02/23/2012. | 05/01/2029.
79766D DJ 5 | SAN FRANCISCO CALIF CITY&CNTY CF.. |.. 2| 1FE 1,763,226 |..108.451 | ..............1,859,935 | ........c. 1,715,000 | ..ovoeeren 1,730,377 | oo | evverreenena(8,108) [ o | e | 20.5.000 | e 4590 |MN......| e 14,292 | oo 85,750 | 12/19/2013. | 05/01/2030.
79766D HB 8 | SAN FRANCISCO CALIF CITYSCNTY ...oviivririirieireniersissssesssssseessssssssens | eevenes | 0 | vevsenvsners | seerennnnns 1. 1,278,829 |..101.331 | ..............1,261,571 | ..............1,245,000 | ............. 1,248,369 | ...oovvvvrvverernnns | cererineeenn(9,885) | v | e | 000.5.000 e 4169 [MN......| wooeveee 10,375 | ooveree. 62,250 | 10/11/2016. | 05/01/2025.
79766D HC 6 | SAN FRANCISCO CALIF CITY&CNTY ....covreurrmerirerreerneesseessersenssesessesssssnns | sevnee | oo [ eemseionens | evvvernnens 1] e 1,260,150 |...101.331 s 1,233,008 [ ...coovrerrrrcrirerine | vererneernee(8,818) | oo [ 105,000 | ..o 4.249 |MN......| oo 10,250 | .ovvrencd 61,500 | 10/11/2016. | 05/01/2026.
79766D HM 4 | SAN FRANCISCO CALIF CITY&CNTY. 2| .. 1FE 1,715,377 |..101.317 | ............. 1,691,994 | ..............1,670,000 | ............. 1,674,519 | oo | (13,260 | v | e | 000.5.000 e 4169 |MN......| cocveeee 13,917 | 83,500 | 10/11/2016. | 05/01/2025.
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79766D HN 2 | SAN FRANCISCO CALIF CITYSCNTY......ccorrerrirerrerirenes CF.. 2| 1FE 1,695,567 |...101.304 | ....cccooonnee 1,676,581 | .ooeovvrrnnee 1,655,000 | ..coovrenne 1,659,045 [ ...oovveverrcrierins | cerereenns (11,864) | .oovererercerveins | ervneenernseirneinns | 205,000 | e 4.249 10/11/2016. | 05/01/2026.
79766D RB 7 | SAN FRANCISCO CALIF CITYSCNTY ...oovviiririririeirerieisersssessssssesessesssserens | ovenes 2| 1FE 959,176 |...108.259 958,791 (385) [ everrererrvrrrirens | vevrerrverrsnrneirernne [ 0005.000 [ oo 4.818 09/19/2019. | 05/01/2032.
812728 TY 9 |SEATTLE WASH WTR SYS REV. . 2 ... 1FE 3,149,273 |...110.202 | ..............3,278,510 | ..............2,975,000 | ....cc00..ce 3,122,568 | ...ooevierierencriinns | e (11,088) [ .ooverrereerveins [ ervveeneriseirneines | 204000 | e 2.978 11/15/2019. | 05/01/2034.
837123 FY 9 | SOUTH CAROLINA ST PORTS AUTH CF.. 2| 1FE 9,676,415 |...102.204 9,511,593 | oo [ v (22,299) [ v | e [ 005500 [ i 5.250 11/17/2010. | 07/01/2028.
837151 RW 1 | SOUTH CAROLINA PUBLIC SERVICE..........cccevnrimrinninirniernniseeesississsenssnes | vevvens | oo | evnverenes | voenes 1FE 1,883,089 |..100.221 | .............2,014,442 | .............2,010,000 | ............. 1,918,730 21,309 .388 |...... 3.643 04/19/2018. | 12/01/2023.
837151 ST 7 | SOUTH CAROLINA PUBLIC SERVICE.........ccocostumrimiinerierirseesnsninneiseniiesinee | eovneen | o [ eovererenens | vevens 1FE ....642,348 |...106.344 639,103 (3,245) 3922 |.... 2.874 05/23/2019. | 12/01/2024.
85232S  AB 5 | ST CHARLES PARISH LA.......cooiimiiniiiiineieinsieiesissiesissssssssesssssssensssssnses | evenee | oo [ sovsveniinns | vevenn 2FE ..3,000,000 |...105.308 ..3,159,240 | ..............3,000,000 | ............. 3,000,000 [ ..oooveierirnieiercinns e [ [ | 4.000 |...... 4.000 05/31/2012. | 12/01/2040.
875301 ES 8 | TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA HIL CF.. 2| ... 1FE 15,020,544 |...108.593 .14,556,892 v 14,067,261 [ e | eeeeeenn(168,124) | s [ e [ e 5.000 |...... 2.931 | e | v 335,125 11/15/2019. | 07/01/2032.
875301 EU 3 | TAMPA-HILLSBOROUGH CNTY FLA EX CF.. 2 5,337,850 |...108.404 | ..............5,420,200 | ..............5,000,000 | ............. 5,115,446 | oo [ iereernn(83,082) | oo [ | e 5.000 |...... 4.020 | | e 125,000 04/29/2014. 07/01/2037.
876385 EA 9 | TARRANT CNTY TEX HEALTH FACSD......... 2 3,271,400 |...112.750 2,864,694 ...(5.874) .57,300 09/05/2003. | 09/01/2024.
88283K AZ 1 |TEXAS TRANSPORTATION COMMISSIO 2| 2FE | 15,891,718 |...112.993 | ............16,265,342 | ............14,395,000 | ........... 15,191,421 | oo | erereeenn(563,824) | oo [ [ 5.000 |...... 3.685 |FA.......| cooeenee 271,906 05/28/2015. | 08/15/2042.
91417K  C8 2 |UNIVERSITY OF COLORADO 2 5,637,500 |...116.512 | ..............5,825,600 | ..............5,000,000 | ............. 5,316,216 | ..oovvvverrerrerrinns | cererreeen(B5A17) [ o | v | s 5.000 |...... 3439 | Dot | v 20,833 08/22/2014. | 06/01/2046.
91523N  RL 2 |UNIVERSITY OF WASHINGTON.............c.... 2 1,199,510 |...121.462 | ..............1,214,620 | ..............1,000,000 | ............. 1,196,149 [ .o | verrenernee(3,381) | o [ [ 5.250 |...... 2179 | D | s 4,375 11/15/2019. | 12/01/2046.
917393 BN 9 |[UTAHCNTY ..o 2 1,849,558 |...106.112 1,846,846 | ..o | el 2T1) | e | e | e 4.000 |...... 2650 |MN......| coovrrrenns 8,944 | ..o, 11/15/2019. | 05/15/2047.
928827 DK 7 |VOLUSIA CNTY FLA ARPT SYS......oviieiiieiineiessiesiessssssissssessssssssessssssssnsss | eovenns | | oenvivennrs | vevens 2FE| e 2,886,593 |...104.214 e 2,499,802 | ..oovvvecrirerirerennns | eererreenn(31,899) [ oo | v | s 7.000 |...... 5.611 |AD...... | weorrrens 43313 | ....... 173,250 | 07/18/2000. | 10/01/2020.
928827 DL 5 |VOLUSIA CNTY FLA ARPT SYS.....coiiiiiniiniiseiiesieeissseinseissesssssssssssssneens | eovnees | o | oeeveneeens | vevens 2FE| s 3,098,672 |...109.359 | ..............2,898,014 | ..............2,650,000 | ............. 2,709,996 | ...cvoevereenveinnnins | orerreeed(B31,7T5) i [ e [ 7.000 |...... 5.621 |AO...... | covvrrne 46,375 | ........ 185,500 | 07/18/2000. | 10/01/2021.
929833 AX 9 |WACO TEXEDL FIN CORP WACO EDUCATIONAL F......ocovviriireriiienrninns CF.. 2| 1FE 8,949,680 |...106.550 | ..............8,524,000 | ..............8,000,000 | ............. 8,234,507 | ..o | ereeerena(102,283) [ o [ e | e 5.000 |...... 3.580 [MS....| oo 133,333 | ..o 400,000 | 02/02/2012. | 03/01/2043.
944514  SX 7 |WAYNE CNTY MICH ARPT AUTH 2| 1FE 5,595,950 |...116.254 R 5,381,196 | .cooovvvrerrerrnciriens | e (179,804) [ oo | e | s 5.000 |...... 3.559 |JD.cceee | i 20,833 | ........ 250,000 |01/05/2016. | 12/01/2045.
958697 JS 4 | WESTERN MINN MUN PWR AGY MINN.......cccovvrrirmrrrrernennemnirennnnenrsnnnnenne | CF o | o | v, 2] ... 1FE| o 7,827,800 |..116.327 | ..............8,072,890 | ..............7,000,000 | ............. 7,535,546 | ..ooovvvivivericnns | vereeeeeen(65,322) [ o [ | e 5.000 |...... 2.940 [Jdoovis | e 175,000 | ........ 250,000 |11/15/2019.|01/01/2046.
958697 JT 2 |WESTERN MINN MUN PWR AGY MINN... 2| 1FE 2,805,500 |...115.327 | ... . 2,641,660 | ..oovvvcrirerrnriinns | crernenn(B32,472) [ oo | e | s 5.000 |...... 3ATT W | e 62,500 | ........ 125,000 | 06/27/2014. | 01/01/2035.
958697 JU 9 |WESTERN MINN MUN PWR AGY MINN......ooiiiiiimiiinisieiiississsissssissssssnissninns 2| 1FE 2,796,950 |...115.327 | .o, 2,883,175 | oo 2,500,000 | ..ooovennne. 2,637,830 | .o | eornnneennn(31,562) [ oo | | 5.000 |...... 3511 | | o 62,500 | ....... 125,000 | 06/27/2014. | 01/01/2036.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... cerernnes | s 1,321,933,665 XXX e 1,392,274,240 | ....... 1,262,942,504 | ......1,292,026,413 0 0 XXX XXX XXX 17,742,319 |....58,056,476 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 - Residential Mortgage-Backed Securities
31283H NA 9 | FEDERAL HOME LOAN MORTGAGE COR FHLMC 7.5......ccccocvivvirriirerinniriinns ..112.698 710 B30 | e [ | | [ 72900 | 7.539 |MON.. 06/22/2001. | 12/01/2030.
31283H NE 1 |FEDERAL HOME LOAN MORTGAGE COR ..113.793 66 B [ | | e e 208,000 [ 7.823 | MON.. 06/22/2001. | 10/01/2030.
3131XY 4B 2 |FEDERAL HOME LOAN MORTGAGE COR " ...104.656 ..8,830,159 8,558,588 (3,579) [ oo | e | 20023500 | oo 3.224 |MON.. 08/12/2019. | 01/01/2048.
3131XY UM 9 | FEDERAL HOME LOAN MORTGAGE COR 12,514,279 |...104.689 12,778,762 2,506,948 (7,331) [ oo | e | 2003500 | e 3.095 | MON.. , 08/12/2019. | 12/01/2047.
3131Y0 JJ 2 |FEDERAL HOME LOAN MORTGAGE COR ..3,939,494 |...104.839 ..4,044 515 3,936,930 (2,564) [ ..overeerveineins | e | 204000 e 3.452 |MON... | .cccouneee 12,859 | oo 51,438 | 08/21/2019. | 02/01/2048.
3132A5 JS 5 |FEDERAL HOME LOAN MORTGAGE COR 10,279,975 |...105.193 10,477,010 | ..............9,959,782 | ........... 10,260,215 | cooveeeerivercrinnines | v (19,760) [ ..vvvvvrererircerens | cevrverversererrernne [ 500 [ 3.429 |MON... | ..ccoouee. 37,349 | ........ 186,746 | 07/15/2019. | 06/01/2048.
31402C 5L 2 |FEDERAL NATIONAL MORTGAGE ASSO FNMA 6.50 12579 | 21,265 | e 18,889 | e 18,349 | s |18 | [ | 20008500 [ 7.305 |MON... | wovvrrrcrrnnee 102 | v 1,228 | 04/21/2004. | 12/01/2031.
31406Q 3F 1 |FEDERAL NATIONAL MORTGAGE ASSO ...105.150 11,462,851 | ............ 10,901,400 | ..oe0oee... 11,277,945 | oo | eeeeneenn(80,554) | s v |0 4000 [ 3.070 |MON...| .cccoouce 36,338 | ........ 436,056 | 01/18/2018. | 08/01/2047.
3140GS PD 8 |FEDERAL NATIONAL MORTGAGE ASSO ...105.022 ,919,359 | ..o 7,540,631 | i 7,726,383 | oo [ (24,093 [ oo | e | 2004000 | e 3.297 | MON.. 301,625 |02/02/2018. | 09/01/2047.
3140H3 7J 9 |FEDERAL NATIONAL MORTGAGE ASSO ...106.636 18,384,449 | .......... 17,240,388 | .......... 17,586,134 | .ooooovvciiecnvienns | erereennn(86,248) | oo | v | 00004000 [ 3.526 |MON... | .........57,468 | ....... 689,616 | 04/20/2018. | 04/01/2048.
3140HK 4Z 8 |FEDERAL NATIONAL MORTGAGE ASSO ..106.076 | ..............4,824,681 | ............. 4,548,330 | .......... 4,614,358 | ..coorivviviiirines | crreeed(11,266) | s e [ 04000 [ 3.597 |MON... | .........15,161 | ........ 181,933 | 07/27/2018. | 07/01/2048.
314007 UR 4 |FEDERAL NATIONAL MORTGAGE ASSO. , ...106.335 4,227,419 | 3,975,562 | cevren,018,000 | o | e 141) | | | 0004000 e 3.706 |MON... | ..........13,252 | ........ 159,022 | 09/18/2018. | 12/01/2047.
3140J7 XW 0 |FEDERAL NATIONAL MORTGAGE ASSO ..6,968,678 |...105.059 7,091,840 | ...cc.e.....6,750,346 | .............6,920,470 | ..cooroievrivirivnn | verreennn(33,464) [ o v [00n4.000 [ 3.185 |MON... | .........22,501 | ........ 270,014 | 02/01/2018.|01/01/2048.
3140J8 AL 7 |FEDERAL NATIONAL MORTGAGE ASSO 11,062,846 |...104.356 11,516,836 | ..ocveer. 11,036,118 | oo 11,055,086 | ..o | vevreeeenen(5,531) [ oo | v | 0000 3.500 [ e 3.429 | MON.. 03/26/2018. | 06/01/2046.
3140K0 DZ 8 |FEDERAL NATIONAL MORTGAGE ASSO ...10,595,722 |...102.049 10,594,325 | ........... 10,381,601 | ...........10,595,294 | .ooovvniivinviinns | cevnernneene(d28) [ o | e | 00000 3.000 [ e 2.675 |MON... | ..ccccii25,954 | oo 12/17/2019. | 11/01/2049.
314008 AH 8 |FEDERAL NATIONAL MORTGAGE ASSO 21,675,214 |...104.936 22,082,707 | ............21,043,898 | .........21,590,623 | ......cccoorirerimvmves | vrereeenn(49,358) [ oo [ |22 3.500 | e 2.991 |MON...| ..........61,378 | ........ 736,536 | 01/05/2018. | 12/01/2047.
31400A AJ 9 |FEDERAL NATIONAL MORTGAGE ASSO........ccommvuerimrierieeerneeserinsesssssenes | ceveens ceerneennnn 4,561,675 {...104.886 | ... LA,684177 | o 4,465,975 | 4,549,502 | s | e (11,983) | v | 00004000 e 3.390 |MON... | ........14,887 | ........ 133,979 | 02/12/2019. | 05/01/2048.
3140QA VA 5 |FEDERAL NATIONAL MORTGAGE ASSO. (SO0 IV IS Z:Y N 1] 11,890,262 |...103.256 | ............ 12,142,670 | ..o 11,759,802 | oo 11,873,321 | e | e (16,941) [ s v [0 3500 | 3.153 |MON... | .........34,299 | ....... 240,096 | 05/01/2019. | 04/01/2049.
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3140QC K8 8 | FEDERAL NATIONAL MORTGAGE ASSO......cccveirierieriniererierseiesernninsees | eveee | o | vevererenns A L [ 5,304,954 |...106.519 | ....cccoonee 5,319,961 | ..ooevererns 4,994,367 | ..oovvvrne. 5,302,246 (2,708) [ coooeererirerrerins | v | e 4.000 |...... 2.518 | MON. 12/05/2019. | 12/01/2049.
3140X4 UK 0 | FEDERAL NATIONAL MORTGAGE ASSO.......cccourirmrirernriernniesesssseseeensnnens | coverns ..5,144,058 |...103.963 5,164,752 | ..... 4,967,855 (3,265) [ ..voveverinireniis | e | cenees 3.500 10/28/2019. | 08/01/2049.
31418C UB 8 | FEDERAL NATIONAL MORTGAGE ASSO LS... 7,497,819 |...104.974 ..7,685,839 7,321,642 .(28,341) .....4.000 02/14/2018. | 02/01/2048.
31418C XN 9 | FEDERAL NATIONAL MORTGAGE ASSO......c.coriuiriirneineierinsissinsssiessnsies | evens ..1,207,621 |...104.374 ..7,445,796 7,133,775 (16,256) | ...cvvvevvrcirriins [ e [ e 4.000 05/17/2018. | 06/01/2048.
647201 HD 7 |NEW MEXICO MTG FIN AUTH.....coiiiiiiiiiiniriiienesiesssnississenssens s | weenes 7,757,442 | ..... 99.950 7,753,563 T757,442 | oo TTSTA42 | i i [ | | 2.900 07/10/2019. | 08/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . . 180,383,010 XXX ..184,453,712 176,299,957 | ........ 179,937,085 | ...oovovvrinnnncn0 [ i (327,796) 0 0 XXX XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
31419T PH 3 |FEDERAL NATIONAL MORTGAGE ASSO CF. | ] 1 .10,600,000 |...104.277 ....10,427,682 ...10,000,000 .10,593,138 (6,862) [ ..oovvueeeerrerins | vevrieernerierinennns | e 3.750 06/26/2019. | 11/14/2057.
31419T PJ 9 |FEDERAL NATIONAL MORTGAGE ASSO. CF..|.|.. . ...8,530,625 |...104.277 | ... 8,342,145 8,000,000 | .. ...8,524,622 (6,003) [ ..o | | s 3.750 06/25/2019. | 12/08/2057.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed SECUNIES. ... vt snessnisnes | eoeeenees 19,130,625 XXX ] e 18,769,827 | ....cco.e.n 18,000,000 | ........... 19,117,760 | oo 0 [ (12,865) 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special AssessSment OblIGatONS............owwuirrireersissiisrsiesssesiseesssrsssssssnsssssssnsssssssessenes | oneees 1,521,447,300 XXX | e 1,595,497,779 | ....... 1,457,242,461 | ...... 1,491,081,258 [ ..oovvvvrrienincnnns 0 [ . (8,119,367) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
000000 00 O |MEADE PIPELINE INVESTMENT LLC......ccovvereerrinirneriereneeneeisesssenienennee | eevveee | o [ wevererenes 4| ... P4 4,596,000 |...100.000 | ...occovueene 4,596,000 | ...ocvvrnvene 4,596,000 | ....coovnees 4,596,000 | ..oovorrereeririnenns [ e | e | e | 3424 11/29/2019. | 10/30/2026.
00081T  AJ 7 |ACCO BRANDS CORP.......cooiiriirirrirsiineissiissiesesssssssissssssssesssssssssins | seveoes 2| 3FE 2,742,719 |..104.125 ..3,040,450 | ..... .2,920,000 2,770,457 | oo 132,188 24,869 5.250 11/20/2018. | 12/15/2024.
00115*  AA 0 [AESILUMINA LLC....oooiiiiirciierieerieriesiscessssiseniessesessessssssensenssesssssssnnses | cenenen | oo | veveseenns 4 ... SYE| e 3,858,020 |...100.000 ..3,858,020 . ...3,858,020 523,659 | ..ovvrerrererineis | e [ | o 6.000 01/18/2013. | 03/26/2032.
001224 AB 5 | AEW CORE PROPERTY FUND......cccomiiuriimrireirneineisessessseeessssssssssssssssnnes | ennes | oo | eevevenenns | aeevaneenns 2| i 5,400,000 |...112.751 | ..............6,088,564 | ..............5,400,000 | ............. 5,400,000 | .oooivrrirerieeiiens [ e [ e | e | e 4.270 03/06/2019. | 03/06/2031.
00122@ AA 9 | AES SOUTHLAND ENERGY LLC......cccoviriiriireirerinnisirnnieisesseesssssessensssesnns [ overee | 0 | veveesrnns 41 ... 2PL| o 13,500,000 |...105.056 | ............14,182,623 | ............13,500,000 | ........... 13,500,000 | cvvovverererrerrirneies [ e | e | e | v 4.500 02/28/2019. | 02/29/2040.
00165C AB 0 |AMC ENTERTAINMENT HOLDINGS INC 476,410 |..... 90.125 | .... 439,810 20,292 1,058 [ oo | e | e 5.875 10/19/2017. | 11/15/2026.
00165C AD 6 |AMC ENTERTAINMENT HOLDINGS INC 806,715 |..... 91.250 | oo 747,338 747,338 46,067 1,025 [ oo | e | e 6.125 09/21/2017. | 05/15/2027.
00194@ AA 2 |APHFINANCE 1LLC 6,400,000 |...115.665 7,402,576 | ..... 16,400,000 | ...o0verrr.8,400,000 [ .oooooeonieeiricnies | e | e [ e [ 4.770 06/10/2019. | 07/07/2039.
00206R GT 3 |AT&TINC 7,945,465 |..126.917 | ............10,153,367 | ..... .8,000,000 . 2,624 | oo | e [ 7125 11/23/2018. | 12/15/2031.
002824  BF 6 | Abbott Laboratories...........c..cvuereerrievierireinsiienierienes 286,571 |...109.265 | ......ccoouunee 309,220 | ....... 283,000 | ... 285,686 (349) | evernerririrens [ e [ 3.750 04/17/2017. | 11/30/2026.
00287Y AY 5 [ABBVIEINC.......cccosvrurmrrnnee 6,839,560 |...103.629 ..7,254,040 | ..... .7,000,000 | ....oeenen 6,882,258 | ....ocvvrerirririirines | s 16,231 3.200 04/17/2017. | 05/14/2026.
003009 B@ 5 |ABERDEEN ASIA PACIFIC INCOME F 2,853,659 |..105.334 | .... ..3,005,887 | ..... .2,853,659 2,853,659 | oo [ [ | | e 3.730 06/19/2019. | 06/19/2034.
00652M  AE 2 | ADANI PORTS AND SPECIAL ECONOM..........cocomrvrrrrenrenriesienesseisssssnsinens | eovere | D orevieniins | eeien2FE | i 997,030 |...103.685 | .............. 1,036,850 | ...coovvrvnnee 1,000,000 997,148 18 | oo [ e [ e 4.375 06/26/2019. | 07/03/2029.
00809Y AB 4 | AES ANDRES BV/DOMINICAN POWER.. 293,952 |...106.126 ....300,000 | ... 295,616 TV LG PUORRPUIRPII IPORORRORPOIR IV 7.950 05/04/2016. | 05/11/2026.
008474 A@ 7 |AGNICO-EAGLE MINES LTD ...6,000,000 |...100.925 | ..............6,055,506 | ..... .6,000,000 | ............. 6,000,000 | .ooerveerierinrinnns [ e [ | e | e 6.670 04/07/2010. | 04/07/2020.
008474 C# 3 |AGNICO-EAGLE MINES LTD 500,000 |...105.700 ....500,000 500,000 [ .ooovvrmrirerirneerinnis | errieerierineinenns | oreesensesenenns | e | seend 4.420 06/29/2017. | 06/29/2025.
00928Q AM 3 |AIRCASTLE LTD ...1,000,000 |...103.310 ..1,033,095 .1,000,000 w5125 03/12/2014. | 03/15/2021.
019736 AE 7 | ALLISON TRANSMISSION INC 1,275,960 |...103.750 ..1,350,825 1,302,000 | .............1,280,204 | ............ 119,175 2,249 | oo | e | e 4.750 02/08/2018. | 10/01/2027.
02364W AV 7 | AMERICA MOVIL SAB DE CV 147,975 |...100.614 151,927 ....151,000 402 [ i [ e [ 5.000 03/08/2011. | 03/30/2020.
02507*  AB 0 |AMERICAN CENTURY COS INC. 6,000,000 |...103.733 ..6,223,965 .6,000,000 ......5.580 03/09/2011. | 03/09/2021.
02507* AC 8 |AMERICAN CENTURY COS INC. ...5,500,000 |...109.496 | ..............6,022,266 | ..... 15,500,000 | ..veereers5,500,000 [ .oocevnerniinneiicries | e | e [ e [ e 5.730 03/09/2011. | 03/09/2023.
03027X AM 2 |AMERICAN TOWER CORP 6,973,384 |..102.364 | .............7,441,875 | ......cc0..ce. 7,270,000 28,115 | oo | e | s 3.125 07/12/2017.| 01/15/2027.
035287 AE 1 |ANIXTER INC 320,000 |...103.795 320,000 320,000 800 w5125 09/18/2014. | 10/01/2021.
038522 AQ 1 |ARAMARK SERVICES INC 1,270,000 |...105.375 | ..............1,338,263 | ............. 1,270,000 | ...ocvoenee 1,270,000 85,725 | oo | e | e | e 5.000 01/10/2018. | 02/01/2028.
04317@ BC 1 |ARTHUR J GALLAGHERS&CO.........oecerererinrrierienirseenerissrssensenessessssssssnnes | eevinee | oo [ eevnreieen T [ 2|. .12,500,000 |...100.000 | ............12,500,000 | ............12,500,000 | ........... 12,500,000 3.287 06/13/2018. | 06/13/2024.
044209  AF 1 |ASHLAND INC. ..491,250 |...104.500 496,267 2,450 1,316 [ oo | e | e 4.750 07/30/2014. | 08/15/2022.
05330A AA 5 |RUTA DEL MAIPO SOCIEDAD CONCES AUTOPISTA.......cocovemriernrinrernrisnens | coverns . ..2,178,743 |..104.016 | ..............2,098,364 | ..... .2,017,355 2,061,998 | ..oovvrirerrriieirerinns | v (R0 [0) SR PR PRV 7.373 04/17/2012. | 06/15/2022.
05330K A@ 4 |AUTOPISTAS METROPOLITANAS DE P......ccovvveererneensnireresernerissessenssseesees | sevenne | G| v | it 2FE | i 6,000,000 |...119.021 6,000,000 | ..ovvererrs6,000,000 | voooceoncrierinrinens [ e e | e | e 7.500 02/27/2019. | 12/31/2038.
05352A  AA 8 |AVANTORINC......cooiiiiiiiiiiiciiririn e sisssienss | s 1,000,000 |...106.623 1,000,000 17,500 | oo e | e [ 6.000 09/22/2017.| 10/01/2024.
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053773 BA 4 |AVIS BUDGET CAR RENTAL LLC......ovvuirmerinrieineeiseiseisesiseesensssissensnns | weeees . 2| 3FE 1,127,000 |...102.875 | ...cccovvvnnee 1,183,063 | ..covovrennee 1,150,000 | ...ocvoenee 1,132,856 | ...cooeenee 135,341 2,765 | oo | eerreeeneenenineen | 00005.250 [ i 5.584 |MS......| oo 17,777 11/07/2017. | 03/15/2025.
05401A  AA 9 [AVOLON HOLDINGS FUNDING LTD.....vureriirrirriersnreirerssisesensssissssssensnnes | covenes D 2| 2FE .70,000 |...107.809 ...75,466 70,000 2,100 | o | e | e | 0005.500 [ 5500 [Jdevvres | corrvrirenns 1,775 03/01/2018. | 01/15/2023.
05578Q  AB 9 | BPCE SA.....iiiririimiisiieiieeiesissessssse st | s [0 ISR IOV 2FE| s 1,996,300 |...109.745 ,194,898 | ..............2,000,000 | ...ccccooeue 1,998,150 352 | e | verrerseeenennnes | 0005150 [ L R VN T IO 45,778 01/13/2014. | 07/21/2024.
05707# AA 9 |BAIRD FINANCIAL CORP L 111.297 ..1,780,758 1,600,000 [ ..o | e | e [ 004580 [ 4580 |MS......| oo 18,727 03/29/2019. | 03/29/2029.
058498 AR 7 |BALL CORP BALL CORP 5% 3/15/2022.... ...105.750 ,057,500 1,000,000 | veevveerierieeeees [ e | | e | 00n5.000 | 5.000 e | 14,722 02/24/2012. | 03/15/2022.
058498 AT 3 |BALL CORP .111.375 17,500 | oo | e s [005.250 | 5.250 |ddeviee | v 183,750 06/22/2015. | 07/01/2025.
058498 AV 8 |BALL CORP . ...108.500 85,000 2,338 | coveveeerieieneiens e | e o875 [ 4.875 [MS...... | v 1,220 03/06/2018. | 03/15/2026.
059597  AE 4 |BANCO GENERAL SA.......cooiiiiemeiniineriesieeesesssssssessesissessssssssssssssssnenss. | seeees [0 I 1 2FE| s 3,471,325 |...105.001 | ..............3,675,035 | ..............3,500,000 | ............. 3,477,153 2,501 | oo e | 4125 [ 4.226 |FA...ooo.| v 57,750 08/24/2017. | 08/07/2027.
05964H  AH 8 | BANCO SANTANDER SA......cosiiiiiiniiriiisisiersssssiessssissssesssssssssssesssssees | ovens Do | v 1FE 10,000,000 |...100.642 .10,064,200 | ............10,000,000 | ........... 10,000,000 [ ..o | cerierieriinnineiis | e [ 003108 [ 3.459 |JAJO.. | ... 69,353 04/09/2018. | 04/12/2023.
05990G  AA 3 |BANCO DE CREDITO DEL PERU........oecurvinirierierirneriiriniinns vevenee | D[ [ 2FE 975,880 |...105.375 ,161,250 2,991,005 2,523 | oo | e | 08250 | 4.350 |AO...... .31,875 03/25/2013. | 04/01/2023.
06034L  AA 8 | BANISTMO SA......ooiiiieiriiieieiieiies ettt | seeees [0 ISR IOV 3FE ..2,581,663 |...101.001 .2,615,926 | ..............2,590,000 | ...ccconnee. 2,584,374 | ............ 101,459 1,590 [ ovvevrineineins | e | 0003650 | e 3.735 05/08/2019. | 09/19/2022.
06051G  EM 7 | BANK OF AMERICA CORP.........coevvirirriieiininiiierienieesssissssesiessssesseninns | voeees e | 1FE 17,867,528 |...107.321 17,976,193 LAT,033,776 [ | v (127,901) | ceveovvrreiveivens v [0 5.700 | 4.827 06/04/2012. | 01/24/2022.
06849U AD 7 |BARRICK PD AUSTRALIA FINANCE P BARRICK A.......coovvvierereerininerieiinenes | cevns [0 ISR IOV 2FE| .............3,536,949 |...126.863 e 3,551,615 1,866 | ..oovvvereerreris | eeeveririeineiseins | 000.5.950 | i 6.128 10/13/2009. | 10/15/2039.
085770  AA 3 |BERRY PLASTICS ESCROW CORP..........coovvrermiiirrniiiienisieissniessssssiesnnes | sevenes . 2| . 3FE 300,000 |...105.470 300,000 | ... 300,000 | .ooovverirerieriieinns | e | e s [0 4875 | 4.875 05/17/2019. | 07/15/2026.
096630 AE 8 | BOARDWALK PIPELINES LP.......ccovviririiriirierienereesseissniesseseseesssssssssens | veeees . 2| 2FE 5,122,955 |...112.534 | .... ,179,958 ...4,603,000 | ...orenee 4,987,852 | ..oocvereerreinirnenes | s (53,257) [ vovverrercerirens | ervreeenerirsnineines | 2000.5.950 | i 4.387 05/11/2017. | 06/01/2026.
10553Y  AF 2 | BRASKEM FINANCE LTD.....cooviiuiiiiineireiieiiesiieeiseise s ssensessssssssssnss | seeees [0 IR IOV 2FE| s 3,232,500 |..111.251 | ccooovrernnes 3,337,530 | covvrirenne 3,000,000 | ..oovvennees 3,206,849 | ...oovvvcrierneiinns | i (25,651) [ .ovcverrercernrins [ ervverineensnirneinns | 108450 | i 4.582 06/04/2019. | 02/03/2024.
109696 AA 2 | BRINKS COMPANY. JOV . 2| 3FE 128,700 |...103.000 133,900 130,000 | ... 128,933 | . 10,523 T [ | e [0 4625 | 4.752 11/14/2017. | 10/15/2027.
11134L  AH 2 |BROADCOM CORP. PO [P I 2| 2FE| oo 10,498,751 |...103.876 .11,101,206 ..10,687,000 | ........... 10,532,981 | .vorvereererinennes | e 18,519 | oo v [0 3.875 [ 4.113 02/21/2018. | 01/15/2027.
11271  AC 9 | BROOKFIELD DISTRICT ENERGY FIN......ccevuiiemririiereieiissierssisseensensnsnns | ovens [R5 ST [P 2PL | v 2,200,000 |...103.007 | ..............2,266,162 | ........ 2,200,000 | .... 2,200,000 | cvoerrerernrinnerennns e | e [ | onnd 1120 4.112 08/01/2017. | 07/31/2032.
1248EP  BP 7 |CCO HOLDINGS LLC......covivirirririereinirieriesieeessseissssesiesessessssssssssesssenes | coveens . 2| 3FE 500,000 |...103.375 | ................516,875 | ....... 500,000 | ... 500,000 2,500 | covoeveereninnins | e | e | 005,875 [ 5.875 02/04/2016. | 04/01/2024.
12564C AB 2 |CKHUTCHISON INTERNATIONAL 19......... [SSSTRRRTRRIRS IOV D 2| 1FE 1,984,740 |...105.255 | .....cccooeee. 2,105,091 | .oovvernne 2,000,000 | ..oovvornee. 1,985,668 928 [ v | e | 003625 | 3.717 04/08/2019. | 04/11/2029.
126117 AT 7 | CNA FINANCIAL CORP......coovvvririrrintiieiinsiiesiesisssissiessiessesesssessssenssiens | cvvees [P I 2| 2FE| oo 12,196,950 |...110.302 .13,456,869 ..12,200,000 | ........... 12,198,047 269 | oo e | 2004500 | 4.503 02/19/2016. | 03/01/2026.
126307 AH 0 |CSCHLDGSLLC 2 153,860 |...107.750 169,168 157,000 | ... 154,758 | . 10,471 436 [ e | e | 2005250 | i 5.620 11/16/2017. | 06/01/2024.
126307 AS 6 |CSC HLDGSLLC... 2 2,000,000 |...106.625 ..2,132,500 ....2,000,000 | .oovrrnne 2,000,000 | ..ocvvnee 160,640 | ..o | e v [0 5.375 [ 5.375 01/12/2018. | 02/01/2028.
126307 AT 4 |CSCHLDGSLLC... 2 133,000 |...102.500 133,000 | ... 133,000 3,298 | v [ rreeniseinnnnniens | ceereneessnnnienens 0005375 [ 5.375 11/27/2018. | 07/15/2023.
126307 AU 1 [CSC HLDGS LLC......ooiiiriiiieriiciieinieiseiessisiesisssssssiensssssseensssisssensnnns. | evees | e | veveverenns 1] iBFE | i 542,260 |...105.874 541,322 | . 36,057 (858) | evevrveeerenriens [ eereeeeieeniiieiiens [ 005,500 | 5.291 11/27/2018. | 05/15/2026.
126307 AZ 0 |CSCHLDGSLLC... 2 4,521,250 |...111.500 | ..............5,017,500 | ..............4,500,000 | ............. 4,519,316 (1,934) [ oo | e | 20008500 | oo 6.423 01/25/2019. | 02/01/2029.
126307 BA 4 |CSCHLDGSLLC... . 2 .58,000 |...106.750 58,000 | .ovovververirerirerenis | ererieriesieiienenns | eerenisesieniinsnnes | eriessesiesenssnienns | 0enee.750 | . 5.750 07/01/2019. | 01/15/2030.
12652A AA 1 |CRC ESCROW ISSUER LLC.......cooviiiiiririiieieriisisierssseersssiesesississsenies | sevenes . 2 3,246,544 | ...103.500 3,248,565 | ............ 448,338 927 [ e | e | 2005250 | 5.290 |AO...... | coovrees 36,076 11/13/2017. | 10/15/2025.
126650 DD 9 | CVS HEALTH CORP.......ovouririerierireiseessesssessesiessseessssssessessessssssssninns | aevenes | e | e 2FE | 5,000,000 |...100.613 | ..............5,030,659 | ..............5,000,000 | ............. 5,000,000 | .ooouereerirerereninns [ e [ | e | 002608 [ 2.777 |MJSD. | v 7,960 03/06/2018. | 03/09/2021.
131347 CF 1 [ CALPINE CORP.......ocvviieierceeiesees e sses s | erias 2 1,000,000 |...102.625 1,000,000 | . 85,000 | ..oocveerieriiriens [ e | e | 0005750 [ 5.747 12,139 07/08/2014. | 01/15/2025.
132154 AA 8 | CAMBRIDGE ASSOCIATES LLC... ..6,200,000 |...111.706 ceeveriend 6,200,000 | ..ooorvverirerireninns [ e [ | e | e d910 L 4.910 S I 25,150 08/28/2018. | 08/03/2028.
136375 BD 3 | CANADIAN NATIONAL RAILWAY COMP 6.9% 71.. 2 458,029 |...132.828 414,000 | ... 436,407 (1,952) [ .oovereererineins | eevneerneniineiineinns | 200.6.900 | .oco 6.078 | Jdcerss | o 13,172 09/06/2002. | 07/15/2028.
14040H BN 4 |CAPITAL ONE FINANCIAL CORPORAT et | s . 2 6,409,746 |..106.671 | .............6,944,273 | .............. 6,510,000 | ............. 6,433,230 9,062 | ovvocvieriiriineis | e | 00003750 [ e 3.940 [MS......| oo 75,950 05/09/2017. | 03/09/2027.
14313*  AB 9 | CARMAX AUTO SUPERSTORES INC.......ccovurmrireimeimeeiserneriessnessssisssines | vevenes [P0 PO IR 2| i 800,000 |...108.767 | .................870,132 | ....... 800,000 | ... 800,000 [ ..vvvverereriernrrnnes [ erererrenisnmieneninns [ onrseienenisnniens | veviveeiessnsssiennns [ 170 [ 4170 |AO...c.. | wvverirenns 5,931 04/27/2016. | 04/27/2026.
14313*  AC 7 |CARMAX AUTO SUPERSTORES INC.......cccccoevuiiiriiciianns 110327 3,309,819 | e 3,000,000 | ...ccoonnee. 3,000,000 | oo e | e [ | nnd 2700 | 4.270 |AO..... | wovevenee. 22,773 06/22/2016. | 04/27/2028.
14456# AA 4 |CARRIXINC .. 113.577 800,000 | ... 800,000 | ..oovveurirerirererieens | v | e e 04,960 | 4.960 .16,644 07/19/2017.| 07/31/2027.
14456# AB 2 |CARRIXINC o] RO ...115.923 2,500,000 | .vooevrerienirneninns [ e [ e | e | 00005.080 [ i 5.060 |Jducerse | o 53,060 07/19/2017.| 07/31/2029.
144568  AC 0 | CARRIXINC....oviiiiiicieriiinisie e essessssesensnses | ovens O SO [T 2PL | e 1,500,000 |...117.615 | ..............1,764,222 | ..............1,500,000 | ............. 1,500,000 | .ovovvoerrnriiernnins | ervveirenneinennens | e | e | 000,210 5210 [Jdevves | v 32,780 07/19/2017.| 07/31/2032.
151191  BE 2 |CELULOSA ARAUCO Y CONSTITUCION SRR IO D 2| 2FE 7,944,640 |...101.500 | ..............8,120,000 | ..............8,000,000 | ............. 7,947,669 3,029 | oo | e | 250 [ 4.336 |AO...... | coovrrne 57,611 04/25/2019. | 04/30/2029.
151191 BG 7 |CELULOSA ARAUCO Y CONSTITUCION et | s D 2| . 2FE 986,690 |...103.751 986,809 19 | i [ [ 25,500 | 5.592 |AO...... | v 9,319 04/25/2019. | 04/30/2049.
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15135U  AF 6 | CENOVUS ENERGY INC CENOVUS ENERGY INC 6........cccoovvvrrrereerrrineriens | vveene Al [ e 2FE| s 3,292,441 | .. 127.407 | ccooovvvrnnes 4,210,796 | ..cocvvveenee 3,305,000 | ..oovrernees 3,294,697 241 | s [ e [ 6.750 |...... 6.779 |MN......| oovrrnee 28,506 | ........ 223,088 | 09/15/2009. | 11/15/2039.
156830 AA 9 |CERRO DEL AGUILA SA.......cooiiiiiiiniiieiniieississiessssissssessssssssssesssssssessanes. | oovenes D 2| 2FE 2,496,750 |...101.876 ..2,546,900 | ..... .2,500,000 284 [ s | e [ 4125 08/09/2017. | 08/16/2027.
16411Q AB 7 |CHENIERE ENERGY PARTNERS LP R 2| . 3FE 5,016,328 |...104.209 ..5,231,292 5,020,000 . 335,403 436 ......5.250 07/26/2018. | 10/01/2025.
16411Q AE 1 |CHENIERE ENERGY PARTNERS LP......coooviirirriiieniieiininieissisesesissieninnins | covenes . 2| 3FE 375,000 |...102.760 375,000 [ ..o v | e | e | 4.500 09/09/2019. | 10/01/2029.
17401Q AR 2 [CITIZENS BANK NA.......cooiiiirieririneeissisesiesiesesesssssssssessesessessssssssssens | oeveons . 2| 2FE| oo 15,000,000 |...101.165 | ............15,174,701 | ............15,000,000 | ........... 15,000,000 | ..overuevmreerreeries | vererererneeisninenis | veveereessnninens | e | e 2.91 03/26/2018. | 03/29/2023.
18683K AM 3 | CLIFFS NATURAL RESOURCES INC.. . IR I 2| AFE 88,457 |..... 98.687 89,400 5,133 566 ......5.750 04/27/2018. | 03/01/2025.
200447 AB 6 | COMISION FEDERAL DE ELECTRICID......c.ovvverrireriiieiiessirenierssssienssniees | sevees D oo | v 2FE | o 564,300 |...103.001 559,912 (4,388) [ ..oovvververienis | e | s 4.875 05/08/2019. | 05/26/2021.
202795 HK 9 |COMMONWEALTH EDISON ...3,181,920 |...132.749 (G174 SRR [N IR 5.900 09/17/2009. | 03/15/2036.
22112E AC 2 |COSAN LUXEMBOURG SA . ...1,486,830 |...108.876 | .... 1,500,000 | .. 364 406 [ ..o [ e [ 7.000 12/15/2016. | 01/20/2027.
22279  AA 2 |COUSINS PROPERTIES INC......ccovvuieirinirierienirrisssissnienienessessnssssenenes | vevene | or | evvevernens [ erverennni | covvoveriens 7,900,000 |...106.463 | .............. 410,581 | oo 7,900,000 | ..ovvereeen 7,900,000 | .vvoovvenerierirrinnns [ e [ e | e | e 3.910 07/06/2017. | 07/06/2025.
22279 AB 0 |COUSINS PROPERTIES INC.... ...1,200,000 |...106.927 ..1,283,120 1,200,000 11,200,000 [ oo | s | e | e | e 4.090 |...... 4.090 |JJ....... rernnnnn 23,858 149,080 | 04/19/2017.| 07/06/2027.
22279% AC 8 |COUSINS PROPERTIES INC.... o] . ...3,500,000 |...105.230 ..3,683,049 | ..... .3,500,000 | .. 13,500,000 [ oo | e | e [ | 3.780 |...... 3.780 |W....... rererern 10,560 | .. 06/19/2019. | 07/06/2027.
22279% AD 6 | COUSINS PROPERTIES INC......ccoivumrimirmerienireeseessesssesienesesesseessssssessnenes | seveens [P0 ISR IR 2| s 4,700,000 |..105.817 | ..cccceee... 4,973,406 | ..oocneee. 4,700,000 | ..oocvernees 4,700,000 | cooovereereerieinenns v | e | e | e 3.860 |...... 3.860 | Jdeoveve | e 96,757 | covvvvrerirerireens 06/19/2019. | 07/06/2028.
22279%  AE 4 | COUSINS PROPERTIES INC......ccovviirirriirerierineienisisesesiesssssssensessssssesssnes | covenes [P0 VUSRI TR 2| 5,200,000 |...106.368 | ..............5,531,119 | ..... .5,200,000 | ......o...c. 5,200,000 | .oooiveciierinnienns [ e [ | | e 3.950 06/19/2019. | 07/06/2029.
228187 AB 6 | CROWN AMERICAS LLC/......cooiverivrerierinrineeissiseriesieseseessssssssssessessssenns | veeees . 2| .. 3FE 600,000 |...105.625 ....600,000 | ... 800,000 [ ..oovoererrereerinis | errrerienieeenenns | e | e | e 4.750 01/18/2019. | 02/01/2026.
228227 BE 3 | CROWN CASTLE INTL CORP.....coouirimiirrirneinerieriesisseesseissssessesssssssssins | seeees JO0 PPN IOV 2FE| s 1,990,000 |...105.932 | .............2,118,645 | .............. 2,000,000 | ..oovrerneen 1,996,734 1,317 | | e | e 4.875 04/01/2014. | 04/15/2022.
23311V AG 2 |DCP MIDSTREAM OPERATING LP........ccovvirriiriiiirinriersissirerssissiensssisssns | coverns JOR ISR Il I 3FE 500,000 |...108.750 | .................543,750 | ....... 500,000 | ... 500,000 | . 11,250 | ovvoeenireiienis | e [ [ 5.375 07/10/2018. | 07/15/2025.
233300  AA 9 | DP WORLD LTD...ooiermeiurireisnerisessiessssissessssssssssesssessssssssssssssssesssessssssssssssnes | seneees [0 ISR IOV 2FE| .. ..4,827,900 |...131.385 | .............5,518,187 | ..cooorvrrnnes 4,200,000 | ..ocrvrnens 4,798,689 | ..oovercercrinrienns | s (19,817) [ ooevvrereneernerinns [ e [ e 6.850 06/29/2018. | 07/02/2037.
23636A  AQ 4 [ DANSKE BANK AS......coooiiiiiiininieisisee s sssesssssssssesssnens | soneres [0 ISR I 2FE| e 10,000,000 |..... 99.716 | ovvrvrrnen 9,971,620 | ..ooveeee. 10,000,000 | ........... 10,000,000 | ...ovuevmvieriieiies | oo | v | s | 2.947 06/05/2018. | 09/12/2023.
23918K AQ 1 |DAVITA HEALTHCARE PARTNERS INC.... SRS IO . 2| 3FE 1,235,138 |...102.500 1,245,000 1,237,728 | . 69,157 1,383 | oo | e | s 5.125 02/21/2018. | 07/15/2024.
242370 AD 6 | DEAN FOODS CO....coouivrimmrimiiiisesireesssiseissssssssesssessssesssssssssssssssssesenas | seeees . 2| . 6FE 2,605,363 | ..... 14.250 | ................376,913 | ..... .2,645,000 | .. 329,843 | ..o 496,882 | .............. 6,828 | ..... 2,289,868 | ...coverirrirrrinnes [ e 6.500 11/09/2017. | 03/15/2023.
24618%# AN 0 | DELAWARE NORTH COMPANIES INC......coovivirririiierinriienierinseiesisssienes | ceveene [P0 PO IR 2| s 1,000,000 |...112.388 | .....cccoouuee 1,123,879 | oo 1,000,000 | ...coovveeee 1,000,000 [ ..oeouveenieerienirns | e | e | e | 4.840 03/18/2019. | 03/18/2034.
24618# AQ 3 | DELAWARE NORTH COMPANIES INC.......comriiiiririrerinnirererinsireresisseesinnnes | cevenes JOR IFURPTORTONTIN PR 2| .. ...1,500,000 |...104.686 1,500,000 1,500,000 | e | e | e | e | 4.220 06/26/2019. | 06/26/2034.
268648 AN 2 | EMC CORP/ MASSACHUSETTS.......cooviviriiiniinniiesienisssisssisssiesiesesssenes | veenes . 2| 3FE| .. 11,811,729 |...102.000 | ............13,438,500 ...13,175,000 | .. 12,092,233 | ... 262,934 275,435 | ..o [ e [ 3.375 01/09/2019. | 06/01/2023.
268789 AB 0 | EON INTERNATIONAL FINANCE BV GTD-by-E.ON......cccovvrumrrrerirerirneerseines [ woreees D 2| ... 2FE 1,148,030 |...135.311 | .cccovvrnnnee 1,353,110 | .ovvvvrennee 1,000,000 | ..coovvrenne 1,118,744 (NG T4 SRR IR IR 6.650 09/15/2009. | 04/30/2038.
277432 AK 6 |EASTMAN CHEMICAL COMPANY 4.5% 1/15/2021 SOOI IO . 2| 2FE| .. 11,576,439 |...101.834 ....12,118,302 ...11,900,000 .11,858,815 37,801 | oo | e | e 4.500 01/26/2011. | 01/15/2021.
292450 AK 8 | EMPRESA NACIONAL DEL PETROLEO. ..1,359,820 |...101.818 1,400,000 | .. ..1,361,321 B71 [ v [ e [ e 4.500 09/11/2017. | 09/14/2047.
29260F AD 2 |ENDEAVOR ENERGY RESOURCES LP.. 262,000 |...103.250 262,000 | ... 262,000 [ ..oovvenrierirneirenis | e | e | e | s 5.500 14,410 | 11/28/2017. | 01/30/2026.
29260F AE 0 |ENDEAVOR ENERGY RESOURCES LP.. 325,000 |...105.125 325,000 | ... 325,000 ......5.750 .18,688 | 11/28/2017. | 01/30/2028.
29278N AN 3 |ENERGY TRANSFER PARTNERS 634,000 |...112.426 634,000 | ... 834,000 [ ..oovonrirerireerirnis v | e | e | e 5.500 .34,870 | 03/25/2019. | 06/01/2027.
293360 AD 9 |CROSSTEX ENERGY LP.... 416,250 |..... 79.000 395,000 3,080 1,286 5.050 25,250 | 08/02/2018. | 04/01/2045.
29379V AG 8 |ENTERPRISE PRODUCTS OPERATING 2,981,580 |...130.836 ..3,925,073 2,984,704 387 .nn6.125 09/24/2009. | 10/15/2039.
30225V A@ 6 |EXTRA SPACE STORAGE LP. .10,000,000 |...109.464 ...10,946,438 | ............10,000,000 | ........... 10,000,000 [ +.verecermrearereries | cerrrerereessnineins | eereeresneesnnenees | oeeeenssneseesnnes | e 4.390 07/17/2018. | 07/17/2028.
30227C  AD 9 |ARCHROCK PARTNERS LP 1,201,667 {..100.750 | ..............1,229,150 | ..............1,220,000 | ............. 1,212,445 | . 63,200 2,445 | oo [ [ 6.000 02/11/2015. | 10/01/2022.
30251G  AY 3 |FMG RESOURCES AUGUST 2006 PTY... 215,000 |...105.625 215,000 | . 12,900 w5125 03/01/2018. | 03/15/2023.
30284@ AP 7 [FNBMLLC.....ccoovvviiiiviiciivcis e | e IPL 7,000,000 |...104.540 .7,000,000 | ....ccooeuee 7,000,000 | cvovvrerernrirrirernes e | e | | v 4.180 06/20/2017. | 06/20/2022.
30288* AE 0 |FLNGLIQUEFACTION 2 LLC......ccosirierimrrieririseeieriessiesiesisseessesssseeninenes ||l 2FE | 2,700,000 |...103.443 .2,700,000 | ....vvvenee 2,700,000 | .ooeiveerirerernrinns | e | e | e | e 4.390 05/21/2019. | 12/31/2038.
315720 AF 3 |FIBRIA OVERSEAS FINANCE LTD 501,750 |...109.376 500,000 | ... 501,383 (157) ......5.500 03/29/2017.| 01/17/2027.
32055R  B# 3 |FIRSTINDUSTRIAL LP.....cooviiiiviiiierisniiinninenenssienssiesessssesnsssssssssssssssenss | evres | oo | ververeenere | eerennFE | v 2,000,000 |...107.032 | ... . .2,000,000 | ... 2,000,000 | oo [ e [ | | oo 3.970 07/23/2019. | 07/23/2029.
34489@ AC 1 |FOOTBALL CLUB TERM NOTES 2019-.......ccocmmvermeereervninerierenressenssnesensnees | evenne | o [ eovererneens | oo TFE | i, 1,100,000 |...105.709 | ....cccvvnnee 1,162,803 | ..covovvrennee 1,100,000 | ..ooovvveene 1,100,000 [ .ooevnveerrncrienies | rererneereninsienis | rereneessenineeens | oneeensssessensenes | e 3.330 . v | 8,649 | s 10/08/2019. | 10/05/2031.
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34489@ AD 9 |FOOTBALL CLUB TERM NOTES 2019-.......ccomurumrereerninermersssesneesensseensenes | eeneee | o [ everereeens | oevens 1FE| oo 3,400,000 |...106.544 | ............. 3,622,499 | ..oovvern. 3,400,000 | ..ovvvrnees 3,400,000 | .voouvrerirerirnenrnns [ e [ | e | 00 3,480 [ 3.480 |OCT.c.| cevreee27,937 | oo 10/08/2019. | 10/05/2034.
34489@ AE 7 |FOOTBALL CLUB TERM NOTES 2019-......cuuvivverrirerinniceerissisnrsiemsnnsesenes [ ovnee [ | veveveninns | vvveee 1FE ..105.419 | ..............1,265,028 | ..............1,200,000 | ............. 1,200,000 | .ooovvrevrnreirernnins | ervvrirennninninniens | e | e | one3: 790 s 3.790 |OCT...| vooreern 10,738 | oo 10/08/2019. | 10/05/2039.
345397  YY 3 |FORD MOTOR CREDIT COMPANY LLC.......cccomivrmremermerrmenineniseessensssnsnenines | eevneee | [ everereres | oevens 2FE| .............9,000,000 |..... 99.534 | ..............8,958,036 | ..............9,000,000 | ............. 9,000,000 | .vveuvrrererererenrnns [ e [ e | e | 00022853 [ 2.980 |JAJO.. | cooerenen 02/28/2018. | 04/05/2021.
345838 AE 6 |FOREST LABS INC.......ccooiiiiiiiiiniinsiicsicineississiesesissssssisssissssissssens | coenes | oo [ svesiienis | oevees 2FE . ..102.917 1,000,000 | .oooverererriiirerienins | e | e | e | o 875 | 4875 |FA..oo.| v 18,417 01/27/2014. | 02/15/2021.
355145  B# 9 | FRANKLIN UNIVERSAL TRUST.....c.ovvirierrinirierieneseessneseriensenesseessnisnnnes. | eevnees | o | vvererenes | vevens 1FE .5,000,000 |...107.449 | .............5,372,464 | ..............5,000,000 | ............. 5,000,000 | .oooueveerirerereninns [ e [ | e | 003910 [ 3.910 .57,564 08/28/2018. | 09/15/2023.
35671D AZ 8 |FREEPORT-MCMORAN COPPER & GOLD........ccoseuumrrrerinerereerneisensannsenins | eoveeee | oo [ erverereeci2 | cevens 3FE 460,750 |...101.823 475,000 465,654 23,629 2,650 | cevecrierieninnes | e | 00003875 [ 4.542 02/14/2018. | 03/15/2023.
35671D BC 8 | FREEPORT-MCMORAN COPPER & GOLD.......c.ccvrvirrrnireirerieisernsisiesisnnies | evere 2| 3FE 4,725,000 |...103.500 ....5,000,000 | ....cvvevee 4,736,646 925,168 5,228 | .ovovrieeriinriens | o [ 05450 | 5.868 09/11/2017. | 03/15/2043.
35671D BL 8 | FREEPORT-MCMORAN COPPER & GOLD........cccovrvmerirrereerninserieesenireeenns | cevees 2| ... 3FE 743,085 |...105.708 755,000 746,067 47,989 1,591 [ o | e | 04550 | e 4.826 02/14/2018. | 11/14/2024.
35877# AA 0 |FRISCO HQ OPERATIONS LLC......ovviiriiirnrineierieisissiersnsseesenssisssennenens | vevenes | oo [eovnennndb | s 2PL | . 10,994,924 |..102.644 | ...........11,285,642 | ............ 10,994,924 | ........... 10,994,924 | ..o [ | e [ | nn 41300 | 4127 08/22/2017. | 12/15/2037.
361841 AF 6 | GLP CAPITAL LP/ GLP FINANCING. 495,000 |...108.808 500,000 495,000 | ..o | e | e | e | 005,375 [ 5.708 01/29/2014. | 11/01/2023.
364725 BC 4 |TEGNAINC....ccoooomirrriirrricniis 183,220 |...103.500 184,053 4,666 168 | oo [ e [ 205,500 | 5.624 09/03/2014. | 09/15/2024.
370334 CC 6 |GENERAL MILLS INC......ccccovvvervvirriinrianes ..101.524 | ............7,106,677 | ..............7,000,000 | ............. 7,000,000 | .voooveerirerirrninns [ e [ | e | 003012 [ 3.363 04/03/2018. | 10/17/2023.
37045X AL 0 | GENERAL MOTORS FINANCIAL CO IN.....cvorrerremiriirierienssssersesesssesssenes | oveens ..105.326 | ..............1,579,885 | ..............1,500,000 | ............. 1,480,708 567 | v [ v [ 04250 | 4.667 01/21/2014. | 05/15/2023.
374297  B* 9 |GETTY REALTY CORP.....cooviiiirieiiiniestieie e sssnssssenins | sevenes ..112.887 5,400,000 | ..ooovvierieriirienns [ e [ | e | 005470 [ 5.507 06/21/2018. | 06/21/2028.
38141G  GS 7 | GOLDMAN SACHS GROUP INCTHE.........cccovvvmrirrereerrrinerieriesesseessnissessens | voeees ...107.352 rerrenenn 14,508,765 [ oo | e (AT,780) | v [ e | 205750 | i 5.365 04/25/2012. | 01/24/2022.
38141G WU 4 | GOLDMAN SACHS GROUP INCTHE........c.cvvumrrmrirrireirseiseisessesisseesssisees | eeeen | oo | ceverneins ...100.560 | ..............5,028,009 | ..............5,000,000 | ............. 4,988,630 BATA | oo e | 0000 2.660 [ eeee 2.745 03/22/2018. | 02/23/2023.
383909 AE 8 |WR GRACE&CO - CONN ..104.218 | ..............1,042,180 | ..............1,000,000 | ............. 1,000,000 10,000 | .o | e [ [ 205,125 | 5.125 09/11/2014. | 10/01/2021.
40049 AV 9 |GRUPO TELEVISA S.AB . . ...116.645 992,366 1,183 [ e | e | 0008625 | i 6.801 08/31/2005. | 03/18/2025.
40049 BC 0 |GRUPO TELEVISA SAB.....oiiiiiieiiiieieriisssisssie s sssssssssssssensnes | sevenes [ I LN 2FE | oo 231,734 |..120.467 | ................240,934 | ....... 200,000 231,353 (381) | cevvrrerreineiiens [ v 206,125 [ 5.029 04/26/2019. | 01/31/2046.
404119 BN 8 |HCA-THE HEALTHCARE CO......ooooiririerrinirieriereesesseissisesiessesssssssssssnes | coveons 2| .. 2FE 806,525 |...109.317 879,999 | ....... 805,000 805,762 8,971 (159) | evevevrrrrverirens [ erverrveineiseiinens [ 005,000 | 4.975 07/16/2014. | 03/15/2024.
404119 BW 8 |HCA-THE HEALTHCARE CO......oovriiieririniieiiesiesisseesssissessesisesisssssssines | sevenns 2| 3FE 7,500,000 |...115.625 8,671,875 | ..............7,500,000 | ............. 7,500,000 | cvoverrerernrinierennns [ e | e [ | 005875 | 5.875 01/17/2019. | 02/01/2029.
A0414L  AK 5 [HCP..oooieies e | e 2| . 2FE 995,370 |...106.938 997,844 463 [ .o | e | 2042000 | e 4.257 02/12/2014. | 03/01/2024.
410345 AL 6 |HANESBRANDS INC.......oovririmiereiinriieniesieisenssssssessesssssssssssssssssesssesens. | evenns 2| 3FE 1,227,350 |...105.875 | ..............1,323,438 | ..............1,250,000 | .......c..... 1,231,672 | oo 102,769 2,340 | oo e | e 4875 [ 5.145 02/08/2018. | 05/15/2026.
428102 AC 1 |HESS MIDSTREAM PARTNERS LP.......oooviiiiiirineireriiisissiesssssssessnissees | covenns 2| 3FE 860,000 |...104.088 860,000 | ..o | e | e [ 205,625 | 5.625 12/12/2019. | 02/15/2026.
436440  AK 7 [HOLOGIC INC....oovomrirrercereineisseriesisseesesssssesesssssssessessssssssssssssssssenssssenns. | soveens 2| ... 3FE 465,000 |...103.250 465,000 | . 32,550 | oo | e | e | 375 [ 4.375 01/16/2018. | 10/15/2025.
436440 AM 3 |HOLOGIC INC ...106.000 | ..............1,478,700 | ..............1,395,000 | ............. 1,395,000 | ...ccoovenee 139,500 | oo | e [ 1004625 [ 4.625 01/16/2018. | 02/01/2028.
45112E  AH 2 |ICICI BANK LTD DUBAI BRANCH ...102.692 2,312,558 8,819 | | v | 0000 3.800 [ e 4.952 07/30/2018. | 12/14/2027.
454889 AM 8 |Indiana Michigan Power Co....... . R ..130.929 | ............2,618,578 | ..............2,000,000 | ............. 2,037,578 (1,236) [ .ovoverneerreinerns | eevneernseiineiseinns | 200.6.050 | e 5.875 09/09/2009. | 03/15/2037.
456829 AA 8 |INFRAESTRUCTURA ENERGETICA NOV.......ovoerviiiiiiriiirinerseineiresssissees | coenes [0 ISR I 2FE | o 4,013,873 |..... 97.250 35,600 | oo | eerreenienineninnis | 00003750 [ v 4.990 08/02/2018. | 01/14/2028.
458140  AK 6 |INTEL CORPORATION.......coouivimrimrimmrimesserienssesssseesssssssessesssessssesssssssensens | seveens . 2| ... 1FE 2,402,829 |..125.134 | .............2,684,131 | .............2,145,000 | ............. 2,385,056 (6,794 [ .oovereervriverns | eevreenerrseineinns | 204800 | e 4.023 04/11/2017. | 10/01/2041.
460599 AC 7 |INTL GAME TECHNOLOGY PLC D|.. ..112.250 1,000,000 15,000 | ..o | e [ 2008500 | 6.500 04/07/2015. | 02/15/2025.
465077 AL 9 |ISRAEL ELECTRIC CORPORATION LT . D ...108.145 7,945,420 24,220 | oo e | 4250 | 4.707 05/10/2018. | 08/14/2028.
47032@ AH 4 | JAMES CAMPBELL CO LLC......cuiieriueirerieieeissiise s esssisssssssessssens s 2109217 | 1,092,167 | 1,000,000 | 1,000,000 | oo | e | e | e | coeen 4580 [ 4.582 09/26/2014. | 09/30/2026.
47032@ AJ 0 |JAMES CAMPBELL COLLC......oiiiiiiieineieienissieisississsiessssssiesssssssesenses | vevenes [P VUSSR TR 2| 1,000,000 |...110.024 | ..............1,100,237 | ..............1,000,000 | ............. 1,000,000 | .oooovvrevrnriirernnins | e | e | e | 004830 | 4.631 09/26/2014. | 09/30/2027.
47032F  AB 5 | JAMES HARDIE INTERNATIONAL FIN.......coooeermeimirmerirerereennessensensenssneenns | ceveens D 2| ... 3FE 2,554,265 |...105.000 | ..............2,702,700 | ..............2,574,000 | ............. 2,557,529 355,163 1,896 | ..ovvvrvreverneis | eeevernseirserneinns | 00.5.000 | e 5.097 02/15/2018. | 01/15/2028.
479142 C@ 8 |JOHNSON MATTHEY PLC.......oiiiniiieiiiiiiiinissiesissiesisssissiisssesisenees ...105.006 5,612,500 | .oovvueererirrirrinninns [ | e | s (103,250) | ......4.660 |...... 4.660 01/31/2011.| 01/31/2021.
48021P  A* 9 | JONES LANG LASALLE FINANCE BV ..105.312 11,234,750 (22,715)......1.960 |...... 1.960 06/27/2017. | 06/27/2027.
48021P  A@ 7 |JONES LANG LASALLE FINANCE BV 107467 | .0 6,031,566 | ooieern5,612,500 | coviirinnn5,612,500 | oo | e | e | e (103,250) | ......2.210 |...... 2.210 06/27/2017. | 06/27/2029.
48121@ AE 1 |JRD HOLDINGS LLC ...100.000 | ..............2,100,000 | ..............2,100,000 | ............. 2,100,000 | .ooevvierierinrienns [ [ | | 0003290 [ 3.384 04/25/2018. | 04/25/2025.
48668N  AA 9 |KAZTRANSGAZ AO ...104.843 , ,000 | v 4,193,164 T2 [ v | erreeenennsenseinns | 20375 | s 4.400 09/19/2017. | 09/26/2027.
494550 BD 7 |KINDER MORGAN ENER PART 2126589 | 632,947 | oo 500,000 511,187 (281) ] cevereererirneiiens [ v [ 206,500 | ... 6.300 02/23/2010. | 09/01/2039.
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50152# AL 1 [KWIKTRIP INC...oovoiiiiririeireniseriesiesiseesssissssessessssesssssssssssssssssssessnnes | oneee | oo | vevesneenns 4 ... 2PL | o 6,547,671 |..... 98.216 | .ovvvrrnene 6,430,831 | ..oovvernvne 6,547,671 | ..oovvvrnens 8,547,871 | ovoovverierieciiens | e [ e | oo | e 4.080 |...... 4.100 |FMAN. | .......... 27457 | e 267,145 | 06/30/2017. | 05/24/2037.
501889  AB 5 |LKQ CORP.......coviiiriiieiieieiesissies s sssensnes | sevenes 2| 3FE 945,000 |...101.580 ..1,015,800 1,000,000 976,860 30,773 8,086 | ..o [ s [ e 4.750 16,069 01/16/2014. | 05/15/2023.
526057 CD 4 |LENNAR CORP. 2| ... 3FE 1,295,000 |...107.750 ..1,395,363 .1,295,000 ...1,295,000 ....126,263 w4750 5,468 06/11/2018. | 11/29/2027.
527298 BD 4 |LEVEL 3FINANCING INC.....cccovviiiiririiniiirieisissiserssisseesisisisesssnsssssieninnes | eeveees 5. 3FE 2,504,316 |...100.370 2,521,000 | .... 2,514,455 40,384 2,282 | oo | e [ e 5.375 02/05/2015. | 08/15/2022.
538034 AR 0 |LIVE NATION ENTERTAINMENT INC......coovvvririrrierinrenenienesseeseisnsnnenene. | eevvees | [ vevererenes 2| AFE | e 1,000,000 |...103.500 .1,000,000 | ...cvvveneee 1,000,000 [ ..oeouveerreerienies | rererreernrinnreis | vereneernssnniens | e | e 4.750 10/02/2019. | 10/15/2027.
55303X AC 9 |MGM GROWTH PROPERTIES OPERATIN 2| 3FE 801,450 |...109.374 780,000 795,428 26,535 (3,307) ......5.625 02/13/2018. | 05/01/2024.
55303X AG 0 |[MGM GROWTH PROPERTIES OPERATIN.......covvverrrirerinnininsiersnisensninnenne | eevene | oo [ onrinninen 2| FE| o 4,650,000 |...111.500 | ..............5,184,750 | ..... 4,650,000 | ..oovrrnes 4,650,000 [ ...ooovverererreiirirines | errersnneiennins [ | e | 5.750 01/22/2019. | 02/01/2027.
553420 AH 7 |MPT OPERATING PARTNERSHIP LP /......ccoviiirinirerierincrissinerieesisenieenns | cevnes . 2| ... 3FE 744,900 |...106.000 ....780,000 750,424 34,258 2,954 | oo | s | e 5.000 02/12/2018. | 10/15/2027.
56501R  AE 6 | MANULIFE FINANCIAL CORP......cocovviiiriiirriinsireeiieeessesssssssssesssessssssssssns | svinens A 2| 2FE| oo 10,653,510 |...103.751 10,500,000 | ........... 10,609,376 [ ...coourevrirrieries | e (13,394) [ oocvorrierirnreinns [ e [ e 4.061 04/25/2017. | 02/24/2032.
56585A AD 4 | MARATHON PETROLEUM CORP 5.125% 3/1/2021........coooomuveverimevrerineinirns | oviree | oo | veverneenns 2| 2FE| oo 11,993,640 |...103.540 | ............ 12,424,744 | ............ 12,000,000 | ...covveeee 11,999,168 B76 [ ..o [ e [ e 5.125 01/27/2011. | 03/01/2021.
56585A AZ 5 |MARATHON PETROLEUM CORP........ccoovtimrrenrinniieeiseinerssesssessensssesssssns | eeenns . 2| 2FE .35,000 |...101.063 35,000 35,000 | coovverininnieniieniens e | e | s | avs 5.375 05/22/2019. | 10/01/2022.
59284M  AD 6 |MEXICO CITY AIRPORT TRUST......ccovturrimmierierinieiesisisinsnieniesesssssssisnes | voenes [0 I (A 2FE| v 2,148,897 |..103.126 | .... . .2,167,000 243 [ s [ e [ 5.500 06/10/2019. | 07/31/2047.
59833C AA 0 |MIDWEST CONNECTOR CAPITAL COMP.......ovvvmerirrircerrrinnerserienerseesssnins | cevnes . 2| ... 2FE 4,989,900 |..104.984 | .............. 5,249,192 | .ovvvereen. 5,000,000 1,882 [ oo | v | e 3.900 03/07/2019. | 04/01/2024.
600814 AN 7 | MILLICOM INTL CELLULAR S.A.....coiiiriiiiieriniinnissieiiesissessnsississsienss | wovenes D 2| 3FE 1,417,500 |...104.851 ..1,572,765 1,500,000 6,671 | ovoveeveerieriinns | e | e 5.125 01/29/2019. | 01/15/2028.
61746B  EE 2 [ MOrgan StanIEY........covveurvuerireririeierieiseiieesessensessssssssssessessesessssssseens | coveens 2| 1FE 5,073,450 |...100.911 | ..............5,045,544 | ..... 15,000,000 | .ooererer5,027,567 [ oo | e (26,349) | ..o [ e [ e 3.146 03/22/2018. | 01/20/2022.
626738 AE 8 | MURPHY OIL USA INC......otviiiriiiieieiieriee et sssssnss | seeees . 2| 3FE 55,000 |...105.607 | ...occoeveerrrn58,084 | 85,000 | 55,000 | i | e | e [ s [ e 4.750 09/04/2019. | 09/15/2029.
62854A AN 4 [MYLAN NV..ooiiiiiicieiieisissssie et sesssssssssenssssnss. | soeres D 2| 2FE 6,919,990 |...104.262 7,889 | oo [ v [ e 3.950 04/27/2017. | 06/15/2026.
62943W  AB 5 |NRG YIELD OPERATING LLC.....ccvtrririerierirrireesssiserieniesesseessssesenssssnnes | sevees 2| 3FE 976,559 |...103.000 986,590 | . 34,119 2471 | oo [ e [ e 5.375 07/22/2015. | 08/15/2024.
B4110L  AS 5 [NETFLIXINC.....oviiriieiirieieisisssieisseiessssssisessssssisssssssssssssessessssssensssssnns | nevvene | oo | evnverenns | soenes FE| e 1,790,000 |...103.870 | ..............1,859,273 | .....ce...... 1,790,000 | ...ocvonee 1,790,000 | oo 156,625 | .ovovvvvvervnrieirens | rerrersnnsirennnes | v | e 4875 |....4.875 |AO...... | .........18,422 | .......... 87,263 | 11/13/2018. | 04/15/2028.
65342Q AB 8 |NEXTERAENERGY PARTNERS LP......ocoviiiiiriiieeiennevesesceesieisnens | cevees [ I 2| .. 3FE| v 1,219,535 |...104.250 1,277,000 | oo 1,228,770 87,249 4,991 [ e | e | e 4.500 .57,465 | 02/14/2018. | 09/15/2027.
67054K  AA 7 |NUMERICABLE GROUP SA......c.cooiiiiiiireineinsiseiiesiesissessssissssesssessssnnns | oevenns D 2| AFE 500,000 |...107.364 ....500,000 500,000 A1,250 [ oo [ [ e [ 7.375 ceern.36,875 | 04/06/2016. | 05/01/2026.
B7091T  AC 9 [OCP SA. ..ottt eneenenns | ereins Clorrinen [ e 2FE | e 763,000 |..106.942 | ...............855,539 | ....... 800,000 769,972 4315 | e | e | e 4500 |.....5.259 |AO...... | .ccceeer.8,900 | ... 36,000 |05/10/2018. | 10/22/2025.
680665  AK 2 | OLIN CORP......couriivicrieriecseeisssse st essssssennns | senenes . 2| 3FE 1,352,231 |...101.500 ..1,400,700 1,380,000 1,355,167 | .o 144,130 1,812 [ e | e | s 5.000 .69,000 | 08/07/2018. | 02/01/2030.
68245X  AE 9 [1011778 BC NEW RED FIN.....coviiiriieiieieirniiscinserensssiessesssseesssssssesenssssnnns | coenes A 2| AFE 1,277,538 |...103.250 | ... ..1,338,120 1,296,000 | .. ...1,281,500 87,087 2,094 | oo | e | 5.000 02/09/2018. | 10/15/2025.
68620Y  B* 2 [ORIGIN ENERGY LTD.....ccosiumrimrrreriminimeeserssssiensesssssessssssssessesssssesssssne | soveons [0 IO IR 2| s 2,600,000 |..112.403 | ...cccon. 2,922,487 | .ovvverenn. 2,600,000 | ..oovvernee. 2,600,000 | .ooouiveerirerirrerens [ e | e | e | e 4.950 05/15/2019. | 01/15/2029.
692733  AB 4 |OZTEL HOLDINGS SPC LTD......ccvvriririreirriereriseierenissesninerssnssnssensessssssenins | seveees | D | vvvrveens [ e SFE | i 3,732,094 |...106.125 ..4,032,750 3,800,000 546 [ oo | e [ 6.625 04/17/2018. | 04/24/2028.
69318F  AG 3 |PBF HOLDINGS COLLC.......coiriirinriirieririsriissiisesiesiesissesssssesesiessseness. | ooveons 1,580,883 |...106.750 ..1,729,350 1,620,000 | .. 62,423 4346 | ..o | e | s 7.250 12/08/2017. | 06/15/2025.
69327R  AJ 0 |PDC ENERGY INC DELAWARE.........ccoooireerineirerieirnenississsseessesessessssinns | seieee 2,260,000 |..... 99.750 ..2,254,350 .2,260,000 | ...ovvvenee 2,254,350 | ...coonee. 242,950 [ ...cvoerieineiinnis [ e [ e [ e 5.750 07/25/2018. | 05/15/2026.
69369E AD 1 |PERTAMINA PERSERO PT 2,922,620 |...121.898 ..3,656,944 .3,000,000 2,930,231 1,402 ......6.000 06/11/2014. | 05/03/2042.
69370N  AA 4 | PELABUHAN INDONESIA Il PERSERO........cccnivimeimerinirieriereseesssisssserienes | cevees . 313,875 |...115.000 | .................345,000 | ....... 300,000 313,757 (118) | ceverererirerrens [ erveereniseennerienns [ e 5.375 06/21/2019. | 05/05/2045.
70014L  AC 4 |PARK AEROSPACE HOLDINGS LTD......cccovvuvievrirervnrneirernninsemsisenseessnssenssnnee | veveees | D | vvvriveenn [ e 2FE | wiiiiinne 2,000,000 |...104.700 . .2,000,000 | .............2,000,000 | ............ 130,000 | oo | e [ s [ 4.500 09/14/2017. | 03/15/2023.
70137T AP 0 |PARKLAND FUEL CORP...... 4,080,163 |...107.536 ..4,376,715 14,070,000 (673) ......5.875 06/26/2019. | 07/15/2027.
70432 AA 9 [PAYCHEX INC....oooiiiiiciieiseieiieeineeississeissessssssssssesssssissssssssssssessssssne | nevenee | ov | evvvmennene [ evvverennn | covvsnerenn 2,000,000 |...110.155 ..2,203,101 | ..... .2,000,000 | oveereeei2,000,000 [ .oocereerniiniineries | e | e | s | e 4.070 03/13/2019. | 03/13/2026.
70432%  AB 7 [PAYCHEXINC...cosiiiiiiicieisnieiesisissisie s essssssissssssssssssessesssssnes | soeres ...4,300,000 |...113.790 ..4,892,958 4,300,000 | ..cooreeerri,300,000 | oo [ e e | | 4.250 03/13/2019. | 03/13/2029.
706451 BC 4 |PEMEXPROJECT FUNDING MASTER T. 1,027,000 |...109.427 .1,300,000 21,520 ......8.625 02/10/2006. | 12/01/2023.
706451 BD 2 |PEMEX PROJECT FUNDING MASTER T PETROLEOS..........ccocovrmiirermniirirnns | vevees ..1,720,926 |...119.850 | ..............2,516,850 | .............2,100,000 | ........... 1,857,501 | ..coooivmiririirirviinns | v 18,511 | o | e | e 9.500 02/08/2006. | 09/15/2027.
709599  AX 2 | PENSKE TRUCK LEASING COMPANY L.....ccovvvuiriirierinneeererseisnniesiensnenss | vereees 16,518,278 |...107.241 | ...........17,265,783 | ............16,100,000 | ...........16,418,698 | ......cccerurrerrurrne | vervrrrnens (38,825) 4.200 04/27/2017. | 04/01/2027.
71647N  AF 6 | PETROBRAS GLOBAL FINANCE BV.......ccconevereirreieiieeinns 1,027,500 |...104.100 1,149,553 37,025 w4375 05/03/2016. | 05/20/2023.
71647N  AM 1 | PETROBRAS GLOBAL FINANCE BV.....c.cteriirinrieiierssisisisssiensssissssssnnss | ovenes 174,950 |..112.105 | ..o 224,210 | ... 200,000 184,630 2,927 | oo | e [ 6.250 .12,500 | 04/28/2016. | 03/17/2024.
73179P  AK 2 [POLYONE CORP.......cocorirmerinriieeiiniseisesssssensensnsessssssssssssssssssssssssssssnes | voevees | oo | vevneeennee | eerei8FE | oveiiesinnenns 500,625 |...107.761 | ................538,805 | ...ccovvrurierne 500,000 500,231 17,795 (G TN IR IO 5.250 .26,250 | 02/13/2013. | 03/15/2023.
737446  AM 6 |POST HOLDINGS INC 254,150 |...107.250 | ................278,850 | ....... 260,000 255,128 10,850 528 | cooveierierienin | ceveserieniesieenn | s 5.750 .14,950 | 02/13/2018. | 03/01/2027.
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737446 AN 4 | POST HOLDINGS INC......coeourimiererieriineesenisseeseesssssssssensesisssssssssssssesssesens. | seneees . 2| AFE 377,000 |...107.750 377,000 | . 30,160 | cvvvucvrereerernenrnns | e | veereeriseeneninnis | 00005625 [ 5.624 | s | s 11/28/2017. | 01/15/2028.
740212 AL 9 |PRECISION DRILLING CORPORATION.......ovuivrermririerrieinerssiersnssesenssniees | sevenes A 2| 3FE 185,000 |..... 95.000 175,750 | . 16,650 | ..vvvcveereeerininns v | e [ 1125 7121 | ... , , 11/09/2017. | 01/15/2026.
74264*  AB 2 [PRISALHC LLC ...t sess st sssssssssssenss | evenns [P0 ISR IR L [ 2,000,000 |...109.008 2,000,000 | .voeuerrerierireernns [ e [ | e | e 270 | 4.270 |AO...... | covvrrne , X 04/15/2014. | 04/15/2026.
74264 AC 0 [PRISALHCLLC ..107.273 1,300,000 [ ..o | e | e [ 0003750 [ 3.750 |AO...... | oo 12,188 06/01/2016. | 04/01/2026.
74264* AD 8 |PRISALHCLLC ...108.767 2,400,000 | .evoerreerienineenns [ e | | e | 0003850 [ 3.850 IO I .23,100 . 06/01/2016. | 04/01/2028.
74273@ AC 7 |PRIT CORE REALTY HOLDINGS LLC ...105.850 1,500,000 [ ..eeomveerrrerierine | vererneersninerenins | vereneenseineninns [ erneenneinerensinees |2 .000 | 4.000 |FA...co| covrrrne , 02/14/2013. | 02/14/2025.
74347@ AA 3 |PROSIGHT GLOBAL INC. ...104.168 1,000,000 [ ..o | e | e [ [ 7,500 [, 7.500 11/27/2013. | 11/26/2020.
743756 AC 2 |PROVIDENCE ST JOSEPH HEALTH ...106.462 3,556,984 1,990 [ oo | e | e 3744 | 3.903 |AO..... | wevvrrnee , , 05/21/2019. | 10/01/2047.
743756 AE 8 |PROVIDENCE ST JOSEPH HEALTH ...108.308 .5,022,424 (326) [ cvvovrvveereiinnes [ e | 002.3.930 | 3.903 |AO...... | woverens 49,125 05/21/2019. | 10/01/2048.
74840L AB 8 |QUICKEN LOANS INC.......ccoovvverrriiinae ...103.500 .106,145 T84 | e [ [ 2005250 | i 5.375 .24,208 12/05/2017. | 01/15/2028.
751277 AN 4 |NESTLE PURINA PETCARE CO......cccovvvmrrrerirnneirennns R ..108.8%4 | .............5,270,475 | ............ 4,840,000 | ..oooeeend,873,949 | oo | e (23,080) [ ..ovevrereerreins [ ervrerineeiseineiens | 200.9.300 | e 8.730 09/06/1994. | 05/01/2021.
751277 AR 5 |NESTLE PURINA PETCARE CO......ccovvunrrimirnnrrnerieriesessesnsnensenssnessnsenns | ovenen | on | veveennene | eonee IFE [ i 4,766,150 |..115.851 | ..............5,792,569 | ..............5,000,000 | .....cc....d, 941,475 | cooorivoirnivcriren [ v 15,957 | ovvevvververiens v [ 008,125 [ 8.565 09/01/1994. | 02/01/2023.
75973Q AA 5 |RENAISSANCERE FINANCE INC.......cocovevvvirirrerinrieririnns . 5,342,025 | ...104.642 IR 5,351,412 3,846 | oo | e | 03450 | 3.545 06/28/2017. | 07/01/2027.
761152 A@ 6 |RESMED INC...oovoiiiiiiieieieieriscieseisis s ssessnes | sevenes [P0 VUSRI TR 2| .nn2,200,000 |...107.605 | ... .2,367,303 | ........ 2,200,000 | ... 2,200,000 | oo [ [ | s | 003,450 [ 3.450 07/10/2019. | 07/10/2029.
780097 BH 3 |ROYAL BANK OF SCOTLAND GROUP P......... v [ s D 2| 2FE| ... 10,000,000 |...101.516 | ............10,151,595 | ............10,000,000 | ........... 10,000,000 [ ...eouerureerrierires | verereeerreinnienins | e [ [ 3497 [ 3.885 06/20/2018. | 06/25/2024.
780153 AU 6 |Royal Caribbean CruiSes Ltd.........ccccueruriumrirerieieiissiiesieeieeseessssisesiens | soeees . 2| 2FE 1,018,750 |...108.287 | ..............1,082,873 | ..............1,000,000 | ............. 1,006,572 (2,078) [ .oovereevriseins | cevverineeineiiseinns | 2005250 | e 5.001 03/26/2013. | 11/15/2022.
78516F  AA 7 | SABAL TRAIL TRANSMISSION LLC......ccviirriieiiieierissiserssiensssssesessssesens | covenes . 2| 2FE 2,507,200 |...108.982 2,506,193 (623) | v [ [ 4246 | 4.210 05/02/2018. | 05/01/2028.
79575@ AK 3 | SALTCHUK RESOURCES INC 4.270% 6/25/2028............ccccovumrirernrniirernrinnns | everee [ I 41 ... 1PLY e 1,062,500 |...104.754 | .............1,113,011 | ..............1,062,500 | ............. 1,062,500 | oo | e | e | e | o270 | 4.269 06/25/2013. | 06/25/2028.
79575@ AL 1 | SALTCHUK RESOURCES INC.......cooriviniiiireriiisirnriersnisiesississsssssssssssssenss | ovene [ I 41 .. PLY e 1,250,000 |...105.844 | .............1,323,053 | ..............1,250,000 | ............. 1,250,000 | .ooovvvevrnrieierenins | e | e | e | 0085000 | 4.499 09/02/2014. | 09/02/2029.
80007R  AB 1 | SANDS CHINA LTD.....couuieimiimiririeriieeiesissrsesisesssesssesssessesssssssessenssssesns | cesees D 2| 2FE 999,797 |...105.536 | .... . 999,846 49 [ e | e | 204800 | s 4.605 01/28/2019. | 08/08/2023.
80874Y AW 0 [SCIENTIFIC GAMES CORP.......ccstieurirrireeieireisssiieesiessseessessssssessssssssenns | evenas [ I 2| AFE | e 1,500,000 |...104.625 | .......c...... 1,569,375 | .oooovvrennee 1,500,000 | ..cooovvrenne 1,500,000 | ...covvnnee 161,250 | ovoocerrrineicins | e [ e [ 005,000 | 5.000 01/31/2018. | 10/15/2025.
811054 AG 0 |EW SCRIPPS CO . 2| AFE 811,650 |...102.250 | ................848,675 | ...... 830,000 | ... 815,829 | . 52,092 2,211 | e | e | 00005125 [ 5.497 02/06/2018. | 05/15/2025.
81211K AU 4 |SEALED AIR CORPORATION SEALED AIR CORP 5 [P I 2| 3FE| v 1,000,000 {...106.500 | ..............1,065,000 | .......c...... 1,000,000 | ..ccoovvrenne 1,000,000 [ .ooceomeeeerncrierenne | cerereernninerienins | ceeeneeinssneniens [ 008,250 [, 5.249 03/07/2013. | 04/01/2023.
81725W  AG 8 | SENSATA TECHNOLOGIES BV 4.875% 10/15/202 FSSTOSRSRORN PPN [0 ISR IOV FE| oo 958,750 |...106.500 ....1,000,000 | ... 981,381 4,565 4,316 | oo [ |0 4875 | 5.426 01/22/2014. | 10/15/2023.
81725W  AJ 2 | SENSATA TECHNOLOGIES BV.......coooierrieereiinrieniensssinsesisesssessssessssines | sevees D 2| ... 3FE 400,000 |...108.625 400,000 | . 24,000 | .ooocreerierineenns | e | e | 00005.000 [ i 5.000 03/19/2015. | 10/01/2025.
82481L  AD 1 | SHIRE ACQUISITIONS INVESTMENTS...... . [ I D 2| 2FE 2,903,700 |...103.059 2,927,664 9,334 | oo e |00 3.200 [ 3.607 05/11/2017. | 09/23/2026.
829259 AR 1 | SINCLAIR TELEVISION GROUP INC........ccccoviuririirirnirinrinseienirreserisssneniens | covneee | o | vverrenci | vevens AFE 1,000,000 |...102.875 .1,000,000 | . 62,500 | ovorreerierieeinns | e | e | 00005.625 [ i 5.625 07/09/2014. | 08/01/2024.
832248 AZ 1 | SMITHFIELD FOODS INC 2| 2FE| ... 17,049,957 |...102.871 116,966,402 | ...oovvviererins | e (32,164) [ .ooverrercerseins | errerineeiseirneinns | 204250 | e 3.990 04/12/2017. | 02/01/2027.
833636 AH 6 | SOCIEDAD QUIMICA Y MINERADE C....coeeorrriiireriisinnierssiseiersssisesesieins | cevees D 2| 2FE 999,840 |...106.130 999,849 9 | e [ [ 250 | 4.252 |MN......| covreeennd 6,375 | .ooovee. 21,250 | 05/02/2019. | 05/07/2029.
83379#  AD 7 [ SODEXO INC.....coierriuirrerierissiseesssssssssesssesessessssssssssesses s sssssssssnssenss | seveons [P0 ISR IR L [ 5,000,000 |...109.439 | .............5,471,947 | ..............5,000,000 | ............. 5,000,000 | .ooouereerierereninns [ e [ | e | e 1400 | 4.140 |MS......| oo 67,275 | ........ 207,000 |03/04/2014. | 03/04/2026.
845467 AN 9 | SOUTHWESTERN ENERGY COMPANY...... . I . 2| 3FE 1,500,000 |..... 92.620 | ..............1,389,300 | ......cc...... 1,500,000 | ....ccovveeee 1,389,300 (35,700) [ ..vvvvrervernrirerns [ rverevermriverivines [ v [ 1750 [ 7.750 |AO...... | woverene 29,063 | ........ 116,250 | 09/11/2017. | 10/01/2027.
852060 AD 4 | SPRINT CAPITAL CORPORATION 2| AFE 869,675 |...107.750 860,000 | ... 867,101 | . 54,970 (568) | vevreverieeriens [ e [ .6.875 [, 6.750 ..59,125 | 07/16/2014. | 11/15/2028.
85207U AK 1 | SPRINT CORP. . 2| AFE 830,000 |...110.280 830,000 | . 10,375 | covvvveenereriienins | veereeeissieeniiens [ [0 7.625 |, 7.621 02/20/2018. | 03/01/2026.
853254  BL 3 | STANDARD CHARTERED PLC........ccocomiimiimiriiiisirnninisissssssesssssessesssseenses | sevenes D 2| 1FE 5,000,000 |...100.590 | ..............5,029,498 | ..............5,000,000 | ............. 5,000,000 | .ooovreerierinrinns [ e [ | e | 3116 s 3.512 09/27/2018. | 01/20/2023.
857006 AG 5 | STATE GRID OVERSEAS INVESTMENT ISP IO [0 ISR IOV TFE| oo 982,440 |...104.699 985,633 1,672 [ v | e | 0003500 | e 3.726 01/30/2018. | 05/04/2027.
858119  BC 3 | STEEL DYNAMICS INC......ccoovvviiinriiniiciieririensissisesiesissisnsisssssessesssnns e | oo [ vevevenenn | s 2FE ..1,000,000 |...100.060 1,000,000 1,250 [ oo e | e | 05125 | 5.125 05/12/2015. | 10/01/2021.
85812R AA 7 |STEEL FUNDING DAC.. . ,900,000 |...105.000 4,900,000 | .veerveerienieeiens [ e | | e | o0 @.000 | 4.000 09/14/2017. | 09/21/2024.
86765L AL 1 |SUNOCO LP/SUNOCO FINANCE COR [SSOTRTT PR . 2| 3FE 440,000 |...103.750 440,000 | ... 440,000 | . 23,100 | oo | ervrreirenieeinennn | ceeeeerissinennnnens | 00005500 [ eiee 5.500 12/03/2018. | 02/15/2026.
86765L AN 7 | SUNOCO LP / SUNOCO FINANCE COR et [ s . 2| 3FE 230,000 |...106.180 230,000 | ... 230,000 | . 14,863 | ..o [ | e [ 0005875 [ 5.875 12/03/2018. | 03/15/2028.
87264A AU 9 | T-MOBILE USA INC......cortvrmrimriiieireniseisseesesssssssessessssssssssssssssesssesssssenns | sevenns . 2| 3FE 600,000 |...102.500 600,000 | ... 600,000 | . 49,500 [ oo [ e | eeineeneninnenenns | 20500 | s 4.500 01/22/2018. | 02/01/2026.
87264A AV 7 | T-MOBILE USA INC......cooiiiiiiiieiniiciisineieissieiesissienssssesesssnssssssensesissenes | coveres . 2| .. 3FE 955,000 |...104.781 955,000 | ... 955,000 | . 90,725 | oo | e | | 750 [ 4.750 01/22/2018. | 02/01/2028.




vi'ol3a

Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Paid Accrued During Year | Acquired Date
87470L AD 3 | TALLGRASS ENERGY PARTNERS LP........coovmivrerireeseiserienineesenisessssnns | eevvees | | wovereenes 1 3FE| v 6,000,000 |..... 98.000 | ..vvvvrnvnne 5,880,000 | ..ovvernvne 6,000,000 | ..ocvvreees 5,880,000 | ..ocvvnee 120,000 | oo | v e [2005.500 [ 5.500 |Jdciree | cerrnne 152,167 | .....u. 336,000 |09/12/2017.|01/15/2028.
87612B BG 6 | TARGA RESOURCES PARTNERS LP.......ccovviiieririiiinsssisinsinerssssesenssseens | covenns 2| 3FE 5,000,000 |...102.000 | ..............5,100,000 | .......c.c.... 5,000,000 | ...coornnns 5,000,000 | ..ooorrnner 475,000 [ .o o [ [0005.000 [ 5.000 [Jdovoves | v 115,278 10/17/2018. | 01/15/2028.
877249  AD 4 | MONARCH COMMUNITIES INC.......coovvmrerrrienirenireeserssesssensenssssesesssessnens | woveeen | oo | eveeene 271 .. K ol = I 500,000 |...107.750 | .................538,750 | ....... 500,000 500,000 25,000 | cvvvererenieieriines | verrenineenninnes | ernrsesiesnninninnes | 0000e0.625 | i, 5.625 |MS...... | ccooovrrnnes 9,375 02/28/2014. | 03/01/2024.
879369 AF 3 |TELEFLEXINC . 2| 3FE 110,000 |...105.981 110,000 T975 | oo | e | e | 625 [ 4.625 11/16/2017. | 11/15/2027.
87952V AM 8 | TELESAT CANADA / TELESAT LLC.. 1A 2| AFE 909,000 |...104.250 908,649 (351) | ceverreerrerrnerirens [ e [ 28500 | 6.264 , 10/03/2019. | 10/15/2027.
88032W AG 1 | TENCENT HOLDINGS LTD D 2| 1FE 3,299,175 |...104.538 | ..............3,449,746 | ..............3,300,000 | ............. 3,299,314 72 | o | e | 00003595 [ 3.598 | e | i 53,386 01/11/2018. | 01/19/2028.
88104L AE 3 | TERRAFORM POWER OPERATING LLC.......cvoevvriierniieinniersnineerensnsissnnnis | veveens | oo | eervveenns 1] e K] 2l =3 I 924,563 |...105.731 926,948 98,492 1,256 | oo [ | 005,000 | ..o 5211 [Jdevves | v 19,714 03/05/2018. | 01/31/2028.
883203  BU 4 | TEXTRON INC....coooiiiuiririrircemirisersesiessseessesssssssessesssessssesssssssessesssssssensns. | seeees 2| ... 2FE 3,493,035 |..107.345 | .............3,757,078 | ..............3,500,000 | ............. 3,496,831 679 [ e | wrveernennseirneinns | 204300 | i 4.324 |MS......| oo 50,167 | ..coouu. 150,500 | 01/23/2014. | 03/01/2024.
893647 AX 5 | TRANSDIGM INC... 2| AFE 2,073,660 |...103.135 2,051,191 | ..............85,088 | ........... (10,990) [ ..ovvuvererevrercerens | cevrververveireerennes [ 0008500 [ 5.883 | oo | e 60,934 | ........ 132,145 | 11/10/2017. | 07/15/2024.
893647 BB 2 | TRANSDIGM IN 2| o AFE 3,034,325 |...106.061 .3,015,741 (9,061) [ oo | crvrerrrerirsrineinns | 008375 | i 5.985 11/08/2017. | 06/15/2026.
893647 BE 6 | TRANSDIGM INC... bbbt | eeeeas . 2| AFE 1,008,750 |...108.261 (1,261) [ oo | eevreeneeineineiins | 2006250 | e 6.045 02/04/2019. | 03/15/2026.
89675* AP 2 | TRITON CONTAINER INTERNATIONAL.......coovuerimriiinirrireiisrinerieniesesenins | eveene D|.. 104719 | ..............6,722,987 | ..............6,420,000 | ............. 6,420,000 | ...ooovvverieriniiinns [ e [ | | 008600 [ 6.599 04/30/2010. | 04/30/2022.
89675 AR 8 | TRITON CONTAINER INTERNATIONAL.......coouurirrereeirrirerisnnserseneesesennns | eveens [0] I 104795 | ..............2,074,940 | ..............1,980,000 | ............. 1,980,000 [ ...eouvveermerirerins | veverneersninerienins | veeeseeinerneinens [ eonernseenernssninees [ 20006.650 | e 6.654 06/30/2010. | 04/30/2022.
897051  AA 6 | TRONOX INC...ovoiirireiiiiccniicsseiessie it nsssssenssines | sevenes . 2| AFE .10,013 |...103.020 10,000 10,009 1,711 (2) [ oo | e | 2008500 | e 6.470 03/28/2018. | 04/15/2026.
89705P  AA 3 | TRONOX FINANCE PLC.......ccomireirrmerieririereeisssiesiesiesssessssssssssessessssnsns. | oeveens D 2| AFE 2,000,000 |...101.872 2,000,000 | ..ovverneen 2,000,000 | ..ocverees 380,000 [ ..ovovverreririnens [ v [ eevereineeninineinns | 208750 | s 5.750 09/14/2017. | 10/01/2025.
90171V AA 3 | TWIN RIVER WORLDWIDE HOLDINGS........cecomereiineirerieirseisssissisesienens | eveens 2| AFE 5,171,301 |...104.250 | ..............5,128,058 | .............. 4,919,000 | ..oocvvnnee. 5,128,058 (34,798) (8,445) [ ... | e | 0008750 | e 5.674 10/07/2019. | 06/01/2027.
911365 BD 5 |UNITED RENTALS NORTH AMERICA L...cvuvrviiirnriciniieisnisseensssissesssssisnnes | cevnes 2| 3FE 400,000 |...103.906 | .................415,625 | ..ccorevvrnvcas 400,000 400,000 23,000 | .ooevrerieriniins | e | e | 0005500 [ 5.500 03/12/2015. | 07/15/2025.
911365 BG 8 |UNITED RENTALS NORTH AMERICA L......ovvurririnieineriseierseeiseessseissisens | woeees 2| 3FE 327,844 |..104.123 | ..o 338,400 | oo 325,000 327,210 42,332 (309) | overneernrireriens [ e [ 4875 [ 4.744 11/08/2017. | 01/15/2028.
912920 AC 9 |QWEST CORP QWEST CORP 6.875% 09/15/2033...........oevvmurierirerenrniiniinns [ v 2| 3FE .34,750 |...100.450 38,141 389 .. 10111 , 09/27/2002. | 09/15/2033.
914906  AS 1 |UNIVISION COMMUNICATIONS INC......c.ovvvrmrimrererinrrierienereessssnnersessnees | veeees . 2| AFE 521,125 |..... 98.875 527,702 | . 41,463 3,614 | oo | e | 05125 [ 6.058 |FA.......| covvrrns 10,649 | ..........28,188 | 02/15/2018. | 02/15/2025.
91832C  AA 4 [VMHOLDING SA......iiiiiiiiiiieiieeiseiseissssseessesisseessssssssessssssssesssssnsssenss | seenees D oo | e 3FE| s 5,607,050 |...107.001 | ..............6,034,856 | ..............5,640,000 | ............. 5,611,611 | covvrvs 151,901 3,010 | o | e | 00008375 [ 5458 |MN......| wooevence 47,999 | ........ 303,150 |05/10/2018. | 05/04/2027.
91832V AA 2 [VOC ESCROW LTD....courieiiriiriienirinsiiesiiessiessesessssessesssssessesesssessssenns | oeveons D 2| 3FE 2,275,000 |...104.750 | ..............2,383,063 | ..............2,275,000 | ............. 2,275,000 AT6,313 | oo [ e | cevveieenneiinenns | 00005000 [ iiees 5.000 |FA.......| ceovrreens 42,972 | ........ 113,750 | 01/29/2018. | 02/15/2028.
91911K AN 2 | VALEANT PHARMACEUTICALS INTERN.......cocstirirmririerinererienireresiseeeninnins | coenes Al 2| FE| o 1,756,344 | ...104.500 1,755,823 | ............119,548 (262) | eveoeereeineriiens [ e [ 005,500 | 5482 |MN......| oovvre 16,088 | .......... 96,525 | 11/14/2017. | 11/01/2025.
92676X  AD 9 [VIKING CRUISES LTD.....covtireriirrirriernissierissisesesssssssssssessssssssesssssssssessns | woveres D 2| o AFE 5,526,200 |...106.875 | ..............5,878,125 | ..............5,500,000 | ............. 5,520,492 | ..coovvvun 394,702 (2,960) [ ...ovvovrverrirris | cevrenirenisrieeiens | 205875 | i 5.797 [MS......| v 95,142 | ........ 323,125 |01/29/2018. | 09/15/2027.
92840V AA 0 |VISTRA OPERATIONS COMPANY LLC.......ccovvmieirmirieriereeienieresiseeesinnnes | coeres 2| . 3FE 310,000 |...106.000 310,000 11,625 | oo v | e [005.500 [ 5.500 08/07/2018. | 09/01/2026.
941848  E#f 6 |WATERS CORP.....c.oeviiiiiiciiicicricsisicsessessssssissiessssssnssssinnns | sennes | on | cevevennins | oniees 2IF ..1,100,000 |...103.560 1,100,000 [ oo | e | e [ [0 3.310 [ 3.310 09/12/2019. | 09/12/2026.
941848 F* 9 |WATERS CORP. ..1,500,000 |...104.548 1,500,000 | oo e [ [ | 0003.530 | 3.530 09/12/2019. | 09/12/2029.
958102 AM 7 | WESTERN DIGITAL CORP 2| 3FE 3,500,000 |...104.250 | ..............3,648,750 | ..............3,500,000 | .............3,500,000 | ............ 463,750 [ ..o [ e [ e | e 7500 | s 4.748 01/30/2018. | 02/15/2026.
96926D AU 4 |WILLIAM LYON HOMES INC.....covvrriiriiiiierniiseeerisiseesisessssssiensesensssnes. | evene 2| o AFE .20,000 |...104.250 20,000 2,000 | .o | e | e | 00080000 | 6.000 09/05/2018. | 09/01/2023.
97786# AQ 5 |WOLSELEY CAPITAL INC......cooiievirerrirrirererneirerisersesssiserssssseesssisssenssnnens | eovenes | oo [ wovereneiens | cevene 2FE| 3,000,000 |...100.000 | ..............3,000,000 { ..............3,000,000 | ............. 3,000,000 | oo [ e | e [ | 003017 | 2.589 11/30/2017. | 11/30/2023.
98954# AB 2 [ZIEGLER INC ...105.545 1,000,000 4,307 [ e | e | 45200 | 4.520 04/22/2014. | 04/17/2024.
BOR9M3 AC 3 |BARRY CALLEBAUT ...108.975 ,089,750 .1,007,502 (1,877) 205500 |...... 5.258 01/16/2014. | 06/15/2023.
C4931* BC 6 |KEYERACORP............ ..103.211 .10,824,533 . rereerenen 10,487,758 | o [ [ | s 530,224 |......3.680 |...... 3.680 09/20/2017. | 09/20/2027.
D2736# AJ 8 |FRITZ DRAXLMAIER GMBH & CO KG.. 101910 | v 2,859,859 | oo 2,806,250 | ...cvornene 2,806,250 ...(51,625) | .....3.570 |...... 3.570 04/02/2014. | 04/06/2021.
D2736# AK 5 |FRITZ DRAXLMAIER GMBH & CO KG.. ...104.497 561,250 ..(10,325) | ......4.050 |...... 4.050 04/02/2014. | 04/02/2024.
G0369@ AK 2 |ANGLIAN WATER SERVICES FINANCI.... ..103.283 TA37,027 | oo | v (11,821) [ oo e [ 0005180 [ i 4893 |JD.cooer | 26,562 | .o 367,780 |04/29/2019. | 12/05/2021.
G0827# BK 5 |BARRATT DEVELOPMENTS PLC ...105.379 8,875,825 | oo [ e | | e 342,705 {102,770 | 2.770 234,855 |08/22/2017. | 08/22/2027.
G0892# AA 8 |BAZALGETTE TUNNEL LTD ...109.411 ...12,982,550 ..501,270 |......2.860 |...... 2.860 |MS......| .e0e...95,919 | .o 355,928 |09/28/2017. | 09/28/2032.
G1313@ AA 9 |BLACKROCK SMALLER COMPANIES TR.... ..107.805 | ..............6,997,889 | ..............6,491,275 | ............. 6,491,275 250,635 |...... 2.740 |...... 2.740 |MN.....| ..........18,280 | ........ 171,333 | 05/24/2017. | 05/24/2037.
G2479@ AH 2 [COVENT GARDEN GROUP HOLDINGS L.... veee | eveee | B e | e TPL 2,763,940 | ... 99.650 | ..............2,831,651 | .............2,841,589 | ............. 2,841,589 | oo [ e [ | e 109,717 |...... 2.960 |...... 2.960 |FA...o.| v 28,271 | e 80,887 |08/31/2017. | 08/31/2032.
G2765*  AA 2 | DIONYSUS AVIATION DAC.......comiuiiieieireieneisessesissessssssssssesssesesseesasseans ...104.185 2,500,000 | .oooivrcrierieeinens | e | e | | e 3.900 |...... 3.900 |Jdevoree | e 83875 | 97,500 | 07/19/2017. | 07/19/2024.
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G2765*  AB 0 | DIONYSUS AVIATION DAC.......comieerrireererisssiessesssssessssssssessesssssesssssns | soneees [0 ISR I 2PL | i 1,900,000 |...105.142 | ....cccoounee 1,997,689 | ..cooovvrvnnee 1,900,000 | ..ooovenee 1,900,000 [ ..eeouveeerreriererne | veverneernninernenis | veeeseesssnneiiens [ eoneensenenennnees |2 .060 [ 4.060 |Jducerrs | i 34713 | oo 77,140 | 07/19/2017. | 07/19/2025.
G2765* AC 8 | DIONYSUS AVIATION DAC... ..106.215 | ..............3,186,448 | ..............3,000,000 | ............. 3,000,000 | oo e | e [ | 00220 | 4.220 | Jdoirs | e 56,970 | ........ 126,600 | 07/19/2017. | 07/19/2026.
G2765*  AF 1 |DIONYSUS AVIATION DAC... ...110.063 s 1,000,000 [ ..oeomeeeericrirererne | rererneeieninerenins | e e |2 4.860 [ 4.860 |AO...... | overeenns 9,180 10/23/2018. | 10/23/2026.
G2765* AG 9 |DIONYSUS AVIATION DAC... L A11.339 4,453,544 | 4,000,000 | ....ccconenn 4,000,000 | ..o e [ | e [0 970 [ 4970 |AO..... | covevene 37,551 10/23/2018. | 10/23/2027.
G2765* AH 7 | DIONYSUS AVIATION DAC... ..112.694 2,200,000 2,200,000 | cvovvrererernrinnireniens [ | e | | 005090 | i 5.090 |AO...... .21,152 , 10/23/2018. | 10/23/2028.
G3424*  AA 3 |GASPLC....cocovsvrerrennee . . ...108.104 ..3,243,118 | ..............3,000,000 | ....c.o..c... 3,000,000 | .veorvrncrienirenrnns [ e [ e | e | 0004900 | i 4.900 |MN......| oovvree 19,600 | ..coovnnee 73,500 | 05/13/2019. | 05/13/2026.
G3424*  AB 1 | GAS PLC....iiicisce st | srvnes [0 SRR U 21. ..1,100,000 |...111.089 21,221,977 | v 1,100,000 | oo 1,100,000 | oo | e | e | e | 001200 5120 [MN...oo.| v 7,509 | oo 28,160 | 05/13/2019. | 05/13/2029.
G3646# AC 7 |FORTH PORTS LTD.....couieriermeimeemeriessiessesiseesessssssessesssssessesssssssessenes. | voneees B|.. 10,512,232 |...123.575 .10,804,598 ceererien 8,743,350 337,590 |...... 5.030 |...... 5.029 | Do | i 31,763 | ........ 437,933 | 12/05/2013. | 12/05/2031.
GB6363# AG 2 |NAC AVIATION 29 DAC.......coniiimiiiiiiinsisiissiieeiesississsis s D|.. 12,000,000 |...109.528 113,143,380 | ............12,000,000 | ........... 12,000,000 | cvooveerererierrerniires [ | e | | 005580 | 5580 [MS......| coeeee 199,020 | ........ 334,800 |03/14/2019. | 03/14/2024.
G6515# AK 0 | JOHN WOOD GROUP PLC .|D]... ..110.578 2,000,000 | .voevrierieririinns [ e [ | | o780 [ 4.780 07/02/2019. | 07/02/2029.
G6515# AL 8 | JOHN WOOD GROUP PLC D|.. 111863 | ... 2,349,129 | ..............2,100,000 | oo 2,100,000 | cvoovereereernrineins [ ererierinensnninens [ e | e | 204880 | s 4.880 07/02/2019. | 07/02/2031.
G6515# AQ 7 | JOHN WOOD GROUP PLC.......coomtriuriiiriniririreiieisinssiessssissisesssssssesseninns | voeees D|.. ...100.000 2,000,000 | .voerrierierirrninns [ e [ | | oo 4429 | 4.649 07/02/2019. | 07/02/2026.
G7612# AA 2 |ROCK RAIL SOUTH WESTERN PLC........ovvumrereriirierierireensesssssessenssesenns | eoeees B|.. ..120.985 | ..............5,599,501 | ..............4,628,264 | ............. 4,828,264 | ... | e | e | e 195,748 |...... 3.938 |...... 3.957 12/31/2019. | 06/18/2047.
G9105# AA 2 | PORTMAN ESTATE FUND 20........ccommiimiieiirrirnninsinsisesiesesessssisssssssssenes | coveees B|.. . 114.467 741,860 28,644 |...... 4130 |...... 4.130 03/05/2013. | 03/05/2028.
G9105*  AA 6 | PORTMAN ESTATE FUND 26.........comvvemrierircireeissiessisssesssssssssssssssssenss | soveees B|.. .. 114.467 953,820 36,828 |...... 4130 |...... 4.130 03/05/2013. | 03/05/2028.
G9105@ AA 4 |PORTMAN ESTATE FUND 22.......coccoiiiriieeerssieiesesissesis s sssissnies | coeies |2 [ I 2PL | i 1,089,654 |...114.467 953,820 36,828 |...... 4130 |...... 4.130 03/05/2013. | 03/05/2028.
N1614R  AX 9 |BRITISH TRANSCO INTERNATIONAL GTD-bY-MUl.......covrerrernrieiririrerinins (@ 0] T 1FE ..3,909,640 |..... 95.828 | ..............6,707,945 | ..............7,000,000 | ............. 6,335,703 333,900 [ .vvvererrcierneen | e | e | e 5.488 01/27/2011. | 11/04/2021.
P4001# AA 8 |EOLICAMESA LAPAZ SDE RLDE.......ccoseumieiniierinrineereeissisersessssssennns | eeenns | 2PL| . ..7,400,000 |...104.649 | ..............7,744,059 | ..............7,400,000 | ............. 7,400,000 | .covocvrcrierineinens [ e [ e | v | e 5.980 |...... 6.024 |MJSD. | .......... 13,521 | ........ 421,391 | 05/31/2019. | 12/20/2044.
Q3535# AD 8 | AUSTRALIAN GAS NETWORKS VIC 3 Envestra V. [0 ISR I 1FE| .. 10,000,000 |...120.205 110,000,000 | cvvovvucereriniirireniies e | e | | o 6.520 |...... 6.520 |Jd.cives | v 326,000 | ....... 652,000 |07/01/2010. | 07/01/2027.
Q3629# AP 8 |ETSAUTILITIES FINANCE PTY LTD [0 SOOI R 1] ...e.....1,400,000 |..104.726 | .... ..1,466,159 IR 1,400,000 | oo | e | e | e | e 3.560 |...... 3.560 |FA....... 08/01/2019. | 08/01/2029.
Q3629%% AQ 6 |ETSAUTILITIES FINANCE PTY LTD....ooiiiiiriieieiieeieeiteeiseisessssssesssenens | eoeees [ ISR IR L [P 1,400,000 |...104.888 | .............. 1,468,429 | .............1,400,000 | .......c..... 1,400,000 [ ..oceoneveieeiiciiies | cereeeersnsiinnieiis | eereeeessseisniens | e | e 3.630 |...... 3.630 |FA....... 08/01/2019. | 08/01/2030.
Q3917# AA 2 | FLINDERS PORT HOLDINGS PTY LTD......cevvivirrermrirreriereieniessssinsiiens. | veeees D oo | s 2PL|. ..105.275 | ..............1,052,747 | ..............1,000,000 | ............. 1,015,692 (2,528) [ ..o | e | e 4170 |...... 3.803 |MS...... 02/13/2019. | 09/18/2024.
Q3917# AB 0 |FLINDERS PORT HOLDINGS PTY LTD....ccrvrirniireriirreniirereniresesssiseeeninnes | eevees [0 ISR I 2PL | o ...108.300 | ..............3,249,005 | ..............3,000,000 | ........ 3,059,296 (6,404) [ ..o | e | e 4.270 |...... 3.932 |MS...... 02/26/2019. | 09/18/2026.
Q3971@ AL 3 | GPT GROUP......ooviiiriicisee st ssesssinenses | evenes Dl | e N s 5,300,000 |...107.869 | .............5,717,047 | ..............5,300,000 | ............. 5,300,000 | .vovvviernniirirennns [ | e | | o 3.940 |...... 3.940 | JJ....... 07/25/2019. | 07/25/2034.
WA4662R  EN 2 [INTRUM JUSTITIA AB....oeririerireinerieriesieesssissessesiessssessssssssssesssessssssns | sovenns B 2| ... 3FE 1,003,500 |...102.000 | ..............1,030,455 | ..............1,010,250 | ............. 1,010,250 | ...covvvnee 123,789 | oo | e | s (18,585) | ...... 3125 |...... 3125 |....... 06/16/2017. | 07/15/2024.
X5151*  AD 2 |LANDSVIRKJUN D|.. ..102.397 . 1,800,000 [ ..o | e | e [ [0 4.0100 [ 4.010 |MS...... 03/08/2018. | 03/08/2022.
X5151* AE_ 0 |LANDSVIRKJUN D|.. ..103.510 ..2,173,702 .2,100,000 120 ... 4.120 |MS...... 03/08/2018. | 03/08/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET ODIGALIONS. .....vvv.rrerrerirssrissereseis s ..943,944,929 XXX 1,004,320,050 | ..........943,848,740 | ........ 939,039,821 | ........ 9,794,866 | ........ 561,401 | ..... 2,289,868 | ....... 2,060,439 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
05990T AU 1 |BANC OF AMERICA FUNDING CORPOR.........coeverrerirrermerierirneensnesssinnnine | oneee | oo | veverneenns 4| ... M| s 2,022,445 |..103.348 | .............. 2,090,147 | ........ 2,022,445 2,022,445 | oo [ e | e | o | v 3.750 |...... 3.655 |MON... | ..........6,320 | .......... 75,842 | 02/10/2015. | 02/01/2037.
07331Q  AA 5 |BAYVIEW OPPORTUNITY MASTER FUN ..101.653 | .............3,475,196 | .............3,418,678 | ............ 3,448,357 (4,441) | oo [ [ 4.000 |...... 3477 |MON... | cocooeern 1,140 | o 136,747 | 05/01/2018. | 06/28/2053.
07332B  AD 1 |BAYVIEW OPPORTUNITY MASTER FUN ..103.129 2,378,921 (4,208) [ ..o | e | e 4150 | i 3.943 | MON.. ..97,525 | 04/28/2017. | 03/28/2057.
07332B  AE 9 |BAYVIEW OPPORTUNITY MASTER FUN ..105.029 | .............1,764,488 | ..............1,680,000 | ............. 1,688,665 (908) | veveerrrrneirens [ erreerenireierienes [ e 4500 |...... 4.460 |MON.. 75,600 | 04/28/2017. | 03/28/2057.
126694 3B 2 |CWHL_06-8 CWHL 2006-8 1AT.......ccovvvrrrerirrerernriinnniseessenssssensssssesensssesenses [ eevenee |0 | vervvnieendt | e IFM | 100,390,787 | ... 89.994 370,092 [ .o | e (VY72 | [ ISR PO 6.000 |...... 5612 |[MON... | oo 2,142 | e 25,707 | 03/01/2006. | 05/01/2036.
466456 AE 8 | JP MORGAN MORTGAGE TRUST JPMMT 100.680 702,324 P2 7 IR IVORRRIR IO 3.500 |...... 3.675 |MON... | ...........2,059 | .......... 24,705 | 05/08/2018. | 10/01/2045.
52524V AQ 2 [LEHMAN XS TRUST LXS_07-15N......corirrirvinirernrineeenineissinsisensnsneeennnenee | eovenee oo [rvvineernd |l IFMY 2,927,691 .. 90.531 | ... 3,714,987 | ............ 4,103,566 | ............. 3,151,864 23,484 | oo | e | s 2.692 |..... 9.334 |MON...| .......... 1,534 | ....... 131,865 | 09/30/2015. | 08/26/2047.
61744C PK 6 | MORGAN STANLEY ABS CAPITAL | M 100.395 954,097 433 [ s | e | 2707 | 2.773 |MON.. ..30,839 |04/05/2018. | 03/25/2035.
61764G  AG 7 |MORGAN STANLEY REREMIC TRUST M.....cccovvurrrrrrermrenierienissnessessnssenies | evvenns | oo | eoveriennid | e IFE 1,796,805 | ... 99.842 | ..o 1,792,849 | ..o 1,795,683 | o 1,796,045 (LC10) ) [T UUIRRRRION DO 3.000 |...... 2.882 |MON.. 06/05/2019. | 01/02/2051.
68389F CG 7 |OPTION ONE MORTGAGE LOAN TRUST OOMLT 200.........cccrvurrvermrerververenns | eoveree [ oo [rvvrineernd | ol IFMY nn..57,900 . 98.997 ...57,432 . 58,014 [ oo e | e | e | aeinns 2332 ... 2.350 | MON.. 09/24/2002. | 08/25/2032.
76119H AA 8 |RESIMAC MBS TRUST RESI_18-1A....... ...100.000 ,020,111 | e 1,020,112 | e 1,020,112 [ 1oieoieirrierierines | rererneerseninsinenis | veveneesnssinsinens | oneesessssessensinnes | oo 2515 |...... 3.673 | MON.. 05/17/2018. | 11/10/2049.
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86358E KX 3 |STRUCTURED ASSET INVESTMENT LO SO RRSTES DOV [P I 4| ... TFM | oo 367,061 |..... 99.978 | .o 367,901 | .o 367,981 | ... 366,577 (560) | evereernrrnernens [ erreerenineerserieenns [ e 2732 | ... 2.847 |MON... 02/14/2018. | 09/25/2034.
86359B MW 8 |WELLS FARGO HOME EQUITY TRUST.......ccovinirernnnrerennsinsieniensnsseesennnes | eovene | oo [vvrineernd | s 1FM 470,968 |..... 97.887 474228 | ... 470,562 (405) | ovevoeerririens [ e [ 2.092 |..... 2.575 |MON... 06/06/2019. | 04/25/2034.
89177H AC 6 | TOWD POINT MORTGAGE TRUST TPMT......ccovvrrmerierireervninneriserssnnsennenns | vevnee | oo [ eevevnendh | e 1FM 7,042,500 |...100.965 ..7,067,580 .7,000,000 (1,043) . 10/08/2019. | 05/25/2058.
92537M  AF 7 |VERUS SECURITIZATION TRUST . || 2FE| .. ...1,409,967 |..... 99.355 ..1,400,903 1,410,000 (4 [ESTSTORUNORIONO IPONORORTORIOPPURPORN BURPORE 3.279 |...... 3.289 |MON... 11/21/2019. | 11/01/2059.
97655  AH 5 | WINWATER MORTGAGE LOAN TRUST W.....ccooviuiirinninieninssnissnsserssnsssnnss | werenes Y 4] ... M| s 1,966,082 |...100.833 1,996,727 1,980,237 KIKK T RN IR DI 3.500 |...... 3.767 | MON... 5,776 06/07/2018. | 01/03/2046.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.... 28,671,482 XXX 29,691,072 29,770,268 3,138 0 0 XXX XXX XXX 4,278 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
04410R  AG 1 |ASHFORD HOSPITALITY TRUST INC......evorirmerimrireereniseeneriessesesseessnianes | cevees | 1FM ..3,750,000 |..... 99.624 ..3,735,909 | ..... .3,750,000 | ovvireeers 3,750,000 [ 1ovevnevnieniricries | e | vevieeeeeinniens [ e | e 2.990 |...... 3.076 | MON... 04/27/2018. | 04/15/2035.
04410R  AJ 5 | ASHFORD HOSPITALITY TRUST INC....coeviriierniieierineiseesiseisssssiensssiens | evene [P I Y 1FM]| .. ...2,000,000 |..... 99.687 | .... 1,993,732 | ... .2,000,000 12,000,000 | oo | e | e | e | 3.140 |...... 3.228 |MON... 04/27/2018. | 04/15/2035.
05492C  AG 2 |BARCLAYS COMMERCIAL MORTGAGE S.........ccoovirinirierirenirrinneinninesinnns | crveees [P I 4| ... M| e 2,000,000 |..... 99.382 | oo 1,987,640 2,000,000 | .oeerveerierirrirnns [ e | | | oo 2.790 |...... 2.929 |MON... 02/08/2018. | 02/15/2033.
05549R  AE 7 |BARCLAYS COMMERCIAL MORTGAGE S.......ccoovvmmirierimeerneisensnnrnenisnenens | eevnee oo [ eevenninndh | e 1FM ..9,973,447 |..... 99.782 9,978,237 ..9,979,781 4,336 | v | e | s 3.631 |...... 3.773 |MON... 07/19/2018. | 07/15/2037.
056057 AG 7 |BXTRUST BX_18-BIOA [V I | 1FM| .. .11,926,506 |..... 99.818 | ............11,978,154 . 11,953,239 | e [ e 13,895 | oo [ e [ 2611 |..... 2.818 |MON... 03/02/2018. | 03/15/2037.
05607D  AJ 6 | BXTRUST BX_17-SLCT ..ooruirerieririrrrmerieriesesessssssessessessssesssssssensssssenes | sevees [P I 4| ... M| s 1,173,050 |..... 99.972 | v 1,171,624 | .o 1,171,951 | e 1,173,575 (218) | cevereereinerrens [ e [ e 3.140 |...... 3.241 |MON... 11/29/2017. | 07/15/2034.
05607K  AA 9 [ BXMT_17-FLT. ..o | ereies | 1FE ...1,613,290 W 10813,290 | e | e | e | e | 2.607 |...... 2.672 |MON... .51,673 12/08/2017. | 06/15/2035.
10482T AG 7 |BRAEMAR HOTELS & RESORTS TRUST......cccovvverieririereniniserienienerneenns | ceves || 1FM| .. ...1,000,000 . 1,000,000 [ oo | s | e | e | 2.790 |...... 2.853 |MON... v 33,855 | 05/22/2018. | 06/15/2035.
12433P  AJ 5 | BXTRUST BX_17-APPL ...t ssesssenens. | seeees [ I 4| ... M| s 1,701,594 |...100.002 | ..............1,700,033 | ..............1,700,000 | .......c..... 1,702,334 (B17) | cevereererineieens [ e [ e 3.140 |...... 3.241 |MON... | 00002372 | e 63,585 | 11/29/2017. | 07/15/2034.
233066  AC 1 |DBGS MORTGAGE TRUST DBGS_18-BI et | s | 1FM 923,342 |..... 99.624 | ..o 924,647 | ... 928,139 | ... 925,355 820 [ .o | e [ e 2.628 |..... 2.797 |MON... .29,894 | 06/01/2018. | 05/15/2035.
23306G AE 7 |DBGS MORTGAGE TRUST DBGS_18-BI [SSSTTRRR BO || 1FM | .. L917,493 |..... 99.311 | v 921,740 | e 928,139 | ... 921,281 2,139 | oo [ e [ e 2.690 |...... 3.020 |MON... .30,478 | 06/01/2018. | 05/15/2035.
33830C AC 4 |DBGS MORTGAGE TRUST DBGS_18-5B.........ccvrvririrriieinrerisseenseissnsneiienss | evens [ I 41 ... 1FE| oo 2,483,368 |.....99.411 | .............2,485,277 | ..............2,500,000 | ............. 2,491,869 4491 | e e | 2.570 |...... 2.818 |MON... 06/08/2018. | 06/15/2033.
36255C AA 7 | GPMT 2018-FL1 LTD GPMT_18-FL1....oiviiiriririiericriererseesesiseniensesesseenns | cevees . 2| 1FE 796,154 796,154 | ..o | ovrrverirenineenenes | evrrnenienenennns | e | v 2.665 |...... 2.700 |MON... 04/26/2018. | 12/19/2035.
36255N AZ 8 | GS MORTGAGE SECURITIES TRUST G SOOI RTRIRTIRES BTN [ I 4| ... 1FM | s 7,304,323 cevernerennn 1,690,686 | ............. 7,250,000 | ..o 7,293,496 (6,640) [ ..oocevnreeireris | e | e 4.363 |...... 4.320 |MON... 6,362 03/15/2018. | 03/01/2051.
432885 AG 6 |HILTON USA TRUST HILT_18-ORL........... et | e [P I 4| ... M| 10,000,000 1943 | 9,994,341 | ............ 10,000,000 | ....cooeeee 10,000,000 | ..ecovuevmreerreeries | verererernreinnineis | cevereeeinninens | e | 2.790 |...... 3.009 |MON...| .ccovueeae 11,624 02/14/2018. | 12/15/2034.
432885 AJ 0 |HILTON USA TRUST HILT_18-ORL........... RSSO IO ] ...3,000,000 ..2,998,306 | ..... .3,000,000 13,000,000 [ coooverrierireirnenis | e | e | e | e 3.040 .3,800 02/14/2018. | 12/15/2034.
46649 AG 3 |JP MORGAN CHASE COMMERCIAL MOR....... (ST OO - ...2,770,420 2,758,931 | ... .2,771,000 | .. ...2,770,569 148 [ v e [ 2.840 3,279 09/18/2019. | 02/15/2035.
46649 AJ 7 | JP MORGAN CHASE COMMERCIAL MOR....... [SSTTTRRTIN PO . 1,028,964 624 | v 1,025,133 | oo 1,029,000 | ..coovvvenne 1,028,975 11 ] s [ e [ e 3.040 |.....3.254 [MON... | .cccovrnnee 1,390 09/18/2019. | 02/15/2035.
48275P  AE 1 [ KREF_18-FL1. .o ienennes | erene - ...4,000,000 ..4,002,526 4,000,000 | ...cc0oeeeri4,000,000 [ oo | e | e [ s [ 3.337 5,562 11/07/2018. | 06/15/2036.
61691K  AG 6 | MORGAN STANLEY CAPITAL I TRUST ....covirueririieiininirieriereeeesenisssiees | eveene o] ...3,500,000 ..3,486,823 | ..... .3,500,000 2.990 4,651 11/17/2017. | 11/15/2034.
61691K  AJ 0 [MORGAN STANLEY CAPITAL I TRUST ...comiruerirerereernniseiserseseseesseiseenne | eeeens o] ...3,000,000 ..2,992,461 .3,000,000 | oveeereers3,000,000 [ 1ooereernrieiineiies | eerireeireeinnnineiis | e [ e [ e 3.140 4,187 11117/2017. | 11/15/2034.
87275Q AE 7 |TPG REAL ESTATE FINANCE_TRTX_1...oovirirvricinnieirininns I 6,000,000 ..5,998,210 .6,000,000 .r.3.340 8,349 11/15/2018. | 11/15/2037.
88327H AG 8 | THARALDSON HOTEL PORTFOLIO TRU......cvieimirmerirerereersnisernerisssneens | cevee o] ...3,643,083 ..3,639,697 | ..... .3,645,361 3,988 | oo [ e [ e 2.818 5,706 01/22/2018. | 11/11/2034.
88327H AJ 2 | THARALDSON HOTEL PORTFOLIO TRU....c.cvoiiiernriiriniiiersnieeesissiserenins | even - ...3,618,796 ..3,619,025 | ..... .3,621,059 . 3979 [ e [ 3.068 01/22/2018. | 11/11/2022.
90205F  AA 8 | 280 PARK AVENUE MORTGAGE TRUST........ ceerrerenniens | s . . ...4,005,000 ..3,998,704 .4,000,000 4,003,889 (2,378) | oo | e | s 2.620 12/14/2017. | 09/15/2034.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie ettt ernie s 92,128,830 ...92,481,967 ...92,204,093 92,180,424 | ........cocuee. 0 24,254 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00176A AX 3 | AMERICAN MONEY MANAGEMENT CORP 2,980,800 ..2,959,350 .3,000,000 | ... 2,985,490 2,454 1 2.946 04/20/2018. | 04/30/2031.
00176A BB 0 |AMERICAN MONEY MANAGEMENT CORP.... ...3,000,000 .3,000,000 | ....ccooeuce 3,000,000 | .o [ e [ | | e 3.536 04/20/2018. | 04/30/2031.
00176C AN 1 |AMERICAN MONEY MANAGEMENT CORP ...1,000,000 1,000,000 | ...ocoeeree 1,000,000 [ cooovorrerceririines [ everienienineninnes | v [ e | v 3.101 11/01/2017. | 11/10/2030.
01750L AC 7 |ALLEGRO CLO VIII LTD ALLEG_18-.... 1,000,000 .1,000,000 e 3.671 06/29/2018. | 07/15/2031.
02377A  AA 6 |AMERICAN AIRLINES.........cccovvnreree ...1,009,876 |...105.174 1,009,876 | ovvvieren 1,009,876 [ ..o | e [ | e | e 3.700 09/02/2014. | 10/01/2026.
02378*  AA 8 | AMERICAN AIRLINES 2017-2 CLASS.. ..5,073,727 |...105.414 5,073,727 | 1oveeeeren 5,073,727 | o [ e [ e | v | e 5.180 07/24/2018. | 10/15/2023.
02378L  AA 1 |AMERICAN AIRLINES 2017-1 CLASS.. ..1,307,259 |...104.936 1,307,259 | cooiveere 1,307,259 | oo | e [ v | e | s 5.180 07/24/2018. | 08/15/2023.
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03665L  AE 3 | ANTARES CLO ANTR_18-3A.....couirirrirrerrinerieriesesnesssssssessessessssesssssssssnns | eonnees | o | soeerenenes 4 ... 1FE| oo 3,000,000 |..... 97.796 | .ovvvrrene 2,933,883 | ..oovrerene 3,000,000 | ..ovrernees 3,000,000 | .vveuerrnerirerirenrnns [ e [ e | e | e 4008 [ e 4,023 |JAJO.. | ..........24,056 | ........ 122,519 | 11/20/2018. | 01/20/2031.
03665L AG 8 | ANTARES CLO ANTR_18-3A......coivmrirrierrerninrinersnieienssissessssssssssssssesssnsnns | veveene | oo | evvneerenidh | e 1FE ..3,000,000 |..... 96.987 | ..............2,909,601 | ..............3,000,000 | ............. 3,000,000 | oo e | e [ | nnd 7160 4,679 |JAJO.. | ......27,902 | ....... 139,040 | 11/20/2018. | 01/20/2031.
03665T AG 1 |ANTARES CLO ANTR_18-2A.......coniviiereinirnerierieseneesssssessensessssesssensnnes | vevenee | oo | eevenerenndh [ s 1FE ..2,000,000 |..... 94.695 2,000,000 | .voeuerrerierirenrens [ e [ | e | 02668 [ 4629 |JAJO.. | ........18,404 | ....... 110,503 | 08/24/2018. | 10/20/2030.
03789X AD 0 |APPLEBEES /IHOP FUNDING LLC D....c.overeriirrenrierinieierneinceesiseisnnniiens | eovenes | oo [eoveencndh | i 2FE ..3,000,000 |...101.376 3,000,000 | oo [ [ | | 194 L 4.211 |MJSD. | ...........9,087 | .......... 62,910 | 05/28/2019. | 06/07/2049.
04016D AG 0 |ARES CLOLTD ARES_16-41A.......ccnivrrrrerieriereneensnisessesienesessenessnnenes. | eeveene | oo [ everrenedh | oo 2FE 14,993,500 |...100.024 4,992,528 (1,941) [ oo | e | 2008201 | i 6.173 341,141 | 12/18/2018. | 01/15/2029.
04016V AA 3 |ARES CLO LTD ARES_18-47A.......coconerirernrrinnernerirerirneesssisssisenssssisssnsnnnse | vevenne | G | vevvniiinni [ s 1FE 7,000,000 |..... 7,000,000 | .vooevrcrierirneirinns [ e [ e | e | 002921 [ 2.835 |JAJO.. | .........44,300 | ........ 244,808 |03/13/2018. | 04/15/2030.
04017F  AE 9 |ARES CLO LTD ARES_18-48A.........cccevevrmrverivinrrerinnserenssisssssssenssnsssssesinne. | worenee | D [ | 1 AFE] .. 1,000,000 ....99.133 | ......ne.991,333 | .. 1,000,000 | oo 1,000,000 [ ..ovouveenieerieries | e | e [ |00 3.548 [ 3498 |JAJO.. | ............8,993 | ......... 54,339 | 05/24/2018. | 07/20/2030.
04965L  AJ 7 |ATRIUM CDO CORP ATRM_14A-B........cccosvvnirinerrnrnerrerrncesssissersesseseinenss. | voneees | D] o |l 1FE | einn.2,000,000 .. 2,000,000 | .voeuerererirererenrnns [ e [ | e | 03701 [ 3.620 |JAJO.. | ..........15,626 | .......... 97,602 |07/19/2018. | 08/23/2030.
056162 AN 0 |BABSON CLO LTD BABSN_15-IA.......c.cocviriiriniivcireiieeisnsicsnissiesnesissnins [ eovees | D] et | ol AFE innn4,000,000 4,000,000 | ..o [ [ e | e | 002,956 | 2.904 |JAJO.. | .o 23,319 | ... 142,121 | 02/07/2018. | 01/20/2031.
12548F AS 9 | CIFC FUNDING LTD CIFC_13-1A ..o 11,214,995 (12,455) A18 [ s | e | 2008651 | 8.811 |JAJO.. | . .22,829 116,384 | 10/16/2017. | 07/16/2030.
12548M  BF 1 | CIFC FUNDING LTD CIFC_15-1A......oiiiimrimerierirncirisrirenins 3,000,000 | .veorrrerrenireninns [ e [ e | e | 0000 3.083 [ 3.025 |JAJO.. | v 17,869 | ........ 110,513 | 12/12/2017. | 01/22/2031.
12549F  BP 3 | CIFC FUNDING LTD CIFC_13-4A........covomirrerrrniriirienis 2,000,000 | .voerreerierireninns [ e [ | e | 003936 [ 3.528 |JAJO.. | coovreeee 12,768 | .......... 83,478 | 05/21/2018. | 04/27/2031.
12549Q BE 4 |CIFC FUNDING LTD CIFC_14-3A......cccovvrmrenvrrnerreriineerseesseesssisesserssseeseninss | soveeee | D | v | o AFE ] ciiee.3,000,000 |.....99.619 | ..............2,988,561 | ..............3,000,000 | ............. 3,000,000 | .ooeurererirerireninns [ e [ | e | 03793 [ 3.720 |JAJO.. | oo 21,894 | ........ 131,501 | 10/10/2018. | 10/22/2031.
12550M  AJ 9 | CIFC FUNDING LTD CIFC_15-3A....cccevcvvrmrririnnrirerneireirenssnssersssensssssessesinses | eovnee | D v | ol 1FE | ciie..1,000,000 | ... . 1,000,000 [ ..o | e | e [ [0 2.836 [ 2.783 |JAJO.. | v 5,672 | oo 34,569 |02/23/2018. | 04/19/2029.
1255IN AA 5 [CIFC FUNDING LTD CIFC_17-5A. s cerneennn 1,250,000 | ... 97.844 | ... ,223,048 e 1,223,048 78,316 | oo | e | cvevveriiesnncnnsnes | 0008102 [ i 8.044 | JAJO.. | ccvvenee 21,099 | ........ 109,334 | 10/13/2017. | 11/16/2030.
12702 AA 4 |CVS PASSTHROUGH TRUST.....coiiiiimrirniiniiseriesisneisssisssssssessssssssssiseess. | eovnees | o | weeveenes 7N I 2| i 5,862,331 |...101.871 | .coccvvvrnes 5,972,000 | ..............5,862,331 | ..ccc....cc. 5,862,331 | oo [ e [ | e | 000003901 [ 3.932 |[MON... | cccouneee 13,340 | ........ 228,690 |09/27/2017. | 10/10/2039.
12708%  AA 4 | CHARTER COMMUNICATIONS CTL.....ovuiirrieiierererieirerisissesesssesssssssssessnnes | ovene | 2PL ..2,800,000 |...118.171 | ..............3,308,780 | ..............2,800,000 | ............. 2,800,000 | .vovvvererinriirireninns e | e [ | 0005550 | 5.614 [MON... | .ccoonee. 6,907 | ........ 155,400 | 12/17/2018. | 07/15/2035.
14311X  AC 6 | CARLYLE GLOBAL MARKET STRATEGL........ecuerieerereseerenereesssiseissssnens | woveees Dl | v 1FE ..3,000,000 e 3,000,000 | .vveurrerirenirenrnns [ e [ e | e | e 3,468 [ i 3.417 |JAJO.. | e 20,506 | ........ 122,061 | 04/17/2018. | 04/20/2031.
14312E AU 7 |CARLYLE GLOBAL MARKET STRATEGL.......cooviriieririireiersninsiesieissseienes | veveees Dl | . 2FE ..3,500,000 |.....95.733 | ..............3,350,662 | ..............3,500,000 | ............ 3,500,000 | oo e | e [ | 0005501 | 5.440 11/28/2018. | 01/14/2032.
14312G AC 2 | CARLYLE GLOBAL MARKET STRATEGL........cccovvvuerimreicineeisniseriessecesenens | coveens D | 3FE]| .............1,000,000 895,111 (29,889) | ..vvveveverrcerrrinnens [ e | e | 2008501 | s 8.491 11/28/2018. | 01/14/2032.
14315L  AE 4 | CARLYLE GLOBAL MARKET STRATEGI......ccoviiurrereeineinneinerieniseesssiseiens | ceves [ I 4 .. 1FE| oo 2,000,000 |.....98.723 | ..............1,974,460 | ..............2,000,000 | ............. 2,000,000 | cveorrrcrierineiinns [ e [ | e | 00 3486 [ 3.468 05/23/2018. | 07/27/2031.
150323 AQ 6 | CEDAR FUNDING LTD CEDF14-4A.........ccomurimirirerinieninisnineriiessienisssesnsins | cevees Clund| 1FE ..3,500,000 |.....99.138 | ..............3,469,844 | ..............3,500,000 | ............. 3,500,000 | oo [ | [ |00 3.934 | 3.518 07/13/2018. | 07/23/2030.
15032F AA 4 |CEDAR FUNDING LLC CEDF_18-7A.... 2,000,000 | .voouerrerierirenrnns [ e [ e | e | 0002968 [ e 2.913 02/01/2018. | 01/20/2031.
15033E  AA 6 |CEDAR FUNDING LTD CEDF_18-9A........ccccovvvvrmrrerrnnnrrnnserssnssressssissssnssnnes | venvene | D v | o 1FE ] cisl...8,000,000 f.....99.738 | .............7,979,032 | ..............8,000,000 | ............. 8,000,000 | ..ooeovvverierirriinns [ e [ | e | 02,946 [ 2.894 03/21/2018. | 04/20/2031.
17180W AG 0 | COMMERCIAL INDUSTRIAL FINANCE . 993,205 359 | o | e | 8816 | 4.889 08/15/2018. | 04/20/2031.
17181T AC 5 |CIFC FUNDING LTD CIFC_18-4A...... rereerneernsssne s | e | o | eneeend [l IFE] 1,000,000 .....99.872 | .............998,716 | ..............1,000,000 | ............. 1,000,000 [ ..o | e | e [ [0 3702 [ 3.621 08/20/2018. | 10/17/2031.
247367 AX 3 |DELTA AIR LINES 2002-1 CLASS G.. 161,873 2,033 | oo | e | 8718 [ 8.807 02/05/2010. | 01/02/2023.
26243K  AC 1 |DRYDEN SENIOR LOAN FUND DRSLF _.....cccovevermremerrneiserenniinernenersennsense | severee | G i | i AFE ei.i...1,000,000 |.....98.918 | .................989,178 | ..............1,000,000 | .......coo... 1,000,000 [ ..eeomveerircrierinne | cererneersninerienis | ceeeneeneineiiens [ evneenneinenenninees [ 0000:2.920 [ 2.923 01/26/2018. | 05/15/2031.
26244G  AG 0 |DRYDEN SENIOR LOAN FUND DRSLF_. 2,000,000 | .ooorvecrieririienns [ [ | | 2003560 [ 3.569 08/10/2018. | 08/15/2031.
26245M  AG 6 | DRYDEN SENIOR LOAN FUND DRSLF _......ccccovevnerrmrimerrneescerssnisserserineens | woveeer | Gl v | ol AFE | ee.e....5,000,000 | .....98.669 | ..............4,933,455 | ..............5,000,000 | ............. 5,000,000 | .coouereerirererieninns [ e [ e | e | 003957 [ 3.469 05/09/2018. | 04/15/2031.
26249M  AQ 0 |DRYDEN SENIOR LOAN FUND DRSLF.......ccccoruvivivirmrnerinnneirersnnsrenissnsenns | veees | C v |l AFE ] 1,000,000 | ....99.171 | 991,711 ] ie2.1,000,000 | 1,000,000 | oo v | e [ |00 3401 | i 3.318 12/06/2017. | 01/15/2031.
26249Q AU 2 |DRYDEN SENIOR LOAN FUND DRSLF _.......ccccovvvnerivmninereninnissniserveninenes | voveren | oo | oot | ol IFE | ieins1,600,000 1.....99.070 | .............1,486,046 | ..............1,500,000 | ...cc0oe00eee 1,500,000 | .ovoovirvirvirrrinns | v [ e | cevvveniisnenennenens | 0003651 [ 3.570 07/27/2018. | 07/15/2030.
26251C  AG 9 |DRYDEN SENIOR LOAN FUND DRSLF _.....c.coecenverrrinernmeirnerrerirnensssinseinens | weveene | Do | 1l 1FE ocie....4,000,000 | .....99.669 | ..............3,986,752 | ..............4,000,000 | ........c....4,000,000 [ ..ooourimirmmmrirmrinne | corermmmiineinerinenins | ceeernenineineniens [ erveenneenersnninees [ 20000 3.652 [ ciieee 3.570 10/31/2018. | 01/17/2032.
26251L  AC 8 |DRYDEN SENIOR LOAN FUND DRSLF_.......ccccovrrvivirniirnrnerernsssisinerisnnees | veveene | oo | e | IFE ] ocennt..7,000,000 | .....99.005 | ..............6,930,371 | ..............7,000,000 | .............7,000,000 | ..oovrrrrermrrrrmrnns v | e [ | 002,973 | i 2.885 03/20/2018. | 04/18/2031.
28851Q° AE 3 |ELLINGTON CLO ILTD ECLO_17-1A....coiiirnicrnevercnenerersnseerenssnsseennns | veveene | D | v |l AFE 4,000,000 .....97.780 | ........ 3,911,184 ] ..........4,000,000 | ........e.ei4,000,000 | oo v | s o | 003,621 | i 3.542 08/08/2018. | 10/15/2029.
28852E  AA 7 |ELLINGTON CLO I LTD ECLO_17-2A......ccosvevrmirerivnnirernsssiresnsissnnsisenssnnes | eovenee | C v | AFE] il 11,500,000 | .....98.533 | ............ 11,331,284 | ........... 11,500,000 | ........... 11,500,000 [ ..coooveiemrivirivennns | vrerersniserennniens [ | e [ 00003610 [ 3.617 12/18/2017. | 02/15/2029.
28852L  AA 1 |ELLINGTON CLO I LTD ECLO_18-3A......cccouvrmremrricnrrnerrerirneenenisseisersessineens | woveeer | Gl vt | el IFE | eein21,000,000 | .....98.518 | ... 985,179 | ... 1,000,000 | oo 1,000,000 | oo [ e [ e | cvvvversssencennnens | 0003616 [ 3.569 06/06/2018. | 07/20/2030.
33883G AA 5 |FLATIRON CLO LTD FLAT_18-1A.....cccomrmrernriserrnerirnninenssniseisssssssssssnnnnes | eoneees | Gl vt | il IFE | oeinr...4,000,000 |.....98.858 | ..............3,954,320 | ..............4,000,000 | ..ccooreeri,000,000 | .coomvoneereireninnne | ervmerierienineeons | eevvnerienieninenns | cveveeniissencnnnnens | 00002952 [ 1o 2.865 02/22/2018. | 04/17/2031.
34960 AS 4 |FORTRESS CREDIT OPPORTUNITIES.......cccovvvinmrrneiierneirensnissernnisenssnseiens | veviene | oo | wvvneerenidh | o IFE | oiins..1,000,000 |.....98.917 | .................989,174 | ..............1,000,000 | ............. 1,000,000 [ ..ovoeveeniierieries | e | e [ [20n3.370 [ 3.279 06/29/2018. | 07/10/2030.
34960 AY 1 |FORTRESS CREDIT OPPORTUNITIES.......c.cooccoivimerrnrinns s 1,000,000 [ ..oeomreeermerierirne | ceverneersninerienins | ceeeseeiserneiiens [ |2 4.660 [ 4.580 06/29/2018. | 07/10/2030.
36320M AL 2 | GALAXY CLO LTD GALXY_15-20A.......ccovvvrirerimrerernrirernnircnerinnssressenssnnenns | veveene | G| v | ol 1FE ] cnnnn.2,000,000 | .....99.017 | ..............1,980,344 | ..............2,000,000 | ............. 2,000,000 | oo | e | | | 202,966 [ 2.914 02/23/2018. | 04/20/2031.
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363200 AC 4 | GALAXY CLO LTD GALXY_18-27A......ccoireerimererieseneesssisssssessessnsesssssnees | eovneee | o [ woverenenes 4 ... 1FE| oo 3,000,000 |..... 99.050 | .ovvrrrnenne 2,971,506 | ..oovrernvne 3,000,000 | ..ovrernees 3,000,000 | .vveuvrnerierireernns [ e [ e | e | 002924 [ 2.929 |FMAN. | .......11,209 | ....... 107,575 | 04/03/2018. | 05/16/2031.
36321B  AA 9 | GALAXY CLO LTD GALXY_17-24A......cocovirirrirniisinsinernsisesnenssssssesssisnsns | covenes Dl | . 1FE ..2,000,000 2,000,000 | cvovrrerernniirirenies e | e [ | 0n3121 | 3.036 |JAJO.. | ........ 13,350 | oo 74,001 | 11/17/2017. | 01/15/2031.
36321B  AB 7 | GALAXY CLO LTD GALXY_17-24A [SSTTURTURRIT DO Dl | o 1FE| .............2,000,000 2,000,000 | .oveuereerirerireernns [ e [ | e | 03407 [ 3.318 |JAJO.. | ......... 14,548 | ......... 79,679 | 11/17/2017. | 01/15/2031.
363210 AG 9 | GALAXY CLO LTD..oouiiuuiiniireiieeieiseiiesisee s nsees [ I 4 .. 1FE| oo 1,000,000 1,000,000 [ .ooeomveniiecrieiies | vererneirnnninniieis | ceveneennineiens e |00 3.601 [ 3.519 |JAJO.. | oo 7,702 | e 51,816 | 06/29/2018. | 07/15/2031.
38175B  AA 2 |GOLUB CAPITAL PARTNERS CLO LTD .|D 2| 1FE 4,000,000 4,000,000 | oo [ e | | | 03197 [ 3.213 155,749 | 02/23/2018. | 02/05/2031.
38175C AA 0 |GOLUB CAPITAL PARTNERS CLO LTD (o I 4 ... 1FE| oo 6,000,000 6,000,000 | .coorvrerienirenrinns [ e [ e | e | e 3410 [ 3.388 |JAJO.. | .........38,074 | ....... 243,187 |12/07/2017. | 01/25/2031.
38175C  AC 6 | GOLUB CAPITAL PARTNERS CLO LTD.....coivvrririirierrieisensiserssssessenssisesens | evenes 2,000,000 | cvoovvvirernriirerennns e | e [ | 00n 3740 | 3.720 12/07/2017. | 01/25/2031.
38175N 6 | GOLUB CAPITAL PARTNERS CLO LTD......covcvurerirmrrneerririneeserissesneesensssees | serenee | C | v | o 1FE ocii.....1,000,000 | .....99.163 | .................991,634 | ..............1,000,000 | ............. 1,000,000 [ ..oeouveeerierirererne | e | vereseessnnennens [ [ 3271 [, 3.293 05/25/2018. | 05/05/2030.
38175W  AA 6 | GOLUB CAPITAL PARTNERS CLO LTD 1,000,000 [ ..o | e | e [ [nn 3311 [ 3.334 08/10/2018. | 08/05/2030.
38175W AE 8 | GOLUB CAPITAL PARTNERS CLO LTD 1,000,000 | oo [ e [ | | 00n3.997 [ 4.020 08/10/2018. | 08/05/2030.
38175W AG 3 |GOLUB CAPITAL PARTNERS CLO LTD . 2,000,000 | voocvereererrnrineins [ ererieninennninens | | e | e 791 | s 4.829 08/10/2018. | 08/05/2030.
38177B AA 0 | GOLUB CAPITAL BDC LLC GCBDC_18........cccovvvrriririrnrirerinerirerirsrississnines | cevves | oo | verirenendd | e IFE ciinn1,000,000 ... 99.412 | .ovireeernn994,120 | s 1,000,000 | ...ccoovveeee 1,000,000 [ ..ovouveerrierierires | e | e [ [0l 3.446 | 3.398 .. , 11/01/2018. | 01/15/2031.
40436T AG 1 |HIGHBRIDGE LOAN MANAGEMENT LTD......ccocevmmrrrmeemmneserserinernenrsesssenns | ceveee | G| v | o 2FE | ... 237,500 |.....98.276 | .................245,689 | ....... 250,000 | ... 238,751 1,247 | o | e | 005616 | 6.439 | JAJO.. 2,769 | e 15,606 | 12/27/2018. | 01/20/2028.
50184N  AQ 5 |LCMLTD PARTNERSHIP LCM_15A......c.ccccovrmrmirnninirerinnnerernsinseinsisenssnnenns [ eoveee | D] vviiviend | i 2FE | 1,488,750 |.....99.214 | .............1,488,209 | ..............1,500,000 | ............. 1,489,357 B07 [ .o | e | 2005666 | e 5.768 |JAJO.. | ccovuueee 16,762 | .......... 94,397 | 01/14/2019. | 07/20/2030.
50188G AT 0 |LCMLTD PARTNERSHIP LCM_18A.........ooceiriririeririnceieineieeniessssenseninns | vorenes 2,000,000 | .voeurrrerirerirennns [ e [ | e | 0029868 [ 2.934 |JAJO.. | oo 11,778 | e 71,667 | 04/12/2018. | 04/20/2031.
50188H AC 5 |LCMLTD PARTNERSHIP LCM_18A.......ccoovvrmrnnrnneinernerirsseneesseissesssssiinnens | evvnene | D[ | 1 3FE | ooie.n4,100,000 | .....93.471 | .............3,832,315 | .............4,100,000 | ............. 3,832,315 85,772 | cooevvverrerirncinns | e | reeveeriesineiisnns | e 1916 [ 7.927 |JAJO.. | e 64,009 | ........ 351,294 | 04/12/2018. | 04/20/2031.
50188Q AE 1 |LCMLTD PARTNERSHIP LCM_19A. ....coiiiiririiieierinieinsieisssssiensssssssenens | evenes 2,017,345 (4,044) [ oo [ [ 701 [ 4438 |JAJO.. | ..cooeee. 20,109 | ........ 106,040 | 11/15/2017. | 07/15/2027.
52111P  AE 1 |LCMLTD PARTNERSHIP LCM_23A........cocmmirmmrirmreneernniserseriesenenssssissennnes | svveee | oo | wevverennih | 0 2FE | ciiee.1,998,000 |.....98.861 | ..............1,977,224 | .............2,000,000 | ......co.... 1,997,620 (380) | everrernerrerrens [ erverrreineriieriinnns [ 05,916 [ 5.915 |JAJO.. | coovvnneee 23,335 | ... 130,918 | 01/08/2019. | 10/20/2029.
55659Y AA 1 | MADISON AVENUE STRUCTURED FINAMASF 1A C......ccovvvvernrvrrervernninns [ eoveee [ Do |t BFE | o | v 8.388 625,000 | ..o 12/05/2001. | 12/05/2036.
55817A AL 8 |MADISON PARK FUNDING LTD MDPK _........ovvemrereririrerinmrerieneneesseninnes | vevenee | oo | cevenereneidh | e 2FE ,000,000 |... 2,000,000 | ... 2,000,000 | .voeuerrerererereeinns [ e [ | s | 00n8.083 [ 6.048 12/21/2018. | 01/22/2031.
55819T AW 1 |MADISON PARK FUNDING LTD MDPK _......c.covvurrerreinerrnsrisercriseesenisseesens | veveee | ov | weveeend | i 2FE | c.......1,000,000 |.....95.938 | ......oc00rr..959,380 | oo 1,000,000 | ..coovvrenne 1,000,000 [ ..oeomveerircrieiies | vererneirinsinniinnis | cereseennnineiiens e 00936 [ 4.932 06/15/2018. | 07/27/2030.
56081# BQ 2 |MAJOR LEAGUE BASEBALL TRUST.....c.oetummriririerinriicinieisnienerienieesienins | eveens ...104.887 900,000 [ ..o [ e [ | [0 3.200 [ 3.200 08/12/2019. | 12/10/2026.
56081# BR 0 |MAJOR LEAGUE BASEBALL TRUST.....c.vturriirmerinreieirseesssisessesssnesssnens | eeenns ...106.019 700,000 [ .oovverierinrernenns | e | e e [0 3410 | 3.410 . 08/12/2019. | 12/10/2029.
67590A BH 4 |OCTAGON INVESTMENT PARTNERS Xl.....ooevivurirrirniirsiiesisesessseississssenes | ceveees ...100.000 6,766,449 | ...ooooveerveiriirres | e 12,790 | oo | ervervenniveineiens | 006,001 |, 6.297 |JAJO.. | .ocveee. 88,563 | ........ 440,334 | 01/16/2019. | 07/15/2029.
67590Q BG 1 |OCTAGON INVESTMENT PARTNERS XX......cccmmrummirmerirneerirereeissrsesienssnenes | voveees ...100.315 2,750,000 | .voouerreriererreninns [ e [ e | e | 005,859 [ 5.893 |FMAN. | .......... 21,036 | ........ 133,734 | 01/25/2019. | 02/14/2031.
675900 AQ 1 |OCTAGON INVESTMENT PARTNERS XX.......cccoovsiviiniinrivciiennnciiinicnnicsciinns | eoeees | D[ i L U3FE 4,432,500 ... 4,398,660 (37,687) 3847 [ e [008.909 [ 9.263 |FMAN. | .......... 52,342 | ........ 322,919 |01/25/2019. | 02/14/2031.
67591T AA 8 [OCT35_18-1A 1,000,000 | v [ e [ | | 000 3.028 [ 2.973 | JAJO.. ,052 ..36,238 |01/18/2018. | 01/20/2031.
67591T AJ 9 |OCT35_18-1A.... 1,000,000 [ ..eeomrreerircrierirne | cererneerssinerenins | veverseeinsineiiens [ erneenneeneninnnees | e d.568 [ 4.528 | JAJO.. ...9,005 51,809 |01/18/2018. | 01/20/2031.
67591Y AE 9 |OCTAGON INVESTMENT PARTNERS 38.......ccccccvvirervnrermrverininsieriserensens | eoveee | D[ | o AFE ienen.2,000,000 .. 2,000,000 | .oooereciieririenns [ [ | s |20 3.636 [ 3.589 |JAJO.. | oo 14,342 | ... 97,668 | 07/12/2018. | 07/20/2030.
749830 AS 6 |RACE POINT CLO LTD RACEP_16-10........ccosevrrerrerernrrenirncesseiesersessinseinenes | weenee | Gl | ol TFE ecii.....3,000,000 | ... 3,000,000 | .oveuevrrerirerirerrnns [ e [ | e | 00003990 [ 3.569 |JAJO.. | cooveeeee 20,042 | ........ 127,069 | 07/12/2018. | 07/25/2031.
78471W  AD 7 | SOFI CONSUMER LOAN PROGRAM TRU...... 1,981,516 4137 [ | e | 04250 | 4.550 | MON.. 11/06/2018. | 04/26/2027.
83608G AQ 9 | SOUND POINT CLO LTD SNDPT_13-1 23,000,000 | ..o [ [ [ | 2003.386 | 3.367 [JAJO.. 01/22/2018. | 01/26/2031.
83609T AA 5 |SOUND POINT CLO LTD SNDPT_17-4 7,000,000 | .vooevrcrienireninns [ e [ e | e | 00000 3.0868 [ e 3.035 | JAJO. 12/12/2017. | 01/20/2031.
83609T AE 7 | SOUND POINT CLO LTD SNDPT_174....oviriiirieiiinniersniseeenississsssssssinns | eovenns 1,996,634 (270) | vevevverrriseiiens [ v [0 3,766 |, 3.746 | JAJO.. , 12/13/2017. | 01/20/2031.
83610  AA 4 | SOUND POINT CLO LTD..ocvuurirerrimirmerienieseseesssssessesisessseessssssssssssenes | seeees 6,000,000 | ..cooucvererierererrnns [ e [ | e | 003001 [ 2.915 |JAJO.. | oo 39,011 | ........ 214,702 |03/27/2018. | 04/15/2031.
83611K  AE 2 | SOUND POINT CLO LTD SNDPT_19-1.....eviriiiiriirieierssieeenissisesesseinns | coveres 5,000,000 | .ooovvicrierinriinns [ e [ | s | 4866 [ 4.831 |JAJO.. | .........47,983 | ...... 180,431 | 01/28/2019. | 01/20/2032.
84858* AA 5 |SPIRIT AIRLINES 2017-1 CLASS C... ..106.854 | ..............2,778,200 | ..............2,600,000 | ...c0e00re.2,600,000 | ..cvoovirvervnrrninns | errrerirerieninennns | e | v | 008110 [ 5.110 |FA....... , 132,860 | 05/10/2018. | 02/15/2023.
84858@ AA 3 | SPIRIT AIRLINES 2015-1......coiieieeiireiieeiseisseesssisnessesssseessessssssssssesssssenns. | sevees 1105852 | coviereenn 4,684,795 | i B A25TT8 | e B A25,TT8 | s | e | e | e | 0008930 [ e 4.927 |AO...... | covvvrn 54,548 | ........ 218,191 | 05/10/2018. | 04/01/2023.
848609 AA 1 |SPIRITS OF ST.LOUIS BASKETBALL.........ovvirrirrireirneinsisesisesissesssssesssisnss | soeees ..109.946 | ............5,571,710 | ..............5,067,701 | ............. 5,067,701 | coovveervrvvrernns [ | e e | 005,300 | e 5.335 [MJSD. | .ccovvrvrrne 746 | ... 271,131 | 02/20/2014. | 03/31/2033.
87165Y AC 7 |SYMPHONY CLO LTD SYMP_18-19A.......ccconvrrmrrrerrerirneerssnisnesserssesssneessnins | veveeee | D v | ol AFE ] ciii...8,000,000 ... 98.702 R 8,000,000 | .vouucvreerirerirenrnns [ e [ e | e | 002961 [ 2.875 |JAJO.. | oo 50,006 | ........ 283,332 |02/22/2018. | 04/16/2031.
88390A AT 7 |WIND RIVER CLO LTD WINDR_14-2A.......covomieinrinernnirnersenseissensnsssssnnens | vevees | oo | eeriveeenndd | ol IFE | cii..5,000,000 | ... 99.311 | .............4,965,565 | ..............5,000,000 | ............. 5,000,000 | .oooevrcrierineinns | e | e | e | e 3141 [ 3.057 |JAJO.. | oo 33,590 | oo 186,016 | 12/121/2017. | 01/15/2031.
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88390A AV 2 |WIND RIVER CLO LTD WINDR_14-2A........cocomirmrimeererrssrineriesisseessssissnsnens | eeenns [P I 4 ... 1FE| oo 2,000,000 |..... 98.761 | .ovvvvrene 1,975,228 | ..coovvrennee 2,000,000 | ..ovrerneen 2,000,000 | .veeuerrrerienerenrnns [ e [ e | e | 0003657 [ 3.570 |JAJO.. 12/21/2017. | 01/15/2031.
88390A AX 8 |WIND RIVER CLO LTD WINDR_14-2A.........cccovmirerimrnrrneneisisesensssseresinnes | eovens | oo [ | IFE eie..3,000,000 | ... 96.444 ..2,893,308 ....3,000,000 | .ooorrrne 3,000,000 | cvovrvererinriirirenns e | e [ | 00n3.951 | 3.872 | JAJO.. 12/21/2017. | 01/15/2031.
909287 AA 2 |UAL PASS THROUGH TRUST SERIES UAL Corp C. ...106.182 96,848 1,346 | ..o | e | 00008636 | e 9.094 | JJ....... 02/04/2010. | 07/02/2022.
92211M  AC 7 |VANTAGE DATA CENTERS ISSUER LL ..103.120 | ..............5,061,488 | .............4,908,333 | ...ccoe.....4,908,333 | ..o [ e [ e | | 072 [ 4.106 | MON... 02/09/2018. | 02/16/2043.
92325Q AQ 0 |VENTURE CDO LTD VENTR_18-32A.......ccccovrrmmrrerirnrenenisersersenrenerseesssinnes | woveeer | D] ot | ol AFE | iiins1,000,000 | .....98.948 | ................989,480 | ..............1,000,000 | ...ocoeeeerre 1,000,000 | .ovoocvorverieririnns | eovrerirerireneneenes | ervververienenenns | cveveversisssncnnnnens | 000ee3.683 [ 1o 3.622 | JAJO.. 06/15/2018. | 07/15/2031.
92330Y AG 8 |VENTR 2018-33AB....cvouiicicrineierieeineinssissssessessssessssssssssssssssssssssssnns | seveee | oo | weveerennid | e IFE ciii.2,000,000 |.....99.388 | ..............1,987,766 | ..............2,000,000 | .............2,000,000 | .oororerrrmrmmrnenns [ errerirmrirseniinniinens [ erverirneerneeinnninns | eevvneenennneennenens | 200e3.851 | s 3.771 | JAJO.. 07/19/2018. | 07/15/2031.
92330Y  AJ 2 [VENTR 2018-33AB....ccviriiirinnierienininnsisnisenienisssssssississsssesssssssnnins | covees | oo | s | i IFE iiinei1,000,000 |.....97.997 | .................979,974 | ..............1,000,000 | ............. 1,000,000 [ ..o | e | e [ [l d401 [ 4.327 | JAJO.. 07/19/2018. | 07/15/2031.
92913U AS 5 |VOYA CLOLTD VOYA _15-3A.....ccommirmmimmernerirneeseessssssssrsesisessnessssssssssnens | wonene | G o | 1l IFE ociee. 1,500,000 | .....98.418 | .............1,476,266 | ..............1,500,000 | ............. 1,500,000 [ ..eeoureeericrirerirne | reverneeisninerenins | e [ |00 3.668 [ . 3.619 |JAJO.. 11/02/2018. | 10/20/2031.
92917A  AA 4 |VOYACLOLTD VOYA_18-1A........ 3,000,000 | .o [ [ | e | 202,916 [ 2.864 | JAJO.. 17,495 | ... 106,153 | 02/23/2018. | 04/19/2031.
948214 AS 0 |WEBSTER PARK CLO LTD WPARK_15- e .1,000,000 003566 |...... 3.518 |JAJO.. | . ,033 ..41,698 | 06/15/2018. | 07/20/2030.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities............................ s 269,606,509 ve.270,547,083 | ......... 269,186,750 | . 64,057 22,603 0 0 XXX XXX XXX | ... 1,999,649 |....12,039,883 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s | s 1,334,351,750 XXX | e 1,395,696,049 | ....... 1,336,370,184 | ...... 1,329,256,102 | ......... 9,858,923 | .......... 611,39 | ..... 2,289,868 | ....... 2,060,439 XXX XXX XXX |....13,758,394 |....55,470,837 XXX XXX
Hybrid Securities - Issuer Obligati
055330 AF 5 |BBVABANCOMER SA TEXAS BRANCH.......... ceeverrnins | s . 2| 3FE 497,525 |...100.876 500,000 | ... 497,871 | . 64,007 14 | s e e 5125 |..... 5473 | ddeoee | o 11,602 | oo 25,625 |01/11/2018. | 01/18/2033.
46625H  JQ 4 | JPMORGAN CHASE&CO......cuuiiiuiriirierississsisssissenssensseessssssssssenssenssssssnssns | veenes . 2| 2FE 25,000,000 |...112.925 | ............28,231,250 ..25,000,000 | ........... 25,000,000 | .o [ | | e | s 6.750 |...... 4.003 |FA......| s 703,125 | .....1,687,500 | 01/14/2014. | 12/31/2049.
4299999. Hybrid Securities - Issuer Obligations...........c..cccvueenes 25,497,525 XXX | s 28,735,630 | ...oocecee.. 25,500,000 | ........... 25,497,871 | . 64,007 114 0 0 XXX XXX XXX | s 714,727 | ... 1,713,125 XXX XXX
Hybrid Securities - Other Loan-Backed and Structured Securities
524ESC_ WZ 9 |LEHMAN BROTHERS HOLDINGS CAPIT |@ | . | ............ ‘ ......... B | i | 0.000 | .vooreinieriniininenas 2 | s 15,000,000 | .oooiverienirinniniinns NIA o e [ 05/08/2007. | 05/31/2049.
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities.. .. et 0 DY S I [ 15,000,000 | ..oovvevinriininnnnenc0 | oo 0 0 0 0 XXX XXX XXX | s (] P 0 XXX XXX
4899999.  Total - HYDIIA SECUMIES........veuiresiriereeiesstri ittt | eeenisnes 25,497,525 XXX | 28,735,632 | oo 40,500,000 64,007 114 0 0 XXX XXX XXX XXX XXX
Unaffiliated Bank Loans - Acquired
000000 00 0O |BLACKSTONE MORTGAGE TRUST INC . o] . ...100.543 34,870 2 | e [ [ 4.049 |..... 4.027 |N/A..... 11/19/2019. | 04/23/2026.
000000 00 0 |CSC HLDGS LLC......couuieiiermeimeineiiessieesesiseesesssssse st essssssssssssssessessseens ] ..100.333 | ..............1,446,546 | ...........1,441,745 | .......... 1,441,254 (722) | ceveoeereriseinens [ e [ e 4.240 |...... 4.306 |N/A..... 10/03/2019. | 04/15/2027.
000000 00 O |FINANCIAL & RISK US HOLDINGS | 100719 | .. 297,386 | ... 295,263 | ... 297,384 (AN [ e | e | s 5.049 |...... 4979 |N/A..... 12/20/2019. | 10/01/2025.
000000 00 0 |HBFULLER CO 2100229 | e 7817 | 779,372 | ... 775,880 | . 52,067 (6,199) [ .ovovvrneererreris | eevrveerneriseeinenns | s 3.765 |...... 3.923 |N/A..... 04/23/2018. | 10/20/2024.
000000 00 0O |HORIZON PHARMA INC.... ...100.292 1,943,331 (1,855) (568) [ .evvvererererrreerens | cevreierinnirenenines [ s 4.250 |...... 3.783 |N/A..... 12/18/2019. | 05/22/2026.
000000 00 O |LEVEL 3 FINANCING INC.. ..100.313 | ............5,414,139 | .............5,397,245 | ............. 5,392,261 (2,286) v 3.549 | 3.614 |N/A..... 11/29/2019. | 03/01/2027.
000000 00 0 |MARRIOTT OWNERSHIP RESORTS INC. ...100.500 995,359 (1) USUURTRON INUIRRIR IOV 3.549 |...... 3.544 |N/A..... 12/03/2019. | 08/29/2025.
000000 00 O | SUMMARY ADJUSTMENT.......ccoimiiiiiiiririnniieiiinssienisnissnisssiissssessensssnssens [ eovenes | oo | onnienniine | ennensBZ [ rovnninsiiesiesinniiennis | ervinsiinninns | coninsiiesiesiisssssinnes | sossssisssisssisssessnnes | sessesssssissssnsisssiens | cosssessssssensinsinns | sosessessnnssnsins | s | s | oo | o | 12/31/2019. | 01/01/2021.
000000 00 0O |VISTRA ENERGY CORP TL +L200.... ...100.375 1,855,000 | ...coorenne 1,858,498 | .....oovvvvrrrcrirerirne | wverirerernennd(175) | v [ [0 3.459 |, 3424 |N/A..... 11/15/2019. | 12/31/2025.
000000 00 0 |WG PARTNERS.........cccooevimmimiimrnriinicnnisciieninneensississsisesissesenssessissseens | vovees | onvcveiins | eeneFE | i 471,881 | 98.625 477,250 | ... 470,688 | ... (342) [ .oovvvreerenn(852) [ o v [ 5445 | 5.824 |N/A..... 02/12/2019. | 11/15/2023.
00164D AQ 6 |AMC ENTERTAINMENT HOLDINGS INC . . . 100.696 1,985,000 | ..coovvreeee 1,968,943 [ ...ooovvvrverrernne | cverreeeenn(8,132) | oo [ [0 4.800 | 4.950 |N/A..... 05/08/2019. | 04/22/2026.
01449B  AY 8 |ALERIS INTERNATIONAL INC TL +LA75......ovveeirierireireeineieiieseseensessneis o] ..975,150 |..... 99.950 985,000 | ... 972,589 3,347 | oveirereee(8,266) [ oo | e, [ 1008555 [ 7.004 |N/A..... 06/27/2018. | 02/27/2023.
05349U  BC 5 [AVAYAINC....ooiiviiiicrerersinsenssisssessssssssssssensssssssessssssssesssssssnsssssessnns. | ovenes | oo | vervnneners | eorenFE | 899,112 | 0. 97.950 897,030 | ... 878,641 | . 19,412 | oiviireid(6,966) [ oo | e [0005.990 [ 6.199 |N/A..... 06/18/2018. | 12/15/2024.
06731D  AF 1 |BARBRIINC 1t Lien Term LOAN.......c.covvevermerierireeririseineriserssneessenissnsseniens | wevnee | oo [ eorneeinnns | e3P veiiiiiennn.887,432 | .00l 98.000 891,892 | ... 874,054 8,227 | overeeerene(8,227) [ e | ceverireisnseiieinns [ 1008463 [ 6.298 |N/A..... 12/13/2017. | 12/01/2023.
09748C AB 7 |BOJANGLES INC 100.167 1,950,823 | ...ooovvvvrrvcrreinns | cverreeeene( A 277) | i v [ 10.6.549 | 6.998 |N/A..... 02/08/2019. | 01/28/2026.
106200 AB 8 |BISON MIDSTREAM HOLDINGS LLC TL +L400.........ccocvvvrereemerrcriererneenneinns | cevvee | oo | veriverrnee | e dFE | 1,946,674 | ... 85.083 1,671,945 | o (104,677) | ceoeee(11,597) [ oo | v | 00005785 [ i 6.088 |N/A..... 08/02/2018. | 05/21/2025.
12769L AB 5 | CAESARS RESORT COLLECTION LLC TL +L275 ...100.104 | ..............3,953,730 | ..............3,949,622 | .............3,913,063 | ............ 157,345 | oot (16,171) | o [ v [ 14549 | 4.758 |N/A..... 12/17/2018. | 12/23/2024.
13134N AG 6 | CALPINE CONSTRUCTION FINANCE C TL +L250 ..100.400 | ..............1,967,840 | ..............1,960,000 | ............. 1,948,156 122,643 | oot (18,520) | oo [ | 4299 | i 4433 |N/A..... 12/22/2017. | 01/15/2025.
16384Y AF 4 |CHEMOURS COMPANY LLC TL +L175 ] rernennn 8,471,973 | 97.500 ceerreriend 6,438,061 | ...ooovvrcrrerncnrinns | cerernenl8T,275) [ o | v | 00000 3.550 [ i 3.700 |N/A..... 06/27/2018. | 04/03/2025.
24702N  BE 9 | DELL INTERNATIONAL LLC/EMC COR......covveuivrrirmeineireiissiseessesisseisssses . ..100.613 | ..............1,916,438 | ..............1,904,762 | ............. 1,910,051 [ .o | rververrneen(882) | o v [1..3.800 | .. 3.802 |N/A..... 09/19/2019. | 09/19/2025.
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26483N AN 0 |DUN & BRADSTREET CORPORATION T.....cooouerirmrerenieersrisensensenesnenssnens | seveee | oo [ eovneeenns | connnFE | i 980,000 |...100.792 | ..............1,007,920 | .............. 1,000,000 977,896 (2,104) [ oo | e | e 6.792 |...... 7.242 |N/A..... 02/21/2019. | 02/06/2026.
29267Y AM 4 |ENERGIZER SPINCO INC.......covrirrriiirinieierieiesisississsiessssseesssssssssesssssenes | wovenes 591,030 |...100.415 | .................596,465 | ....... 594,000 588,841 (2,189) [ oo [ vrereererineirsenniens s 4.000 01/11/2019. | 12/17/2025.
29373 AC 5 |NEW AMETHYST CORP... 1,975,050 |..... 85.050 .1,980,000 ..(149,519) | .. (10,642) ......5.549 10/19/2018. | 10/10/2025.
294600 A* 2 |EQUITRANS MIDSTREAM CORP.......cooiviiiiriirieieiitirerisiseiesisessssssiesssinees | seveees ..1,951,538 | ..... 99.271 1,980,000 . (4,762) (B,117) [ o [ [ 6.300 03/01/2019. | 01/31/2024.
36760B  A* 0 | GATEWAY CASINOS AND ENTERTAINM TL +L300........cccrvvrrerrererirerrerririene | e 983,766 |..... 99.458 ....987,469 980,524 (3,242) [ ..o | v | e 4.945 02/15/2019. | 03/13/2025.
43289D AH 6 |HILTON WORLDWIDE FINANCE LLC 5,473,574 |...100.625 ..5,507,784 ..5,473,574 o 3.542 06/21/2019. | 06/22/2026.
45004K  AC 0 [IRITHOLDINGS INC....ocviiiirirrireiinieierisiseeessssissssssessssssssessssssessessssssssssnses | vovenes 196,515 | ..... 97.917 194,365 194,365 2,178 | coverrereee(1,020) [ oo e [ 6.894 |......6.509 | N/A..... | coovvrerrnrverens | e 13,844 | 12/21/2018. | 12/01/2025.
45672  AK 6 |INEOS US FINANCE LLC TL +L200. FSSSTURPURUSTUPIURTURURSIUSTORIPORN IUPRPPRN DU IVURPIORPRORNS IOV 3FE ..1,933,196 |..... 99.932 ..1,953,795 1,955,124 . 57,046 | ..oovveeern(8,540) | covovvericriicis | v | s 3.799 .70,939 | 04/24/2019. | 03/31/2024.
46123U AG 3 |INVENERGY THERMAL OPERATING | 2018 TEMM.....covvvverernrevennieiseineniens | veviene | oo | evvveererins | s 3FE| .. ...1,381,320 |...101.063 | .... ..1,399,534 1,384,813 | .. 1,372,640 | ... 18,765 5.292 01/17/2019. | 08/28/2025.
50168E  AB 8 [LABLINC. ..ot essenisisessessssssessssnssssssssssnssins | neveee | oo | evvensnnens | e AFE| e 1,678,793 |...100.167 | ....cccouuuee 1,698,582 | ..coovvrvenee 1,695,750 | ...coovvveeee 1,677,331 [ v | v 1481) | e [ [ 6.299 07/09/2019. | 07/01/2026.
513076  AZ 2 |LAMAR MEDIA CORP. TL +L175.......cooieicieneineeieeiseessnississesiessssessssisenss | eovnees | o | eoveesvenens | oevens 2FE ..1,966,228 |...100.406 .1,972,978 1,965,000 21,952,798 | o | e (15,256) [ e [ e [ e 3.563 08/02/2018. | 03/14/2025.
54948F AB 4 [LUCID ENERGY GROUP Il BORROWER TL +L300. [P [UUPPOORS VR EOPPRORPRTRN IOV AFE| .. ..2,947,500 |..... 92.500 2,726,438 | ..... .2,947,500 ..2,726,438 058,640 | ..c0eeert(25,480) | ceoovvverierieni | e | s 4.799 02/26/2018. | 02/17/2025.
58943P AP 7 |MEREDITH CORPORATION 2018 Term Loan B.........cccccoeeumeeneeerreennersennenene | vevnee [ or | cevvvirnens [ e 3FE| i 289,768 |...100.444 | .................290,654 | ....... 289,369 287,949 9,680 | vvvrerrrenn(1,840) | v [ e [ e 4.712 10/26/2018. | 01/31/2025.
59501N  AJ 8 [MICROCHIP TECH INC TL +L200........cimuverrrrererineirerneesesensensnssseenensssees [ evene [0 | veveveriens | ceve 2FE ..2,875,954 |...100.500 | ..............2,888,890 | ..... 2,874,517 2,869,209 | ..ovvvrerererieriens | eeriierieen(8,129) | oo [ e | e 3.800 07/11/2018. | 05/29/2025.
63229B AD 0 |NATEL ENGINEERING COMPANY INC . SSUPTURPUSPOSPUPSPOSTO VPSPPI DU VURPIORPIRRN IOVOOS AFE| .. 786,871 |..... 95.500 | ... ....786,871 751,462 (35,400) [ ..vvvrrerrerrrinens [ rverierineenenins [ e [ e 6.691 . 06/20/2019. | 04/30/2026.
639390 AE 7 |NAVITAS MIDSTREAM MIDLAND BASI TL +L450........c.oovemeeneirneiseinceennnins | eovnene | [ erverirenins | oevens AFE | o 2,925,300 |..... 93.250 | \ovvrrenne 2,741,550 | .oovrennn. 2,940,000 | ..oocerernn2,741,550 | oo (25,404) | ........... (26,046) 6.299 |...... 6.524 |NJA..... | oo | e 205,605 |12/27/2017. | 12/13/2024.
65336R AW 8 | NEXSTAR BROADCASTING INC......cocovvrmrieiiereinrineiernsissesssssssmssssessssssees [ oveee |0 | veveverinnss | evrees 3FE ..3,485,625 |...100.466 ..3,516,310 3,500,000 (450) [ 1ovvrrrrerrrnrieirens | cerrerirersniieeenines [ s 4452 | ... 4.669 |N/A..... .27,093 | 11/08/2019. | 09/18/2026.
68162R  AD 3 |WEST CORP TL +L350.......cevumiemerinerierieniseisseessesssessenssesessessssssssssesssesens. | sevees N [T I AFE| .. ..1,475,653 |..... 83.594 ..1,235,101 1,477,500 (96,026) (L) IR VORI IO 5485 |...... 5.520 |N/A..... cereee.89,542 | 04/17/2018. | 10/10/2024.
68371Y Al 2 [OPEN TEXT CORP......cceviiiririiinirrieinsie e iesssisissssssssssssessssssssenssssnes. | woveres Al | v 2FE| o 2,951,184 |..100.271 | ..............2,955,488 | .............. 2,947,500 2,939,306 | ..ovvurereririeirenins [ i (14,081) [ oo | cenrveirersniseneninee [ s 3.549 | ... 3.696 |N/A..... | oo 291 | v 120,012 | 07/12/2018. | 05/30/2025.
71534R AD 8 |PERSPECTAINC......iviiiiiriiinieiceieisseiseisssesienssenessssssssssssssessenssssssssssenns | aovees 983,769 |...100.250 ....985,000 | ... 978,508 | . 31,658 (6,138) [ covoernrererierins | vevrvrernerierinenins | e 4.049 08/10/2018. | 05/30/2025.
73703# AA 1 |PORTS AMERICA HOLDINGS INC TL +L275......ccovvirirvrriirereiireirerineiesennirenes | e . ..1,982,478 | ..... 95.900 7,982,478 | ..o 7,655,232 | oo 474,259 | oo [ e [ e [ 4.695 06/14/2018. | 04/28/2025.
75915T AD 4 |REGIONALCARE HOSPITAL PARTNERS.........cccosvummriniriveninnierennninsineniinne | cvvves | oo | vevverrnee | e FE | s 305,594 |...100.725 | .................307,425 | ....... 305,212 305,244 (350) | eveveererirriiens [ e [ 6.427 07/29/2019. | 11/17/2025.
84130C  A* 1 |SOUTHCROSS ENERGY PARTNERS LP........ccoimrererineierineinnerisessnensenenns | ceves ...1,441,080 |..... 17.667 1,466,284 259,048 1,040,312) | .. S| [N VPRI VPPN 7.158 04/01/2019. | 08/04/2021.
85208E AB 6 | SPRINT COMMUNICATIONS INC TL L+250.......ccimrvirrirriernnieerensssensessnesnens | coveres . ..1,967,047 |..... 99.025 | .... . 1,959,698 | .. ...1,940,591 92,140 V[ e | e [ 4.313 02/16/2018. | 02/02/2024.
85208E AD 2 | SPRINT COMMUNICATIONS INC......cccovvvreriririrerrerrserinenienerneesssnsssesnensnenens | vevenne | or | eervverinene | ereeFE | i 1,475,100 |..... 99.500 | ..ovevernene 1477575 | oo 1,485,000 | ...coovvveeee 1,469,876 21,282 V[ e | e [ 4.813 02/28/2019. | 02/02/2024.
85236H AB 5 [ STADCO LA LLC.....iiiiiiiiiiciniceericiese et nsssinses | erene .22,859,773 |...100.000 ....22,859,773 ...22,859,773 22,859,773 | oo [ e [ | e | s 3.805 12/31/2019. | 06/29/2023.
863330 AB 4 | STRIKE LLC TL L4800........coureverreriierieirierienesenisnieeniesienssesssssessssensennss. | cevees ..1,794,444 1,794,444 ...1,780,986 (13,458) [ ..o [ v [ e [ v 9.947 04/02/2019. | 11/30/2022.
87951Y AU 5 | TELESAT CANADA.......coomirieireinnrinerieniseesensssisssssessssssssssssssssssnsssnsssnnnss | vesees | oo | eevvseernne | cereni8FE [ veiiiennnnn. 249,375 [..100.292 | ..ovvv.e. 250,730 | .o 250,000 249,373 (2) 4.630 12/12/2019. | 11/22/2026.
89609U AE 1 | TRICO GROUP LLC... .1,888,906 ...1,804,899 5,716 ......8.945 02/26/2019. | 02/02/2024.
90932R  AE 4 [UNITED AIRLINES INC210795..........ooevvrirrerrieriesssessessisssiesssessiesssssssssseens | svveens ...100.438 2,929,594 | ..o | i (18,098) [ .ovvverevermeercrins [ erverrreeeneriinines [ vrvnne 3.549 08/08/2018. | 04/01/2024.
91839@ AA 2 |VIRTU FINANCIAL OPERATING LLC.....coiviiieiieieieriniiersieiesisersssssiennnes | vvenes ..100.300 | ..............2,835,062 | ..............2,826,582 | ............. 2,797,679 | o | v (14,770) 5.197 03/22/2019. | 03/01/2026.
92565E  AB 9 |VICI PROPERTIES 1LLC TL +L225.. ..100.413 947,632 44,031 (8,706) .rrnn3.785 . . 12/28/2017. | 12/20/2024.
926450 AE 9 |VICTORY CAPITAL HOLDINGS INC......vvvrmrierrirermneinsisenisesisseisssessenssnssesens | cevnee ...100.625 . 855,544 (1,256) [ .ooocernereerrerins | ceerseineeierineens | ceeees 5.349 |..... 5.240 |N/A..... .10,787 | 07/12/2019. | 07/01/2026.
92854*  AA 2 |VIVINT SOLAR ASSET 2 PROJECT C...oeeovrriierririiernsierssiesssssseessessssenns | covenns ..100.000 | ............11,041,700 | ............11,041,700 | ........... 11,041,700 | covovevierreiivinenes [ v | e | i | v 6.627 |...... 6.703 |N/A..... 74,639 | 12/20/2019. | 12/28/2040.
94120X  AB 1 | WATERBRIDGE OPERATING LLC.......cccovvemrerenirrernerierrnersnenisnesensssssssnnens | vvvvees | oo | vevvernnee | e FE | iiiinnn..680,794 | ... 98.125 681,025 231 v 1.834 06/27/2019. | 06/22/2026.
98310C  AC 6 |WYNDHAM HOTELS & RESORTS INC TL +L175......covieiierieiiereierneireeenins | everes ...100.446 2,959,159 (6,732) [ oo | e | s 3.549 08/03/2018. | 05/30/2025.
98975V  AG 1 |ZODIAC POOL SOLUTIONS LLC TL +L225.........coorvrrererirererinisnssssssssnienses | coveens ..100.375 | ..............1,977,388 | ..............1,970,000 | ............. 1,961,292 | ..ooovvreneee 89,402 | ..cvovnnes (12,744) 4.049 08/20/2018. | 07/02/2025.
C2918P  AC 2 | DHXMEDIALTD....cconvrirrrerinrereerneineessesssssessssessenssssssssssessessssessssssssssnens | eoneees | A convvneiins | eeeneFE | 00,369,348 | ... 99.792 369,712 364 ......6.049 11/26/2019. | 12/29/2023.
C7052B  AF 1 | GFL ENVIRONMENTAL INC TL +L275. .0 | veveees ...100.071 106,563 7,394 (527) | ceverrerrrinriiens [ e [ e 4.815 12/03/2018. | 05/30/2025.
C8000C AB 9 |PANTHER BF AGGREGATOR 2 LP.......ccovviririerierineeresiseisseniesssnessensssseses | evenns ...100.188 985,929 (1,596) | ..overnrererrerins | eerrveinnersserineenns | cveees 5.305 |.....5.523 [N/A.... | s 05/06/2019. | 04/30/2026.
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Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
7

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

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
C9413P  AZ 6 | VALEANT PHARMACEUTICALS INTERN 2018 TEM.......ccouvemeerervinerrenirerenns [ s [P SRR IOV 3FE| s 1,694,176 |...100.500 | ....cccovnnee 1,703,712 | v 1,695,236 | ..ooovvvenne 1,682,987 | .oooovrrenee 76,180 | cvoveeeen(12,143) | oo | e | e 4.740 |...... 4.963 |N/A..... | oo 3,571 | oo 93,817 | 06/20/2018. | 06/02/2025.
G7739P  AK 6 | SABLE INTERNATIONAL FINANCE LT Term LOan.........ccousvreennnsenssnnrinninnes | cevnes [0] ISR 3FE| e 2,620,720 |...100.547 | .... 2,638,353 | ........ 2,624,000 | ... 2,601,762 | . 99,688 | ...cc.eeet(28,446) | oo | | 4941 |..... 5103 [NA.... | oo 360 | ........ 146,722 | 02/14/2018. | 01/30/2026.
6499999. Unaffiliated Bank Loans - Acquired... 143,840,416 XXX ..141,411,687 144,261,473 140,769,978 .(26,380) | .. 0 0 XXX XXX XXX .267,385 | .....5,580,830 XXX XXX

0 0 XXX XXX XXX | e 267,385 | ..... 5,580,830 XXX XXX

6599999.  Total - Unaffiliated BanK LOBNS. .. ... cuuirerisieresseis sttt seis stk 143,840,416 XXX 141,411,687 | .......... 144,261,473 140,769,978 (26,380)

Totals

7699999.  Total - ISSUET OBlGAHONS. . ....evesriserseressesssess s s ssess st es et nnennnns | neens 2,569,746,949 XXX | e 2,746,011,926 | ....... 2,560,009,244 | ... 2,545,592,020 | ....... 10,193,208 | ...... (4,786,707) | ...... 2,289,868 | ....... 2,060,439 XXX XXX XXX |....32,348,899 |..107,294,293 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ..o sssissiesieenes 209,163,052 XXX | e 214,265,105 | .......... 206,181,242 | ......... 208,895,916 | ..oovvvrrivririnnns 0| (324,733) 0 0 XXX XXX XXX | o 638,332 | ..... 5,458,662 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ... v ssssnnes | erssinns 111,259,455 XXX 1,251,794 110,204,093 | ......... 111,298,184 | oo, 0] s 11,389 0 0 XXX XXX XXX [ s 194,875 | ... 3,677,062 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities...........c.ccouiiniiiiiiiiisiisnicsiiscines 269,606,509 XXX v 269,202,962 | ... 285,547,083 | ........ 269,186,750 | . 64,057 22,603 0 0 XXX XXX XXX | ... 1,999,649 |....12,039,883 XXX XXX
8299999. Total - Unaffiliated Bank LOGNS........ouuuiiiriiiiiiiiiiisiisiiiene i ens st senssssssssssssnsssnies | aosniens 143,840,416 XXX | s 141,411,687 | ..ccooeee 144,261,473 | ......... 140,769,978 | ...cocvvns (26,380) | ......... (413,224) 0 0 XXX XXX XXX [ s 267,385 | ..... 5,580,830 XXX XXX
8399999, Grand TOtAl - BONGS..........cuurveeerrrerireireeissie ettt ssnssnsasins | neens 3,303,616,381 XXX | o 3,482,143474 | ....... 3,306,203,135 | ...... 3,275,742,848 | ...... 10,230,885 | ...... (5,490,672) | ..... 2,289,868 | ... 2,060,439 XXX XXX XXX |....35,449,141 | ..134,050,731 XXX XXX
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Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
Current Year's nation
F Rate per Unrealized Other-Than- Total Foreign and
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Admini
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in strative Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B./A.C.V. Symbol | Acquired
Industrial and Miscell (Unaffiliated) Perpetual Preferred
524ESC 72 0 |LEHMAN BROTHERS HOLDINGS INC LEHMAN BROS.........cccoconivvmrnee | cornrrne ....780,000.000 | .......... 50.00 8 [ s ... | 03/06/2007.
857477 60 8 |STATE STREET CORPORATION SSTTURTRORRRRI ISRV .1....600,000.000 | .......... 25.00 [ .o | e 16,500,000 | ...... 27.500 | ....coeee. 16,500,000 | ........... 15,000,000 | .ooovevvevirernnns | e 884,880 | ..oovvvrircieiins | e 1,770,600 | .o .| 02/25/2014.
902973 15 5 | US BANCORP 3.5% 07/15/2049........ccoerveuirmireinrirersrineiesinsnsesssinennns | eeienes ....600,000.000 | ........... 25.00 | oo | s 12,876,000 | ...... 21.460 | ...cco..e. 12,876,000 | .....cooece. 9,000,000 | .ooovvoerieriinis | e 532,290 01/17/2007.
902973 83 3 |US BANCORP. . {....100,000.000 25.00 2,766,000 | ...... 27.660 ,766,000 | .. 2,690,000 .162,500 08/14/2013.
949746 46 5 |WELLS FARGO & COMPANY......coiuimimimmisiminimnrisseenssssessnessnsnsssesensans | onnenne ....400,000.000 | ........... 25.00 | oo [ s 11,488,000 | ...... 28.720 | .o 11,488,000 | ........... 10,000,000 | ..ovvvrnierninnins | e 662,496 12/11/2013.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Prefermed.. ... ..o sseensssesnssnsssssssanes | sossesssead 43,630,000 XXX | e 43,630,008 | ........... 36,690,000 | ..o 0] ... 2,242,166 | .oooiviiiennns 0 ... 4,688,600 | ....cocvrrnnend 0 XXX
Industrial and Miscell (Unaffiliated) Red ble Preferred
128125 *3 7 |CALAMOS STRATEGIC TOTAL RETURN.......coooviiiciinnircierisniiisninns [ s ....148,000.000 25.00 3,700,000 | ...... 25.000 | .ccoovrenee. 3,700,000 | ..oocvornene 3,700,000 | .oovoiereriiiiinns 09/06/2017.
128125 *4 5 | CALAMOS STRATEGIC TOTAL RETURN.. ..88,000.000 25.00 2,200,000 . 2,200,000 | .. 2,200,000 09/06/2017.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred.... ..ot enas 5,900,000 XXX | e 5,900,000 | ............. 5,900,000 | ................... 0]....241, 0 0 0 XXX
8999999, TOtal - Prefermed SIOCKS. ............cverreerieieiiiiiierietiiiieie et enise etessessne s eess st snsinenes | eeesiieend 49,530,000 XXX | s 49,530,008 | ........... 42,590,000 | .................. 0f... 2483441 | .o 0. 4,688,600 | ................... (U [ (U [ 4,688,600 |.......cccorenenn 0 XXX XXX




Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

AF

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 14 15 16
Current Year's
F Rate per Other-Than-
or Share Used to Temporary Total Change in Total Foreign
ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code |gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Recognized (13-14) inB.JA.C.V. Acquired | Designation
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
23311P 10 0 |DCP MIDSTREAM PARTNERS LP.......coovririiiriiniinerieriresnseisninenienissessnssnins | evvenen | oee | veees 47,052.000 ..1,152,303 11,152,303 11,384,409 146,802 ...168,194 .| 12/10/2018.
26885B 10 0 |EQT MIDSTREAM PARTNERS LP.......ccoiiiiiririeirnrineiieeiesesessessssssssssssnsssenes | cvseees ] 15,480.000 463,007 . ....729,708 71,131 .| 11/30/2018. | ..
29250N 10 5 [ENBRIDGE INC....c.oooiiiiiriiririiiciieiieiisiessissssss s esssisssessssnssssssens. | esveees Al .. 19,410.000 772,808 | .........39.815 | ...ccovee.. 772,808 | ... 676,616 17,203 .1 06/21/2019. | ..
29273V 10 0 |ENERGY TRANSFER EQUITY LP ...346,147.000 ...4,441,066 4,845,085 385,205 .| 11/13/2019.
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS L......cosiiuiirririireireiiseisesiesessessssissesins | aevenees 177,810.000 5,007,130 . 4,647,025 312,057 | oo | e B34,782 | s | e 634,782 .1 12/12/2018. | ..
371927 10 4 | GENESIS ENERGY.....oviimiiiriieiiiniiseiiericessissisesiesssessssssssssssssssssssssesssensons | sesveens | oe | svoe 22,780.000 466,534 .. 466,534 | i 493,900 50,116 .| 12/13/2018. | ..
49456B 10 1 |KINDER MORGAN INC/DELAWARE...........ccoomierrenirmerierisneesssissesessssssnessensssenns | avnenen | aee | oreeen 29,485.000 | ..oovvrvvrirnes 624,197 ..624,197 | ...... 507,386 28,011 [ | e 1770718 [ e .170,718 .| 12/03/2018. | ..
55336V 10 0 [ MPLXLP..ooiiciciiice s sneniens | ereenes | o | e 76,551.000 1,948,988 | ..........25.460 | ..o 1,948,988 | ... 2,539,541 202,860 | ...covrivrvrerrinns | eeereerenne(370,507) [ o | v (370,507) | cvvvvvrvrirrirerenieines 12/12/2018.
559080 10 6 |MAGELLAN MIDSTREAM PARTNERS LP........ccniiimirinimmerierineeseninseesenssessssssenens | sevveees | oe | cveee 72,681.000 4,569,454 4,569,454 4,341,049 293,268 .| 12/14/2018. | ..
682680 10 3 | ONEOKINC......cooouiieiriiireiiereiieseiiceiisees s esesssssssssssessssessssesssienens | cvnenes | ooe | e 44,736.000 | ...ocoovvrennnd 3,385,173 3,385,173 | .. .2,781,999 145,842 855,860 .1 11/18/2019. | ..
718549 20 7 |PHILLIPS 66 PARTNERS LP.......oiviiiiriiieiiierierieseneeissisesiessessssessssesssnsensenns | sevveees | e | cvees 15,600.000 | ...ovovernnend 961,584 | ..........61.640 | ...cccovvvrnnee. 961,584 | ..o 738,442 53,040 | .oovvrrererincrirines | verrreeenn 304,688 | s | i 304,668 | ...coovrvrerierirrirnens 12/17/2018.
726503 10 5 | PLAINS ALL AMERICAN PIPELINE L.......cvouiererirrireeseiserieniesesseessssssessssssesesseens | aeevees 116,025.000 | c.oooevnnvnns 2,133,700 22,133,700 | oo 2,591,468 131,322 ....(205,797) | .. .1 10/17/2019. | ..
822634 10 1 | SHELL MIDSTREAM PARTNERS LP.......ccoviiiiiriniieiinnisisienssseenssssssessssssnsnens | svnenes | ooe | veves 26,288.000 531,280 ...531,280 | ....... 505,050 44,427 .| 11/30/2018. | ..
86765K 10 9 [SUNOCO LP.....ooiiiirieriecieeissieieniseesssise st essssssssssssssssssessessssssns | svnenes | aee | oeees 36,180.000 | ..coovrerennee 1,107,108 | ..........30.600 | ..cccooovrrunee 1,107,108 | .....cccconnee. 1,007,385 119,466 | oo | verreeneen 128,374 | i [ s 123,374 | oo 12/03/2018.
874696 10 7 | TALLGRASS ENERGY GP LP......ccooiiiiiiiiiniicciciieriseinessicsiessssississiissinns | cevveens | e | cvns 75,421.000 1,668,313 .1,668,313 .1,635,645 161,401 ...(167,435) | .. .| 12/117/2018. | ..
87612G 10 1 | TRIRESOURCES INC......ccorivirrireiiiiinirineniereseessssisssiessenssesessesssssssessensesssssnses | vneeee | eon | aveens 89,193.000 | ..covvvrrernns 3,641,750 .3,641,750 | .. .3,589,944 319,693 | ..ovvververniencrnns | e 702,138 | i 300,332 .| 04/03/2019. | ..
958669 10 3 |WESTERN GAS EQUITY PARTNERS LP........ooouiriniernrierierineeseessssisessesssssssnens | seeveee | oo | eeveend 6,475.000 | .oooovvrrerinnes 127,493 | 0019690 | oo 127,493 | oo 172,237 4,015 | oo | e (A TAA) | s | e (B4 TA) | e 09/16/2019. | .cooovvvrrrnens
969457 10 0 |WILLIAMS COS INC.....ouriiirrirrieisissississsssessssssssnsasssssssssssssensssssssssssssssssssenssnssnens | avseees 105,662.000 2,506,303 157,630 126,596 03/28/2019. | ...ovvvvirrenes
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 35508191 XXX |.......35508,191 | ..........35912,495 | ....oceoirrnnnn. 2,643,489 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
31338# 11 2 [ FEDERAL HOME LOAN BANK OF BOST.......ccuuutiimimimsnnisssesssnssssssssnssenesssessnsssnnens | RF... | | ..... 329,639.000 | ....coovenes 32,963,900 04/08/2019. | .cooovvvrerinns
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. 32,963,900 .0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
32000* 10 3 |ECONOMY FIRE & CASUALTY CO....ccouiririreernieeneriesssnsesensssssssssssssesssssnsesens | cvseees 600,000.000 ...335,299,880 | ........ 558.833 .335,299,880 | ........... 281,373,048 | ... | v 50,000,000 | ..ocverererveririrrine | wrreenn(36,343,808) [ cooorioivicririnne (36,343,808) | .. .| 05/01/2000. | ..
59155# 10 5 |METLIFE AUTO & HOME AGENCY.......ovuiiiiiieiiiiieinsierssinsiessssssesesssesssesssssnns | avinenee | re | voenees 5,000.000 955,437 | ........ 191.087 955,437 .100 . 112/15/1999. | ..
59180* 10 8 |METROPOLITAN CASUALTY INS.....ccoiiuirimrimirieririsseissssessensesessenssssssessensnene | aveeees | oee | cereeens 1,000.000 71,099,819 |....71,099.819 ...71,099,819 ...51,329,518 ..1,499,748 .| 03/31/1982. | ..
59188# 10 6 |METROPOLITAN DIRECT PROPERTY... .....1,000.000 47,869,670 |....47,869.670 47,869,670 36,621,697 ..1,213,839 .| 08/31/2000.
59200 10 4 |METROPOLITAN GENERAL INSURANCE..........cccomvimimiririrnerierieeienisssesessnesens | eveveres | oee | vereeens 1,000.000 38,798,588 |....38,798.588 ...38,798,588 | .. ...26,373,500 1,115,922 .. .| 04/16/1981. | ..
59214# 10 4 |METROPOLITAN GROUP PROPERTY........ccooumrimreremmsinennenseseseesssessessssssnensnne | sesvnnee | oo | eeverens 1,000.000 ...306,389,656 |..306,389.656 | ........... 306,389,656 | ........... 195,546,568 | .....coonvvveerrcrienins | e 100,000,000 (91,319,513) | .. .| 12/31/1991. | ..
59217# 10 1 |METROPOLITAN LLOYDS, INC.....cccvuiiiirniisrierississsssssssrssssssessnsssssssenssssssssnssssssnes | anvsnees | oe | wonnenne 1,000.000 ..1,000 v 1,000 1,000 1,000 .1 03/30/1993. | ..
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other 800,414,051 XXX 800,414,051 | ...ccvoeus 591,245431 | o0 | 150,000,000 (123,911,720) | .. XXX XXX
9799999. Total - Common Stock 868,886,142 XXX 868,886,142 660,121,826 | ...cccoooveisviennn0 | s 154,156,196 (121,787,383) | .. XXX XXX
9899999. Total Common and Preferred Stock... 918,416,142 XXX 918,416,150 702,711,826 | ..oovvvvvvrvrrennn0 | s 156,639,637 (117,098,783) | .. XXX XXX
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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. t
912828  4J 6 |UNITED STATES TREASURY.. 04/05/2019........ Various 31,986,548 32,000,000 ..322,003
912828  J5 0 |UNITED STATES TREASURY.. 02/08/2019.. Various 19,756,681 .20,000,000 121,927
912828  J8 4 |UNITED STATES TREASURY.. 02/14/2019. JP MORGAN SECURITIES LTD LDN......couierriiiiirrieieeieisiiseissiesiseisesss e essesssesenens 24,681,691 25,000,000 ..130,323
912828 L9 9 |UNITED STATES TREASURY.. 09/24/2019. GOLDMAN SACHS & COMPANY 2,487,212 ...2,500,000 ....13,825
912828 VA 5 |UNITED STATES TREASURY.. 03/21/2019.. Various 39,382,893 .40,000,000 ..168,439
912828 X2 1 |UNITED STATES TREASURY.. 02/27/2019........ BANK OF MONTREAL. 14,828,936 | ... 15,000,000 ....84,066
0599999.  Total - BONAS = U.S. GOVEIMIMENT. ... eveieteseieset sttt ess sttt s8R £ fE1EE8eEE o0 E SR E S8 E R 133,123,961 | s 134,500,000 | .o 840,583
Bonds - All Other Government
000000 00 O |RUSSIAN FEDERATION = 5.100% 03/28/35.........ccovmrmrerimiiiireiireiienieresiseiesisesssesessessssssseenes [N 06/20/2019........ VTB Capital PLC.................. 436,316 | oo 400,000 5,043
168863 DL 9 |CHILE REPUBLIC OF 3.500% 01/25/50 D 06/17/2019........ CITIGROUP GLOBAL MARKETS INC/. 745,793 ..750,000
195325 DQ 5 |COLOMBIA REPUBLIC OF 5.200% 05/15/49 D 05/15/2019........ DEUTSCHE BANK AG LONDON................... 319,650 300,000 [ oo 87
486661  AF 8 | KAZAKHSTAN REPUBLIC OF.................... D 06/04/2019........ VAIOUS. ..ot 322,350 | .o 300,000 2,113
617726  AG 9 |MOROCCO KINGDOM OF = 5.500% 12/11/42.... [ 06/07/2019........ Various 663,063 ..605,000 9,852
77586R  AF 7 | ROMANIA REPUBLIC OF 5.125% 06/15/48 . D 06/03/2019........ J.P. MORGAN SECURITIES PLC 418,500 ..400,000 9,681
X5424X  CA 4 |RUSSIAN FEDERATION = 4.375% 03/21/29.....cccitutiuiririrniistisnisii s senssssssesensssssnssnesenes [ DN 06/20/2019........ VTB Capital PLC.......cccconue. 620,406 | ..o 600,000 | ..o 7,000
1099999. Total - BONAS - All OtNET GOVEIMMENL. ... 00014 4EEE 80080000000 3,526,078 | ...ovveciiniiicininienis 3,355,000 33,776
Bonds - U.S. States, Territories and F
13063C 6Q 8 |CALIFORNIA STATE OF  5.000% 08/01/34.........ooooviririeiriiniieiniissiesnsssississssssssesssssssesens. | onssseeessnes 11/15/2019........ VATOUS. ...ttt 2,405,440
57582R  LJ 3 | COMMONWEALTH OF MASSACHUSETTS 11/1512019........ VaMIOUS. ... 3,288,930
1799999. Total - Bonds - U.S. States, TEITIHONES & POSSESSIONS..............cco.cvieieiieetieeiiieteteieieteeeeaeteteeeteseteseesesiete eaetesssetesesssesesssesesasessessssesesesessssesessesesesessesasssesesesassssassssesesesansesasneesesesansesesereees 5,694,370
Bonds - U.S. Political Subdivisions of States
282726 DV 7 |EL CAMINO CA CMNTY CLG DIST. 11/15/2019........ SUGPC R3M 10106. 3,658,350
282726  DZ 8 |EL CAMINO CA CMNTY CLG DIST. 11/15/2019........ SUGPC R3M 10106. 3,279,030 ..
2499999. Total - Bonds - U.S. Political SUDGIVISIONS OF SEAES.........cuuururirisiiiisiisisissi st oottt 6,937,380 | ..oovviriiniincinnn 8,000,000 | ..o 43,333
Bonds - U.S. Special Revenue and Special A
047870  NE 6 | ATLANTA GA WTR & WASTEWTR REV......ovurimiiiiinniisiesisisseisssensssensesesssssssssssssessenens | sevesssessseen 11/15/2019........ VaMIOUS. ..o 1,038,933 | oo 900,000 [ ..o 1,750
052414  RT 8 |AUSTIN TX ELECTRIC UTILITY SYS.... 06/18/2019........ BARCLAYS CAPITAL INC.... 3,064,470 | oo 3,000,000 | ooovereerirriereeee s 1,655
052414  RW 1 |AUSTIN TX ELECTRIC UTILITY SYS.... 05/23/2019........ JP MORGAN SECURITIES LTD LDN.....ovrriririiirirsieisneiesessssssseessssisesessesssssessesssesensns 4,000,000
052414  RX 9 |AUSTIN TX ELECTRIC UTILITY SYS.... 05/28/2019........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiiernieienrieiesississeesisessesessesssseessesssesenens 5,500,000
114894  WJ 3 |BROWARD CNTY FLA ARPT SYS REV 11/15/2019........ VAHOUS. ..ot 1,868,611
167593  HY 1 |CHICAGO OHARE INTERNATIONAL Al 11/15/2019.. SUGPC R3M 10106. 3,218,700
196479  6Q 7 | COLORADO HOUSING AND FINANCE A. 06/20/2019. RBC DOMINION SECURITIES INC.......ccotuiriiieinrieieinrirerississeeninennes 580,000
196479 6R 5 | COLORADO HOUSING AND FINANCE A.... 06/20/2019. RBC DOMINION SECURITIES INC 700,000
196479  6S 3 | COLORADO HOUSING AND FINANCE A. 06/20/2019.. RBC DOMINION SECURITIES INC. 700,000
196479 6T 1 |COLORADO HOUSING AND FINANCE A.... 06/20/2019. RBC DOMINION SECURITIES INC 500,000
196479  6U 8 | COLORADO HOUSING AND FINANCE A.... 06/20/2019. RBC DOMINION SECURITIES INC 2,930,000
196479 6V 6 | COLORADO HOUSING AND FINANCE A. 06/20/2019.. RBC DOMINION SECURITIES INC. 765,000
235036 XM 7 |DALLAS FORT WORTH TEX INTL ARP 11/15/2019........ SUGPC R3M 10106. 1,905,822
235036 XY 1 |DALLAS FORT WORTH TEX INTL ARP 11/1512019........ SUGPC R3M 10106. 827,696
249182  GR 1 |DENVER COLO CITY&CNTY ARPT Denver CO Cit......c.ocuvvriveriniereiiisesierssieeesiseisssssssnss 11/15/2019........ SUMFC E20 10127....ccvieieeiceerieieesieseiesesssiessesieenes 1,427,101 . ...1,300,000 32,500
254839 P4 9 |DISTRICT COLUMBIA REV - GEORGE 11/15/2019........ SUGPC R3M 10106. 14,724,640 | oo 14,000,000 85,556
254845 HP 8 |DISTRICT OF COLUMBIA WTR&SWR A. 11/15/2019........ SUGPC R3M 10106. 2,192,060 22,000,000 [ oo 12,222
29270C  ZN 8 |ENERGY NORTHWEST 5.000% 07/01/32. 11/15/2019........ SUGPC R3M 10106. 1,232,649 . ...1,075,000 20,007
3131XY 4B 2 |FEDERAL HOME LOAN MORTGAGE COR. 08/12/2019........ Tax Free EXChange.........ccovvevireverineiereincirerinenns 9,008,728 | ... 8,872,583
3131XY UM 9 |FEDERAL HOME LOAN MORTGAGE COR. 08/12/2019........ Tax Free Exchange... 12,980,756 .12,654,646
31310  JJ 2 |FEDERAL HOME LOAN MORTGAGE COR. 08/21/2019........ Tax Free Exchange... 4,386,937 ..4,293,744
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3132A5 JS 5 |FEDERAL HOME LOAN MORTGAGE COR. 07/15/2019........ Tax Free EXChange.........c.ovueviivieneinireissieresincins 12,900,683 28,103
3140K0 DZ 8 | FEDERAL NATIONAL MORTGAGE ASSO.......ccovuiiiiiriireriiisiresisinssesssssssssssessssssssssssssssssnsens 12/1712019........ MORGAN STANLEY & CO... 10,595,722

3140QA AJ 9 |FEDERAL NATIONAL MORTGAGE ASSO 02/12/12019........ BARCLAYS CAPITAL INC.... 5,499,592

3140QA VA 5 |FEDERAL NATIONAL MORTGAGE ASSO 05/01/2019........ WELLS FARGO & CO 13,069,657

3140QC K8 8 |FEDERAL NATIONAL MORTGAGE ASSO 12/05/2019........ GOLDMAN SACHS & COMPANY.........ccovvnrirerirnrans 5,304,954

3140X4 UK 0 | FEDERAL NATIONAL MORTGAGE ASSO 10/28/2019........ JP MORGAN SECURITIES LTD LDN......couiireriiiieinrieieeieseiiseiseeesisssesesssssesssseessesssesenens 5,151,956

31419T  PH 3 | FEDERAL NATIONAL MORTGAGE ASSO.......ccotuiiiiirieirersieiesssisssessessssssssesssssssssssssssssnsens 06/26/2019........ SAMRC ...t e 10,600,000

314197  PJ 9 | FEDERAL NATIONAL MORTGAGE ASSO.......cotuiireeirireriniiieesieeeniesiessssssssessssesesssesssssseneene 06/25/2019........ SAMRC. ... 8,530,625 22,500
44244C  GY 7 |HOUSTON TEX UTIL SYSREV............. 11/15/2019........ VAIHOUS. ..ottt 2,218,540 40,000
544435 U9 9 |LOS ANGELES CALIF DEPT ARPTS A 11/1512019........ SUGPC R3M 10106... 2,041,140 52,500
576000 LP 6 | MASSACHUSETTS SCHOOL BUILDING........cccoiuiiicierireriiiiierinsieesenisesssissiessessssesensssssssenesens | cesesisersenees 11/15/2019........ SUMFC E20 10121, 3,218,820

59333P  R7 5 |MIAMI DADE CNTY FL AVIATION RE 11/15/2019........ SUGPC R3M 10106... 1,142,180 | oo 1,000,000

63968A S8 9 | NEBRASKA PUBLIC POWER DISTRICT.. 11/1512019........ SUGPC R3M 10106... 1,152,160 ....1,000,000

645790 FL 5 |NEW JERSEY HEALTH CARE FACS Fl.... 11/15/2019........ SUGPC R3M 10106... 1,109,950 1,000,000

647201  HD 7 |NEW MEXICO MTG FIN AUTH.............. 07/10/2019........ RBC DOMINION SECURITIES INC.. 8,225,504 ....8,225,504

64972E  GL 7 [NEW YORKN Y CITY HSG DEV CORP......coovririrrirrirerinrirerinsieesssirerenineine 06/13/2019........ MORGAN STANLEY & CO 6,250,000 6,250,000

64972E  GM 5 [NEW YORKN Y CITY HSG DEV CORP........coevemrerrririierinnrienierisssiiesiens 06/14/2019........ MORGAN STANLEY & CO... 6,258,213 ....6,250,000

64972F  5C 6 |[NEW YORK CITY MUNICIPAL WATER NYC Munici 11/15/2019 SUMFC E20 10121... 5,160,923 4,750,000

64972G TS 3 |NEW YORK CITY MUNICIPAL WATER.......ccccvvrmrrrrrirnrirnns 06/25/2019........ Tax Free Exchange... 1,383,259 .....1,350,000

64972G  TU 8 |NEW YORK CITY MUNICIPAL WATER 06/25/2019........ Tax Free EXChange.........ccoveuiivrineiereiseirerenisen 7,838,466 ....7,650,000

64990C EJ 6 |NY ST DORM AUTH NEW YORK UNIV.... 11/15/2019........ SUGPC R3M 10106... 2,768,725 2,500,000

717794 AV 3 | PHILADELPHIA AUTHORITY FOR IND 11/15/2019........ SUMFC E20 10121 2,209,688 ....1,925,000

795576  FS 1 |SALT LAKE CITY UTAH 5.000% 07/01/33.. 11/15/2019 Various 1,192,180 .1,000,000

795576  FU 6 | SALT LAKE CITY UTAH 5.000% 07/01/35 11/15/2019........ Various 2,373,420 .....2,000,000

795576  FW 2 | SALT LAKE CITY UTAH 5.000% 07/01/37 11/1512019........ Various 1,180,120 ....1,000,000

795576  GN 1 | SALT LAKE CITY UTAH 5.000% 07/01/35. 11/15/2019........ Various 1,807,950 1,500,000

796242 RR 8 | SAN ANTONIO TEX ARPT SYS REV....... 11/15/2019........ SUMFC E20 10121 1,090,730 ....1,000,000

79642B 7N 7 | SAN ANTONIO WATER SYSTEM 11/15/2019 Various 1,688,835

79642B 7P 2 | SAN ANTONIO WATER SYSTEM 11/15/2019........ Various 1,813,035

79766D RB 7 | SAN FRANCISCO CALIF CITY&CNTY ..o 09/19/2019........ Tax Free Exchange 959,176

812728  TY 9 | SEATTLE WASH WTR SYS REV.....ccoviiiiiiniieiniiseirsesisseeissinein 11/15/2019........ Various 1,071,593

837151 ST 7 | SOUTH CAROLINA PUBLIC SERVICE 05/23/2019........ SAMRC. ...t 789,773

875301 ES 8 | TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA HIL 11/15/2019........ SUMFC E20 10127, 3,262,350 .

91523N  RL 2 |UNIVERSITY OF WASHINGTON................. 11/15/2019........ SUGPC R3M 10106... 1,199,510 | oo 1,000,000

917393 BN 9 |UTAHCNTY UTAH 4.000% 05/15/47 11/1512019........ SUGPC R3M 10106... 1,849,558 ....1,750,000

958697  JS 4 | WESTERN MINN MUN PWR AGY MINN......ooviivminiiririnninnenes 11/15/2019........ SUGPC R3M 10106... 2,297,400

3199999. Total - Bonds - U.S. SPECial REVENUE NG SPECIAI ASSESSMENES. ... vutuuruiusrierserarsersteeesesasseessrssesessessssts | eeossesseesesassssseessesessessesessesaeseessesessesesessesaeseeseeseeseseeseeseeanseeseeseeseseeseeseraeeseseeseesesseseesesaetaeseeseesesaeseeseeaneseseesee et eeseeeeaeEaeseeseesetaeias | 4eseeaseessssessesasssnsessnesesansansaranssnsessnsnes | fossessessesnsansassasssensssscn 218,758,490 [ ..o 209,008,810 | ..oovvereereeeieisnerseseennnas 1,050,333

Bonds - Industrial and Mi:

000000 00 O |MEADE PIPELINE INVESTMENT LLC 11/29/2019........ MIZUHO SECURITIES USA INC... 4,600,000

00122# AB 5 |AEW CORE PROPERTY FUND............... 03/06/2019........ DIRECT ...t 5,400,000
00122@ AA 9 | AES SOUTHLAND ENERGY LLC 02/28/2019........ CITIBANK NLA. ..o enssnes 1,500,000
00194@ AA 2 |APH FINANCE 1LLC  4.770% 07/07/39......ccimmireinririiiniineieeissiseissisesessssiesisssssesesssessssessensnns | sevsessnesenens 06/10/2019........ GOLDMAN SACHS & COMPANY. 6,400,000

003009 B@ 5 |ABERDEEN ASIA PACIFIC INCOME F 06/19/2019........ BANK OF AMERICA NAA.............. 2,853,659

00652M  AE 2 | ADANI PORTS AND SPECIAL ECONOM.......cciiiimiiriiriisirnessisssssiessessssesesssssesessessssssesessanes D 06/26/2019........ BARCLAYS BANK PLC........coiiiieiiiireiiisirsnissenssssesesisens 997,030

03789X  AD 0 |APPLEBEES/IHOP FUNDING LLC D 05/28/2019. BARCLAYS CAPITAL INC.... 3,000,000

05330K A@ 4 |AUTOPISTAS METROPOLITANASDEP...... .|C 02/27/2019........ CREDIT AGRICOLE - LONDON 6,000,000




cel3l

Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 3

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

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
05707#  AA 9 |BAIRD FINANCIAL CORP  4.580% 03/29/29.........ccovvnrrrermirerneirererniin 03/29/2019........ BANK OF AMERICA N.A....cc.ocviiirinreisnirereinnin 1,600,000

06034L  AA 8 |BANISTMO SA  3.650% 09/19/22 D 05/08/2019........ BANK OF AMERICA NA...... 486,325 , 2,534
085770  AA 3 |BERRY PLASTICS ESCROW CORP 05/17/2019........ WELLS FARGO & CO 300,000 | ..o ....300,000

10553Y  AF 2 |BRASKEM FINANCE LTD  6.450% 02/03/2 D 06/04/2019........ UBS SECURITIES LLC.....coouiieiiiinircieieierseeesieecissienes 3,232,500 23,000,000 | oo 66,113
12564C  AB 2 |CKHUTCHISON INTERNATIONAL 19.. D 04/08/2019........ CITIGROUP GLOBAL MARKETS INC/......ooiiiiriiiiiiiiieiseireeeissiesiesessssiesesisseessesnenes 1,984,740 ....2,000,000

126307 AZ 0 |CSCHLDGSLLC 6.500% 02/01/29.... . 01/25/2019........ VAHOUS. ..ot 4,521,250 4,500,000

126307 BA 4 |CSCHLDGSLLC 5.750% 01/15/30......ccccvrvervrrnrnns 07/01/2019........ CITIGROUP GLOBAL MARKETS INC/.....ovuuririrriiinirsieiseieeesssiessssssssssessessssessesssnes 58,000 | oo 58,000

151191 BE 2 |CELULOSA ARAUCO Y CONSTITUCION D 04/25/2019........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiieirieiieniereiissiseeesisessesessessssssessesssesenens 7,944,640 ....8,000,000

151191 BG 7 | CELULOSA ARAUCO Y CONSTITUCION D 04/25/2019........ JP MORGAN SECURITIES LTD LDN....... e 986,690 1,000,000

16411Q  AE 1 |CHENIERE ENERGY PARTNERS LP.......couiiiiiiiiiieisiscieieeiee et 09/09/2019........ RBC DOMINION SECURITIES INC.......corieiriiereinrieieiseiesieensiseneenes 375,000 ....375,000

200447  AB 6 | COMISION FEDERAL DE ELECTRICID.......c.cccorevnrenrirerirircirnrirnes D 05/08/2019........ SANTANDER INVESTMENT SECURITIE........coiieiiicriiiciieiesieeesiess i siseeenienenes 564,300 10.580,000 | oo 12,215
22279  AC 8 | COUSINS PROPERTIES INC......ccooovmirirrirririinriierienes 06/19/2019........ WELLS FARGO BANK NA 3,500,000 | ..o 3,500,000

22279%  AD 6 | COUSINS PROPERTIES INC.... 06/19/2019........ WELLS FARGO BANK NA 4,700,000 ....4,700,000

22279%  AE 4 |COUSINS PROPERTIES INC.... 06/19/2019........ WELLS FARGO BANK NA 5,200,000

228187 AB 6 | CROWN AMERICAS LLC.......ccoovvevieririren 01/18/2019........ Tax Free EXChange.........c.ovvvivrineinerieinirereisens 600,000

24618# AN 0 | DELAWARE NORTH COMPANIES INC.......cooiiuriumieniiririniieisesineresissisessesissesessssssssesssesesssnsesensens | soessssenessnnes 03/18/2019........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiieinrieieeeiersiiseiseiesisessesesssesssseessesssesenens 1,000,000

24618#  AQ 3 | DELAWARE NORTH COMPANIES INC.......ccoovivuiieriiirienireieiiesiissiessesesssssssssessssessesssssssnes | sovessseneninens 06/26/2019........ JP MORGAN SECURITIES LTD LDN......vuurriuiriniieriieriniseeesesiessesesesissssessesssesssenens 1,500,000

268648 AN 2 |EMC CORP/ MASSACHUSETTS.. 01/09/2019. Various 4,461,041

29278N AN 3 | ENERGY TRANSFER PARTNERS 03/25/2019........ Tax Free Exchange 634,000

30288 AE 0 [FLNG LIQUEFACTION 2LLC 05/21/2019........ NATIXIS SECURITIES AMERICAS LL.. 2,700,000

32055R  B# 3 |FIRSTINDUSTRIALLP  3.970% 07/23/29.......cccovuiemriiririniirieieineissieierssisesis s ssssseensnes 07/23/2019........ BANK OF AMERICANA.......ccccvviinen. 2,000,000

34489@ AC 1 |FOOTBALL CLUB TERM NOTES 2019-........cccmiierireririeiininiaeiiesisssiessssisessessisssesesssesssssen 10/08/2019........ BANK OF AMERICAN.A...... 1,100,000

34489@ AD 9 |FOOTBALL CLUB TERM NOTES 2019-.......ouiieiiiiereiiiieeissiseiseeies et ssssesesssssessensessessns 10/08/2019 BANK OF AMERICA N.A.. 3,400,000

34489@ AE 7 |FOOTBALL CLUB TERM NOTES 2019-......comiireririererisisersisissessiesssssessessssssessessssssnssssensans 10/08/2019........ BANK OF AMERICA NA...... 1,200,000

40049) BC 0 |GRUPO TELEVISAS.AB 6.125% 01/31/46 04/26/2019........ BANK OF AMERICA N.A.. 231,734

404119 BW 8 |HCA-THE HEALTHCARE CO 5.875% 02/01/29.. . 01/17/2019........ UBS SECURITIES LLC 7,500,000

428102  AC 1 |HESS MIDSTREAM PARTNERS LP........cccccvvivvmrrririenns 12/12/2019........ Tax Free EXChange..........cocvvuviviriniieinisiiieisisins 860,000

46649) AG 3 |JP MORGAN CHASE COMMERCIAL MOR 09/18/2019. JP MORGAN SECURITIES LTD LDN......couiirriiiieinrieiiseiereiissiseeesisessesssssesssseessessssesenens 370,420

46649J AJ 7 |JP MORGAN CHASE COMMERCIAL MOR 09/18/2019........ JP MORGAN SECURITIES LTD LDN.....ovrriririiirirsieisneiesessssssseessssisesessesssssessesssesensns 28,964

50184N  AQ 5 |LCMLTD PARTNERSHIP LCM_15A........ooiiriiiieiniieierissiseeesis s snees D 01/14/2019........ BANK OF AMERICANA.......... 1,488,750 ....1,500,000 22,106
52111P  AE 1 |LCM LTD PARTNERSHIP LCM_23A.......coiiiiiiiriiinisieissieiesis st sssssenes 01/08/2019........ CANTOR FITZGERALD & CO.. 1,998,000 2,000,000 28,529
538034 AR 0 |LIVE NATION ENTERTAINMENT INC.......osiviiiiirieiiiniesierieiiesisssiessesssssssssssssssssesssenesne | sevesssessnssens 10/02/2019........ JP MORGAN SECURITIES LTD LDN......vuurviiieniiriienisiseesesienseseseesesssesssssssesssenens 1,000,000 ....1,000,000

55303X AG 0 | MGM GROWTH PROPERTIES OPERATIN 01/22/12019........ JP MORGAN SECURITIES LTD LDN.....couierriiiieiiieieeieseiessisseesisssesesssssesssseessessssesenens 4,650,000 4,650,000

56081# BQ 2 | MAJOR LEAGUE BASEBALL TRUST......cccovimiiriiieieisnniesiessssiessssssssssesssssssessssssssessssssssenss. | onssssesessnes 08/12/12019........ BANK OF AMERICA N.A....ccoovvrririeiieinsieienieen 900,000 | oo 900,000

56081# BR 0 [ MAJOR LEAGUE BASEBALL TRUST.......coivmiiiiiiireiinrierierissesenisesssesesssenssssseesssssssesessssssnssenes. | voessesesessnes 08/12/2019........ BANK OF AMERICA N.A.. 700,000 700,000

56585A  AZ 5 | MARATHON PETROLEUM CORP 05/22/12019........ Tax Free Exchange 35,000 35,000 267
59284M  AD 6 |MEXICO CITY AIRPORT TRUST D 06/10/2019........ BARCLAYS BANK PLC........coiiiieinieiiiresierssssiesesisines 243,438 ....250,000 5,042
59833C  AA 0 |MIDWEST CONNECTOR CAPITAL COMP... . 03/07/2019........ MITSUBISHI UFJ SECURITIES USA..........comiiiiiitiieineiessieee st sssseensesieees 4,989,900 . .5,000,000

600814 AN 7 |MILLICOM INTL CELLULAR S.A......coiiiiiiinrineireirninns D 01/29/2019........ JEFFERIES & COMPANY INC 1,417,500 | oo 1,500,000 3,203
61764G  AG 7 |MORGAN STANLEY REREMIC TRUST M.. 06/05/2019........ BANK OF AMERICA N.A....cc.ocviiierinrennirereinein 2,090,178 | ..o 2,088,873 | oo s 1,044
626738 AE 8 |MURPHY OILUSAINC  4.750% 09/15/29..........cocvveree 09/04/2019........ JP MORGAN SECURITIES LTD LDN....... e 55,000 | oooverieiris 55,000

67590A  BH 4 |OCTAGON INVESTMENT PARTNERS Xl.....ccccvovviirnriniirerininns D 01/16/2019........ RBC DOMINION SECURITIES INC.......ccvviiniiereinrieieiseiesieensiieneenes 1,000,000 ....1,000,000 566
67590Q BG 1 |OCTAGON INVESTMENT PARTNERS XX D 01/25/2019........ NOMURA SECURITIES INTERNATIONA 2,750,000 2,750,000

67590U AQ 1 |OCTAGON INVESTMENT PARTNERS XX D 01/25/2019........ NOMURA SECURITIES INTERNATIONA 4,432,500 ....4,500,000

68620Y  B* 2 |ORIGIN ENERGY LTD 4.950% 01/15/29.... D 05/15/2019. BANK OF AMERICA NAA...... 2,600,000

69370N  AA 4 | PELABUHAN INDONESIA Il PERSERO .|D 06/21/2019........ HSBC SECURITIES.........coiiiiiieieniiesssiesesissisesssseessssessssssens 313,875 2,240
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70137T AP 0 |PARKLAND FUEL CORP 5.875% 07/15/27.... A 06/26/2019........ JP MORGAN SECURITIES LTD LDN....... e 4,080,163 4,070,000

70432 AA 9 [PAYCHEXINC 4.070% 03/13/26 03/13/2019........ JP MORGAN SECURITIES LTD LDN....... e 2,000,000 .....2,000,000

70432 AB 7 |PAYCHEXINC 4.250% 03/13/29......ccvmrmrimrirerereeirereriseeerieennes 03/13/2019........ JP MORGAN SECURITIES LTD LDN....... e 4,300,000 ....4,300,000

743756  AC 2 |PROVIDENCE ST JOSEPH HEALTH 05/21/2019........ BANK OF AMERICA N.A....cc.ocvmiiiiriniiciseirereincin 3,555,794 3,653,000 | covuerrrieiriere e 19,755
743756  AE 8 |PROVIDENCE ST JOSEPH HEALTH 05/21/2019........ JP MORGAN SECURITIES LTD LDN....... e 5,022,750 ....5,000,000 | . 28,383
761152  A@ 6 |RESMED INC  3.450% 07/10/29.......c.cooivmiiiiiririreriseirereiissiesissieesenenenes 07/10/2019........ BANK OF AMERICA N.A....cc.ocvmiiirinircrnrirerernein 2,200,000 2,200,000

80007R  AB 1 |SANDS CHINALTD 4.600% 08/08/23..........ccovrvnrererrrnrririrerenns D 01/28/2019........ Tax Free EXchange.......cccocviecnininicrncnicieiens 999,797 | o 1,000,000 | oo 21,594
833636 AH 6 | SOCIEDAD QUIMICA'Y MINERA DE C D 05/02/2019........ BANK OF AMERICA NAA...... 999,840 ....1,000,000

83611K  AE 2 | SOUND POINT CLO LTD SNDPT_19-1 01/28/2019........ BANK OF AMERICA NA...... 5,000,000 5,000,000

86359B MW 8 | WELLS FARGO HOME EQUITY TRUST 06/06/2019........ BANK OF AMERICA N.A.. 500,084 551
87952V AM 8 | TELESAT CANADA / TELESAT LLC.....covvmrviririrererincierineins A 10/03/2019........ BANK OF MONTREAL. 909,000 ....900,000

89177H  AC 6 | TOWD POINT MORTGAGE TRUST TPMT......c.oeiiiuiirirrimiiiiinssiesssesessessssssssssesssesssssssssssnnss | soesesesescens 10/08/2019........ AMHERST PIERPONT SECURITIES LL.......cccovviriiniranes 7,042,500 | ..o 7,000,000 6,031
893647 BE 6 | TRANSDIGM INC 6.250% 03/15/26 02/04/2019........ DEUTSCHE BANK SECURITIES INC 1,008,750 ....1,000,000

90171V AA 3 | TWIN RIVER WORLDWIDE HOLDINGS... 10/07/2019........ Various 5,171,301 4,919,000 | oo 135,081
92537M  AF 7 |VERUS SECURITIZATION TRUST 11/21/2019........ CREDIT SUISSE SECURITIES USA L.....ccovvvriiireiiinane 1,409,967 ....1,410,000 3,082
941848  E# 6 |WATERS CORP  3.310% 09/12/26..........cocrirmrriireririrs 09/12/12019........ TD SECURITIES USALLC 1,100,000 1,100,000

941848 F* 9 | WATERS CORP  3.530% 09/12/29 09/12/2019........ TD SECURITIES USA LLC 1,500,000 ....1,500,000
G0369@ AK 2 [ANGLIAN WATER SERVICES FINANCI 04/29/2019. STONECASTLE SECURITIES LLC.. 7,148,848 .7,100,000

G3424*  AA 3 |G4SPLC 4.900% 05/13/26 05/13/2019........ BANK OF AMERICA NA.......ccccovvvne 3,000,000 .....3,000,000

G3424* AB 1 |G4SPLC 5.120% 05/13/29 05/13/2019........ BANK OF AMERICA NA.............. 1,100,000 ....1,100,000

G6363# AG 2 |NAC AVIATION 29 DAC  5.580% 03/14/24.. 03/14/2019........ GOLDMAN SACHS & COMPANY. 12,000,000

G6515# AK 0 | JOHN WOOD GROUP PLC  4.780% 07/02/29. 07/02/2019........ CITIGROUP GLOBAL MARKETS INC/......ouvirririiniieiiierieseiesiesiseisesisesssessesessssesiens 2,000,000

G6515# AL 8 | JOHN WOOD GROUP PLC  4.880% 07/02/31. 07/02/2019. CITIGROUP GLOBAL MARKETS INC/......vuiiierririisiiniieristiseeesissisesisesessesseseesissesessessaees 2,100,000

G6515# AQ 7 |JOHN WOOD GROUP PLC  4.429% 07/02/26. . ... | 07/02/2019........ CITIGROUP GLOBAL MARKETS INC/.....ovuiiiirriiisirsieiseisiesssisssssssssssessesssssessesssnes 2,000,000

G7612# AA 2 |ROCK RAIL SOUTH WESTERN PLC.......covveririireineirerieeriesisereeienerenes B 12/3112019........ DIRECT ... 3,050,183 .

P4001#  AA 8 |EOLICAMESA LA PAZ SDE RLDE......c.cooiiiiiiiniieiseiseie et 05/31/2019........ JP MORGAN SECURITIES LTD LDN....... e 1,600,000 1,600,000

Q3629# AP 8 |ETSA UTILITIES FINANCE PTY LTD D 08/01/2019........ JP MORGAN SECURITIES LTD LDN....... e 1,400,000 ....1,400,000

Q3629# AQ 6 |ETSA UTILITIES FINANCE PTY LTD .|D.. 08/01/2019. JP MORGAN SECURITIES LTD LDN....... . . 1,400,000 .1,400,000

Q3917# AA 2 |FLINDERS PORT HOLDINGS PTY LTD D 02/13/2019........ STONECASTLE SECURITIES LLC......coovvvreririernririerinis 1,018,220 201,000,000 | oo 18,302
Q3917# AB 0 |FLINDERS PORT HOLDINGS PTY LTD.... D 02/26/2019........ STONECASTLE SECURITIES LLC 3,065,700 ....3,000,000 | . 56,222
Q3971@ AL 3 |GPT GROUP 3.940% 07/25/34 . D 07/25/2019........ NATIONAL AUSTRALIA BANK LIMITE. 5,300,000

3899999. Total - Bonds - Industrial and Miscellaneous.. . . OO OO OO PO P PO OO PPO PO PO PPO PO PPO PO PPPPRRPRPPPROON s | e 217,437,331

Bonds - Unaffiliated Bank Loans

000000 00 O |BLACKSTONE MORTGAGE TRUST INC......ccocovvvvrmvrierrnririrerrainns 11/19/2019........ Tax Free Exchange.......c.ccoocvecniniecrncnicicirens 34,956

000000 00 O |CSCHLDGSLLC 04715127 ..o 10/03/2019........ Tax Free Exchange... 1,441,976 .

000000 00 O [FINANCIAL & RISK US HOLDINGS | 12/20/2019........ Tax Free Exchange... 298,176 ....296,009

000000 00 O |HORIZON PHARMA INC 12/18/2019........ Tax Free Exchange... 1,945,754 ....1,937,673

000000 00 O |LEVEL 3 FINANCING INC 11/29/2019........ Tax Free Exchange... 5,394,547 5,397,245

000000 00 O |MARRIOTT OWNERSHIP RESORTS INC. 12/03/2019........ Tax Free EXchange.......c.cccocviecrininicrncniccens 995,398

000000 00 O |VISTRA ENERGY CORP TL +L200........ccmuuerrrererreriiererinnicerenienenes 11/1512019........ Tax Free Exchange... 1,858,673

000000 00 O |WG PARTNERS 11115/23......... [ 02/12/2019........ DIRECT. 483,977

00164D AQ 6 |AMC ENTERTAINMENT HOLDINGS INC. 05/08/2019........ DIRECT.... 1,990,000

09748C  AB 7 |BOJANGLES INC 01/28/26 02/08/2019........ DIRECT.... 1,960,000

24702N  BE 9 | DELL INTERNATIONAL LLC/EMC COR......couvirriririiiisineisiensssiesssssssesesssssssesssesssssssensessssens | nevssssssssnnens 09/19/2019........ Tax Free Exchange... 1,976,307

26483N AN 0 |DUN & BRADSTREET CORPORATION T. s 02/21/2019. DIRECT. 980,000

29267Y AM 4 |ENERGIZER SPINCO INC 12117125 01/11/2019........ DIRECT.... 895,500
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends

294600  A* 2 |EQUITRANS MIDSTREAM CORP.......cocomiuriirireririnrireninereeierieriesinsene 03/01/2019........ DIRECT ...ttt sissesessenees 1,971,250 | oo 2,000,000

36760B  A* 0 | GATEWAY CASINOS AND ENTERTAINM TL +L300........cerrrererrrerernieissnserenieenes A 02/15/2019........ DIRECT. 993,753 997,494

43280D AH 6 |HILTON WORLDWIDE FINANCE LLC 06/21/2019.. Tax Free Exchange 5,473,574 5,473,574

456720  AK 6 |INEOS US FINANCE LLC TL +L200.........ccrevrmreieririnircirrnirereriseeenineiees 04/24/2019. DIRECT. 958,022 982,587

46123U  AG 3 |INVENERGY THERMAL OPERATING | 2018 Term 01/17/2019. DIRECT. 26,932 ...27,034

50168E AB 8 |LABLINC 07/01/26.. 07/09/2019.. DIRECT. 1,683,000 ,700,000

63229B  AD 0 | NATEL ENGINEERING COMPANY INC.....ccovviiirriiiniiniieisirssiessssiesesssesessesssssssssessssssssessessns | onssssesessnes 06/20/2019........ DIRECT. 790,825 790,825

65336R AW 8 | NEXSTAR BROADCASTING INC 11/08/2019........ DIRECT. 3,485,625 ...3,500,000

759157  AD 4 |REGIONALCARE HOSPITAL PARTNERS 07/29/2019........ DIRECT. 306,364 305,981

84130C  A* 1 |SOUTHCROSS ENERGY PARTNERS LP........cccovvrvriirniriierirnrns 04/01/2019........ Interest Capitalization.................... 35,805 | oo 35,805

85208E  AD 2 | SPRINT COMMUNICATIONS INC......cccovverriernrireirerineins 02/28/2019........ DIRECT. 500,000 500,000

85236H AB 5 |STADCOLALLC 06/29/23 ... es ettt 12/31/2019........ Various 11,955,489 .11,955,489

86333D AB 4 | STRIKE LLC TL L+800 T1IB0/22.ceee s 04/02/2019........ DIRECT ...t sissesessenees 1,873,611 | o 1,873,611

87951Y AU 5 | TELESAT CANADA TU/22026......ooevoveeevees e 12/1212019........ DIRECT. 249,375 250,000

89609U  AE 1 |TRICO GROUP LLC 02/02/24 02/26/2019........ Tax Free Exchange 1,869,281 . ...1,962,500

91839@ AA 2 |VIRTU FINANCIAL OPERATING LLC.....c.eviieiriniicieriereseirereiseeenineiees 03/22/12019........ DIRECT ...ttt sesenienees 2,985,000 | ..ovouverrireririerierieeenenn 3,000,000

926450  AE 9 | VICTORY CAPITAL HOLDINGS INC.......cccovverrirriinrienns 07/12/2019........ DIRECT 990,000 ...1,000,000

92854*  AA 2 |VIVINT SOLAR ASSET 2 PROJECT C....ovvuveriririiciceiiicisesiesesissiesiesisesessssssessssssessessssesessnns | sesesssernsinee 12/20/2019........ Various 11,041,700 .11,041,700

94120X  AB 1 | WATERBRIDGE OPERATING LLC......c.cooorvieririiirireinnieiesiseiesrssesssnenenns 06/27/2019........ DIRECT ...ttt essssenes 682,500 | ..o 700,000

C2918P  AC 2 | DHXMEDIALTD.....cviviiieiniieiieieeieieisssiesesisneesssssssesessenees A 11/26/2019........ Tax Free Exchange 369,348 388,787

C8000C  AB 9 |PANTHER BF AGGREGATOR 2 LP.....cootiiiiiiiitiiiiiit st s 05/06/2019........ DIRECT. 990,000 . ...1,000,000

8299999. Total - Bonds - UNffilted BANK LOBNS. ... vuutiiuiueiieirisitisstissiissese s es sttt ek s L8Rkt . 69,486,718 | ..o 69,799,880 | ....... 0

8399997, TOtAl = BONMS = PaAM 3. ..ottt f £ R E e e e R R o fE1eE8oEEeEE£EEHEE LR foEE e E e SEE£EE L E R £ £EE R SR £EE L E L E£EE£Ef £ E L Ef L E R L E oL R L EEEE£E R L f oL E R EE e Ef L E e E R EEEE e E LS eEE SRRk seE e eLE R eeEerE R en ettt | ehseet et 654,964,328 ...647,218,951

8399998. Total - BONAS = SUMMANY EM fTOM P 5......o. ittt sss st ess s ess sttt e0 44 1e88 408 eE 8081888888804 E 8148808084084 0840 E 0814081840140 8404814088408 E L8480 1084401400804 04010 E L0 enb e Eeesentseb et et st en bt enssennnssnsres | sesssssens 1,350,914,031 | .... 1,527,997,279

8399999, TOAl = BOMMAS. ... euieeieiteissie ettt es s es et st eeE R 8880 R 88 E e SEE o0 E R e eEE e LE1eEEoeR e E e R R R LR eEE R e SRR E LR EE SRR E R E SRR E SRR R LR R R L £E SRR E SRR e SRR eE e Enesent R ettt ettt | srierinere 2,005,878,359 | ..o 2,175,216,230 [ oo 5,096,700
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

29250N 10 5 |ENBRIDGE INC.......cccoomriiririiieiierinesienississeiessessssessesesseens A 06/21/2019........ CITIGROUP GLOBAL MARKETS INC/......ctvuuiirririeiirieriaiiessissiesesssesssssssssssssesssesesnes | oeveseessesssssssessensssessnnees 19,410.000 | coocvovvviireeiees 676,616 XXX

29273V 10 0 |ENERGY TRANSFER EQUITY LP..... 11/13/2019........ CITIGROUP GLOBAL MARKETS INC/.....couvvurermiirmeimeiserisesssessssissessesssessssessssissesssssnns 30,405.000 338,642 XXX

682680 10 3 |ONEOKINC 11/18/2019........ VHOUS....voovvvoeeoeeeevessees s ss s s st es st s s s s ssesssesssssssnssannsane | eossessanssasssssesssiessenssansan 10,548.000 | cvoovvuvvreerrieiiereierenieenes 684,871 XXX

726503 10 5 | PLAINS ALL AMERICAN PIPELINE L 10/17/2019........ Various 28,228.000 580,045 XXX

87612G 10 1 |TRIRESOURCES INC........ccocovrimiriniiernriniiisinsreissiesesinsins 04/03/2019. CITIGROUP GLOBAL MARKETS INC/......vuiirirriiisiiniierissieeesissississs s sessssisensssees 5,461.000 223917 XXX

958669 10 3 |WESTERN GAS EQUITY PARTNERS LP 09/16/2019.. CITIGROUP GLOBAL MARKETS INC/......ouvirrirnieiniiniiieriesiiesiesisssisesessssessesssssssesiens 6,475.000 172,237 XXX

969457 10 0 | WILLIAMS COS INC.....oiuuiiuimiiiieiestienisnisesssnesessnsssesenssnss e ens s sensssesseses 03/28/2019. BARCLAYS CAPITAL INC 7,831.000 222,533 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDIICIY TradB. ..o it 2,898,861 XX 0
Common Stocks - Industrial and Miscell (Unaffiliated) Other

31338# 11 2 | FEDERAL HOME LOAN BANK OF BOST......ocoiiiiiiinirnrissisnissisissneenes | | 04/08/2019........ ISSUING COMPANY ...ttt enes 3,569.000 356,900 XXX

9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other.... 356,900 XXX 0

9799997. Total - Common Stocks - Part 3... 3,255,761 XXX 0

9799998. Total - Common Stocks - Summary Item from Part 5.. 19,517 XXX

9799999. Total - Common Stocks.......................... 3,275,278 XXX ] 0

9899999. Total - Preferred and Common Stocks.......... 3,275,278 XXX 0

9999999. Total - Bonds, Preferred and COMMON STOCKS............c..vuiuriiiiiisiiieiieiieiesesis ettt eeis | tesesseesesesse e s sees et s et s e eee et s e eS8 e ee et e bbbttt esiee | Cetesessebnsses s ebaes et ese e enssesesesnnsnnaes | cuerinsines 2,009,153,637 XXX | e 5,096,700
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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
36225B  QJ 0 | GINNIE MAE | GNMA |7.000% 781357 o | 1200172018, | VaNOUS ..o | [LRTCH — LRI — 14,912 | oo 15,043 | ....... 135 135 10/15/2025.
362258 QL 5 |GINNIE MAE | GNMA | 6.500% 781359.. .| 12101/2019. | Various. 11,689 11,689 A1429 | 11563 | ... 126 126 12/15/2025.
362258 QN 1 |GINNIE MAE | GNMA | 7.500% 781361 .| 12/01/2019. | Various 20,341 19797 | .. 20073 | ... 269 269 12/15/2025.
362258 QR 2 |GINNIE MAE | GNMA | 8.000% 781364 .| 12101/2019. | Various 196 199 | oo 197 oo | o) @ 12/15/2030.
362258 QV 3 |GINNIE MAE | GNMA 1 9.000% 781368 . 10/01/2019. | Various 130 130 128 | oo 129 | 1 1 12/15/2019.
912828 D2 3 |UNITED STATES TREASURY.... .. [ 03/13/2019. [ VaIOUS........ocvvvvevvinriissiissivissiisssiiisans | 49,932,322 | ... 50,000,000 | ... 49,746,584 | ........ 49,930,174 | ....... 35,321 35,321 | oo | e 49,965,495 | .....coovcvvernns | 00enn(33,173) | ......(33,173) | ... 272,255 | 04/30/2019.
912828 F3 9 |UNITED STATES TREASURY -1 09/25/2019. | CITIGROUP GLOBAL MARKETS INC/. 119,999,179 | .....20,000,000 | .....19,841,446 | ........ 19,890,933 07,459 | oo | e 19,998,393 | .ovvccereccon | o786 [ e 786 | o 346,175 | 09/30/2019.
912828 SH 4 |UNITED STATES TREASURY.... .1 02/14/2019. | VarIOUS.........ovvveerrerrieiiereieresieie e . 20983,924 | ..... 30,000,000 | ..... 20,823,107 | ......... 29,973,901 |.... 18,000 29,991,900 | vvoovvervreerrcens | e (7,976) | o (7,976) | ... 185,739 | 02/28/2019.
912828 SN 1 |UNITED STATES TREASURY.... .. [ 03/26/2019. | VaMOUS.......ovvvvrrvinssnnniissssesiisssssssrinss | 44,986,433 | ... 45,000,000 | ..... 44.717,668 | ......... 44,936,722 | coovvvveereeeres | e 56,946 56,946 | .ovoovvveeerreins | e 44,993,668 |...ccoooovrrrrirs | crrerne(7,235) | e n(7,235) | oo 320,810 |03/31/2019.
912828 TC 4 |UNITED STATES TREASURY.... | 04/04/2019. | CITIGROUP GLOBAL MARKETS INC/.... N 5,979,363 | ... 6,000,000 | ... 5,909,543 5,959,715 21,038 | oo | oo 5,980,753 | voovvvovccerrrre | crnnne(1,390) | ovvreeen(1,390) | ... 15,746 | 06/30/2019.
912828 UL 2 |UNITED STATES TREASURY.... - 08/01/2019. | UBS SECURITIES LLC....cc.coocovvmrircs . o 9,894,511 | ... 10,000,000 | ...... 9,857,442 | ........9,861,913 | ... 21,538 | oo | cerreren 9,883,452 | ..oovvcvccceere| 1000 11,059 | ........ 11,059 | ....... 80,905 | 01/31/2020.
0599999. Total - Bonds - U.S. Government ....160,823,266 |....161,047,534 |....159,942,255 | ....... 160,600,363 | .ooooccccin 0 0 260,831 0] . 160,861,195 .1,223,343 XXX
Bonds - All Other Government
593048 BN 0 | MEXICO UNITED MEXICAN STATES.................| D 12/30/2019. | MatUIity.........ccooommmmmiivciiiiivveemnececece | ] 1,000,000 | ....... 1,000,000 | .......... 965,000 3,552 KICL72 [ 1,000,000 12/30/2019.
1099999. Total - Bonds - All Other GOVEIMMENL..........ccccovvcivvvrissiiiirnsssivnrssii v | 1,000,000 ,000,000 | ... 965,000 3,552 0 3,552 0|, 1,000,000 XXX
Bonds - U.S. States, Territories and Possessions
452151 LF 8 [ILLINOIS STATE OF 5.100% 06/01/33.......cc.. [ [ 0BI03/2019. [VAIIOUS ...ttt [ | e 994,905 | ...... 1,000,000 | ..... 1,010,950 | ..........1,010,099 | ... ()] A 1,009,949 | oo | (15,044)| ..... (15,044) | ......15,654 | 06/01/2033.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS................cciuirriiiis worinevsiissssiissssssissssssssssssssssssssssssssssssssssssssssssnnens | 994,905 | ....... 1,000,000 | ...... 1,010,950 | ...........1,010,099 | vrvvoerrvvvrrn 0 (150) (U 1,009,949 |................0 | ... (15,044)| ........ (15,044) | ....... 15,654 XXX
Bonds - U.S. Political Subdivisions of States
49474E T7T 8 | KING CNTY WASH King County WA.........coocvev.. | . \ 01/02/2019. |Ca|| 100.0000......vvvvvvveverererererereneneneeee | R 4500,000 | .....4,500,000 | ... 4707,315 (03 PSSO R 01011 SOOI DOSOOOON ISR ) [ OO 115,313 | 01/01/2036.
2499999. Total - Bonds - U.S. Political Subdivisions of States.............ccc..viiiiiiiiiis v | 4,500,000 | ...... 4,500,000 | ....... 4,707,315 0 0 0.e4,500,000 |.oooiiiecan J o0 |0 | 115,313 XXX
Bonds - U.S. Special Revenue and Special Assessment
000000 00 O [SUMMARY ADJUSTMENT.........coorrrrrrerrrirerrrrre .| 12131/2020. | VARIOUS..........coovvvmmmrnsesssivivisiveenssssssie | TN < P 1)L PRSIV 207,492 | oo, -(105,929) | ......(105,929) | .orocccce.e.c.c.. 01/01/2021.
088563 UK 5 |BEXARTEXMET WTR DIST Bexar TX Metropol.. | .. | 05/01/2019. | Call  100.0000.. . 4,000,000 | ....... 4,000,000 | ...... 3,879,960 LReL:To TN N 4,000,000 | oo | coreeeeeeeesesseee | e, 0 | ....100,000 | 05/01/2039.
114894 WJ 3 |BROWARD CNTY FLA ARPT SYS REV......... .| 11/12/2019. | MORGAN STANLEY & CO. 1126110 | .....1.000,000 | ... 1.144.200 1,094,634 31476 10/01/2045.
130334 CE 9 |CALIFORNIA HEALTH FACS FING AU .| 10/01/2019. | Redemption ~ 100.0000.. 725,000 | oo 725,000 | ... 704,925 e 725,000 10/01/2023.
134340 AA 6 |CAMPBELL CNTY WY SOLID WST FAC.... .. | 07/15/2019. | Redemption ~ 100.0000.....cccovvveciecc | | 4,000,000 | ...... 4,000,000 | ... 4,000,000 [\ R R 4,000,000 07/15/2039.
155048 AZ 4 |CENTRAL PUGET SOUND REGIONAL T .. |02/01/2019. | Redemption ~ 100.0000......ccccoccrvvericen | | 2,125,000 | ....... 2,125,000 | ....... 2,177,721 (4,349) | oo | 2,125,000 02/01/2021.
167736 C6 2 |CHICAGO IL WATER SYSTEM .| 12/09/2019. | BARCLAYS CAPITAL INC.cvvvvvisies | | 5,586,850 | . 5,000,000 | ...... 5,434,300 ) N 5,231,417 11/01/2039.
167736 ZP 5 |CHICAGO IL WATER SYSTEM... .. | 11/25/2019. | CITIGROUP GLOBAL MARKETS INC/.... | 1o 1278490 | ... 1.240,000 | ... 1272525 i, ) N 1,255,695 11/01/2037.
249182 CG 9 |DENVER COLO CITY&CNTY ARPT - 12/04/2019. | JP MORGAN SECURITIESLTD LDN..... | ] ... 2743647 | ...... 2,550,000 | ... 2,937,371 | 0000 2706,623 | oo | oo TCCR Y2} IO S TCRY A )Y I - 2,657,452 11/15/2022.
25477G BQ 7 |DISTRICT COLUMBIA INCOME TAXR.. | 12/04/2018. 1 Call  100.0000...osovsvvssvvesorviris B — 4,000,000 | ...... 4,000,000 | ...... 4,213,120 | .......... 4,025,860 | ..ooocrerre | oo (25,860) | .oovoorerer | oo (25,860) | coovvererers | e 4,000,000 12/01/2029.
302716 AT 2 |FYIPROPERTIES WASH LEASE... .| 06/01/2019. | Call  100.0000.. | ....15,000,000 | ... 15,000,000 | ... 15,427,900 | .........15,024.696 | oo | (24,696) (24,696) 06/01/2034.
302716 AV 7 |FYI PROPERTIES WASH LEASE... - 06/01/2019. | Call  100.000 B 5,000,000 | ... 5,000,000 | ....... 5,281,450 | ..00005,015,529 | oo | v (15,529) | oovsvverrines | v (7)) E— 06/01/2028.
30711X C2 8 |FANNIE MAE CONNECTICUT AVENUE ... | .. | 12/126/2019. | Paydown . . 867,917 | oo 867,917 | ooooo..... 867,917 | vroveerssssn867,917 | oo | eovererereresssenn 0 08/25/2030.
31283H NA 9 |FEDERAL HOME LOAN MORTGAGE COR | 1200172019 | VaHOUS...oorssecc e
FHLMC 7.5 62 62 1 82 0 12/01/2030.
31283H NE 1 |FEDERAL HOME LOAN MORTGAGE COR.......... |.. | 12/01/2019. | Various 40 40 a1 B0 0 10/01/2030.
3128MJ  4C 1 | FEDERAL HOME LOAN MORTGAGE COR.......... |.. | 07/15/2019. | Various 14,666,884 | ..... 14,256,495 | ..... 14,818,586 | ......... 14,792,292 | (125,408) | ....ooovvveeerers | o (125,408) | oo | oo, 14,666,884 06/01/2048.
3130AD 6W 7 |FEDERAL HOME LOAN BANKS .. | .. 109/29/2019. | Call ~ 100.0000.. . 10,000,000 | ..... 10,000,000 | ..... 10,000,000 | ......... 10,000,000 |.... o e (N T B 10,000,000 12/29/2022.
3131XY 4B 2 |FEDERAL HOME LOAN MORTGAGE COR.......... | .. | 12/01/2019. | Various S IO 440,117 | ... 9,307,884 | ........ 446,560 | ............. 446,560 | ..oooovveeeeeereee | o (6,443) [T ) N 440,117 01/01/2048.
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3131XY UM 9 | FEDERAL HOME LOAN MORTGAGE COR........ o | 120012019, | VAOUS oot 455,168 | .....13,102,945 | ......... 66,477 | oo BOBATT | i | v (11,300) | v | v (11,309) | v ...455,168 3,780 | 12/01/2047.
31310 JJ 2 |FEDERAL HOME LOAN MORTGAGE COR......... | . | 12/01/2019. | Various 438,218 | ....... 4,729,651 | .o 847444 | oo BAT B84 | e | o (9,227) (9,227) ...438,218 e 3401 | 02101/2048,
3132A5 JS 5 |FEDERAL HOME LOAN MORTGAGE COR | 12/01/2019. | Various. 2,539,356 | ....... 6,693,942 | ... 2,620,709 .2,620709 ........ (81,352) (81,352) ] .. . 2,539,356 | oo [ o | 0 | 28,833 | 06/01/2048.
3132Xv. 3J 0 |FEDERAL HOME LOAN MORTGAGE COR....... | . | 08122019, | VAOUS ..ot || 9,551,674 | ...... 9,415,529 | ......9,576,255 | ..00...... 0,567,917 | v | o (16,243) — ). N [— 9,551,674 0 |....226,085 | 01/01/2048.
3132XV. EY 5 |FEDERAL HOME LOAN MORTGAGE COR......... | . | 08/12/2019. | VAOUS...oosvssvvsvvsvssvnsvssvssssvssnnse | 13,985,540 | ....13,659,430 | .....14,084,273 | ........ 14,031,777 | oo | e (46,237) | oo | e (46237) AAAAAAAAAAAAAAAAAAAAAAAAAAAAA 13,985,540 | .ovvevoson | oo | oo 0 |....324,620 | 12/01/2047.
3132XW ZJ 3 |FEDERAL HOME LOAN MORTGAGE COR......... |.. | 08/21/2019. | VaIIOUS...oovsvsvvvsvsvsvsvsssesvsse | ] 4,796,646 | ......4,703,453 | ......4,821,406 | ......... 4,814,923 | i | o (L 2()) I P— (18,276) | v | o 4,796,646 [ v | o | o 0 |....134,961 | 02101/2048,
31402C 5L 2 |FEDERAL NATIONAL MORTGAGE ASSO FNMA | .. | 12/01/2019. | Various
6.50 R 4,200 | o 4,200 4028 4077 | ... 123 123 4,200 | o e | 0 [ 128 | 12/01/2031.
31406Q  3F 1 |FEDERAL NATIONAL MORTGAGE ASSO | 1210112019, PaYOWN. oo | 2,709,516 | ......2,709,516 | ......2,818,532 | ....c... 2,813,185 [ oo | o (103,669) | v | e (103,669) | v | o 2,709,516 | v | s | 0 [ s 74,752 | 08101/2047.
3140GS PD 8 |FEDERAL NATIONAL MORTGAGE ASSO. | 12/01/2019. | Paydown 1,569,162 | ....... 1,569,162 | ....... 1,615,133 1,812,829 | v | e (43,668) ). RICTCETR 15720 NN DO VIO ) [ B 42,472 | 09/01/2047.
3140H3 7J 9 FEDERAL NAT|ONAL MORTGAGEASSO ........... . 12/01/2019 PaydOWn . 1’887’751 ’887’751 ....... 1’932’585 1’930’673 . 42’922) . ) . 1,887’751 04/01/2048
3140H5 UN 2 | FEDERAL NATIONAL MORTGAGE ASSO.......... v | O5/01/2018. | VAIIOUS .ovs v . 13,822,727 | ....13,594,526 | ....14,013514 | .......13,988,037 | oo | oo (31,196) ). . 13,956,841 575 | 01/01/2048.
3140HK 42 8 |FEDERAL NATIONAL MORTGAGE ASSO.......... o | 1200172019, PAYOWN. oot | s 366,299 | ... 366,299 | ... 372,710 | v 372524 | oo [ o (6,225) ] S I 366,299 | ovrvverre | v | s 0 |....10,847 | 07/01/2048,
3140HN 3B 6 |FEDERAL NATIONAL MORTGAGE ASSO FNMA | .. | 12/31/2019. | VANIOUS.....c..ccocorsessoesoossoesoesoe
YR e e | L [ [ | e 31 DO N I ES S 0| ....287,072 | 10/01/2048.
3140HN YR 7 |FEDERAL NATIONAL MORTGAGE ASSO FNMA |.. | 12/31/2019. | VANIOUS....cccosceesceererrseescerssrreseesee
sovR o i 0 0 |...256,379 | 08101/2048.
31407 UR 4 | FEDERAL NATIONAL MORTGAGE ASSO........... o [ 1200172019, | PRYAOWN..ovoeoesssesssessssesssessnn | 770,300 | ......... 770,300 | ......... 779,447 (9,025) | covvveveeecins | v, 770,300 12/01/2047.
3140J7 XW 0 |FEDERAL NATIONAL MORTGAGE ASSO........... o [ 1200172019, | PAYAOWN. .o | 1,979,056 | ...... 1,979,056 | ....... 2,043,066 | ......... 2,038,744 | oooovovoooveeeeiis | (59688) ............................. T(TeNGY:L:) ) — 1,979,056 01/01/2048.
3140J8 AL 7 |FEDERAL NATIONAL MORTGAGE ASSO........... .. | 12/01/2019. | Paydown 2,229,527 2229527 | ... 2,234,926 (4,949) (4,949 2,229,527 06/01/2046.
3140Q8 AH 8 [FEDERAL NATIONAL MORTGAGE ASSO........... + [ 12/01/2019. | VarOUS.......vvvvvveevviseviissesssvisssessiiess | 2,605,731 | oo 2,605,731 | oo 2,683,903 X0 | R 12/01/2047.
31400A AJ 9 |FEDERAL NATIONAL MORTGAGE ASSO........... .. | 12/01/2019. | Paydown 918,359 | ........ 918,359 | ..o 938,017 | 1000938,017 | oo | e (19,659) 05/01/2048.
31400A VA 5 |FEDERAL NATIONAL MORTGAGE ASSO......... .| 12/01/2019. | Paydown o 1166,455 | ... 1166455 | ... 179,395 | oo 4479395 | o | (12,940) 04/01/2049.
3140X4 UK 0 |FEDERAL NATIONAL MORTGAGE ASSO........... .. [12/01/2019. | Paydown..........vvvvvvnnvvvisssesviissssisiisss | 7627 | oo, 7,627 7,898 (@71 08/01/2049.
31418C 4W 1 |FEDERAL NATIONAL MORTGAGE ASSO........ | 1213172019, [ VATOUS....ors oo 12/01/2048.
31418C  5Z 3 |FEDERAL NATIONAL MORTGAGE ASSO........ o | 1213172019, [ VaTOUS...cor e 01/01/2049.
31418C UB 8 |FEDERAL NATIONAL MORTGAGE ASSO........... .. | 12/01/2019. | Paydown 1,745,682 | ... 1,745,682 | ... 1,787,687 | oo 1,785,384 | oooororoe | o (39,662) . 1,745,682 02/01/2048.
31418C XN 9 |FEDERAL NATIONAL MORTGAGE ASSO........... - 1210172019, | PaYdOWN....cccoooovvvnecrsssssirivneesensss | 2,368,034 | ....... 2,368,034 | ....... 2,392,547 | v 2,391,440 | oo | (23,405) I — 2,368,034 06/01/2048.
359900 YP 6 |FULTON CNTY GA DEV AUTH REV Fulton Count| .. | 09/18/2019. | Redemption  100.0000........ccoevvvmee | ] 10,000,000 | -....10,000,000 | ....... 9,555,200 | ... 9,629,206 | oo | o 370,704 | oo | 0370708 | | e 10,000,000 06/01/2040.
373539 G5 8 |GEORGIA ST HSG & FIN AUTH GEORGIA .| 02128/2019. | Call  100.0000
HOUSN. | 1,975,000 | ......1,975,000 | ......1,975,000 | 1co. 1,975,000 | oo | 0 06/01/2030.
43232E  BX 6 |HILLSBOROUGH CNTY FLAHSGFIN................. .. | 07/01/2019. | Redemption ~ 100.0000...........covvrvennee 225,000 225,000 220,349 | ... 292 740 2260 2260 . 01/01/2039.
45200F  WW 5 | ILLINOIS FINANCE AUTHORITY ..coovrvns - | 08152018, Call  100.0000...csovsvvssvesvvsvcsenn | 4,600,000 | ....... 4,600,000 | ...... 4474420 | .......... 4,589,512 [ oo | e 10,488 | oo | o 10,488 | oo | ereess 800,000 | oo oo | e | 276,000 | 08/15/2039.
45200F YR 4 |ILFINAUTH RUSH UNIV MED CTR lllincis F.......| . | 06/01/2019. | Call - 100.0000....oscevvvssvvvssvvesssssesnn | 7,500,000 | ... 7,500,000 | ... 7,407,300 | ........ 7,493,842 | oo | 6,159 6,159 | e | eeeiieesn 7,500,000 | oo | o | o0 | 248,438 | 11/01/2039.
452227 CW 9 |ILLINOIS ST SALES TAXREV...cooccvsvesvrsvvve | 06/15/2019. | Call  100.0000...csvssvvssvvesvrsins [T B 3,500,000 | ... 3,500,000 | ... 3,759,735 | ..........3,523,358 | ... (23,358) | oo | oo (23,358) | oo | e 3,500,000 [ oo | oo | cerniersiensO [ o 91,875 | 06/15/2028.
452252 LX 5 |ILLINOIS ST TOLL HWY AUTH - | 12/09/2019. | FTN FINANCIAL CAPITAL MARKETS..... | .| . 2,913,500 | ....... 2,500,000 | ..... 2,808,175 2792512 | oo | e (G:YZ:)) T S (7)) — 2,724,034 | oo | 1. 189,466 | .......189,466 | ..... 180,556 | 01/01/2041.
454795 FH 3 |INDIANA HEALTH & EDL FAC FING.. .| 05/21/2019. | BANK OF AMERICA NA....ooscorcee 8,007,000 000,000 | ......8,113,070 201,178) (201,178) 778 | 1171512046
45884A LT 8 |INTERMOUNTAIN PWR AGY UTAH ..107/01/2019. | Call  100.0000.. 690,000 | .oooo.... 690,000 | .ooo.... 647,731 1,554 [ oo | oo 884,693 | oo 5307 | 5,307 | o 34,500 | 07/01/2021.
462590 JJ 0 |[IOWA STUDENT LN LIQUIDITY CORP.. .. |..112/01/2019.| Call  100.0000.. 1,075,000 | ... 1,075,000 | ... 1,075,000 0 12/01/2023.
462590 JK 7 |IOWA STUDENT LN LIQUIDITY CORP............. | 1200172019, [Call  100.0000...ococmomsmiimie | | 1,070,000 | ..o 1,070,000 | ... 1,070,000 ol 1107(,,000 12101/2024.
462590 JM 3 |IOWA STUDENT LN LIQUIDITY CORP .. [12/01/2019. | Call  100.0000............ccomvvvvveremrcriiienne | 2,160,000 | ...... 2,160,000 | ....... 2,160,000 O 2,160,000 12/01/2026.
462590 JN 1 |IOWA STUDENT LN LIQUIDITY CORP, .| 12/01/2019. [ Call ~ 100.0000.. 1,080,000 1080,000 | ...... 1,080,000 0 1,080,000 12/01/2027.
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46613P 7A 8 |JEAFLA WTR & SWR SYS JACKSONVILLE ~[11/1472019. | JEFFERIES & COMPANY INC...............
BLECT L e 3,248,826 | ....... 3,090,000 | ... 3,224,671 | oo 3,191,350 [ oo | oo (38,694) | oo | o (38,694) | oo | e 3,152,656 [ oooooererns | o 96,170 | ........ 96,170 | ....174,671 | 10/01/2032.
46613P 7G5 |JEAFLAWTR & SWR SYS JACKSONVILLE .| 11/14/2019. | JEFFERIES & COMPANY INC...............
BLECT L e 2,344,622 | ....... 2,230,000 | ....... 2,321,980 | oo 2,299,243 | oo | (26,422) | oo | e (26,422) | oo | e 2,272,822 | oo | o 71,800 | ...... 71,800 | .....126,057 | 10/01/2033.
466137 7W 0 |JEAFLAWTR & SWR SYS JACKSONVILLE .| 11/12/2019. | FTN FINANCIAL CAPITAL MARKETS.....
BLECT L e 1,998,280 | ... 1,910,000 | ....... 1,993,243 | ... 1,972,687 | oo | o (23,614) | oo | e (23,614) | oo | e 1,949,033 | oo | o 49,248 | ....... 49,248 | ....106,907 | 10/01/2032.
46613P 8C 3 |JEAFLAWTR & SWR SYS JACKSONVILLE .| 11/12/2019. | BANK OF AMERICA NAA......
BLECT L e 1,448,724 | ...... 1,385,000 | ....... 1,442,127 | ... 1,428,005 | oo | e (16,202) | oo | oo (16,202) | oo | e 1,411,804 | oo | o 36,920 | ........ 36,920 | ....... 77,522 | 10/01/2033.
47770V AK 6 |JOBSOHIO BEVERAGE SYSTEM JOBS OHIO | .. | 11/08/2019. | UBS SECURITIES LLC.....osccoeorovee
BEVER L | 21,956,800 | .....20,000,000 | .....22,685,150 | ........ 21,196,607 | oo | o (246,099) (246,099) 20,950,508 .| 1,006,202 |....1,006,202 | ..1,366,667 | 01/01/2038.
495289 VL 1 |KING CNTY WASH SWR REV King County WA -. | .. | 01/02/2019. | Call - 100.0000......coccvsvvvssvmsvsssesn | 7,500,000 | ..... 7,500,000 | ... 7374750 | ........ 7,500,000 [ oo [ oo (01 PR 7,500,000 [ oo | oo | e 0]...187,500 | 01/01/2039.
57563R  GR 4 |MASSACHUSETTS EDL FING AUTH.........ccco..... ..107/01/2019. [ Call ~ 100.0000.. 715,000 | ....... 715,000 | ....... 715,000 | oo 715,000 | oo | oo O il 715000 | i i 0 32,100 | 01/01/2028.
57563R JC 4 |MASSACHUSETTS EDL FING AUTH .. [07/01/2019. | Call ~ 100.0000..........ccemmmvvveerssmmrriiissnns | 720,000 | 720,000 | oo, 722700 | oo 720,349 | (86) (86) 720262 262 (262 30,780 | 01/01/2031.
575829 CG 9 | MASSACHUSETTS ST WTR POLLN ABA.. - | 11/06/2019. | BANK OF AMERICANA...ccccoovmvcvcen | ] ..10,898,700 | .. 10,000,000 | .....10,678,300 | .........10,633,656 | ...ooevocrorrees | v (185,876) | s | oo (185,876) | oo | vrrer 10,447,780 | oo | 1..450,920 | .....450,920 | ... 507,778 | 02/01/2046.
57587A DP 0 |MASSACHUSETTS ST HSG FIN AGY.................. . [ 11/01/2019. [ Call  100.0000..........coveemmrsemrisscriean | L 5000 | (X0 5,000 5 000 ............................ 0 ’3,000 ............ 206 | 12/01/2039.
592041 RQ 2 |METROPOLITAN GOVT NASHVILLE & Met Gov't | .. | 10/01/2019. | Call  100.0000.......ovsscvessvvvssivvmsiens | 4,000,000 | ... 4,000,000 | ..... 4,145,280 4,013,010 | ... TCEET1)) F S (13,010 [ v | e 4,000,000 0. 220,000 | 10/01/2029.
592041 RR 0 |[METROPOLITAN GOVT NASHVILLE & Met Gov't | .. | 10/01/2019. | Call ~ 100.0000.. 3,500,000 | ... 3,598,385 3,508,848 (8,848) (8,848) . 3,500,000 0l 192,500 | 10/01/2034.
59250N  6R 9 |METROPOLITAN TRANS AUTHN Y - [ 1171212018, | MESIROW FINANGIAL .o | ] 6,354,810 | ....... 5,250,000 | ....... 6,048,683 5,922,163 61,514) | oovoeeresns | e (61,514) [ v | e 5,860,649 |.... o] 494161 | ... 494,161 | ... 261,771 | 11/15/2034.
59261A CW 5 |METROPOLITAN TRANS AUTHN'Y - [ 1211172019, | JEFFERIES & COMPANY INC. N 5,862,800 | ...... 5,000,000 | ... 5,778,800 5,751,855 | oo | oo (231,635) (231,635) | covorreeresees | oo 5,520,020 o] 342,780 | .......342,780 | ... 282,917 | 11/15/2056.
502643 AC 4 |METROPOLITAN WASHINGTOND C AR.......... | 10/01/2019. | Call  100.0000...wsocsvvsvvesirivs . .| .....14,750,000 | .....14,750,000 | .....15,706,690 (129,779 | ccoooreeeres | e (129,779) | oo | o 14,687,274 62,726 | ........62,726 | ... 737,500 | 10/01/2039.
59447P 72 8 |MICHIGAN STATE FINANCE AUTHORI - | 12/09/2019. | JEFFERIES & COMPANY INC...ovvcocevcc | ] 2,812,108 | ....... 2,600,000 | ..... 2,858,596 (136,239) | s | oo (136,239) N 2,695,223 116,885 | .......116,885 | ..... 133,611 | 12/01/2038.
63968A S8 9 |NEBRASKAPUBLIC POWER DISTRICT.... -| 11112/2019. | MORGAN STANLEY & CO 4,596,880 | .......4,000,000 | ....... 4,598,440 . eene(152,388) | e | e (152,384) 178,249 | ......178,249 | ..... 273,889 | 01/01/2046.
645780 EX 1 |NEW JERSEY ECONOMIC DEVELOPMEN........|.. | 12/17/2019.|Call  100.0000........ccom.corsrcerrrerrcrren o 4300000 | ... 4300000 | ... 4,300,000 | .........4.300,000 | .. R ol 4300000 | 296,843 | 10/01/2039.
645790 FP 6 |NEW JERSEY HEALTH CARE FACS FI - [ 12/11/2019. | JP MORGAN SECURITIES LTD LDN...... N 4,497,160 | ....... 4,000,000 | ..... 4152,640 | .......... 4,122,678 | ... o — (13,799) | oovevresees | e (13,799) [ oo | e 108,879 [ v | 2388281 | .......388,281 | ... 232,000 | 07/01/2035.
645790 FR 2 |NEW JERSEY HEALTH CARE FACSFI. | 12/09/2018. | UBS SECURITIES LLC...ocovoocsen | 5,885,950 | ....... 5,000,000 | ... 5,693,750 (158,039) | oo [ o (158,039) | oo | verienr 5,493,895 | oo, | ..392,055 | .......392,055 | .. 361,111 | 07/01/2043.
647201 HD 7 |NEW MEXICO MTG FIN AUTH... .. | 12/01/2019. | Redemption  100.0000.. 468,062 | oo 468,062 | oo 468,062 O i 268062 i i 0 39,577 | 08/01/2040.
64970H EU 4 |NEWYORKNY CITY HSG DEV CORP. - [ 1112612019, JMS 7,705,914 315,000 | .......7,379,006 (6,428) 281,180 | 11/15/2034.
64972F 5D 4 |NEW YORK CITY MUNICIPAL WATER .| 06/25/2019. | Tax Free Exchange... N 9221725 | ... 9,000,000 | ....... 9,769,260 | ..........0,262,382 | .oovovoovvvriririiis | 40,657) | oo | (40,657) [ covvvererererrrrrens | 9,221,725 | i o | ceevneeeeneennnnn0 | 237,500 | 06/15/2045.
649902 SR 5 |NEW YORK ST DORM AUTH ST PERSO.. .. | 03/15/2019. | Call  100.0000 . 13,250,000 | ..... 13,250,000 | ..... 14,258,325 (28,938 [ oo | 10ree13,250,000 [ v | e | coereseensee ol.. 380,938 | 03/15/2036.
64990C EJ 6 |NY STDORM AUTH NEW YORK UNIV.. | 11/25/2019. | JP MORGAN SECURITIES LTD LDN...... | ...10,578,630 | ... 9,500,000 | ....10,422,355 | ......... 10,347,449 (212,782) | oo | o 10,134,707 | oo | 843,923 | ......443,923 | ... 534,111 | 07/01/2039.
650116 AH 9 |NEW YORK TRANSN DEV CORP. .. | 11/25/2019. | CITIGROUP GLOBAL MARKETS INC/.... 534,415 500,000 | ......... 534,160 | coooove.. 529,368 TGRSk ) N 520,415 | vvooooeeeererererns | 14,000 | ...... 14,000 | ... 28,111 | 07/01/2031.
686507 BQ 6 |ORLANDO FLAUTILS COMMN ORLANDO FL |..|04/01/2019.|Call  100.0000.........c...corsvcrrcerrceren
e | 11,000,000 | .....11,000,000 | ....11,549,340 | ......11,018,245 | oo | o (18.245) | oo | o (18,245) | oo | o 11,000,000 | v | oo | oo 0]....288,750 | 10/01/2039.
735240 G3 1 |PORT OF PORTLAND 5.000% 07/01/39............ .. | 11/12/2019. | MORGAN STANLEY & CO......cccceveveeee 2,238,660 | .......2,000,000 | ...... 2.232,500 ) 21,465) (21,465) . 2,125,376 113,284 | ....113,284 | ... 136,944 | 07/01/2039.
735240 G4 9 |PORT OF PORTLAND  5.000% 07/01/44.. - | 11/12/2018. | JP MORGAN SECURITIESLTD LDN..... | | ... 3,549,481 | ...... 3,190,000 | ... 3,587,830 | ..vvoo 3,441,385 | oo | o TGIR:7.<)) T S TGIK:7)) R - 3,404,562 o] 144919 | 144,919 | ....218,426 | 07/01/2044,
735240 J7 9 | PORT OF PORTLAND  5.000% 07/01/38.. - | 1111212019, | JEFFERIES & COMPANY INC 12,163,079 | .....10,535,000 | .....12,081,222 | ....... 11,574,148 | oo | oo (126,943) | 1o | oo (126,943) 11,447,205 715874 | 715,874 | ....721,355 | 07/01/2038.
759136 SB 1 |REGIONAL TRANSN DIST COLO | 12/03/2019. | MESIROW FINANCIAL 10,286,724 | ...... 7,550,000 | ... 9,382,008 I (75,983) | oo | oo (75,983) . 8,889,860 |... | 1,396,844 |....1,396,844 | ....413,153 | 11/01/2032.
78615R  CV 3 | SACRAMENTO CNTY CALIF WTR FING... - | 12/06/2019. | BANK OF AMERICANA...cccoovvvmsceens | ] 9,425,000 | .....10,000,000 | ...... 9,925,000 | ........ 9,954,613 |.... —y 7.3 D 9,956,839 | ..ovooerrrene ...(531,839) | ......(531,839) | .....228,314 | 06/01/2039.
793323 LH 7 |STPETERSBURG FL WATER AND SEW St |..|10/01/2019. |Redemption  100.0000..
Peter [T B 5,000,000 | ....... 5,000,000 | ... 5,078,050 | ......... 5,006,839 [ .ooocorrcers | oo (6,839) (6,839) | oo | ererssn 5,000,000 | v | o | oo 0]....262,500 | 10/01/2039.
796842 DF 6 |SAN BERNARDINO CNTY CALIF SING............... .. 112/01/2019. | Call ~ 52.8708.......ccccvvevrreieeerircrrnns 80,000 | L2775 | 30,384 817 817 o 521 521 05/01/2031.
79765R QG 7 |SAN FRANCISCO CALIF CITYSCNTY... - [ 1110172018, Call - 100.0000.....oesvvvesvvvssvvenssses | 13,830,000 | .. 13,830,000 | .....14,438,935 | ...... 13,891,039 [ oo | e (61,039) | oo | e [GRILC)) —— e 13,830,000 | oo oo | e 0 |...726,075 | 11/01/2030.
79765R  RK 7 |SAN FRANCISCO CALIF CITY&CNTY... <[ 1110172018, Call - 100.0000......oscvoevversvensnese | 10,765,000 | .. 10,765,000 | .....11,092,256 | ...... 10,797,824 | covvevereeens | e (32,824) | v | e (32,824) [ oo | 20irse 10,765,000 | v | e | e 0 |...538,250 | 11/01/2032.
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797660 DL 0 |SAN FRANCISCO CALIF CITYSCNTY....omrooors . [09/19/2019. | Tax Free EXChange..........oorrrooes 959176 | ... 955,000 | ... 966,565 960229 | o (1,053) (1,053) . 578 FSOETTORIITE NN | I B 42,179 | 05/01/2032.
79766D GF 0 | SAN FRANCISCO CALIF CITY&CNTY... - | 1111212019, | MORGAN STANLEY & CO.ovvvvvvcscne | ] 11,440,500 | ....10,000,000 | ....11,513,900 1,444,812 | ... o | e [CZ(K:)) P - (370,839) | eovererere . | .-.366,526 | .......366,526 | ..... 518,056 | 05/01/2046.
837151 RW 1 | SOUTH CAROLINA PUBLIC SERVIC -[1016/2019. | Call  102.3520 1,745,102 | ....... 1,705,000 | ....... 1,597,346 1,609,503 | v | o 14,221 [ oo | o 14,221 | o 1,623,724 o] e 81276 | ... 81,276 | ... 75,728 | 12101/2023.
837151 ST 7 |SOUTH CAROLINA PUBLIC SERVICE... -1 10/16/2019. | Call ~ 110.7430.. 155,040 | ....... 140,000 | ......... 147,424 | ... 147,424 | ...... (479) e 146,945 | . o (6,945) | ..........(6,945) | ...... 19,845 | 12/01/2024.
876385 EA 9 | TARRANT CNTY TEXHEALTH FACSD.... -109/01/2019. | Redemption  100.0000.....occveveevsvvcees | 480,000 | .......... 480,000 | .......... 548,088 | .............. 497,781 | e | o (7780 oo | oot (AT T8) [ | o 480,000 [ oo | o | o0 | 28,800 | 09/01/2024.
87638Q PP 8 | TARRANT CNTY TEXCULTURALEDF.... - 06/21/2019. | BANK OF AMERICANA..occcvvsveseens | ] s 2,271,680 | ....... 2,000,000 | ... 2,345,440 2,326,811 | oo | o (76,683) N 2,250,128 i 21,552 | ... 21,552 | ... 52,222 | 11/15/2045.
87638Q PR 4 | TARRANT CNTY TEX CULTURALED F..ovvvvvcc | | 1211172019, | SAMRC v | 2,701,725 | ...... 2,500,000 | ... 2,633,500 | ....000.2,623,958 | ..oooorerscroe | oo (33,755) . 2,590,203 ] 111522 | 111,522 | ....107,778 | 11/15/2042.
88283K AY 4 | TEXAS TRANSPORTATION COMMISSIO.. -| 11/08/2019. | BANK OF AMERICAN.A.. 17,494,385 | ..... 15,500,000 | ... 17,217,040 | ... 16,588,606 | ......oovvvvrerrr | oo (154,311) | e [ eereeee(154,310) | o | i 16,434,295 .| 1,060,090 |....1,060,090 | ....964,444 | 08/15/2037.
913366 BW 9 |UNIVERSITY CALIF REGTS MED CTR .| 12/06/2019. | BANK OF AMERICANA...... . . 22,976,875 | ... 24,250,000 | ..... 24,250,000 | ......... 24,250,000 | .... o oo e L 0 | 24,250,000 |.... .| .(1,273,125) | ...(1,273,125) | .....630,921 | 05/15/2047.
91523 RL 2 | UNIVERSITY OF WASHINGTON - 12/04/2019. | RBC DOMINION SECURITIES INC....o.... | | ] 4,876,000 | ....... 4,000,000 | ... 4,850,120 | ... 4,813,200 | coovvvcvcceer | e (198,005) [ ..oovovcccvccres | erreeee(198,005) | oo | v 4,615,195 | oooovveccccen | o 260,805 | ....... 260,805 | ....212,917 | 12/01/2046.
917393 BN 9 |UTAHCNTY UTAH 4.000% 05/15/4 - | 11/25/2019. | JP MORGAN SECURITIES LTD LDN..... - 8,230,268 | ....... 7,750,000 | ... 8,417,275 8,384,786 | ..o | o (237,255) | cooverereoes | rereen(237,258) | oo | v 8,147,531 | oo | 000 82,737 | o 82,737 | .....320,333 | 05/15/2047.
928077 HE 9 |VIRGINIAPORTAUTH  5.000% 07/01/36. +| 1171472019, | MESIROW FINANCIAL oo | 2,974,400 | ....... 2,500,000 | ....... 2,803,025 | .eorse 2,704,070 [ oo [ e (24,987) | oo | e (24,987) | | o 2,679,084 | ..ooocccres | 295,316 | ... 295,316 | ....172,569 | 07/01/2036.
928827 DJ 0 |VOLUSIA CNTY FLAARPT SYS o[+ [ 1000172019, | MAIUIY oo | i | ) 2,320,000 | ...... 2,320,000 | ...... 2,704,099 | oo 2,343,713 | i | (23,713) P 2,320,000 | covovrscrsies | cnssnssense | v 0 | ....162,400 | 10/01/2019.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSeSSMENtS............  ovevereverrieriinnianns ..488,443521 |....496,692,635 |...493,991,662 | ....... 484,373,923 . (4132,755) | o0 | e (8,132,755) | o0 | 480,448,670 | ..............0 | ..7,939,709 |..... 7,939,709 | 20,046,172 XXX
Bonds - Industrial and Miscellaneous
000000 00 O |MEADE PIPELINE INVESTMENT LLC................. - [12/31/2019. [Redemption  100.0000....................... 4000 4,000 0 4000 10/30/2026.
00115* AA 0 |AESILUMINALLC 6.000% 03/26/32 . [12131/2019. | Various 211,350 | s 211,350 | oo 211,350 | oo 211,350 0 03/26/2032.
00165C AD 6 |AMC ENTERTAINMENT HOLDINGS INC............ |.. | 06/12/2019. | BANK OF AMERICA N.A.. o] ) 163,805 154,755 23.932 05/15/2027.
02364W AV 7 |AMERICAMOVIL SABDE CV.......ccoccovvvvrirriianes D[ 05/15/2019. | VarOUS........ovvovrerrricriiissssiinssesssinnns . . 374,663 | .......... 367,000 | .......... 359,647 365,778 354 03/30/2020.
02377A 6 | AMERICAN AIRLINES  3.700% 10/01/26.. .| 10/01/2019. | Various 71191 | o 71191 | 71,191 0 10/01/2026.
02378* AA 8 |AMERICAN AIRLINES 2017-2 CLASS .| 10115/2019. | Redemption  100.0000.. } 1o 1,084,182 084,182 | ....1.084.182 0 10/15/2023.
02378L 1 | AMERICAN AIRLINES 2017-1 CLASS .| 08/15/2019. | Redemption ~ 100.0000..........ccccce... 292,741 292,741 | ... 292,741 0 : 08/15/2023.
02406 AY 6 |AMERICAN AXLE & MANUFACTURING.... . 02/01/2019. | CITIGROUP GLOBAL MARKETS INC/.... Ao 38450 | 40.000 | 40,000 4100 ol (1,550) | (1,550) 03/15/2026.
03674X AF 3 |ANTERO RESOURCES CORP  5.625% 06/01/23) .. | 09/09/2019. | Various . 913,163 | ....... 1,000,000 | ....... 1,000,000 50,000 1,000,000 | ... ] 0 (86,838) | ... (86,838) | ....... 43,134 | 06/01/2023.
03938L AU 8 |ARCELORMITTAL ArcelorMittal CB 5.5% 3/11...... | D| 12/27/2019. | Call  1022775....coooccsivssvvcsicsicsn | | 1,022,775 | ... 1,000,000 | ....... 1,060,000 (2211 [P IR 1,000,685 | .voovvecrrere [ v (9,685) | v (9,685) | .......95,497 | 03/01/2021.
05330A AA 5 |RUTA DEL MAIPO SOCIEDAD CONCES D | 12/15/2019. | Various

AUTOPISTA 993,824 | ......... 993,824 | ...... 1,073,329 | ..o ,022,226 | ... (28,402) | e | e (28402) o 06/15/2022.

05607D AJ 6 |BXTRUSTBX_17-SLCT 3.140% 07/15/34......... .| 12/15/2019. | Paydown 1,378,049 ,378,049 | ......1,379,341 (2,166) (2,166) . 07/15/2034.
05607K AA 9 |BXMT_17-FL1 2.607% 06/15/35. .| 12/16/2019. | Paydown . . 386,710 | .......... 386,710 | oo 386,710 | croversrrrrr386,710 | covvoeeeereereecer | eovereeeeeirsrsseen 0 [ oo | eeeeneeersnnn386,710 | oo | e | coeeeerenieren | 11,477 | 06/15/2035.
05990T AU 1 |BANC OF AMERICA FUNDING CORPOR.. oo |- [ 12101/2019. [ VAMOUS......ooovveveireieeeee . 620,017 | vovvvvvon 620,017 | vovvvvenns 620,017 0 [ eovveeeeeeenerees | eeereeeereen820,017 | v | eevveeeeeienis | evceeriieniiennn0 | s 11,425 | 02/01/2037.
06051G DZ 9 |BANK OF AMERICA CORP  7.625% 06/01/19.... | .. | 06/01/2019. | MAtUFitY........ccccccrevrrsecrrrscrrsienssnenes R i 788,000 | ... 788,000 | oo 788,000 0 06/01/2019.
07331Q AA 5 |BAYVIEW OPPORTUNITY MASTER FUN........... . | 12128/2019. | Paydown B ] 992221 | . 992221 | o 1,004,624 (9,903) 06/28/2053.
07333A AA 8 |BAYVIEW OPPORTUNITY MASTER FUN............ .. [ 04/03/2019. | VaMIOUS.......cvvvvvrrrrviiniiiisnssiisessrinnns 1,102,197 | . 7,157,683 (5,708) 05/28/2069.
073685 AD 1 |BEACON ROOFING SUPPLY INC/BE.. | 1000372019, | VaHOUS....oosvvsvvsvvssvsssnssvssvsssnes | 2,585,500 | ...... 2,650,000 | ... 2,636,188 | ........2,328,688 | ...... 308,877 U7 DO B AT IO 11/01/2025.
08580B  AA 4 |BERRY PETROLEUM COMPANY |-+ | 02/19/2019. | GOLDMAN SACHS & COMPANY...ooooccooee | ] o, 1,296,750 | ....... 1,300,000 | ....... 1,300,000 | ........... 1,170,000 | ...... 130,000 | covvoeereeesecec | oo | e 130,000 | ..ovvvveeeen. . 02/15/2026.
12433 AJ 5 |BXTRUSTBX_17-APPL 3.140% 07/15/34........ .| 03/15/2019. | Paydown } ) 89,613 (140) 07/15/2034.
12505F AF 8 |OUTFRONT MEDIA CAPITAL LLC. .[12/18/2019. | Call  102.9380 ] 447780 | ... 435,000 | ......... 435,000 | oo 427.388 7613 03/15/2025.
126307 AH 0 [CSCHLDGSLLC 5.250% 06/01/24.. .1 07/01/2019. | Various................. 60,320 53,143 3,948 06/01/2024.
12654T AA 8 |CNX MIDSTREAM PARTNERSLP!.... | 05/21/2019. | WELLS FARGO & CO..occoooooovvvvvemviins | | 43480 | oo 85,000 | oo 45,000 | oo 42,750 2,250 03/15/2026.
126694 3B 2 |CWHL_06-8 CWHL 2006-8 1A1 . [12101/2019. | Various 94,027 (4,730) 05/01/2036.
12702  AA 4 |CVS PASSTHROUGH TRUST  3.901% 10/10/39 | .. | 12/10/2019. | VArIOUS.........ccccrrvrrrirerirerirerirniisnieeriens 208,357 208.357 | oo, 208,357 | coovrree 208,357 | .oovooeovererernnens 0 10/10/2039.
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15033 AA 6 |CEDAR FUNDING LTD CEDF_18GA................. D|01/31/2019. [BANK OF AMERICANA. oo | | o 0 oo e e i 0 844 | 04/20/2031.
15126R  AA 5 | CEMENTOS PROGRESO TRUST 1212012019, Call - 102.3750. e | 307,125 | oo 300,000 | ..o 319,125 (1,589) | oo | e 308,701 | o | (6,701 | e s(B,701) | 31,113 | 11/06/2023.
167885 A* 3 |CHICAGO PARKING METERS LLC | 01/30/2019. | VaIHOUS....cccovervcrrsvrescrsssmssiinesne || 642,513 | .......... 600,000 | .......... 600,000 0 [ oo | ccerrsseec800,000 | oo | oo | eeeeeceieeenns 0. 44,773 | 07/15/2024.
18683K AM 3 | CLIFFS NATURAL RESOURCES INC.... | 05/13/2019. | Call 262,000 262,000 | ........ 249,202 14,862 | o566 | oo | e LIX02: 3 172 | . 10,546 | 03/01/2025.
20337Y AA 5 |COMMSCOPE INC 6.000% 06/15/25 .. | 10/24/2019. | Various 896,663 | ....... 1,000,000 | ....... 1,000,000 90,000 | ..oveererrrreiiens | wrverenn 1,000,000 | oo | 2(103,338) | ......(103,338) | ....... 52,167 | 06/15/2025.
228187 AA 8 |CROWN AMERICAS LLC/ | 01/18/2019. | Tax Free EXchange..........cwococrecs | | 660000 | o 600,000 | ... 600,000 34,500 | vooovorereesns | eeeeiirrsssn800,000 | oo [ | e [ e 13,221 | 02/01/2026.
242370 AD 6 | DEANFOODS CO. 6.500% 03/15/23... o | 0812712018, | VAIIOUS v vvsvsvvsvvsvssvssvsvssvssssssss | 337750 | 620,000 | ..o 620,000 | woovvvrrer 496,000 | 10 124,000 | cooivevsnerrres | cerrrinnine | e 124,000 | oo | 820,000 | e | :(282,250) | .....(282,250) | ... 39,188 | 03/15/2023.
247367 AX 3 |DELTAAIR LINES 2002-1 CLASS G... ..101/02/2019. | Various. 123,385 | v 20,871 876 | oo | ererienennenni23,385 | oo | e | eeeerieieneeen0 | e, 786 | 01/02/2023.
29273V AF 7 |ENERGY TRANSFER EQUITY LP .| | 03/25/2019. | Tax Free Exchange... 634,000 | ..........634,000 | ... 634,000 | .....cos618,150 | 1oerrsi15,850 | oo | oo | oo 15,850 [ oovevrsccceeern | coeersssre834,000 | oo | oo | o0 | e 11,042 | 06/01/2027.
293620 AB 0 |ENTEGRISINC 4.625% 02/10/26..................... .| 05/17/2019. | CITIGROUP GLOBAL MARKETSINC/.... | | | 298875 | .. 300,000 | oo 300,000 24,000 | oo | 300,000 | o | oo (1,1425) | o (1,125) | 10,638 | 02/10/2026.
30227C AD 9 |ARCHROCK PARTNERS LP  6.000% 10/01/22.. |.. | 03/08/2019. | JP MORGAN SECURITIES LTD LDN...... 281,400 280.000 | o 275792 | oo 263,200 | oo 4,505 | oo 405 | o o 14610 | 277,810 | 3590 | 3590 | oo 7,513 | 10/01/2022.
33938E AQ 0 |FLEXTRONICS INTERNATIONAL LTD... 06/06/2019. | VAHOUS.....cocvvvevrsvvrserssvissessnieeen || 1727199 | ... 1,705,000 | ...... 1700044 258 02/15/2020.
35877# AA 0 |FRISCO HQ OPERATIONS LLC .. |..|12/15/2019. | Redemption  100.0000.. B 405,076 405,076 | ........ 405,076 0 ) 12115/2037.
35906A BA 5 |FRONTIER COMMUNICATIONS CORP............ .| 02/04/2019. | VAIIOUS......cocovevvreeereeeeeeeeee R 35000 | 35,000 4,375 35,000 (3,238)] .........(3,238) 04/01/2026.
36168Q AD 6 |GFLENVIRONMENTALINC 5.375% 03/01/23.. | A | 02/06/2019. | VAriOUS.........ccocvvvmmrvierrrrirniisniissiins . 2,103,450 | ....... 2,220,000 | ....... 2,220,000 277,500 [ oo | e 2,220,000 | ..ovvoevveeennns | (116,550) | ... (116,550) 03/01/2023.
36255C AA 7 |GPMT 2018-FL1LTD GPMT_18-FL1........occc.co... .| 11119/2019. | Paydown 1,203,846 203,846 | ......1,203,846 0 0. 12/19/2035.
37185L  AJ 1 |GENESISENERGY 6.500% 10/01/25............... | 04/10/2019. | BANK OF AMERICAN.A.. 592,500 | ........ 600,000 | .......... 600,000 | ....vvrrrsre528,000 | 072,000 | oo | oo | v 72,000 | oo cveennnn(7,500) 10/01/2025.
37954F  AB 0 |GLOBAL PARTNERSINC  6.250% 07/15/22...... |.. [ 06/05/2019. | VAIOUS....cccocoormsiivvvrmrssiveemsssivveessssnc | 301,500 | ........ 300,000 | ........ 297,788 | 000000283500 | oovrr15,313 | o132 | | e, 15,485 | ovvveeeeeeececcci | s 298,985 | i | 10000000 2,555 | o 2,555 07/15/2022.
428040 CS 6 |HERTZ CORPORATION THE 5.500% 10/15/24. | .. | 06/05/2019. [ VaFOUS...........coomvvvimrierrriiinciiinniiinniins 869.773 | ... 1,037,000 | ......... 946,545 | ...........757,010 | ...... 200,210 205,078 | ..oveererceii | ereerernnn62,089 | oo | 00a(92,316) | ... (92,316) | ....... 36,676 | 10/15/2024.
428102 AA 5 |HESS INFRASTRUCTURE PARTNERSL............ + [ 12131/2019. [ VaMOUS......ooovvovrvieieeis i 860,000 | 860,000 | .......... 860,000 27,950 27,950 6,247 | 02/15/2026.
466456 AE 8 |JP MORGAN MORTGAGE TRUST JPMMT.......... .. | 12/01/2019. | Paydown 214,532 213,325 1,163 10/01/2045.
47010B AF 1 | JAGUAR LAND ROVER AUTOMOTIVE P... 03/26/2019. | VaHOUS.....coocvvsvesvvssvssvsssnsssssssen | 3 BT7,350 | ... 4,500,000 | ... 4,500,000 | ..........3,352,500 |...1,147,500 | cocccooerervivrens [ oo | oo 1,147,500 | .ooovorerre ; 10/01/2027.
50152¢ AL 1 |KWIKTRIPINC 4.080% 05/24/37 . | 1112412019, | Various 251,717 25717 | o 251,717 0 ..251,717 05/24/2037.
521865 AV 7 |LEARCORP  5.375% 03/15/24 | 06/29/2018. | Call - 102.6880...ccovsvvscvesvvssesnnn | 1,026,880 | ....... 1,000,000 | ....... 1,000,000 0 1,000,000 [ oo | e | o0 | 64,804 | 03/15/2024.
52524V AQ 2 |LEHMAN XS TRUST LXS_07-15N...... - | 12126/2019. | Various. 708,705 | ......... 769,427 | ......... 548,948 | ... 586,578 | oo | 0122128 | e [ e 122128 | covvvereecec 14,478 | 08/26/2047.
527298 BD 4 [LEVEL 3FINANCING INC 5.375% 08/15/22...... .. 10/25/2019. | Various..... 479,000 479,000 479,000 9,350 08/15/2022.
561233 AC 1 |MALLINCKRODT INTERNATIONAL FIN. 05/10/2019. | Various. 548,000 | ......... 518,545 | ..ovvvre.378,120 | 146,874 | oo 1,055 | oo | e 147,929 | oo 04/15/2025.
56585A AN 2 |MARATHON PETROLEUM CORP .| 0512212019, [ VAIOUS ..ot || aggga | 35.000 | o 35.000 | oo 35,000 | oo 0 10/01/2022.
61691P AG 5 |MORGAN STANLEY CAPITAL | TRUST [ 09/15/2019. | PAYdOWN....ccccccvvvvvvensssivnnsssivnnessc | 4,000,000 | ....... 4,000,000 | ... 4,000,000 | .......... 4,000,000 | .oovrsccccreeren 0 11/15/2034.
61764G AG 7 |MORGAN STANLEY REREMIC TRUST M. - 12/01/2019. | Paydown 293,190 293,190 | ... 293,373 293,373 |...... (183) (183) . 01/02/2051.
65504L AQ 0 |NOBLE HOLDING INTERNATIONAL LT, .. | D] 06/03/2019. | GOLDMAN SACHS & COMPANY......oo. | | 1,301,006 | ....... 1,515,000 | ....... 1,515,000 | oooooooo.es 1,291,538 | ..... 223463 | oo, 223,463 ..(213,994) | ...... (213,994) | .....100,748 | 02/01/2026.
68163P AA 2 |OLYMPUS MERGER SUB INC......ccoccvcmrsrirrrns | 02/01/2019. | CREDIT SUISSE SECURITIES USAL.... | | . 416,250 | ......... 500,000 | ......... 492,895 | ... 392,500 | ... 101,207 | coovvreeeen -0 [ D 101,273 | oo | s 893,773 | e | o (77.523)| .....o. (77,523) | ......12,986 | 10/15/2025.
68389F CG 7 |OPTION ONE MORTGAGE LOAN TRUST . [ 12/26/2019. | VarIOUS.......coveveecereriiiciericrseiseerinis

oomLT200 12,589 | oo, 12,589 | ..ooooveeen 12,564 | cooreeeeeeeeen 12,589 | [ e | s e | e 12,889 | | 0 08/25/2032.

715604 AA 2 |PERULNGSRL 5.375% 03/22/30..........cccccoeeneee D[ 1172712019, | VAHOUS......ovvvvvrrrriiiriissnsiiisssesssinnns 745,063 | .......... 700,000 | .......... 700,000 I 45,063 | ........ 45,063 03/22/2030.
71654Q CK 6 |PETROLEOS MEXICANOS 5.350% 02/12/28.... | D| 04/29/2019. | GOLDMAN SACHS & COMPANY. 942,500 | ... 1,000,000 | ... 1,000,000 e (57,500) | oo (57,500) 02/12/2028.
727610 AN 7 |PLASTIPAK HOLDINGS INC.. . | 06/05/2019. | SEA PORT GROUP LLC.. 981,750 | .......1,100,000 | ...... 1,100,000 | .............973,500 | ...... 126,500 ..(118,250) | ...... 10/15/2025.
74733V AD 2 |QEP RESOURCESINC 5.625% 03/01/26 .. | 06/18/2019. | Various...........ccooevvvvvvranncs 80,325 15,300 03/01/2026.
76119H AA 8 |RESIMAC MBS TRUST RESI_18-1A D| 12/10/2019. | Paydown 598.591 11/10/2049.
767754 CH 5 |RITEAID CORP 6.125% 04/01/23 | 03/08/2019. | VAIHOUS.....cceverveerrerreecnssernssenesne 168,000 | ........200,000 | ... 200,000 04/01/2023.
79575@ AK 3 | SALTCHUK RESOURCES INC 4.270% 6/25/2028 | .. | 12/25/2019. | Various 125,000 | ..........125,000 | ......... 125,000 06/25/2028.
79575@ AL 1 |SALTCHUKRESOURCES INC... -1 09/02/2019. | Various 125,000 | ..........125,000 | .......... 125,000 | cooverrrsresn125,000 | oo | cmenmmmmmmnnnnnnns | e | corvrreressieseieen0 [ eoreeeeeeneseeeneins | eeeeeeeeeeess 125,000 | ooooooooeeooinenns | coreeeseesssessei | oo 09/02/2029.
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79970Y AE 5 | SANCHEZ ENERGY CORP  7.250% 02/15/23.... | .| 03/05/2019. | BANK OF AMERICANA..cooocsvcscce | 1,145,693 | ... 1,367,000 | ... 1,353,172 1,114,105 | ......241,155 287 241,442 1,355,548 | ...(209,855) | ......(209,855) | .....49,240 | 02/15/2023.
80007R  AA 3 |SANDS CHINALTD 4.600% 08/08/23 01/28/2019. | Tax Free Exchange 999,797 | ....... 1,000,000 | ...o...... 999,780 ..999795 | ... 3 3 002999,797 [ oo | oo | e, 0| 21,594 | 08/08/2023.
80285T AG 9 |SANTANDER DRIVE AUTO RECEIVABL... .| 01/16/2019. | BANK OF MONTREAL.....ccovovvvvvvvvciciiin | | 2) 2 @ 2 2 o, 03/15/2024.
82873L AA 3 | SIMMONS FOODSINC = 5.750% 11/01/24.......... | 10/01/2018. | WELLS FARGO & CO.oovvvvvvsvvssvnsn | 6,749,625 | ....... 6,900,000 | ...... 6,875,500 | ..........4,899,000 |...1,979.441 | ... 2378 | oo | 1,981,819 | oo | oo 6,880,819 | .ovoocceree .(131,194)| .....(131,194) | ....363,304 | 11/01/2024.
84858@ AA 3 |SPIRIT AIRLINES 2015-1 .. [10/01/2019. | Redemption ~ 100.0000..........ccocmsssvrres [ 516,148 | .......... 516,148 | .......... 516,148 | coovvrrrrrn 516,148 | oo | oo 0 04/01/2023.
848609 AA 1 |SPIRITS OF ST.LOUIS BASKETBALL .. |- | 12/31/2019. | Various. 109,909 | ......... 109,900 | ... 109,909 | 1rrvvrre 109,909 [ oo | oerrereessreenirines 0 03/31/2033.
857006 AE 0 |STATE GRID OVERSEAS INVESTMENT............ D| 05/08/2019. | UBS SECURITIES LLC.......ooovvvvvvervirrnnnnns R 991,000 | ... 1,000,000 | oo 999,300 49 49 05/04/2022.
86358E KX 3 |STRUCTURED ASSET INVESTMENT LO.. .| 12/26/2019. | Paydown 52380 120 120 09/25/2034.
863598 MW 8 |WELLS FARGO HOME EQUITY TRUST.... o [ 11/25/2019. | PAYdOWN....ccccccvvvcmeeresscecermessssrmeesii | 29,318 | .........29,318 29116 202 202 04/25/2034.
87266X AE 3 |TPG REAL ESTATE FINANCE_TRTX_1. - | 08/16/2019. | PaydOwN....cococccccvvvvvenssssvvveensens | 1,000,000 | ...... 1,000,000 | ....... 1,000,000 | ....cc.....1,000,000 | .o | oo 0 04/15/2035.
877249 AD 4 |MONARCH COMMUNITIES INC oo |+ [ 06/28/2019. | VaMOUS.......cvvvvvvirrviiriiissisinns 503,213 | ........ 500,000 | ........ 500,000 25,000 N 3213 | oo, 3213 | . 20,956 |03/01/2024.
88167A AL 5 | TEVA PHARMACEUTICAL FINANCE NE............. D | 06/26/2019. | VAIIOUS......occccocersvivvrrrssivsnrsssivinesssins . 2,616,063 | ....... 2,750,000 | ....... 2,715,671 | 002,648,837 | 11000 70,354 | cioooic2,319 | oo | e 72673 | oo, | (105,448) | ......(105,448) | .....111,871 | 04/15/2024.
88327H AG 8 |THARALDSON HOTEL PORTFOLIO TRU............ .| 04/11/2019. | Paydown 249,757 | oo 249,757 | oo 249,601 1) (77) 0 11111/2034.
88327H AJ 2 |THARALDSON HOTEL PORTFOLIO TRU............ .| 04/11/2019. | Paydown R 248092 | .o 248002 | oo 247,937 (76) (76) 11/111/2022.
893647 BB 2 |TRANSDIGMINC 6.375% 06/15/26 .| 02/04/2019. | DEUTSCHE BANK SECURITIES INC...... | 946,250 | ... 1,000,000 | ...... 1,022,500 (365) 88,163 e (71,913) 06/15/2026.
89675* AP 2 | TRITON CONTAINER INTERNATIONAL.... D| 04/30/2019. | Redemption ~ 100.0000.............c.cccco.c. 2,140,000 140,000 2,140,000 0 0 04/30/2022.
89675 AR 8 |TRITON CONTAINER INTERNATIONAL.............. D| 04/30/2019. | Redemption ~ 100.0000.. 660,000 | ......... 660,000 | ......... 660,000 0 04/30/2022.
909287 AA 2 |UAL PASS THROUGH TRUST SERIES UAL Corp| .. | 07/02/2019. | Various.

c T i 12,467 | oovvvvenens PRy RO o0 — 11,786 681 07/02/2022.
911365 BB 9 |UNITED RENTALS NORTH AMERICA |..... .| 05/26/2019. | Call  102.8750...cccccccccmrsssrmvessieeens | | 1,543,125 | ... 1,500,000 | ...... 1,500,000 | ......... 1,443,750 56,250 11/15/2024.
92211M AC 7 |VANTAGE DATA CENTERS ISSUERLL.... .| 12/15/2019. | PaydOwN.....ccccccrecevvervvessvccmccssviieeneee | |00 | 50,000 | oo 50,000 50,000 |...... 0 02/16/2043.
92676X AD 9 |VIKING CRUISESLTD 5.875% 09/15/27........... D | 06/05/2019. | VAIOUS....ccccevvvsceveremscsmvermesssermssssne | [ 566,268 | ......... 580,000 | ......... 580,000 39,150 09/15/2027.
973147 AD 3 |WIND TRE SPA  5.000% 01/20/26...........cescce. D 08/20/2018. | VaIIOUS ..-vevvsvvsvesvvsvssvsssssvssssees | 1,546,368 | ....... 1,467,000 | ....... 1,390,734 | 000,206,167 | ......192,332 | 10005075 [ oo | o 197,407 | oo, 01/20/2026.
97655) AH 5 |WINWATER MORTGAGE LOAN TRUST W.......... .. | 12/01/2019. | Paydown . 712,756 | oo 712,756 | ... 707,661 5,005 01/03/2046.
C9824@ AF 7 |WORLEYPARSONS CANADIAN FINANCE 3.45% [ A | 09/13/2019. | MAtUFHY.......covvverrreesoveecerrneessssiecenen
L N I DY B 4,300,000 | ...... 4,300,000 | ....... 4,300,000 (0 OORSSRRTN I 4,300,000 | .eoovvvevevererenes [ covereresesssssii | correesessssesn, 0 | ....148,350 | 09/13/2019.

G3148L AA 1 |PROVEN GLORY CAPITAL LTD. D|01/18/2019. | NOMURA SECURITIES INTERNATIONA | . |.. 5,314,987 | ...... 5,990,000 | ... 6,004,746 | ..........5,290,182 | ...... 712,736 | cooerseeeens(80) | oo | oo 712,656 . 6,002,839 ...(687,852) | ......(687,852) | .....101,164 | 02/21/2027.
3899999. Total - Bonds - Industrial and MiSCEIANEOUS.........cvvssvssonsiissivnssins it | 83,170,466 | .....86,580,856 | .....86,280,163 ...6,662,467 | .......87,649 | .o | o 6,750,116 | ovviscnn0 | o 86,337,117 (3,431,083) | ..(3,431,083) | ..3,111,086 | XXX
Bonds - Hybrid Securities
161239 AM 0 | CHARTER MAC EQUITY ISSUER TR V.............. [ ] 0511572019, [Maturity....cos vt [T 10,000,000 | .....10,000,000 | .....10,000,000 | ......... 10,000,000 | ovoscvsisin |, (L IS [ 10,000,000 | .vvvscerrssserees | crvsssernssenss | errsserrssnnns | o 262,500 | 05/15/2019.
4899999, Total - Bonds - Hybrid SBCUMIES.........coocvcnsiicinsiiiicinssiisinssiininiiss s | 10,000,000 | ..... 10,000,000 | ..... 10,000,000 | ......... 10,000,000 0 0 0 (o L0 Lo T [o/o R 1 o o [ o ) OO 262,500 XXX
Bonds - Unaffiliated Bank Loans
000000 00 O |BLACKSTONE MORTGAGE TRUSTINC........... ..[12/31/2019. [Redemption ~ 100.0000..........crrrrrrree. 87 87 87 O o 8T o o 0 04/23/2026.
000000 00 O |FINANCIAL & RISK US HOLDINGS I.. .| 12/31/2019. | Redemption  100.0000.. 746 746 751 (5) 10/01/2025.
000000 00 O |GARDAWORLD SECURITY CORP.... 12/31/2019. | Various 972,669 | .......... 989,950 | ......... 994,899 | .......o0r0.. 941,600 | ... 48,956 | oceverecen(d5) | o | v 48911 | oo, 05/24/2024.
000000 00 O [HBFULLERCO 10/20/24 .. | 11/29/2019. | Redemption 134233 | o 134,233 | o 134,484 8,502 10/20/2024.
000000 00 O [HILTON WORLDWIDE FINANCE LLC o [ 1213172019, [ VANOUS.....oovovevevevevevevevevevevevevevevevevivisesinens | 5473574 | ....... 5473574 | ...... 5,481,557 (2907) [ oo | e 5481371 | i [ ceeeennd(7,790) | e (7,796) | ... 113,318 | 10/25/2023.
000000 00 0 |PRIME SECURITY SERVICES BORROW............ o [ 1203112019, | VaroUS....ccocvvvvvvrvvvissiviissssssissssssiiiees | i i O o i il i 0 | 4,154 | 05/02/2022.
000000 00 O [SOUTHCROSS ENERGY PARTNERS LP.. o 12/31/2019. | VAIIOUS....covvceeereeererereeereneseeeeeseesessesssssseses 0 6,287 | 12/30/2019.
000000 00 O |SUMMARY ADJUSTMENT .| 12/31/2020. | VARIOUS 0 o1/01/2021.
000000 00 O |TRANSUNION LLC TL +L175.... .| 12/31/2019. | Various, (130 [SSSSSSSSSSOOOOION DRSS DU DO 11/16/2026.
000000 00 O |WGPARTNERS 11/15/23. 10/11/2019. | Redemption  100.0000.. 138 | b 12233 | oo | o | e 11/15/2023.
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00164D AQ 6 |AMC ENTERTAINMENT HOLDINGS INC.......... . [12/3172019. [ Redemption  100.0000...................... 15,000 15,000 75 0 04/2212026.
01449B AY 8 |ALERIS INTERNATIONAL INC TL +L475. .. | 12/31/2019. | Various. vorn10,000 117 0 02/27/2023.
02208H AB 4 |ALTRA INDUSTRIAL MOTION CORP. o [ 120312019, | VAIIOUS .o | 950,522 | ......... 970,149 | ........ 967,724 | ..oo00000.... 921,642 | ... 46,435 | cooooccioco(102) | oo | e 46,333 | oo 17,453) 10/01/2025.
04016Y AB 5 |ARGON MEDICAL DEVICES INC TL +L375 ..109/12/2019. | Redemption  100.0000.. 992 500 992 500 29,775 01/23/2025.
05349U BC 5 |AVAYAINC. 12/15/24 .. | 11/07/2019. | Redemption  100.0000.. 92970 | oo 92,970 3195 | v | e 92,970 | e | e | e 12/15/2024.
05400K AE 0 |AVOLON TLB BORROWER 1 LUXEMBOU | 1213172019 [ VANOUS. .o | | 5,507,664 | ... 5,507,664 24,226 01/15/2025.
05604X AP 1 |BWAY HOLDING CO TL L+325 .| 12/31/2019. | Various 970,263 | ......... 985,000 59,716 04/03/2024.
09748C AB 7 [BOJANGLES INC 01/28/26 .. | 09/30/2019. | Redemption 5,000 | .ccovrrrrrnns 5,000 100 01/28/2026.
106200 AB 8 |BISON MIDSTREAM HOLDINGS LLC TL +L400... | .. | 12/31/2019. | Various. 19,950 1,795 05/21/2025.
12769L AB 5 |CAESARS RESORT COLLECTION LLC TL +L275] .. | 12/31/2019. | Redemption ~ 100.0000.. 1814 12/23/2024.
13134N AG 6 | CALPINE CONSTRUCTION FINANCE C TL . | 12/31/2019. | Redemption  100.0000.. 1,183 01/15/2025.
16384Y AF 4 |CHEMOURS COMPANY LLC TL +L175.. .. | 12/31/2019. | Redemption  100.0000.. 65,873 9) 04/03/2025.
20337E AN 1 |COMMSCOPE INC wo| - | 0410472019, | VATOUS........ooovovvveeescssiiviveveeesssssss | 778,000 | o 778,000 | o 780,189 | oo 731,320 | 100000..55,254 | .vvvreron(8,574) | oo | oo 46,680 | .cocooeciiiriinn. 12/29/2022.
20337E  AQ 4 |COMMSCOPE INC......ovvrirrerrrirrererisisirsriernnss o | 1213112019, [ VAHOUS. ..o 0 04/06/2026.
24702N  AZ 3 | DELL INTERNATIONAL LLC/EMC COR TL L+200 | .. | 12/31/2019. | Various 1,991,345 | ......1,984,963 | .......1,991,166 | .......... 1,996,338 | ...oovvvvccveen | e (10,011) | oo [ v TGO I—— 09/07/2023.
24702N BE 9 |DELL INTERNATIONAL LLC/EMC COR............... .1 09/19/2019. | Redemption  100.0000.. 65,163 65,374 (211) (211) 09/19/2025.
29267Y AM 4 |ENERGIZER SPINCO INC 12117/25........... .. [12/2712019. | Redemption  100.0000...........ccommwmvcee | | 306.000 | ..........306.000 | ........304.470 | oo 304470 | oo | 1,530 1,530 12/17/2025.
29373 AC 5 |[NEWAMETHYST CORP 10/10/25.............. .. | 12/31/2019. | Redemption  100.0000.. . 44 1,372 10/10/2025.
294600 A* 2 |EQUITRANS MIDSTREAM CORP........ccccruvurmnn. .. | 12/31/2019. | Redemption  100.0000 19,713 | ... 288 288 01/31/2024.
31740M AC 5 |FINANCIAL & RISK US HOLDINGS |I.......ccceverene .. [ 12120/2019. [ VaNOUS.........cvvoreevereveenesesesssesisssieens | 989042 | .....1.000.000 | oo .997.500 | oo 932,000 | ........ 65,666 | .......... (1,677) 63,989 10/01/2025.
36760B  A* 0 | GATEWAY CASINOS AND ENTERTAINM TL  |A|12/31/2019. | Redemption  100.0000.. 10,025 9,087 38 38 0l 03/13/2025.
37190D AF 0 | GENUINE FINANCIAL HOLDINGS LLC.. .| 12/31/2019. | Various 978,797 097500 | 992543 | 957,600 36,207 o] e (15,100) (15,100) 07/12/2025.
38431E  AB 4 |GRAFTECH FINANCE INC TL +L350 o [ 1213172018, | VAIOUS. .o | 7,680,352 | ...... 7,800,000 | ....... 7,778,063 7,371,000 | ..... 430,921 | oo (1,740 | e [ e 429,180 | ..(119,829) | ......(119,829) 02/12/2025.
44043V AJ 7 |HORIZON PHARMA INC o | 1232018 | VAIIOUS oo | 3,792,792 | ....... 3,791,791 | ..... 3,816,419 3,624,319 | ... 191,882 | 0vrsr(16,968) | coovvverccver | i 174,914 . 3,799,233 | oooovrerceen [ crenn(6,441) | o (6,441) | .......72,504 | 03/29/2024.
441070 AX 1 |HOST HOTELS&RESORTS LP TL +L11 | 1213112019 [VaIiOUS ..o || 9000.000 | . 2,000,000 | ... 1,085,000 4488 | o | 2,000,000 42,426 | 05/31/2021.
45004K AC 0 [IRIHOLDINGS INC 12/01/25 .| 09/30/2019. | Redemption  100.0000 1,485 40 1,500 12/01/2025.
456720 AK 6 |INEOS US FINANCE LLC TL +L200.................... . [12/31/2019. | Various 17,301 707 03/31/2024.
461230 AG 3 |INVENERGY THERMAL OPERATING 12018 .[12/31/2019. | Redemption ~ 100.0000.. 101,866 101,866 101,609 | oo 1,507 08/28/2025.
50168E AB 8 |LABLINC 07/01/26 .. | 12/31/2019. | Redemption  100.0000.. 4,208 43 07/01/2026.
513076 AZ 2 |LAMAR MEDIA CORP. TL +L175. .. | 12/31/2019. | Redemption  100.0000.. 20,031 (31) 03/14/2025.
51783Q AP 3 |LAS VEGAS SANDS LLC TL +L175 .|| 07/31/2019. | Redemption  100.0000......cccvcvcee | | tage000 | 1985000 | ...1980.038 | ... 1983536 1464 03/27/2025.
52729K AN 6 |LEVEL 3 FINANCING INC TLB L+225.................. . [ 11/29/2019. [ VaNOUS.........cvvovevvenevisseieseiissssissicnans | 70997302 | .......8.000.000 | .......8.001.250 | i 8,025,202 | vovvvevevvcreriers | eeeeenn(89,099) | oo | e (Nl — 02/22/2024.
54948F AB 4 |LUCID ENERGY GROUP Il BORROWER TL . | 12/31/2019. | Various. 27,413 2,588 02/17/2025.
58943P AP 7 |MEREDITH CORPORATION 2018 Term Loan B... | . | 06/28/2019. Redemption  100.0000.. 63,396 2,096 01/31/2025.
59501N. AJ 8 [MICROCHIP TECH INC TL +L200...... .| 05/10/2019. | Redemption 100.0000.. o 1,647,150 | .......1,647,150 | .....1,647,973 | oo 1,648,766 (1,616) 05/29/2025.
632298 AD 0 |NATEL ENGINEERING COMPANY INC .| 11/01/2019. | Redemption ~100.0000.. A 3,954 0 04/30/2026.
63939U AE 7 |NAVITAS MIDSTREAM MIDLAND BASI TL +L450| .. | 12/31/2019. | Various. 1,500 12/13/2024.
64072U AG 7 [CSC HLDGS LLC TL +L250.......ccovrvevirerieririeine .. | 10/03/2019. | Various. 20,002 01/25/2026.
68162R AD 3 |WEST CORP TL +L350 10/10/24.. .| 12/31/2019. | Redemption ~ 99.9998... 1,418 15,000 10/10/2024.
68371Y AJ 2 |OPEN TEXT CORP 05/30/25 A|12/31/2019. | Redemption  100.0000.. (60) .30,000 05/30/2025.
71534R  AD 8 [PERSPECTAINC 05/30/25......covereriirninnn .. | 12/31/2019. | Redemption  100.0000 325 05/30/2025.
73703# AA 1 |PORTS AMERICA HOLDINGS INC TL +L275....... .. | 05/14/2019. | Redemption  100.0000 1,759 04/28/2025.
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75915T AD 4 |REGIONALCARE HOSPITAL PARTNERS............ .| 09/30/2019. | Redemption ~ 100.0000...................... 769 769 770 1) 769 N SN I I 9 | 11/17/2025.
80875A AP 6 |Scintfic Gms Int TL +L325 o | 1232018 | VAIOUS oo | 1,962,706 | ....... 1,990,000 | ....... 1,998,396 | ...........1,863,636 | .....138,678 | ... 17,933 | .oooiiicircs | oo 156,611 | vveesvveesroes | errerser 2,020,246 | oo, | o (57,540) | ........(57,540) | ....... 25,484 | 08/14/2024,
84130C  A* 1 |SOUTHCROSS ENERGY PARTNERS LP.. .| 05/09/2019. | Tax Free Exchang 393,866 | ..........545,030 | ......... 535,662 53,897 | ....(147,067) 08/04/2021.
85208 AB 6 |SPRINT COMMUNICATIONS INC TL L+250........ o [ 1203112019, | VAIHOUS....occovveerrserrsscesscirmssssessins | 20451 | 20451 | o 20,227 957 02/02/2024.
85208E AD 2 |SPRINT COMMUNICATIONS INC.. .| 12/31/2019. | Redemption ~ 100.0000....ccccccvisiies | 15,000 | oo 15,000 | oo 14,900 338 | i 15000 | oo o 02/02/2024.
85236H AB 5 |STADCOLALLC 06/29/23.... .| 12/31/2019. | Redemption  100.0000..........ccovvvssssiiewe | 1,322,706 | ....... 1,322,706 | ... 1,322,706 0 06/29/2023.
86333D AB 4 |STRIKE LLC TL L+800 11/30/22 - | 1213112019, | VaNIOUS...cccocscvvvvvvvrrnvssssssssiirnvnnsssssssien | L 79467 | 79167 | oo 79,167 0 11/30/2022.
88233F AK 6 | VISTRA ENERGY CORP TL +L200. o | TIASI2018. | VAIIOUS oot | 1,993,673 | ... 1,990,000 | ....... 1,988,134 | 1000 1,990,820 [ covvvvrrcrries | crree(19,.208) [ oo | e (L0 I——— 12/31/2025.
89334G AV 6 | TRANS UNION LLC TL +L200 .| 11/15/2019. | Various 995306 095000 | ... 992 512 31,661 06/19/2025.
89609U AB 7 |TRICO PRODUCTS CORP TL +L550 o [ 120312019, | VAIIOUS..oeoeeeees e | 1,869,281 | ... 1,962,500 | ....... 1,923,250 6,547 | covvoveecevierens | vererennnn 1,940,094 | oo | n(70,813) | .......(70,813) | ....... 60,509 | 02/02/2024.
89609U AE 1 |TRICO GROUPLLC 02/02/24 .| 12/31/2019. | Redemption ~ 100.0000.. , 70,008 3,496 3,254 | 02/02/2024.
90932R AE 4 |UNITED AIRLINES INC210795 .| 12/30/2019. | Redemption ~ 100.0000.. 30,303 | o 30278 0] cvernennsssnn30,303 | oo oo | oo [ ..785 | 04/01/2024.
91809E AB 7 |UTZ QUALITY FOODS LLC TL +L350.... co| o | 1213172019, | VBIOUS.....ooeeeeseesseessseene | 3,946,697 | ...... 3,960,000 | ....... 3,984,750 | ...........3,826,350 | ..o, 171179 | ooooeee (T 112) | oo | o 164,067 | vovvvvvercce 3,990,817 | oo | 000 (43,720) | .......(43,720) | ..... 110,828 | 11/21/2024.
91839@ AA 2 |VIRTU FINANCIAL OPERATINGLLC.................. .| 11/01/2019. | Redemption  100.0000....cccccocrmmwsece | | gmgge| 173418 | oo 172,561 | oo 867 R 03/01/2026.
926450 AE 9 |VICTORY CAPITAL HOLDINGS INC.. .| 12127/2019. | Redemption  100.0000.. 134,545 433,200 | oo 133,200 | coooveecriiiens | o 1,345 1,345 [ | o 134,545 07/01/2026.
94120X AB 1 |WATERBRIDGE OPERATING LLC .| 12/31/2019. | Redemption ~ 100.0000.. 1706 | ... 44 44 1,750 06/22/2026.
98310C AC 6 |WYNDHAM HOTELS & RESORTS INC TL +L175 |.. | 12/31/2019. | Redemption  100.0000.. . 30,034 |...... (34) [T I B 30,000 : 05/30/2025.
98955C AB 8 |IVORY MERGER SUBINC TL +L350.........cccc0ree B et TV DOV DO DN DO IS DO . : 03/07/2025.
98975V AG 1 |ZODIAC POOL SOLUTIONS LLC TL +L225.......... .| 12/31/2019. | Redemption ~ 100.0000 07/02/2025.
C2918P AA 6 |DHXMEDIALTD TLL+375......oorrmcerrrrsivnrernns A 12/31/2019. | Various O Y T D N 12/29/2023.
C5400E AD 3 |MACDONALD DETTWILER&ASSOCIATES TL  |.. | 12/31/2019. | Various 430,195 495,000 . ) 10/04/2024.
C7052B AF 1 |GFL ENVIRONMENTAL INC TL +L275... . [ 12131/2019. | Various 868,240 | ........885,874 | .......887536 | ..........826,078 | ... : o 05/30/2025.
C7052B AG 9 |GFL ENVIRONMENTAL INC o [ 1213112019, | VAIIOUS...cocccovveesvecersccecrssiioersii | i o . | . 05/30/2025.
C8000C AB 9 |PANTHER BF AGGREGATOR2LP...................... .| 12/30/2019. | Redemption ~ 100.0000.. 2500 | 2,500 2475 | o 2475 | . : 04/30/2026.
C9413P AZ 6 |VALEANT PHARMACEUTICALS INTERN 2018 | .. | 12/30/2019. | Redemption  100.0000.. 229,764 229,764 | ......... 229,621 | cooornrnn 219,425 | ... 10,325 06/02/2025.
G7739P AK 6 |SABLE INTERNATIONAL FINANCE LT Term Loan| D | 04/05/2019. | Redemption  100.0000.. 376,000 376,000 375,530 14,284 01/30/2026.
L6232U AF 4 |MALLINCKRODT INTERNATIONAL FIN. .| D[ 12/31/2019. | Various 103,426 103426 | ... 103,297 o 9.464 R | 09/24/2024.
162320 AF 4 |MALLINCKRODT INTERNATIONAL FIN. .| D| 0811972019, | VArIOUS....cc.ooevrvvrsevrsserssersvrssresins | 2538201 | ... 2820223 | ...... 2,816,698 | ..........2,567,410 | ... 258,076 252,400 | .o | e 2,819,810 | (281,600) | ......(281,609) | ....... 38,282 | 09/24/2024.
L6232U AH 0 |MALLINCKRODT INTERNATIONAL FIN TL +L300| D [ 12/31/2019. | VAIIOUS.........oovvscicvenissivensssiivsesssicinns | 2,754,674 | ....... 2,960,044 | ....... 2,952,643 | .......2,715841 | ..... 243,070 XX LT T I B 2,956,950 | ... | 2 (202,276) | .....(202,276) | ....... 83,583 | 02/24/2025.
L9372T AB 0 |TYCO INTERNATIONAL HOLDING SAR TL L+175 D | 06/10/2019. | Redemption 205,999 205,999 | .......... 206,256 TG0 I O 205,999 | ..ooccierrrrrnnns 03/02/2020.
N2820E AB 4 |EGFINCO LTD TL+L400 12/31/2019. | Various O N FET SO 0 . : 02/07/2025.
N2820E  AB 4 |EGFINCOLTD TL+L400 02/22/2019. | Various ) I U 962,725 | ......... 992,500 | .......... 990,019 | oo 951,559 | 81,423 | o (R P P 0,390 [ oo | e 992,869 | ..vvvrrvvvrrnes | e (30,144) | ........ (30,144) | ......(13,891) | 02/07/2025.
N2820E AC 2 |EGAMERICALLC TL +L400 o | | 123112019, | VAIIOUS oo | 2873404 | ....... 2,977,504 | ....... 2,962,617 o 2,970,941 [ oo | o (97,537) | ........ (97,537)| ...... 24,782 | 02/07/2025.
8299999, Total - Bonds - Unaffiliated Bank LoaNs...............c.ccvvvevvsenicviicrnnnnninns et I 70,740,609 | ..... 71,928,408 | ..... 71,849,909 2,222,706 | .....(121.44D) | o0 ] 2,101,259 [0 ] 71,872,308 (1,131,698) | ...(1,131,698) | ..1,661,297 XXX
8399997. Total - Bonds - Part 4..... : ...819,672,767 |....832,749,433 | ....828,747,254 ..8,885,173 | ...(3,902,320) | ...ccoooeens0 | o 4,982,853 | .crinieienn0 | s 816,029,239 ..3,323,955 |....3,323,955 | 26,516,615 | XXX
8399998. Total - Bonds - Summary Item from Part 5.............cccooocvvvimmnicrviiinnciiinnns . 1,351,699,837 |.1,527,997,279 |.1,350,914,031 | ..ooocoovvevovreeecceic | oo | i 109,627 | oo | v 109,627 |.. ] 21,351,023,658 | ..ooiiiiiiinien | 676,182 | ....... 676,182 | ..3,068,752 XXX
8399999. TOHAl = BONGS......evereeeeensse e s s 2,171,372,605 |.2,360,746,712 |.2,179,661,285 | ....... 810,838,889 |....8,885,173 | ...(3,792,693) | ....ocvvvvnnnes 0] 5,092,480 | ...ccoocoveris 0]..2167,052,898 |............. 0 |.4,000,137 |.....4,000,137 | 29,585,367 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
000000 00 O [SUMMARY ADJUSTMENT 12/31/2019. | VARIOUS 5 XXK 0 5 B IO O (03 XXX
23311P 10 0 |DCP MIDSTREAM PARTNERS LP 06/07/2019. | WELLS FARGO & CO...ooovvsvvesvvessnen | 13,076.000 | ......... 392,824 XXX | 446,501 B U 100,118 | oovesreree . o] e (B3ETT) | o (53,677) | ......20,399 | XXX
268858 10 0 |EQT MIDSTREAM PARTNERSLP......cooovecciriices | . 09/16/2019. | VAIOUS.......cooersesccccicvervvercrsssccscsiinnneeens | 5307.000 | ..o 169,884 XK |, 268,912 | ... 39,384 . e (99,028) | ........ (99,028) | ....... 18,230 | XXX
49456B 10 1 |KINDER MORGAN INC/DELAWARE............cccoooer. [ . 11/13/2019. | VaNOUS....covvvvvvevervnerveneennsssssssnnsnenene | 29,223.000 | .......... 590,910 XXX | s 491,569 | ..o 449,450 | ........ /25 1< T OO OO IR 42,119 | oo | v 491,569 | i | s 99,341 | ........ 99,341 | ....... 24,595 XXX
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Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
67058H 10 2 [NUSTARENERGY LP......cccooomiiiimiriinariirariiiaeens .. 101/30/2019. | CITIGROUP GLOBAL MARKETS INC/.... 21,177.000 537,608 XXX 67,140 ..510,374 XXX
718549 20 7 |PHILLIPS 66 PARTNERS LP.........cccooovvvrviinnnen. .. 109/19/2019. | BARCLAYS CAPITAL INC.........ccccovs 5,586.000 | .........322,441 XXX 29,192 XXX
874696 10 7 |TALLGRASS ENERGY GP LP | 04/02/2019. | VaTIOUS........ooovvevvvveessssssivnevvvncnssssssi | 17,711.000 | oo 447179 XXX | 383,463 | ... 431,086 | ....... (CT7L) | R IR B (47,623) [ covorerererereresen | o 383,463 XXX
87612G 10 1 | TRIRESOURCESINC............ ... |.. | 06/07/2019. | CITIGROUP GLOBAL MARKETS INC/.... 7,260.000 XXX | 324833 | 261505 | XKL 63.328 N (41,314)| .. XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... XXX | .....2,690,071 | ..........2,396,413 | ...... 293,658 0 0 293,658 0]......2690,076 |.........0 | ... 54,294 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
31338%# 11 2 |FEDERAL HOME LOAN BANK OF BOST............. | . ‘ 01/16/2019. | ISSUING COMPANY ... | 4,552.000 XXX 0 XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other.... . XXX 0 0 0 XXX
9799997. Total - Common Stocks - Part 4 XXX 0 293,658 0 XXX
9799998 Total - Common Stocks - Summary Item from Part 5. XXX 0 XXX
9799999. Total - Common Stocks............... XXX 0 293,658 0 XXX
9899999. Total - Preferred and Common Stocks XXX 0 293,658 0 XXX
9999999. Total - Bonds, Preferred and Common Stocks 2,174,591,522 XXX 2,182,826,073 ..9,178,831 | ..(3,792,693) | .............0 | ... 5,386,138 ...2,170,217,691 4,054,262 054,262 | 29,685,175 | XXX
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Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

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 - U.S. Government
912828 4J 6 |UNITED STATES TREASURY.........ccoo.uc. .. | 02/25/2019 | GOLDMAN SACHS & COMPANY............. 03/01/2019 | VMIOUS.......vvueverrrierrieierisseeereniseissnens | corenes 15,000,000 | ....... 14,971,319 | ....... 14,966,767 | ....... 14,971,646 327 [ v B327 [ [ | e (4,879) | e (4,879)|....120,718 |...116,126
912828 J5 0 |UNITED STATES TREASURY.... .. | 01/23/2019 | Various o 0371412019 | VAIOUS.......oourercereererieiseeseesiesessenssnins | eeeens 45,000,000 | ....... 44,391,301 | ....... 44,484,676 | ...... 44,458,657 | .....ovvvrvrerii | e 67,356 [ ..oooorirririnne ...312,767 |...235,497
912828 XH 8 |UNITED STATES TREASURY .. | 04/11/2019 | SOCIETE GENERALE. 07/23/2019 [ VAIIOUS........oovvenivrirreresiiseiseiseisesiienes | eevees 20,000,000 | ....... 19,811,759 | ....... 19,931,991 | .......19,850,916 39,157 L AT74423 ) 91,575
912828 YC 8 |UNITED STATES TREASURY.... .1 09/12/2019 | TD SECURITIES USA LLC. 09/24/2019 [ WELLS FARGO & CO....coocoovvvnirmmrinnrnes | cvrienes 2,500,000 | ......... 2,490,142 | ......... 2,492,768 | ......... 2,490,305 164 | i 164 | i | | 002,463 | 102,463 | Lo 2,576 | ... 1,339
0599999. Total - Bonds - U.S. GOVEMMENE.......vuiiriiisiiseiiseiiissiseisissins aesiesssssssssisssssssssssnssssssesas 82,500,000 | ....... 81,664,521 | ....... 81,876,202 | ....... 81,771,524 | oo 0 ... 107,004 | ..o 0 ...610,484 |...444,537
Bonds - U.S. Special Revenue and Special A
01F040 61 0 |UNIFORM MBS 4.000% 01/01/50......... .. | 01/09/2019 | JP MORGAN SECURITIES LTD LDN...... 01/09/2019 | JP MORGAN SECURITIES LTD LDN...... | ..... 200,000,000 | ..... 203,828,126 | ..... 203,828,126 | ..... 203,828,126 (VI VOO VSURTORPOUREN FUNPTOORPIORURORS IO 0 |...288,889 |...288,889
FEDERAL NATIONAL MORTGAGE
01F040 62 8 |ASSO .| 01/10/2019 | JP MORGAN SECURITIES LTD LDN...... 01/10/2019 | JP MORGAN SECURITIES LTD LDN...... | ..... 200,000,000 | ..... 203,756,930 | ..... 203,756,930 | ..... 203,756,930 (VI VOO VPPORPORPPOUREN FUPPOORPPOROTORN EOPPOROROO 0 | 80,050 |...266,667
FEDERAL NATIONAL MORTGAGE
01F040 63 6 |ASSO . | 02/04/2019 | JP MORGAN SECURITIES LTD LDN...... 02/04/2019 | JP MORGAN SECURITIES LTD LDN...... | ..... 200,000,000 | ..... 203,627,582 | ... 203,627,582 | ... 203,627,582 (V1 VOO VPORPORPOUREN FUPTOORPPOROTORN EOPPROOOO 0] 84,398 | ...266,667
FEDERAL NATIONAL MORTGAGE
01F040 64 4 |ASSO . | 03/05/2019 | JP MORGAN SECURITIES LTD LDN...... 03/05/2019 | JP MORGAN SECURITIES LTD LDN...... | ..... 200,000,000 | ..... 202,942,521 | ..... 202,942,521 | ..... 202,942,521 (V1 SOOI VPRSRPURUPOURRN FUOPRURPPURRPUOORN ESOPPOPPRRION 0 |...384,709 |...200,000
FEDERAL NATIONAL MORTGAGE
01F040 65 1 |ASSO oo | 03/11/2019 [ VarIOUS........orvverieriicrieririisiissiienins 03/11/2019 [ VAFIOUS.........covvvvrvrrirricieiieniesiiseninns | v 200,000,000 | ..... 203,979,839 | ... 203,979,839 | ..... 203,979,839 (VI VOO VPRURPURPOURRN FUROTRURPIURTUOTORN ESOPPOOTPRION 0 |...435,265 |...266,667
20281P KW 1 |COMMONWEALTH FING AUTHPA........ .. | 05/30/2019 | WELLS FARGO & CO .| 12/09/2019 | MORGAN STANLEY & CO.....c.cvvvervvernins | oviv 1,000,000 | ......... 1,030,310 | ......... 1,084,410 .1,029,809 (501) | ovververrernene | errrrerireeene(B01) | ovioiieiins | e | v 54,601 | ...... 54,601 |...... 21,044 | ... 1,163
25477G  BQ 7 |DISTRICT COLUMBIA INCOME TAXR...|.. | 11/15/2019 | SUGPC R3M 10106... .| 12/04/2019 | Call  100.0000.........covrrerrerrrerreriserins | correenns 2,000,000 | ......... 2,005,960 | ......... 2,000,000 .2,000,000 (5,960) | ..oovvvrvereine [ eerrernnena(5,960) [ oo [ e | e | e 0 [ 53,375 |..... 47,833
30711X C2 8 |FANNIE MAE CONNECTICUT AVENUE. | .. | 06/07/2019 | BANK OF AMERICAN.A.........ccvcovvvnnnn. 12/26/2019 | Paydown..........ccovvveciinrierienisriseiinnins | veiins 2,349,301 | ......... 2,349,668 | ........ 2,349,301 2,349,301 (367) | evvvrrrrrinens | eerernennenena(367) | cevieeieriins | evienriieniins | e | e 0. 23,836 | ...... 2,814
FEDERAL NATIONAL MORTGAGE
3140HN 3B 6 |ASSO FNMA 30YR .| 05/09/2019 | VATIOUS.......cvuevvrireririeireriersisssierisnicine 05/09/2019 [ VArIOUS.........cvvvuverririririsiieniesiiseninns | e 159,000,062 | ....... 81,189,407 | ....... 81,231,514 | ....... 81,189,407 (V1 SPOORRORIOTORN IOVPORORPOPEN IO 42,107 | ... 42,107 |....106,000 |...106,000
FEDERAL NATIONAL MORTGAGE
3140HN YR 7 |ASSO FNMA 30YR . | 05/09/2019 [ VAIIOUS......coureervrerrrerireirersseisersesinenes 05/09/2019 [ VAIIOUS.......coouvvarvrrereerseiserseeisneiseninee | eene 142,000,068 | ....... 72,508,785 | ...... 72,546,390 | ....... 72,508,785 (V1 VORI VORI IO 37,606 | ...... 37,606 |...... 94,666 |..... 94,666
FEDERAL NATIONAL MORTGAGE
31418C 4W 1 |ASSO . | 05/09/2019 [ VAIIOUS......comreervrcrrrerireerersseiserserinenes 05/09/2019 [ VAIIOUS.......cvvvvearerrererereerseneseesersasnssnens | evrees 31,000,003 | ....... 15,829,377 | ....... 15,837,587 | ....... 15,829,377 (VI VORI IVPIRPORPORRS IV 8,210 | ........ 8,210 |...... 20,667 |..... 20,667
FEDERAL NATIONAL MORTGAGE
31418C 5Z 3 |ASSO .+ | 05/09/2019 [ VAIIOUS.......courveerrererirererrereesenieserierirenes 05/09/2019 [ VAIIOUS........oovveurerrerererceisneseeseriensiens | cernend 68,000,067 | ... 34,722,534 | ....... 34,740,542 | ... 34,722,534 | ..o e [ | 0 [ [ | 18,008 | ...... 18,008 |..... 45,333 |..... 45,333
452252 LX 5 |ILLINOIS ST TOLL HWY AUTH............... .. | 11/15/2019 | Various o 1210912019 | VAIOUS........oorvvererrereieiieriesesessssisneens | eoneenns 5,500,000 | ......... 6,361,960 | ......... 6,409,700 .6,353,364 (8,596) | ..ouvvnvrrrrirne [ eererrrreeena(8,598) [ o [ e | e 56,336 | ...... 56,336 |....122,222 |...102,361
59259N 6R 9 |METROPOLITAN TRANS AUTHNYY....... .. | 11/15/2019 | SUGPC R3M 10106... 12/09/2019 | UBS SECURITIES LLC......ccoovvvvrevirerinins | v 2,000,000 | ......... 2,429,820 | ......... 2,446,200 | ........2,425,993 | ..o | ceriirenns (3,827) [ coovvercvirine [ rrreerirenene(3,827) [ o [ v | e 20,207 | ...... 20,207 | ... 7,222 |..... 50,000
59447P 72 8 |MICHIGAN STATE FINANCE AUTHORIL. |.. | 11/15/2019 | VAHOUS.......ceovrmrrrrrireerrenirierieseeeeneenns 12/09/2019 [ VaMIOUS........cvonerrreeinerierieeeiseesesinsenses | veverseenns 400,000 | ........... 431,756 | ..o 432,632 | ...ccoone 430,876 | ..o | crrverrneenn(880) | v | e (880) | o | e | s 1,756 | ... 1,756 |...... 10,556 | ...... 9,111
645790 FP 6 |NEW JERSEY HEALTH CARE FACS Fl..|.. | 11/15/2019 | SUGPC R3M 10106... 12/11/2019 | JP MORGAN SECURITIES LTD LDN...... | ..c....c. 1,000,000 | ......... 1,098,480 | ......... 1,124,290 | ......... 1,007,447 | oo | e (1,033) [ s e (1,033) s [ [ v 26,843 | ...... 26,843 |...... 18,000 |..... 14,889
645790 FR 2 |NEW JERSEY HEALTH CARE FACSFl..|.. | 11/15/2019 | SUGPC R3M 10106... 12/09/2019 | UBS SECURITIES LLC......ccoovrveevireririens | rvrvrnes 2,000,000 | ......... 2,340,280 2,354,380 2,336,859 | .ovovvrerreriine [ rreeenn(3821) | i | (3821) | i | e | e 17,521 | ...... 17,521 |...... 44444 | ... 37,222
PORT OF MORROW OR  2.987%
73474T AP 5 |09/01/36 .. | 06/27/2019 | BANK OF AMERICAN.A.....ccoovvvrininnnns 12/10/2019 | JP MORGAN SECURITIES LTD LDN...... | ... 17,750,000 | ....... 17,388,800 | ....... 17,665,688 | ....... 17,396,455 [ ...oovvvoviinnns | v 7,655 | oo | i JAGIISTN TR [RTRRTR IV 269,233 |..... 269,233 |....413,845 |...168,517
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES ......cvvveirerieessresnrisninnes ...1,433,999,501 |...1,257,822,134 |...1,258,357,631 |...1,257,805,204 | ....ccoevvrnns 0] (16,930) | ooovvvnenad 0 [ (16,930) | ovovvenecs (V)] [ 0. 552,428 |..... 552,428 |.2,254,520 | 1,989,466
Bonds - Industrial and Miscellaneous
03959K AA 8 |EXTERRAN PTNRSLP/EXLPFINC..... | . | 03/07/2019 | JP MORGAN SECURITIES LTD LDN...... 06/05/2019 [ JP MORGAN SECURITIES LTD LDN...... [ ccoovvvenes 280,000 | ...cooovnee 280,000 285,250 280,000 {0 [ (VRO [P 5,250 | ...co... 5,250 | ..o.... 4,064 | ..o
3899999, Total - Bonds - INUSHTIal ANA MISCEIIANEOUS............cviiiieiiiieiies ertetieistetiets et sst ettt ssessesses et e st st asesesessee et essess et essesess et eesens et et sntess et et st entessessnssssansesnsansensessnsens | sresssssssas 280,000 | ............ 280,000 285,250 280,000 0 0 0 0 ] 0] 0] . 5250 | ... 5250 | ....... 4,064 | ............ 0
Bonds - Unaffiliated Bank Loans
000000 00 O |PRIME SECURITY SERVICES BORROW]|.. | 07/17/2019 | DIRECT 09/23/2019 [ VAIIOUS.........oceveerrererererieeeisesessieesseeseens | evveeens 1,000,000 | ............ 995,000 | ......... 1,000,000 | ......... 1,000,000 5,000 | ..cveereerinns | cererreirenns 5,000 | covoreerrrirnee | eererrerienins | e | v 0
000000 00 O |TRANSUNIONLLC TL +L175.....ccvcveenes | . 11/15/2019 | Tax Free Exchange. 12/1312019 [ DIRECT ...ouvverrieirniererrseiesesssissnssens | cvervnnens 987,500 | ............ 987,806 | ....ccovc... 988,734 987,751 (55) 984 984
AVOLON TLB BORROWER 1
05400K AE 0 |LUXEMBOU .1 03/29/2019 [ DIRECT......oooiiiirinniciieeiesisiinis 05/09/2019 [ VAIIOUS........ouvveieecreerireeseeiseinseriesinenes | sersneen 860,114 | ............ 859,039 | ............ 860,114 860,114 | ..vvvvevvcrrei | s 1,075 | e | e 1,075 | e [ [ | e 0 e 2,681 | .o




Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 5§

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

1 2 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 19 21
13 14 15 16
F Current
0 Year's Total Paid for
r Par Value Current | Other-Than- Foreign Accrued
i (Bonds) or Book/Adjusted Year's Temporary | Total Change | Exchange Total Gain Interest
g Disposal Number of Carrying Value at (Amortization) | Impairment | in B./A.C.V. | Change in (Loss) on and
CUSIP Identification Description n Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal / Accretion | Recognized| (12+13-14) | BJA.C.V. Disposal Dividends
09259G AB 9 |BLACKSTONE MORTGAGE TRUST INC | .. Various... 11/19/2019 | Variou .35,000 | coovvernens 35,044 35,001 .
20337E  AQ 4 |COMMSCOPE INC 04/06/26.......... . DIRECT.. 1111412019 [ DIRECT ..o | evveees 1,500,000 | ......... 1,485,000 | ......... 1,470,000 | ......... 1,481,599 | oo | e (3,401) | coovverrreis [ v (3,401) | ..
44043V AL 2 |HORIZON PHARMA INC.......ccoovvrrerirnns . Various... 12/18/2019 | VAMIOUS.........ocoveeeeeereeeeeeseeseeeseesniessees | eveins 2,401,203 2,402,204 | ........ 2,409,283 2,396,976 | ..ooovrerieiinns | cereriens (5,228) [ coovevrrrereinne vevernennnn(5,228) | ..
57163K AG 3 |MARRIOTT OWNERSHIP RESORTS INC] .. Various... .| 12/03/2019 | Various. eve...1,000,000 ..992,500 | . 1,002,898 988,672 (3,828) (3,828) ..
585150 AP 4 |MEGENERGY CORP TL L+350.............. DIRECT.. 08/09/2019 | Redemption ~ 100.0000..........ccomvrerrrres | verererrenes 986,486 979,704 | ............ 986,486 986,486 6,782 | v | e, 782 | s | v | v | e 0
640720 AG 7 [CSC HLDGS LLC TL +L250 DIRECT.. 10/03/2019 [ VarIOUS........cvoerevneerierieeieeirneeissiseinns | oevireinns 997,475 | .coevune 988,747 | .cooonvn. 997,634 988,526
67112) AC 6 |OCIBEAUMONT LLC TL +L425.. . DIRECT.. 10/18/2019 | Redemption ~ 100.0000..........cccrrveevrre | wovrirnee 1,000,000 | ............ 982,500 | ......... 1,000,000 | ......... 1,000,000
C2918P  AA 6 |DHXMEDIALTD TL L+375....ccccccviirienns Various 11/26/2019 | VarIOUS.......cvvvverinississiissisissssenssssissnsns | vsnenseens 450,000 | ...cooovuee 439,875 | oo 430,561 | ..oooovenen 441,805
8299999. Total - Bonds - Unaffiliated BANK LOBNS...........ciuiiiiiiiiiiiiiiiiis ottt bbbt | cenies 11,217,778 11,147,376 11,180,754 | .......11,166,930
8399998. TOtAl = BONAS. ot b ...1,627,997,279 |...1,350,914,031 |...1,351,699,837 |...1,351,023,658
Common Stocks - Industrial and Miscellaneous (Unaffiliated d
03272L 10 8 |ANAPLANINC.....ccoomivimrirrirriririrerienns . PARTNERSHIP DISTRIBUTION.............. 12/09/2019 | MERRILL LYNCH PIERCE FENNER &..... 14,978 15,365 [ .ovvvieinrrvens | vevvvrrnervesiiene | oververiinniines | vvrrneneenieen0 e [ [ e (387) [ i (G157 ) ISR ISR
22266L 10 6 |COUPA SOFTWARE INC.....cccomnivnnrinns . PARTNERSHIP DISTRIBUTION.............. 05/02/2019 | MERRILL LYNCH PIERCE FENNER &.... 4,370 4,152 | e [ | | 0 [ 218
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... 19,348 19,517 0 0 0 0] e (169) | (169) [ coovreenn0 [ i 0
9799998. Total - COMMON SHOCKS. ....veuverrerersiessers e e erssns st enes 19,348 19,517 0 0 | o0 e 0 ] 0 [ e (169) | v (169) | cvoovveenen0 [ s 0
9899999. Total - Preferred and Common Stocks . 19,348 19,517 0 0 0 | e (169) | [REL)) I o I [P 0
9999999, Total - Bonds, Preferred and Common Stocks .1...1,350,933,548 |...1,351,719,185 |...1,351,043,175 | ................0 | ....... 109,627 | ...covouennn 0 .0 |...676,013 |..... 676,013 2,434,003

1|




Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

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

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

32000* 10 3 |Econony Fire & Casualty Company.... 36-1022580 NO [ oo | e 335,299,880 | ..vvvererrrinieirnnieieninnienes | v 600,000.000

59188# 10 6 |Metropolitan Direct Property and Casualty Insurance Company 23-1903575. ...8bi NO | s | e 47,869,670 ...1,000.000

59180* 10 8 |Metropolitan Casualty Insurance Company .| 05-0393243. 8bi NO o 71,099,819 1,000.000

59200* 10 4 |Metropolitan General Insurance Company. 22-2342710 i NO | s | e 38,798,588 ...1,000.000

59214# 10 4 |Metropolitan Group Property and Casualty INSUraNCe COMPANY..........c.ruiueieiirriieesieiseiseiiseeeesstsseessessessatsseensessssessessesssssssessessessssnsansessesans | snsessessnes 13-2915260 NO ...306,389,656 | .....ooirrerereiriieiieieenins | e 1,000.000
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 ...7199,457 614 XXX
Common Stocks - Other Affiliates

59155# 10 5 | MetLife Auto & Home Insurance Agenc: ... | 95-3003951 NO | oo [ i 955,437 5,000.000

59217# 10 1 [Metropolitan Lloyds Inc.. . | 05-0476998 NO 1,000 ...1,000.000 |.
1799999. Total - Common Stocks - Other Affiliates..................cccouiveviciieiieeieeieeceeeeeee e (L 956,437 XXX XXX
1899999. Total - Common Stocks. 0 ...800,414,051 XXX XXX
1999999. Total - Preferred and Common Stock. 0 800,414,051 XXX XXX

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....2,227,277,307.

2. Total amount of intangible assets nonadmitted §.......... 0.

913

SCHEDULE D - PART 6 - SECTION 2

CUSIP Identification

Name of Lower-Tier Company

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

Total Amount of Intangible Assets

Included in Amount Shown in
Column 8, Section 1

Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6

Number of Shares

% of Outstanding

NONE




Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

3

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY.....oiiiiiiiiiiniiisiisnnsssssssissnssssesssnsssnssnes | LS...... ‘ . | 09/25/2019. | Various..... 02/15/2020. | .......... 29,972,042 | oo | e 125498 | .o [ | oo 30,000,000 | ......... 29,846,544 | ........ 155,808 | .oovvencenriians | e 138 | ... 2.24 [NA..| ... 68,750 | ....... 35,944
0199999. U.S. Government Bonds - Issuer Obligations........... DR OO PSP TOPRPRRPPTPTON 29,972,042 | ... 0. 125498 | ..o (V] [ 0] e 30,000,000 | ......... 29,846,544 | ........ 155,808 | ................ 0 XXX XXX XXX | ........ 68,750 | ........ 35,944
0599999. Total - U.S. GOVEMMENt BONAS. .....vvurereiesiiisirisiissssissens s s eetsssessssssssssnssssnsenes 29,972,042 | .o [V 125498 | oo 0 0 30,000,000 29,846,544 | ........ 155,808 | ..ovrivirn 0] XXX XXX XXX ] e 68,750 | ........ 35,944
Total Bonds
7699999. Subtotals - ISSUET OBIIGAtIONS. ... cvuuiieuiieeiieiiii it et s enes 29,972,042 | .0 | s 125,498 0 30,000,000 29,846,544 | ........ 155,808 XXX XXX XXX
8399999. Subtotals - Bonds 29,972,042 | o0 | 125498 | o0 [ 0 | s 30,000,000 | ......... 29,846,544 | ........ 155,808 XXX XXX XXX
9199999. Total - Short-Term Investment: 29,972,042 | .cccoovveevenenn0 | e 125,498 0 XXX 29,846,544 | ........ 155,808 XXX XXX XXX
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Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exch:
Currency swap - Rec fixed USD Curren | Bank of America 3.9365%
[Pay fixed CAD] ; 2017-FXS-366223| C4931*BC6 KEYERA CORP .......... D1.... cy NA B4ATYDEB6GKMZO031MB27... | 06/20/2017.... | 09/20/2027... | .ccoouvvenncee ....10,248,681 [3.6800%] 21,614 (239,077) [ ccve | o 105,572 | oo | e (530,224) [ ..o | e | e 142,435 | ..o 100/100.......
Currency swap - Rec fixed USD 479142C@8 Johnson Matthey Plc Curren | Deutsche Bank 5.4700%
[Pay fixed EUR] ; 2010-FXS-0030 |4.660% 01/31/2021 D1.... cy AG TLTWFZYICNSX8D621K86.... | 02/24/2010.... | 01/31/2021.... | vecovevreerrns [ e 6,785,000 [4.6600%] | -vvevovervevrererrens | wrvvrrmerrerinenrnens [ wevirnes 109,776 | ........... 1,172,500 |..... 130167 | e | e 103,250 35,381 99/100.........
Currency swap - Rec fixed USD D2736#AJ8 FRITZ DRAXLMAIER Curren 4.7160%
[Pay fixed EUR] ; 2014-FXS-227499| GMBH & CO KG D1 cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 02/21/2014.... | 04/02/2021.... | cvvvcovvvvveens | wovnee 3,430,000 [3.5700%] 63,437 623,750 | ... | coerent 607,515 | .ooveeeerrecris | ceverens 51,625 [ .vvorerrrecrrens | cerrnerrnecrirnes | e 19211 | e, 100/100.......
Currency swap - Rec fixed USD 48021PA@7 JONES LANG Curren 4.1100%
[Pay fixed EUR] ; 2017-FXS-364247| LASALLE FINANCE BV D1.... cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 06/07/2017.... | 06/27/2029.... | cveovevvererens [ ceenns 5,630,000 (VA T0[0573 | TR SRR IO 108,709 | ...covvvvrene 17,500 | oo | oo (104,255) [ ...cvvorrvvcries | cvvenne 103,250 86,745 100/100.......
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2013-FXS- Portman Estate Funds (Multiple Curren | Deutsche Bank 4.3475%
189671 Cusips) D1..... cy AG TLTWFZYICNSX8D621K86.... | 02/06/2013.... [ 03/05/2028.... | ...ccvercrernns | cevene 3,130,400 [4.1300%] 29,683 480,900 |..... | ....... 419,863 | ...ooveeriecri [ e (102,300) [ .ooovvererrvereriies | e | eeviienees 44776 | oo 95/100.........
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2013-FXS- G3646#AC7 FORTH PORTS Curren 5.4800%
216198 FINANCE LTD 5.030% 12/05/2031 |D 1........ cy Citibank NA.......... E57ODZWZ7FF32TWEFAT6.. | 11/13/2013.... | 12/05/2031.... | .. ....10,550,100 [5.0300%] ... ...1,806,750 | ..... ....1,920,948 ....(337,590) | . .1100/100.......
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G1313@AA9 BLACKROCK Curren | Barclays Bank 4.1460%
359335 SMALLER COMPANIES TR D1..... cy PLC G5GSEF7VJP5ITOUKS573..... | 04/21/2017.... | 05/24/2037.... | eooevevreernns [ o 6,270,040 [2.7400%] | <vvvooovveeverrennn | e [ e 87,405 | ....ccooeenn. (221,235) | ..oo. [ s 30,218 | v [ e (250,635) [ ...oovevvverrrennes [ v | e 130,803 | ...ccvvvvvrranee 100/100.......
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G0827#BK5 BARRATT Curren 4.0750%
362096 DEVELOPMENTS PLC D1 cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 05/23/2017.... | 08/22/2027.... | c.covvvvervrens [ ceenes 8,686,550 (010573 | SOOI VSRR IO 115,728 | ..o (189,275) | ..cc. | vovnvn 22,898 | ..o | e (342,705) [ .oocvverrrveeriires | e | ceviies 120,102 | .o 100/100.......
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G0892#AA8 BAZALGETTE Curren | Barclays Bank 3.9650%
367530 TUNNEL LTD D1...... cy PLC G5GSEF7VJP5I70UKS573..... | 06/29/2017.... [ 09/28/2032.... | covvoivvennnes ....12,710,600 [2.8600%]] -..vvvvervinnriinns | v [ e 144,198 | i (271,950) | oo [ e (168,759) | . (501,270) 226,960 100/100.......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 0 . ....3,964,165 .0 [...(1,806,599) | ...oovvvrend 0 [ 0 [ 988,665 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108, 0 [V} 827,799 | ..o 3,179,863 |XXX|....3,964,165 | ...ccocrmrrernad 0 ]..(1,806,599) | ..coooovrrernnnnt 0 | 0 | 988,665 XXX XXX
Swaps - Hedging Other - Foreign Exchang
Currency swap - Rec fixed USD D2736#AKS FRITZ DRAXLMAIER Curren 5.3160%
[Pay fixed EUR] ; 2014-FXS-227508| GMBH & CO KG D1 cy Citibank NA.......... E57TODZWZ7FF32TWEFAT6.. | 02/21/2014.... | 04/02/2024.... ...686,000 [4.0500%] ... .14,160 119,167 | ... .23,484 .10,325 7,077 .1 0001..
Currency swap - Rec fixed USD 48021PA*9 JONES LASALLE Curren 3.9665%
[Pay fixed EUR] ; 2017-FXS-364243| FINANCE BV D1..... cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 06/07/2017.... | 06/27/2027.... | cocovevveverens | ceeeee 1,238,490 [1.9600%] 25,188 (9,154) | coo. [ covrnes (9,154) | ......... 24,453 22,715 [ o | e | e 16,951 | oo 0001......
Currency swap - Rec fixed USD Curren | Bank of America 5.4263%
[Pay fixed EUR] ; 2017-FXS-366114| W4662REN2 INTRUM JUSTITIAAB| D 1........ cy NA B4TYDEB6GKMZO031MB27.. | 06/19/2017.... | 07/15/2020.... | ..ovvercrers | cevene 1,003,500 [3.1250%] 22,809 (6,457) | oo | covrenes (6,457) | ......... 14,965 | ......... 18,585 3,686 0001............
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G2479@AH2 COVENT GARDEN Curren 4.2075%
364055 GROUP HOLDINGS L D1... cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 06/06/2017.... | 08/31/2032.... | cvvvevvunevreens | wovree 2,762,760 [2.9600%] | +vveooveveverenerrenen | wevvenerrensinerenies | s 34,696 |.......c.oo.... (17,840) | ... | cevveeee (17,840) | ......... 48,551 |...... (109,717) [ oo [ oo | cevveviannd 49,183 | ..o 0001............

Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G7612#AA2 ROCK RAIL SOUTH Curren 5.4750%
366127 WESTERN PLC D1 cy Citibank NA.......... E570DZWZT7FF32TWEFATS.. | 06/19/2017.... | 06/18/2047.... | covvcevvvvennnae | vovens 4,447 466 [3.9380%] 30,851 30,021 | cooes | e 30,021 |....... 210,819 |...... (180,147) | covovvvverrerrnnes | cevvrrisnerririnns | cevveeens 116,576 | .ooovvrvrr 0001.....conunee
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G7612#AA2 ROCK RAIL SOUTH Curren | Deutsche Bank 1.0650%
367139 WESTERN PLC D1..... cy AG TLTWFZYICNSX8D621K86.... | 06/27/2017.... | 12/31/2020.... | .ovvvevcrians | covens 3,456,501 [1.0500%] 706 (571) ] ... (571) ] oo 144,330 [.....(141121) | oo [ [0l 17,306 | i 0001...oocuun
1139999999. Total-Swaps-Hedging Other-Foreign Exchange. 0 [V 128,409 [ ..o 115,166 XXX ....... 115,166 | ....... 466,603 |......(379,360) | . XXX XXX
1169999999. Total-Swaps-Hedging Other. 0 0] 128,409 [ ..o 115,166 XXX ....... 115,166 | ....... 466,603 |......(379,360) XXX XXX
Swaps - Replications - Credit Default
Credit Default Swap - Rec 1.0000 1.0000
[PAY 0.0000];CDX.NA.IG.33 990461265 CDX.NA.IG.33.............. DBC..... Credit. | Ice Clear US Inc... 549300HWWR1D80TS2G29.. | 09/23/2019.... | 12/20/2024.... | ccevvvvvvvnee ....80,000,000 [0.0000]] ...vveeennrveeennnne | o 1,587,542 ....2,084,929 ...80,000,000 | 27........... NA..i
1189999999. Total-Swaps-Replications-Credit Default. 0. 1,587,542 ...2,084,929 ....80,000,000 XXX XXX
1229999999. Total-Swaps-Replication: 0. 1,587,542 ....2,084,929 ....80,000,000 XXX XXX
Total - Swaps
1369999999. Total-Swaps-Credit Default 0] 1,587,542 ...2,084,929 |. .0 . .0 . ....80,000,000 XXX XXX
1379999999. Total-Swaps-Foreign Exchange 0 0 ...4,079,331 66,603 |...(2,185,959) | .covooviriennn0 [ [ 1,199,445 XXX XXX
1409999999. Total-Swaps 0] 1,587,542 ...6,164,261 | ...... 466,603 |...(2,185,959) ...81,199,445 XXX XXX
Forwards - Hedging Other
Currency Forward - BUY USD SELL Curren | Barclays Bank
EUR; 2019-FOR-470886 Joint Venture Interests Portfolio....... BA....... cy PLC G5GSEF7VJP5I7T0UK5573..... 12117/2019.... [ 01/27/2020.... | .cvvverrrenne ...10,199,942 | 0.8941............ (52,323) | cove. [ cevvenee (52,323) | ........ (15,065) | ........ (37,258) | cvvveernvrrerrnens | cererrirneeriinn [ s 13871 | s 0001............
Currency Forward - BUY USD SELL Curren | Barclays Bank
GBP ; 2019-FOR-471235 Joint Venture Interests Portfolio....... BA...... cy PLC G5GSEF7VJP5ITOUKS573...... 12119/2019.... [ 01/27/2020.... | covvvevvvians | conens 4,218,586 | 0.7657............ (62,967) | ..... | coveeeee (62,967) ] ..........(2,610) | ........ (60,356) 0001............
1439999999. Total-Forwards-Hedging Other. 0 0 0 (115,290) [XXX] ......(115,290) | . ..(97,615) . XXX XXX
1479999999. Total-Forwards 0 0 0 (115,290) [XXX] ......(115,290) | . ..(97,615)|. XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 827,799 3,179,863 [XXX ....3,964,165 ...(1,806,599) | . . XXX XXX
1709999999. Total-Hedging Other. 0 [V 128,409 (123) [XXX] (123)] . .....(476,975) | . e 230,387 XXX XXX
1719999999. Total-Replication 0] 1,587,542 | ......... 217,778 | oo 1,506,257 |XXX] ....2,084,929 | ... [l 0 ....80,000,000 XXX XXX
1759999999. TOTAL 0] 1,587,542 | ...... 1,173,986 | ........... 4,685,997 |XXX| ....6,048,971 ...(2,283,574) ...81,219,053 XXX XXX
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001 Hedges the currency risk of foreign currency denominated assets.
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Prior Year(s) | Current Year Hedge
Indicate Initial Cost of | Initial Cost of Effectiveness
Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Changein | (Amortization) | Termination | Value of | Termination -| Termination
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease B./A.C.V. / Accretion | Recognized | Hedged Item |  Deferred (b)
Total Written Options
Swaps - Hedging Other - Foreign Exch
Currency swap - Rec fixed USD [Pay Deutsche Bank 1.0650%
fixed GBP] ; 2017-FXS-367139 Asset-Fixed Rate Bond...................... D1 Currency | AG 7LTWFZYICNSX8D621K8¢ 06/27/2017. | 12/31/2020. | 12/27/2019. | Sale......... | ccovvvovercrcicses ...2,120,260 [1.0500%] [ [ 1817 (5,976) 0001
1139999999. Total-Swaps-Hedging Other-Foreign Exchange. 0 0 0 0 0 KX s 1,817 (5,976) 0 0 0 0 XXX
1169999999. Total-Swaps-Hedging Other. 0 0 0 0 0 KX) .......1817 (5,976) 0 0 0 0 XXX
Swaps - Replications - Credit Default
Credit Default Swap - Rec 0.0000 0.0000
[PAY 1.0000;,CDX.NA.IG.32 990461264 CDXNA.IG.32.................. DBC...... | Credit..... | Ice Clear US Inc.. 549300HWWR1D80TS2GY 09/23/2019. | 06/20/2024. | 09/24/2019. | Sale......... | ccccccerevcveree. .80,000,000 [1.0000]] ..o ..(1,707,480) | ....(1,707,480) | .....oovvvvvvvvrrienrns | o (1,707,480) | ... N/A
Credit Default Swap - Rec 1.0000 Wells Fargo 1.0000
[PAY 0.0000J;,CDX.NA.IG.32 990455577 CDX.NA.IG.32........cveeee DBC...... | Credit..... | Securiies LLC  VYVVCKR63DVZZN70PBZ 08/02/2019. | 06/20/2024. | 09/24/2019. | Sale......... | cccccccrevcveree. .80,000,000 [0.0000]] ...ooovevevviviiniiines | v 1,612,537 | ... 1,707,480 | ....... 115,556 | ...... 1,567,266 | ... | oo | o | en(d5,271) | e, 140,214 N/A
1189999999. Total-Swaps-Replications-Credit Default 0] .....(94,944) .(140,214) KXY ovvvvvvvrinnnnn0 [ 0 [ (45,271) | e 140,214 XXX
1229999999. Total-Swaps-Replication: 0 94,944) ..(140,214) KX .. 40,214 XXX
Total Swaps
1369999999. Total-Swaps-Credit Default. 0 . (94,944) | ..o 0 ... 115,556 | ......... (140,214) KX oocvcccccccecec | v 0. (45.271)] ...... 140214 | oo 0 [ e, 0 XXX
1379999999. Total-Swaps-Foreign Exchange 0 0 0 0 0 KX e 1,817 (5,976) 0 0 0 0 XXX
14( Total-Swap: 0| o (94.944) | oo 0 115,556 | ........ (140,214) KX) oo 1817 | 00 (5,976) | ..o 45271 ... 140214 | i) [ 0 XXX
Forwards - Hedging Other
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-432458 Offset BA......... | Currency | PLC G5GSEF7VJP5I70UK5573) 01/23/2019. | 01/25/2019. | 01/25/2019. | Maturity.... | ..cocoovevcvviciees ..8,010,492 | 0.8801.......... 25,098 25,098 0002
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-435260 Offset BA.......... | Currency | PLC G5GSEF7VJP5I70UK5573) 02/20/2019. | 02/22/2019. | 02/22/2019. | Maturity.... | ..cccoovcvevercners ...7,991,175 |0.8822 3173 S0 USRS RN IR [P 3173 0002
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-438645 Offset .| Currency | PLC G5GSEF7VJP5I70UK5573 03/20/2019. | 03/22/2019. | 03/22/2019. | Maturity.... | w..oeceevvvcens 18,008,377 [ 0.8803.......cc. | covrermrrrenrireriins [ ervrveerreriiseinnes | erereene(53,862) | oo | e [ oo | e [ e [ [ e (53,862) 0002
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-441744 Offset .| Currency | PLC G5GSEF7VJP5I7O0UKS573 04/18/2019. | 04/24/2019. | 04/24/2019. | Maturity.... | w.oooevvvvvnnnes 7,931,955 | 0.8888.......... | cevevevereererernens [ conrrrersernriinenenn | e 34,198) | i [ | o | e | e | e | oo (34,193) 0002
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-444629 Offset .| Currency | PLC G5GSEF7VJP5I70UK5573 05/21/2019. | 05/24/2019. | 05/24/2019. | Maturity.... | ..cccococvcvvvcrers 7,864,567 | 0.8964.......... | coovvveeevecvcccenneees | e | e 38253 | i | v | e | e | v | e | s 34,253 0002
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-451175 Offset .| Currency | PLC G5GSEF7VJP5I70UK5573) 06/20/2019. | 06/24/2019. | 06/24/2019. | Maturity.... | «.cccccvcveervcnecs 8,304,765 | 0.885......oocoes | coveeeeeeeeeneeeeeeeees | e | aeieeeee88,518 | o | e | | e | e | e | 66,518 0002
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-454720 Offset .| Currency | PLC G5GSEF7VJP5I70UK5573) 07/24/2019. | 07/26/2019. | 07/26/2019. | Maturity.... [ ....ccovevvvvrenen. 8,191,675 | 08973 | v [ e | el 13,898) | o [ | o | v | v | e | e (13,598) 0002
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-457284 Offset .| Currency | PLC G5GSEF7VJP5I70UK5573| 08/22/2019. | 08/28/2019. | 08/28/2019. | Maturity.... ...8,145,638 |0.9023 .(5,145) 0002
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-461389 Offset .| Currency | PLC G5GSEF7VJP5I70UK5573) 09/24/2019. | 09/27/2019. | 09/27/2019. | Maturity.... | c.ccooevcvcerrcnees 8,583,744 | 0.9087........o. | covvvverrrrrncennnnnees | cevvreeennnnneeennenens | eevnn(44,894) | o | e | o [ e | ceveenseeenenesesenns | e | oo (44,694) 0002
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-464901 Offset .| Currency | PLC G5GSEF7VJP5I70UK5573) 10/23/2019. | 10/25/2019. | 10/25/2019. | Maturity.... | ....ccoocvvvvveeee. ..8,675,940 | 0.899.......ccce | e [ o | erereenn(24,980) | o [ | o | e | e | s | o (24,960) 0002
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-467898 Offset .| Currency | PLC G5GSEF7VJP5I70UK5573 11/22/2019. | 11/26/2019. | 11/26/2019. | Maturity.... | ..cccoovcvcvvvcrers 9,489,909 | 0.9041......ooo. | covvvverrrrrrrrnrnnenes | cevvverernnvnnnnenennes | e 39,468) | o | o | o | v | v | v | e (39,468) 0002
Currency Forward - BUY EUR SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-470885 Offset .| Currency | PLC G5GSEF7VJP5I70UK5573) 12/17/2019. | 12/24/2019. | 12/24/2019. | Maturity.... | ..ccocovcveeercnees 10,173,038 | 0.8965.......... (58,958) 0002
Currency Forward - BUY GBP SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-438647 Offset .| Currency | PLC G5GSEF7VJP5I70UK5573| 03/20/2019. | 03/22/2019. | 03/22/2019. | Maturity.... | ..coovevvvvvvvccc. ..1,991,986 | 0.7595 8,200 0002
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Prior Year(s) | Current Year Hedge
Indicate Initial Cost of | Initial Cost of Effectiveness
Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Changein | (Amortization) | Termination | Value of | Termination -| Termination
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease B./A.C.V. / Accretion | Recognized | Hedged Item |  Deferred (b)
Currency Forward - BUY GBP SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-441746 Offset BA..........| Currency | PLC G5GSEF7VJP5I70UK5573) 04/18/2019. | 04/24/2019. | 04/24/2019. | Maturity.... | ..cccoovcvcvevcrers ..1,969,623 | 0.7682.......... (9,456) [ ..oovevevevevereranens [ oorermmmmesmmmmmmmnnnnns [ oo [ eervimsimiiminiiiinns [ v [ v | s (9,456) 0002
Currency Forward - BUY GBP SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-444631 Offset BA..........| Currency | PLC G5GSEF7VJP5I70UK5573) 05/21/2019. | 05/24/2019. | 05/24/2019. | Maturity.... | ..ccocovcveeercnces 21,921,725 | 0.7873..cceees | oo | e ceeeTA25) [ o [ e | o [ e | e | e | v (1,425) 0002
Currency Forward - BUY GBP SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-451177 Offset BA.......... | Currency | PLC G5GSEF7VJP5I70UK5573) 06/20/2019. | 06/24/2019. | 06/24/2019. | Maturity.... | ..cccoovevvevics ...2,538,400 | 0.7879.......... 8,600 [ ..vvvvvevvvvvesessnnnes [ eovnnsssssssnssssssnsnnns [ oos [ sosssssssssssnssssnns | sosssssesssssnsnssnns | sesssssessssssssssssens | corssnins 6,600 0002
Currency Forward - BUY GBP SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-454722 Offset BA.......... | Currency | PLC G5GSEF7VJP5I70UK5573) 07/24/2019. | 07/26/2019. | 07/26/2019. | Maturity.... | ..cococvcvcvvvcners .. 2,497,400 | 0.8008.......... | coovvvrvrvrveernrrnnnes | covvveneesnsennnnsnnnes | ceviinnn (20,000) [ 2oooovevererevemerenens [ eommemmmmmirimmmmsinnnnns [ e [ eorrmmmiiimsiniiiinns [ e [ s [ e (20,000) 0002
Currency Forward - BUY GBP SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-457286 Offset BA..........| Currency | PLC G5GSEF7VJP5I70UK5573) 08/22/2019. | 08/28/2019. | 08/28/2019. | Maturity.... | ..cccccocvceercnees 2,428,834 | 0.8234.......... | coovovecererecenenenens | v | s 15,266 | ..ovovveevviecnnninns [ e [ o [ e | o [ i | o 15,266 0002
Currency Forward - BUY GBP SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-461391 Offset BA..........| Currency | PLC G5GSEF7VJP5I70UK5573) 09/24/2019. | 09/27/2019. | 09/27/2019. | Maturity.... | ....ccooevvvvvecee. 13,243,109 | 0.8017...ccoee | oo [ v | e (41,989) [ .o [ cevrrrsereeeneeiini | eoe [ s | e | e | e (41,989) 0002.
Currency Forward - BUY GBP SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-464903 Offset BA.......... | Currency | PLC G5GSEF7VJP5I70UK5573 10/23/2019. | 10/25/2019. | 10/25/2019. | Maturity.... | ..cccocvevcvvicrees 23,349,762 | 0.7762.......... | covvvereevevveervvvenes | covvvvnveneveennnvennes | oo (12,402) [ oo [ i [ o [ oo [ oo [ e [ e (12,402) 0002
Currency Forward - BUY GBP SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-467900 Offset BA.......... | Currency | PLC G5GSEF7VJP5I70UK5573 11/22/2019. | 11/26/2019. | 11/26/2019. | Maturity.... | ..cocococvcvevcners ..4,050,617 | 0.7777.......... (6,017) (6,017) 0002
Currency Forward - BUY GBP SELL | Joint Venture Interests Portfolio - Full Barclays Bank
USD ; 2019-FOR-471234 Offset BA..........| Currency | PLC G5GSEF7VJP5I70UK5573) 12/19/2019. | 12/24/2019. | 12/24/2019. | Maturity.... | ...cccoocvvvvvenee. ..4,108,520 |0.7667.......... (25,175) [ v [ e | e [ i | e | e | e (25,175) 0002
Currency Forward - BUY USD SELL Barclays Bank
EUR ; 2018-FOR-429591 Joint Venture Interests Portfolio.. .| Currency | PLC G5GSEF7VJP5I70UK5573| 12/21/2018. | 01/25/2019. | 01/25/2019. | Maturity.... ..8,062,676 0001
Currency Forward - BUY USD SELL Barclays Bank
EUR ; 2019-FOR-432459 Joint Venture Interests Portfolio.......... BA..........| Currency | PLC G5GSEF7VJP5I70UK5573 01/23/2019. | 02/22/2019. | 02/22/2019. | Maturity.... | «.cccocvcveeercnces ..8,029,428 | 0.878............ 35,081 35,081 0001
Currency Forward - BUY USD SELL Barclays Bank
EUR ; 2019-FOR-435261 Joint Venture Interests Portfolio.......... BA..........| Currency | PLC G5GSEF7VJP5I70UK5573 02/20/2019. | 03/22/2019. | 03/22/2019. | Maturity.... | w..oecvevvverens 18,009,437 [ 0.8802.....ccu. | covrerrienrieriins [ e | e 54,922 | oo [ e | [ e | | e | 54,922 0001
Currency Forward - BUY USD SELL Barclays Bank
EUR ; 2019-FOR-438646 Joint Venture Interests Portfolio.......... BA..........| Currency | PLC G5GSEF7VJP5I70UKS5573 03/20/2019. | 04/24/2019. | 04/24/2019. | Maturity.... | w.eoovvvvevnnnes 18,030,556 | 0.8779......occ | oo [ oo | s 132,794 | oo e | o | e | o | e | 132,794 0001
Currency Forward - BUY USD SELL Barclays Bank
EUR ; 2019-FOR-441745 Joint Venture Interests Portfolio.......... BA..........| Currency | PLC G5GSEF7VJP5I70UK5573) 04/18/2019. | 05/24/2019. | 05/24/2019. | Maturity.... | ..cccococvceercners ...7,952,132 | 0.8866.......... 53,312 53,312 0001
Currency Forward - BUY USD SELL Barclays Bank
EUR ; 2019-FOR-444630 Joint Venture Interests Portfolio.......... BA.......... | Currency | PLC G5GSEF7VJP5I70UK5573| 05/21/2019. | 06/24/2019. | 06/24/2019. | Maturity.... | ..cc.coovvvrereenne 18,220,107 [ 0.8941 ..o | corverrerenrieniies [ oo | o (151,176) [ oo | v [ e [ e [ | e | e (151,176) 0001
Currency Forward - BUY USD SELL Barclays Bank
EUR; 2019-FOR-451176 Joint Venture Interests Portfolio.......... BA..........| Currency | PLC G5GSEF7VJP5I70UK5573) 06/20/2019. | 07/26/2019. | 07/26/2019. | Maturity.... | ....covcvvvvrenee. ..8,326,667 | 0.8827........c. | oo [ v | e 148,689 | ..o [ o | o | e | e | e | 148,689 0001
Currency Forward - BUY USD SELL Barclays Bank
EUR ; 2019-FOR-454721 Joint Venture Interests Portfolio.. .| Currency | PLC G5GSEF7VJP5I70UK5573| 07/24/2019. | 08/28/2019. | 08/28/2019. | Maturity.... ..8,212,894 72,401 72,401 0001
Currency Forward - BUY USD SELL Barclays Bank
EUR ; 2019-FOR-457285 Joint Venture Interests Portfolio.......... BA.......... | Currency | PLC G5GSEF7VJP5I70UK5573) 08/22/2019. | 09/27/2019. | 09/27/2019. | Maturity.... | «.ccocevcvcerrcrees ..8,663,702 | 0.9003.......... | coovrverererncerenenees | ceeveneeeneeneesenenees | s 124,652 | coovvvvceeerececeeeeees | cevverenenceeescenenseees | o | ceveenseeceecnecseens | seveeesessseesssssees | cevsesssssssssssssssnns | e 124,652 0001
Currency Forward - BUY USD SELL Barclays Bank
EUR ; 2019-FOR-461390 Joint Venture Interests Portfolio.......... BA..........| Currency | PLC G5GSEF7VJP5I70UKS5573 09/24/2019. | 10/25/2019. | 10/25/2019. | Maturity.... | w.ocoovvvvvvnnees ..8,602,221 | 0.9067.......... | oo | oo | e (48,759) [ .vvevveverererennes | cervneeniessvennienne [ ooe [ e [ oo [ e | (48,759) 0001
Currency Forward - BUY USD SELL Barclays Bank
EUR ; 2019-FOR-464902 Joint Venture Interests Portfolio.......... BA..........| Currency | PLC G5GSEF7VJP5I70UK5573 10/23/2019. | 11/26/2019. | 11/26/2019. | Maturity.... | ..cccoovcvcvevcners ..9,563,895 | 0.8971....cooe. | covvvverererncencrenens | cevveneneneneceneneeens | s RRICTL:T. S FUPURRORN VOPIPRRRPIRORN VPN VPPRPRITN IR IR IO 113,454 0001
Currency Forward - BUY USD SELL Barclays Bank
EUR ; 2019-FOR-467899 Joint Venture Interests Portfolio.......... BA.......... | Currency | PLC G5GSEF7VJP5I70UK5573 11/22/2019. | 12/24/2019. | 12/24/2019. | Maturity.... | ..ccocovcvceercnees 110,104,297 |0.9026 SR (1<) ) OPORPOROPOPOOPPPPOOS OVPPOPPOPOPOPPOOPPPPPOPOOS DOV VPOPPVOPOPOPPPOPOPOPS OPOTOTRTOTOTOTOTOTOTS VTOTOTSTOTOPOTOTOPOTOTS IDVOPROOON (9,783) 0001
Currency Forward - BUY USD SELL Barclays Bank
GBP ; 2018-FOR-429593 Joint Venture Interests Portfolio.......... BA..........| Currency | PLC G5GSEF7VJP5I70UK5573) 12/21/2018. | 01/25/2019. | 01/25/2019. | Maturity.... | .....cooevvvvvecee. .....367,351 | 0.7875.......... (32,126) 849 2518 | i | e (32,126) 0001
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SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

[ANE

1 2 3 4 5 6 7 8 9 10 1 12 13 15 16 19 21 22 23 25
Cumulative
Prior Year(s) Hedge
Indicate Initial Cost of Effectiveness
Exercise, Strike Price, | Undiscounted Consideration C| Unrealized Gain (Loss) | Adjustment at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Received o| Valuation Current Year's on to Carrying and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Paid) on Current Year d| Increase (Amortization) | Termination |  Value of Termination
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Termination Income e | (Decrease, / Accretion | Recognized | Hedged Item (b)
Currency Forward - BUY USD SELL JPMorgan Chase
GBP ; 2019-FOR-431444 Joint Venture Interests Portfolio.......... BA.......... | Currency | Bank NA 7HB6GLXDRUGQFUS57RNE| 01/14/2019. | 01/25/2019. | 01/25/2019. | Maturity.... | ..cccococvvvvvcrees | evees 295925 [0.7772......... (6,973) (6,973) 0001
Currency Forward - BUY USD SELL | Joint Venture Interests Portfolio - Full Barclays Bank
GBP ; 2019-FOR-432460 Offset BA..........| Currency | PLC G5GSEF7VJP5I70UK5573) 01/23/2019. | 01/25/2019. | 01/25/2019. | Maturity.... | «.ccocevevcerrcnecs LA189,776 | 0.7674.... | e | e | s 12,599 | oo [ [ [ e | i | o 12,599 0002
Currency Forward - BUY USD SELL Barclays Bank
GBP ; 2019-FOR-432461 Joint Venture Interests Portfolio.......... BA..........| Currency | PLC G5GSEF7VJP5I70UKS5573 01/23/2019. | 02/22/2019. | 02/22/2019. | Maturity.... | w.oovevvvvennne. ..1,191,472 {0.7663 (632) (632) 0001
Currency Forward - BUY USD SELL | Joint Venture Interests Portfolio - Full Barclays Bank
GBP ; 2019-FOR-435262 Offset BA.......... | Currency | PLC G5GSEF7VJP5I70UK5573) 02/20/2019. | 02/22/2019. | 02/22/2019. | Maturity.... | ..cococvcvevvrerees ..1,189,986 | 0.7672.......... 2118 [ ooveveviveneininnns [ cevssnnssssssssssssnnenns [ oo [ o | s | s | s 2,118 0002
Currency Forward - BUY USD SELL Barclays Bank
GBP ; 2019-FOR-435263 Joint Venture Interests Portfolio.......... BA..........| Currency | PLC G5GSEF7VJP5I70UK5573 02/20/2019. | 03/22/2019. | 03/22/2019. | Maturity.... | ..cccocvcvceercnces ..1,974,745 | 0.7662 (25,481 [ oo [ cesnseeneeniii | o [ s | cevsereersnnens | s | e (25,441) 0001
Currency Forward - BUY USD SELL Barclays Bank
GBP ; 2019-FOR-438648 Joint Venture Interests Portfolio.......... BA..........| Currency | PLC G5GSEF7VJP5I70UK5573) 03/20/2019. | 04/24/2019. | 04/24/2019. | Maturity.... | ....cooevvvvvecee. ..1,995214 {0.7583 35,047 35,047 0001
Currency Forward - BUY USD SELL Barclays Bank
GBP ; 2019-FOR-441747 Joint Venture Interests Portfolio.......... BA.......... | Currency | PLC G5GSEF7VJP5I70UK5573) 04/18/2019. | 05/24/2019. | 05/24/2019. | Maturity.... | ..cccoovcvvvvvcrees ..1,972,653 | 0.767............ 52,354 52,354 0001
Currency Forward - BUY USD SELL Barclays Bank
GBP ; 2019-FOR-444632 Joint Venture Interests Portfolio.......... BA.......... | Currency | PLC G5GSEF7VJP5I70UK5573) 05/21/2019. | 06/24/2019. | 06/24/2019. | Maturity.... | ..cccccocvceevcners ...2,544,176 | 0.7861.......... (824) (824) 0001
Currency Forward - BUY USD SELL Barclays Bank
GBP ; 2019-FOR-451178 Joint Venture Interests Portfolio.......... BA..........| Currency | PLC G5GSEF7VJP5I70UK5573) 06/20/2019. | 07/26/2019. | 07/26/2019. | Maturity.... | ....ccoocvvvvvevee. 12,542,426 | 0.7867.......... | oo [ v | v 65,026 | ....ovoeerriennns [ e [ | e | s | [ 65,026 0001
Currency Forward - BUY USD SELL Barclays Bank
GBP ; 2019-FOR-454723 Joint Venture Interests Portfolio.. .| Currency | PLC G5GSEF7VJP5I70UK5573| 07/24/2019. | 08/28/2019. | 08/28/2019. | Maturity.... ...2,501,133 | 0.7996 0001
Currency Forward - BUY USD SELL Barclays Bank
GBP ; 2019-FOR-457287 Joint Venture Interests Portfolio.......... BA..........| Currency | PLC G5GSEF7VJP5I70UK5573) 08/22/2019. | 09/27/2019. | 09/27/2019. | Maturity.... | ..ccocovcveeercnces 23,161,453 | 0.8224.......... | coovvvceeevveecneineces | o | i (39,667) (39,667) 0001
Currency Forward - BUY USD SELL Barclays Bank
GBP ; 2019-FOR-461392 Joint Venture Interests Portfolio.......... BA..........| Currency | PLC G5GSEF7VJP5I70UK5573 09/24/2019. | 10/25/2019. | 10/25/2019. | Maturity.... | w..oecvevvverens ..3,246,942 |0.8008.......... (90,418) [ vvevvevrrevrnerenins | wevrvnerisssereineene [ eee [ ereerrinseneninens [ [ e | (90,418) 0001
Currency Forward - BUY USD SELL Barclays Bank
GBP ; 2019-FOR-464904 Joint Venture Interests Portfolio.......... BA..........| Currency | PLC G5GSEF7VJP5I70UKS5573 10/23/2019. | 11/26/2019. | 11/26/2019. | Maturity.... | w..ooevvvvenees 4,062,557 | 0.7754......... | oo [ v | v 17,957 | oo [ s | oo [ cevvenenenisnnnns | v | v | v 17,957 0001
Currency Forward - BUY USD SELL Barclays Bank
GBP ; 2019-FOR-467901 Joint Venture Interests Portfolio.......... BA.......... | Currency | PLC G5GSEF7VJP5I70UK5573) 11/22/2019. | 12/24/2019. | 12/24/2019. | Maturity.... | ..ccocoocvcvcvcnees 24,053,758 | 07771 v | o | o | i (29,587) [ ..o [ [ [ i i [ i [ e (29,587) 0001
14399999999. Total-Forwards-Hedging Other. 0 336,905 0 o0 KX 014,612 | oo (950) | o0 | s 336,905 XXX
147 Total-Forwards 0 336,905 0 36,905 XXX
TOTALS
1709999999. Total-Hedging Other. (VI O | ) [ 336,905 | ..o (] IO | I 9,9, [ 16,429 | ......(6.927) | ..o | i 336,905 | ..o 0 XXX
17 Total-Replication. 0] .(94944) | ..cco..... 0] . 115,556 JOJ IO o [ [N (45,271) | ...... 140,214 | ..o 0 XXX
1759999999. TOTAL 0 . (94944) | ........ 336,905 | ... 115,556 | .........(140,214) KX)| ........ 16,429 | ........(6,927) | ........ (45,271) | ...... 477120 | oo 0 XXX

(b)

Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 Hedges the currency risk of assets.
0002 Locked in economic impact of existing derivatives.
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Sch. DB -Pt. B - Sn. 1
NONE

Sch.DB -Pt.B-Sn. 2
NONE
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SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit
Master | Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable| Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) | (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
Over-the-Counter NAIC 1 Designation
Bank of America NA....... B4TYDEB6GKMZO031MB27...... A | CPORTIIN R 300,000 | - oo | s (245,533) (V1 R 105,572 (6,457) .0 146,121 | i 0
Barclays Bank PLC............cc.criiriirisisissssssss s G5GSEF7VJP5I70UKB573........ | (O | GO 360,000 | - oo | s (608,475) 0 30,218 | .o (284,048) .0 377,371 0
CHIDANK NA. .. E570DZWZ7FF32TWEFATS...... \ S ST ..3,540,000 | ..coooviiiniins 2,597,188 | oo (216,269) 0 ....2,700,548 (131,249) .0 598,099 0
0299999999. Total NAIC 1 DeSIgNation............ccocvurirrerismiisismiiisssisssiissssissssssssssssssssssssssnsees onsssssssisines ..4,200,000 22,597,188 | ... (1,070,276) 0 ....2,836,337 (421,754) .0 1,121,590 | oo 0
Over-the-Counter NAIC 2 Designation
Deutsche Bank AG............... | L | ) TR FOTTOR 1,668,574 | ..oocoovvrvinnienns 1,653,400 | ..o (571) 0 ....1,550,030 (571) .0 97,463
0399999999. Total NAIC 2 Designation 1,668,574 | .o 1,653,400 | .ovvooovviiiniiisniis (571) 0 ....1,550,030 (571) .0 97,463
0899999999. Aggregate Sum of Central Clearinghouse (Excluding Exchange Traded).. . | XXX | XXX ,111,004 ..1,506,257 0 ...2,084,929 | - L0 80,000,000
0999999999, GrOSS TOAIS.......cuvvrvirririieiiieiiisie bbb esiessiiesienes LT979,578 | 5,756,845 | .....ocvvvrrennce. (1,070,848) 0 8,471,296 [ .o (422,325) w0 81,219,053
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64

¢cd
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SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (,Vorlv)

Collateral Pledged by Reporting Entity

Wells Fargo Securities LLC........cocrvriiinnierersinsesninninns VYVVCKRE3DVZZNTOPB21... | TIEASUIY ..vveveuieeiereresiissesasssisssssesensssesesssssssessnsssssssssssansanes 912828 X2 1 | UNITED STATES TREASURY .....iiiiiiiiiieierstiisrsssssissssssesesssssessenssssesssnsssesansssssssssssansassssssensaness | arssssssssosssssansnses 2,140,042 | ..o 2,140,000 | ..o 2,133,740 |04/15/2020. {.......... | IR

0199999999, TOAIS. ... 1v1rruereereseeesseesseesssers e eees et ees et E 8888088148848 150 £E£4EE 4R 8 £EEE£EE R L LR 84 E LR E L 1R E R LR E L EE£EE£EE LR E L E L £EEE LR R 4R LR R HeEE 4 4EEREEE LR LR R E LR LR R LR E LRttt | crenie s 2,140,042 | ..o 2,140,000 | ..o 2,133,740 XXX XXX

Collateral Pledged to Reporting Entity

Bank of America NA......... B4TYDEB6GKMZO031MB27.. | Cash. 300,000 |...... 300,000 XXX

Barclays Bank PLC. G5GSEF7VJP5I70UK5573..... | Cash ...360,000 XXX

Citibank NA E570DZWZ7FF32TWEFAT6.. | Cash. 3,000,000 XXX

Citibank NA E570DZWZ7FF32TWEFAT6.. | Cash. XXX

Deutsche Bank AG............cciueriierernineiessiseenienns TLTWFZYICNSX8D621K86.... | Cash . XXX

Ice Clear US Inc. 549300HWWR1DB0OTS2G29.. | CaSh.......cvuriveiiesirinrisresirissmissrsssrissnesemssmsssmsenssmonsninens || GBS tittitiitiseststess s ssss sttt | eretent e 2,111,004 XXX

0299999999, TOAIS. ......vuevveerrsresseesseessseesessseesseseseesssessse s es st s a8 b o8 b et s R b eeE | S281eEEsee AR e R4 £ R 8o R8s E 1A 8R4 e R R R £ LA R R LR R R4 E LR R LR R LR R LR AR e R R R ee R eeE 4ekiieEReE R eE R eE R AR AR AR LR R LR R R AR R AR R R R bRt | Shneian et enes 7,979,578 XXX
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Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE
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SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Lien 10 of the Assets page)
5

1 2 3 4 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date
U.S. Government - Issuer Obli
912828 L9 9 |UNITED STATES TREASURY e L1 2,494,238 ..2,490,327 |10/31/2020.......
0199999.  U.S. Government - Issuer Obligation: .. 2,494,238 ..2,490,327 XXX
0599999.  Total - U.S. Government......... . 2,494,238 ..2,490,327 XXX
U.S. Spec. Rev. & Spec. A Oblig. and all Non-Guar. Oblig. of Agencies & Authorities of Govts & Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3132A5 JS 5 |FEDERAL HOME LOAN MORTGAGE COR...... s S 6,984,673 ..6,846,849 |06/01/2048.......
3140H3 7J 9 |FEDERAL NATIONAL MORTGAGE ASSO ...18,384,449 | ... .17,586,134 |04/01/2048
3140Q8 AH 8 |FEDERAL NATIONAL MORTGAGE ASSO. 22,082,707 |. 21,590,623 |12/01/2047.......
3140QA AJ 9 |FEDERAL NATIONAL MORTGAGE ASSO B [ 4,684,177 | oo 4,549,592 |05/01/2048.......
3140QC K8 8 |FEDERAL NATIONAL MORTGAGE ASSO 5,319,961 ..5,302,246 | 12/01/2049.......
3140X4 UK 0 |FEDERAL NATIONAL MORTGAGE ASSO 5,164,752 ..5,140,793 | 08/01/2049.......
31418C XN 9 |FEDERAL NATIONAL MORTGAGE ASSO . . ..7,445,796 ....7,188,029 |06/01/2048
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHES. ..ot ieisnes 70,066,515 | ... ..68,204,266 XXX
3199999.  Total - U.S. Special Revenue & Special A 1t Obligations...... e 70,066,515 | .......... 68,204,266 XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
04317@ BC 1 [ARTHUR J GALLAGHER&CO........ o | 2 [ e 7,500,000 | ...ocvoviiinenn 7,500,000 | 06/13/2024.......
126650 DD 9 [CVSHEALTH CORP........... . s .. | 2FE 5,030,659 ..5,000,000 |03/09/2021.......
17401Q AR 2 |CITIZENS BANK NA .. | 2FE 10,116,467 | .ocvvvvrcrenne 10,000,000 |03/29/2023.......
23636A AQ 4 |DANSKEBANKAS........... s .. | 2FE 9,971,620 | ..covervriernnee 10,000,000 |09/12/2023.......
345397 YY 3 |FORD MOTOR CREDIT COMPANY LLC .. |2FE 8,958,036 ..9,000,000 | 04/05/2021.......
355145  B# 9 |FRANKLIN UNIVERSAL TRUST. s .. |1FE 5,372,464 ....5,000,000 |09/15/2023.......
3299999.  Industrial & Miscellaneous (Unaffiliated) - ISSUET ObIGALIONS. .........rerierirsieiiirisiisnsssesersssisse s snssnnns 46,949,246 ..46,500,000 XXX
Industrial & Miscell; (Unaffiliated) - Residential Mortgage-Backed Securities
07331Q  AA 5 | BAYVIEW OPPORTUNITY MASTER FUN.....c.coiiiimiiiiiiireinnisirenisrssssiessssiessesss s ssssssessnes . |1FM 3,475,196 ..3,448,357 | 06/28/2053.......
46645G AE 8 |JP MORGAN MORTGAGE TRUST JPMMT....... s . | 1FM e [ o T10,679 | e 702,324 |10/01/2045.......
61744C  PK 6 |MORGAN STANLEY ABS CAPITAL | M............ s . | 1FM o ...958,769 954,097 |03/25/2035.......
61764G AG 7 |MORGAN STANLEY REREMIC TRUST M........... .. | 1FE 1,792,849 | ... ...1,796,045 |01/02/2051.......
76119H AA 8 |RESIMAC MBS TRUST RESI_18-1A e .. | 1FE 1,020,111 | oo 1,020,112 | 11/10/2049.......
86358E KX 3 |STRUCTURED ASSET INVESTMENT LO . . |1FM o ...367,901 09/25/2034.......
86359B MW 8 |WELLS FARGO HOME EQUITY TRUST.......... s . | 1FM o ...464,209 04/25/2034.......
97655 AH 5 |WINWATER MORTGAGE LOAN TRUST W, . . |1FM 1,853,891 01/03/2046.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. ........covvwvisriinriiines 10,643,605 XXX
Industrial & Miscell: (Unaffiliated) - Commercial Mortgage-Backed Securities
04410R AG 1 |ASHFORD HOSPITALITY TRUST INC . |1FM 1,743,424 04/15/2035.
04410R AJ 5 |ASHFORD HOSPITALITY TRUST INC . |1FM o ...996,866 04/15/2035.......
05607D AJ 6 |BXTRUSTBX_17-SLCT.. . s . |1FM o ...781,083 07/15/2034.......
05607K  AA 9 |BXMT_17-FL1.. .. |1FE 1,610,358 06/15/2035.......
10482T AG 7 |BRAEMAR HOTELS & RESORTS TRUST.......... s . |1FM o ...995,580 06/15/2035.......
12433  AJ 5 |BXTRUST BX_17-APPL. e . |1FM o ...850,016 | ... 07/15/2034.
233066  AC 1 |DBGS MORTGAGE TRUST DBGS_18-BI . | 1FM o 924647 | ... 05/15/2035.......
233066 AE 7 |DBGS MORTGAGE TRUST DBGS_18-BI . |1FM o 2921740 | 921,281 |05/15/2035.......
33830C AC 4 |DBGS MORTGAGE TRUST DBGS_18-5B......... s .. | 1FE 2,485,277 ..2,491,869 |06/15/2033.......
36255C AA 7 |GPMT 2018-FL1LTD GPMT_18-FL1 .. |1FE . ...794,193 796,154 |12/19/2035.......
61691K AG 6 |MORGAN STANLEY CAPITAL | TRUST . . | 1FM o ...996,235 1,000,000 |11/15/2034
61691K  AJ 0 |MORGAN STANLEY CAPITAL | TRUST . . |1FM | ..997,487 | ... ....1,000,000 |11/15/2034.......
3499999.  Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie: ettt ettt ettt r et nnaann 14,096,906 | ................. 14,131,499 XXX
Industrial & Miscell; (Unaffiliated) - Other Loan-Backed and Structured Securities
04016V AA 3 |ARES CLO LTD ARES_18-47A..... . .. | 1FE . ...999,555 ....1,000,000 |04/15/2030.......
056162 AN 0 |BABSON CLO LTD BABSN_15-IA . [ 1FE . ...993,172 1,000,000 |01/20/2031
12550M  AJ 9 |CIFC FUNDING LTD CIFC_15-3A . [1FE . ..998,218 | ... ....1,000,000 |04/19/2029.......
28852E  AA 7 |ELLINGTON CLO I LTD ECLO_17-2A.............. R ORRON .. |1FE 6,404,639 ..6,500,000 |02/15/2029.......
33883G AA 5 |FLATIRON CLO LTD FLAT_18-1A.... . .. | 1FE . ..988,580 | ..o 1,000,000 |04/17/2031.......
363200 AC 4 |GALAXY CLOLTD GALXY_18-27A..... . .. | 1FE . ...990,502 ...1,000,000 |05/16/2031.......
36321B  AA 9 | GALAXY CLOLTD GALXY_17-24A..... . .. | 1FE . ...992,730 1,000,000 |01/15/2031
36321B  AB 7 | GALAXY CLOLTD GALXY_17-24A..... . .. | 1FE . ...985,229 01/15/2031.......
38175B  AA 2 | GOLUB CAPITAL PARTNERS CLO LTD.....cuutiuiireriiiieieiieieesiesiesisseessesssssss e ssenseseesins .. | 1FE . ..981,711 02/05/2031.......
38175C AA 0 |GOLUB CAPITAL PARTNERS CLOLTD... e .. | 1FE 1,985,302 01/25/2031.......
38175C AC 6 |GOLUB CAPITAL PARTNERS CLOLTD............ e .. | 1FE . ...974,664 01/25/2031.......
50188Q AE 1 |LCMLTD PARTNERSHIP LCM_19A.. . .. | 1FE 1,000,022 ...1,008,673 |07/15/2027.......
83608G  AQ 9 | SOUND POINT CLO LTD SNDPT_13-T....cociiiiieieiiireeiereniseiesisesresesiesssessessessssssessessssssessessssenes .. | 1FE . ...981,698 01/26/2031.......
83609T AA 5 | SOUND POINT CLO LTD SNDPT_17-4.......ciiiiiiriiriiiisiinsiiesisesneiss i .. | 1FE 1,978,248 01/20/2031.......
88390A AT 7 |WINDRIVER CLOLTD WINDR_14-2A............. . e .. | 1FE . ..993,113 01/15/2031.......
88390A AV 2 |WIND RIVER CLO LTD WINDR_14-2A. . [1FE . ..987,614 | ... 01/15/2031.......
88390A AX 8 |WIND RIVER CLO LTD WINDR_14-2A. . ceens . |1FE . ..964,436 | ... ....1,000,000 |01/15/2031.......
3599999.  Industrial & Miscellaneous - Other Loan-Backed and Structured Securities......... .. s 24,199,433 | ..coooverenn 24,508,673 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffillated)..........o. et 95,889,190 | . 95,726,964 XXX
Bank Loans - Unaffiliated Acquired
85236H AB 5 {STADCO LALLC [ 2 5,055,529 ..5,055,529 | 06/29/2023.......
6199999.  Unaffiliated Bank Loans - Acquired 5,055,529 ..5,055,529 XXX
6299999.  Total - Unaffiliated Bank Loans......... s 5,055,529 ..5,055,529 XXX
Totals
6399999.  Total - Issuer Obligations 49,443,484 | ...oviinn 48,990,327 XXX
6499999.  Total - Residential Mortgage-Backed Securities... . 80,710,120 78,791,058 XXX
6599999.  Total - Commercial Mortgage-Backed Securities......... s 14,096,906 | ... 14,131,499 XXX
6699999.. Total - Other Loan-Backed and Structured Securitie: . 24199433 | ............... 24,508,673 XXX
6999999.  Total - Unaffiliated Bank Loans........... . 5,055,529 ..5,055,529 XXX
7099999.  Subtotal - Bonds .. (SO RNRN [FOORRI 173,505,472 | .ovovvvnine 171,477,086 XXX
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Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Lien 10 of the Assets page)
5

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

Cash (Schedule E Part 1 Type)

000000 00 0 | CaShmrrsssrsrrsrcre
9099999.  Total - Cash (Schedule E Part 1 Type).......ccccvuvuniiiniiniiisiiiniienes
Cash Equival (Schedule E Part 2 Type)

912796  WQ 8 |UNITED STATES TREASURY ...t @ 34,863,452 | .... ....34,859,502 |01/28/2020.......

912796 WS 4 |UNITED STATES TREASURY ... s @ 17,970,300 | .... ...17,968,207 | 02/11/2020.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPe)......ccouoeiinisiieisisinsieinsinns e s 52,833,752 | . 52,827,708 XXX
9999999, TOHaIS. ... eovrverrrierere s OO OSSOSO [P 226,292,545 | .. 224,258,115 XXX

General Interrogatories:
1. The activity for the year:  Fair Value $.....(9,624,746)  Book/Adjusted Carrying Value $.....(13,675,614)
2. Average balance for the year:  Fair Value $.....221,967,571  Book/Adjusted Carrying Value $.....221,967,571
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Annual Statement for the year 2019 of the

Metropolitan Property and Casualty Insurance Company

SCHEDULE E - PART 1 - CASH

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

Open Depositories

Bank of America New York, New York 1,349,378 | XXX
Bank One. Columbus, Ohio 3,750,139 | XXX
Citibank INEW YOrK, NEW YOTK.......oouriuicriiiiiieniiseiesissii s | woeneens (135,052,096) | XXX
Federal Home Loan Bank Boston, Massachusett: 113,468 | XXX
First National Anchorage, Alaska 10,000 | XXX
First Union Philadelphia, Pennsylvania 6,938,586 | XXX
JP Morgan Chase. New York, New York 2,157,640 | XXX
Wells Fargo San Francisco, Califoria...........ccvvrerrinieriersrreeeneeesesessesssesenes | ceveveene 11,060,826 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 (109,672,059) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (109,672,059) | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX s 17,500 | XXX
0599999. Total Cash XXX XXX 0 0 (109,654,559) | XXX

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

1. January. (84,969,025) | 4. April (100,483,464) | 7. July. (106,297,608) | 10. October. (99,824,215)
2. February (113,424,718) | 5. May. (104,281,278) | 8. August (105,476,162) | 11. November. (99,997,594)
3. March (89,800,997) | 6. June (103,474,069) | 9. September. (105,164,998) | 12. December. (109,672,059)
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Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY 12/16/2019 01/07/2020....... ....17,995,220 11,940
UNITED STATES TREASURY 12/26/2019 01/28/2020....... ) 46,845,685
UNITED STATES TREASURY ..oooeooeeeeeeeeeeeeeeeeeeeeee oo e e e s 12/30/2019....... | covveriei 02/11/2020....... ) ...17,968,208
0199999. U.S. Government Bonds - Issuer Obligations...............ccccorvvirvisniiiesiiecisi 82,809,112
0599999, TOtAl - U.S. GOVEIMMENT BONGS........vvvuuiieissieiiissssseisss s8££ 84818100 ot 82,809,112
Total Bonds
7699999, SUDLOLAIS = ISSUBT ODIIGALIONS. ........rvvvvsseiiss it LE11E0E0S H48 1L Bt 82,809,112 ..73,003
8399999, SUDLOTAIS = BONGS............ovoveeeeeeeeeeeieseseesesee s ses s sesesssssesesesesesesstsessssesesesesssssetnesesesseesesassassesesesesessesseteseessesesesesessesset s sassesseessesssessetsetensessnesnessassessesansessnsanenea 82,809,112 73,003
8899999. Total - Cash Equivalents 82,809,112 | covoveeerereeeeeee s (O [N 73,003




Annual Statement for the year 2019 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas... . | AR VSD BY INS CODE SECTION 23-63-206. 69,277 70,066
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del DE RSD FOR WC TITLE 18 CH 5 SECT 513 98,483 113,645
9. District of Columbia
10.  Florida .
B PR €Yo o - OO GA RSD Section 33-3-9 233,205 235,867
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts MA RSD CH 175 SECTION 151 506,968 512,754
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. NM RSD NMSA 1978 59A 5-18 & 59A-5-19 977,403 1,057,327
33.
34. NC RSD Statute 58-5-10 321,926 353,559
35.  North Dakota.
36.  Ohio...
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. . . | FOR THE BENEFIT OF ALL POLICYHOLDERS 2,549,805 2,758,245
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX 2,549,805 2,758,245 2,207,262 2,343,217
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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