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Statement for March 31, 2020 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS .ottt | eentinenenns 5,228,951,378 | ....ovvvverrirerrirnrrrneriinene | cveevernenens 5,228,951,378 | ............. 5,110,279,401
2. Stocks:
2.1 PrEferred STOCKS..........ciiiiiicici s | sress st | sesnes e | e 0 [
2.2 COMMON SEOCKS.....vcuuvererverresserisceesesiesesesseseess st est st | sonessseenss 8,099,720,089 | ....oovvvrerrinrriririrerieene | eeevereenens 8,099,720,089 | ............. 9,821,563,572
3. Mortgage loans on real estate:
BT FIISEIENS. ..ot | sbess st | sebenes e | e 0 [
3.2 Other than firSEIENS. ..o sines | sressesse st | sesnssnsisssesesnssnsssnssnies | st LU O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).......ocviecveiiicieiiete ettt et es e bbb ss b b ssebe s ssesessnsesassntes | sbessssesessssesesstesessssesasanses | sressssssessssesessssesesssssesssses | reressssesessssesesssssessssesens 0 [
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES).......ocviecveiiiiieiiete ettt ettt b bbb b s bessssesessssesessntes | sbessssesesissssesstesessssesasanses | sressssssessssetessssesesssssessnses | seressssesessssesesssssesessesens 0 [
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......covvreverieieiesiesieteetess s | ersssessssssessesessissesssssesinss | soesissessessssssesssssessessssssses | sresessessessessesssssssessesnsnd [0 U
5. Cash ($.....310,307,077), cash equivalents ($.....373,975,773)
and short-term investments ($.....3,263,456)..............coucuuurrririnnrererrineessesissssssnesenes | seessssseessens 687,546,306 | .....coouvrrrrrircriririreniies | i 687,546,306 | .......ccoeune 905,170,640
6. Contract loans (including §.......... 0 PIEMIUM NOES).....vvvrcvieeriereteeess et setstess s sssns | eesesesssssssssssssssssssesesins | sresssssssssssessssssessesissensenes | sreessessssssessesssessesesenes [0 T
T DBIIVALIVES. ... | Sresb bt | sebenss s | s 0 [
8. Other inVESted @SSELS..........cvureerriirerierieerieeeiresie st sess s esssssenssnenes | cossesssnn 2,767, TT7,452 | oo | vverirsenins 2,767,777,452 | ... 2,383,948,477
9. ReceiVables fOr SECUMIES...........rvimiviereiericrirerie s sssesesssesnens | cesssesessenssnns 16,215,955 | ... | s 16,215,955 | ..ccooiiiinn. 550,403
10.  Securities lending reinvested Collateral @SSEtS..........c.vvevirieereiereeesce e sesessenes | cereresiesessenes 75,686,368 | ......coovvevirerireiieiiieeins | e 75,686,368 | ......ccevnee. 33,280,681
11, Aggregate write-ins fOr INVESIEA @SSELS..........ccoviveeieicrciese et | ersersssssssssssssessessesnsenes [ RO (O o [0 R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and 8CCTUE...........ccc.riurieiiiieiiiic s
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccceeceee | cevevrvevnnne. 784,647,498 | ......cooevnen 65,743 477 | oo 718,904,021 | ...coovvnee. 837,850,637
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PreMIUMS).........ovrerirrirrines [eorrrinrineiesesissiesssensisesss | eessressssesessessnssessessssssnss | sessssssesssssssssssesssssnssens 0 [
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0] erereeeteeeteee e ees ettt ssensaenses | ervsensaenssensaesssesssenssensienas | eestessessessnssies s sieesiiens | eevsesssessaees s sessees s iae 0 [
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS............ccciuirniiiniiinniiisissississssisseessissins | cevenienienees 114,159,094 | ... [ i 114,159,094 | ................ 154,684,721
16.2 Funds held by or deposited with reinsured COMPANIES...........ccvvrerereiereresesseseiens | cevreirerisinnans 23,363,256 | ..cveviririeieeesneee | e 23,363,256 | .ovoeriiriinene 16,216,446
16.3 Other amounts receivable under reiNSUraNCE CONMIACES.............ccuuiuiiiiiiiriiriiiiriinns | cerineiiseiiresesesiesissins | s | s 0 [
17. Amounts receivable relating to UNINSUIEA PIANS............cueuiiiveiieieieieieie et ssssenas | essessessssssssessesssssssesesins | ssessesssssssesssssssessesssssssenss | sssessesssssssessessssessesssanes [0 U
18.1 Current federal and foreign income tax recoverable and interest thereon...........cccccovvevceveens | ovvvereerninan 221,706,923 | ......ovvrererreereneeienns | e 221,706,923 | ....coovvvee 205,224,779
18.2 Net defermed X @SSEL...........iiriririii bbb eses | sbresbiesb ettt | sebensinni s | i LU TN
19.  Guaranty funds receivable or 0N AEPOSIL...........ccevieireieieiciee s esnes | svresessssessesesees 143,102 [ oo | v 143102 | v 163,801
20. Electronic data processing equipment and SOfWaTE...........cccoveveiieieienees e | evereiisinnnns 65,344,364 | ....ccovvrnnnn 62,214,278 | ..coovvvrerenns 3,130,086 | ..ocovevririinene 3,478,065
21.  Furniture and equipment, including health care delivery assets (§.......... (1) OSSR SRR 77,906,422 | .....cocvuce. 77,906,422 | .covvveeveeeeeieeeeeenn, 0 [
22. Net adjustment in assets and liabilities due to foreign eXChange rates............oceieeiicieeies [ eeeiieieeeeeeieenieies | e ines | ceerersre s aens 0 [
23. Receivables from parent, subsidiaries and affiliates............ccvevevinieriiieesseee s
24. Health care ($
25. Aggregate write-ins for other than invested assets
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LInes 12 throUGh 25).........ccceermeermeeerremmressneeeseesssesssssssssssssesssssssssssssnsess | seessneees 18,691,643,089 | ....coceonnven. 279,076,836 | ........... 18,412,566,253 | ........... 20,170,331,774
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ovcererree | coverremernreneersirneinsissinsnns | eevsessseesssesssssssssssssssssssnss | sensessssssssssssssessessnsssessnd (01 U
28, Total (LINES 26 NG 27).......cvorvereemeeereeesecsseesseessssesesseessssessssssssesssssessssssssssssssessssssssssssns | sesseseenns 18,691,643,089 | ....ocecnnven. 279,076,836 | ........... 18,412,566,253 | ........... 20,170,331,774
DETAILS OF WRITE-INS
110, ettt n e | eess ettt nnst e | eesseess st st enensnenssnnntn | eesteses et nene et O
1102, oottt b et | et ettt nent s | eestenss st enent e nnntn | eestnses s (O
1103, ettt | eebseee st n st s | eebteess st nnent st | eestnses s (O
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............ocreurereerrurrereeneinnins | ceereereereesneesseneieesneenees [0 O 0 L0 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......verurrrsrereriesressessmssessnessesessneees | sressssssesssssssssssssssssssenses [0 (O [ I 0
2501, PENSION @SSEL........cocvieieeieieietiecte et see sttt sss st ae st ses st sssebesssstessssssssessebesssssssssnsasans | saesessesessseens 13,215,302 | ..coovevvvene 13,215,302 | oo [0 U
2502. CSV lifE INSUFANCE. .....vvvevevereeereeseeeseesiseessesssessssse st esss st ssess st sssssssssssssssssssssns | soseessssesnns 118,462,815 | ..ooovvvvceerrrneesnernenens | cevvneeeenenes 118,462,815 | ...ocevevnven. 116,136,715
2503, Prepaid BXPENSES. ........cucvvivreiiteieeieisisise ettt bbb bbbt s sssnns | arsesassssensenas 17,748,218 | .o 17,748,218 | oo [0 U
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccoovvvevevereirereviceens | cveevveiriiennns 106,733,219 | e 14,392,110 | oo 92,341,109 | covveren 356,652,164
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........ccuererrrrereresisensseressenessesessenes | cosensssseenns 256,159,554 | ...ooovvveiinens 45,355,630 | ...cooverernnes 210,803,924 | ... 472,788,879




Statement for March 31, 2020 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident Year $.....982,583,8711).........ccovrverrverreesriesssssesies s ssssssssssssessssss s ssss s ssssessssssssssssssssnnss | sessssessssnnsieenns 3,158,473,233 | covevvrverrinen 2,688,931,721
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES.........ccururerierrirrireirniireieeeeiseieesssesse et ssssssesssssesssnees | ceeeesesssssssessssessnsens 29,314,804 | ..o 10,645,086
3. LOSS QQJUSIMENT EXPENSES......vvrirercireiistsie sttt sss s sa sttt st s sttt en s b nnensnnas | sntessestensiensantneas 146,543,048 | ...oovvvvrerernn 148,663,184
4. Commissions payable, contingent commissions and other SIMIlAr ChAIGES...........cccucuiieiciiirieeeces et sesees | ceresieseses st besseses | ctiesssssssse bbb ssses
5. Other expenses (excluding taxes, licenses and fees)..........c.ceovevevernnaee. 704,069,546 614,906,740
6.  Taxes, licenses and fees (excluding federal and foreign income taxes)..........cocveureeneereereennes 6,080,263 ..21,343,007
7.1 Current federal and foreign income taxes (including $ ..0 on realized capital JaiNS (I0SSES)).......cveverrvrrererierrenisresieeeeies [ rrrersiee s sesesseses | eeressssssesies s st es e sssneas
7.2 Net deferred tax liability ..70,351,029 408,342,232
8.  Borrowed money §.......... 0 and interest thereon §.......... L0 OO OO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....536,622,386 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $ 1,555,001,906 1,642,456,120
10, AVANCE PIEMIUM....eurueveiieiiieeieeieteste et esse bbb bbb s bbb s e bbbt s s bbb s s s bbb s s bbb bbb s st s s st st essebntenas || suessssssessesssansessessesaes 827,041 | oo 996,479
11.  Dividends declared and unpaid:
11.1 Stockholders...
11.2 Policyholders........coovvvevererirererereren.
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........cccvviveiiviiieieiciesie e sssssessenas | srresissessessesesesans 268,456,034 | ..cocovvvereerinn 335,469,351
13.  Funds held by company Under reiNSUFANCE trEALES............cccvuiveeviiireiecisetese st b st st sse s ssstes s ssssssesanns | evessesssssesssssssessesesas 5,286,355 | ovvvrereererereis 5,205,436
14.  Amounts withheld or retained by company for aCCOUNt Of OETS............cueiiiiieicicci s | etesissessessesesissenees 11,589,457 | oo 12,758,131
15, Remittances and items NOt @IIOCATEA. ..ot es st ren st | eessessssesss st essssesssenanses | oeeresenessnenienstaenns 73,762,161
16.  Provision for reinsurance (including $.....1,263,400 CEMIfIEA)..........cooververrereieeiieeieeeieceesseesee ettt ssessssssessas | esssesssiessaessnnianns 139,688,800 | ...cvevvevrrrerirnnns 139,688,800
17.  Net adjustments in assets and liabilities due to foreign eXChange rateS..........c.ccucveeeeievceieeseeece e enens | eerevee e 256,073,204 | ..coovvreererree 187,977,480
18, Drafts OUISIANAING. ... .. cvieeieicic et b bbb s sttt st et s s bt n s ns st entes | Hebensesaesses et estes s en s s s bn s nsenne | ebsesntentes ettt ettt
19.  Payable to parent, Subsidiaries and affliates..........ccoirrrrinriirininses sttt ss st | eessestens sttt s st essentans | nestess sttt en
20, DEIIVALIVES. ..o | sesbie bbbt | seb b
21, PaYDIE fOF SECUMHIES. ..vvv-vereeeerrirsreeseeeseeses s esseees e seest sttt nestsessnnnns | reessssssssnessnsnsssend 66,521,623 [ ..oooovvvcrrereis 21,001,456
22, Payable for SECUMHES IBNAING........c.evueieiicie ettt b st s s ensssssssenaas | esssessesssssesessansas 75,686,368 | ...oovovrerreieirrienine 33,280,681
23.  Liability for amounts held Under UNINSUIEA PIANS...........cuururiuieririierireieieeisstssesssssessesessessss et asse st essssse st esssessessesssssssssassans | stssssessasssssssssesssssessessansssssnssansss | ressesssssssssnssnsnsssessasssnssessassnenns
24. Capital notes §.......... 0 and interest thereon §.......... Dttt ss st ns s | eebtinssesses s s s s s s iessenes | eebieesie sttt
25.  Aggregate WIite-ins fOr IADIIHES. ...........cc.cvriveieeieisee ettt bbb ssae s st stese s bensans | bessesessssssssesessaneas 104,732,214 | oo 117,247,289
26. Total liabilities excluding protected cell liabilities (LIN€s 1 through 25)...........c.cvveieieicieiseseeessesssesse s sssssssesesses | sessesssssiessnssens 6,598,694,925 | ....coovvvernnnn. 6,462,675,354
27, ProteCted CEIl ADIIHES. ..........cvuereriicriiieiieii ittt sttt nne s st st eententes | stmtensens sttt | cosnsssess s
28, Total liabilities (LINES 28 @NA 27).......couumrrerieereserriseeessssessssseesssee s st s ssss st sssst s sessssanes | ssssnsssssisssssseas 6,598,694,925 | ...coociriinenn: 6,462,675,354
29.  Aggregate write-ins for SPECIAl SUMPIUS FUNGS.........vererriieiirririe ettt ss s s st st stens e ssessensntns | sressessessssssssessnsssnssessassnssnssns L0 U 0
30, COMMON CAPILAI STOCK. ..ottt bbbt bbb s b s s s b s bt st st ssenaes | ansaessestess e b esses s st ssentenes | eriestent e sttt
31, Preferred CAPItAl STOCK........ovuruurieceeirie ettt ettt ettt et s st st estans | seiseesestene bt s st s s st nt st enes | eesestent e esE sttt
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........cccocueiirciicieieee ettt ess s sessessns | iesiessissessesssssessenes 1,250,000 | .oooveeiererereieieinns 1,250,000
33, SUIMIUS NMOLES.....ooeereririicie ettt s et s s8££ttt s et b st en s s ssnssentnssns | seessssessessnessessastnssnssantnsnssentanes | eesestesssssestens et s en st n st nene
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovevevireiieie ettt ssb sttt s s s saess st st es st sesssssesansnns | eetestessessssnsesssssssnssssessnssstensessns | sressessssssssesessssses et e sessesseseesensns
35, UNaSSIGNEd fUNAS (SUMPIUS).......c..cvuivireieiiieiiteie ettt st b s bbbt b s st ensssaessnsnaes | svtesissessesaesanes 11,812,621,328 | ....covvvrrrneae 13,706,406,420
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0)- ettt ettt bttt snes | seeetsest et st nt st nsentenes | eesestene ettt et
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0.ttt st es et sses s snsnnees | srenisnsesesistensesessnsenssssssnssnsensens | sresesntessesintenssnsens et sntesesanrnes
37.  Surplus as regards policyholders (LiNes 29 0 35, 1858 36)........ccucveuirireiieieieieseie et sssssbesaenes | assessssssssssesanes 11,813,871,328 | ..o 13,707,656,420
38.  Totals (Page 2, LINE 28, COl. 3).......ccuuureriieierriirereiineeinieesiiiseessisesesseessis st sessss s sesssssessssssesssssssssssssessssesssssnsssssnnnes | coseeresssssesonees 18,412,566,253 | ......coccovvvvnne 20,170,331,774
2501. Miscellaneous aCCOUNES PAYADIE............cevevcveieeie ettt naas 64,091,958 76,607,033
2502. SSAP 92 defined benefit plan contra lIADIlity...........c..c.ceveiireieiieeece ettt st es st ssessenns | soessessesissenteses e rnes (2,511,000) | oo (2,511,000)
2503. Deferred Ceding COMMISSIONS............ccuureemrrrueeesreriresssssseesssess st seess s as st enasssenssnns | sessssessssessssnesseness 43,151,256 [ oo 43,151,256
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 GDOVE).........civeieeiiiiiiiesieieisitesss et sssssessessess s ensesssssesssssessssssssssessnsas
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from OVEMIOW PAGE........ccoeueviieeiecteeesce ettt sesas s ssesssees | ctesssssssssse s ssse s s sesses s saees L0 U 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 GD0OVE).......ouiuiieiieiriitiitesieisiisisssiessesesses et sssesessssensssessssssessnsesnsssessesssssssenses | cressesesssnssssesssssssassesesnsessasanes 0 | 0
3201, GUATANEY FUNAS.....ovecveceieieictscte ettt s a bbbt bbb st et b s bt s s e sse st ess et et st es s senbansnnsasanns | sresistessessesnssssesseses 1,250,000 | ..oooveerererereieieans 1,250,000
3202, oo E R8RSR RSt | HEseeeE et s e Rttt nt | eesEaes s et
3203, RS R i | cent iR [ eert s
3298. Summary of remaining write-ins for Ling 32 from OVEMIOW PAGE..........rurrrerririrnrinrieiiecsssiseessssesessssssssssessessssssesssssssssesssssessss | sessssessssssssmssessssssssesssssnssessn L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @DOVE)......ccuruerrrerrrerisresssressressssesssssssssnssssesssessssssssssssssssssssssssssssssssssssnssss | sessssssssssssssssssssssssass 1,250,000 [ oo 1,250,000
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Statement for March 31, 2020 of the FACTORY MUTUAL INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............... (WHILEN $.....628,751,595).......ccvueereerereeeses s sseessss st sssesssssss s s ess s ssssssssnssssessssns | svenssssonsins 869,001,368 | .......cc..n. 754,798,189 | ........... 3,255,914,309
1.2 Assumed......... (written $ ..370,306,048 ...369,031,504 | . .1,507,727,726
1.3 Ceded............. (written §.....333,390,626)............cccumiireieiiciie sttt |_ssresiessiens 413,985,755 | ..o 385,974,267 | ........... 1,555,475,023
14 Netoiinne (WIIEN §..... 737,867 447 ...ttt ssssssssssens | eevsessesssons 825,321,661 | ..coovvuvne 737,855,426 | ........... 3,208,167,012
DEDUCTIONS:
2. Losses incurred (current accident year $.....978,538,646):
2. DIMBCL....vu vttt s RRs s s sttt ntentans | antensnens 1,151,665,151 | ... 624,743,277 | ........... 1,445,526,200
2.2 Assumed. ....85,700,889 ...178,844,042 | . 912,999,315
2 T 0T T OO (SOPPTOTOROON 243,684,029 | .............. 362,423,028 | .............. 680,243,858
A NBL.....oeees et R bbbttt bnensnes | sressentantan 993,682,011 | ..covvvevn 441,164,291 | .......... 1,678,281,657
3. Loss adjustment expenses incurred.. n24,333)737 | 21,993,161 | .ovverernnnn 52,266,752
4. Other underwriting expenses incurred............... ..245,981,183 227,093,640 942,262,547
5. Aggregate write-ins for Underwriting dBAUCHONS............c.evevcveeeieeese ettt es st sssss s ssssnsenes | snsessesissssesessesssssssesaes {1 PO 0
6. Total underwriting deductions (Lines 2 through 5). ...1,263,996,931 690,251,092
7. Netincome Of PrOtECEA CEIIS...........cvevevieeie ettt es s as s st s s besse s sasssnsans | erssssssessessssesssssnssnssssessnss | erissessessessssnssssessesnsansens | o
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....cvueveererrieinrirrinissiseieisstseessssssssessesssssssssssssssssssesssssssssnss | essssssssns (438,675,270 | ...ovvnrenenns 47,604,334
INVESTMENT INCOME
9. Net investment iNCOME BAMEA............covuiueireriririessseseie sttt st s st st ssess st snssnssnes | sessssessensanens 60,672,281 |..oovrrrrenennd 65,762,123 | .cocovvvrvneee 294,721,006
10. Net realized capital gains (losses) less capital gains tax of §.....41,926,000.. . 157,721,970 ....150,642,774 593,590,376
11. Net investment gain (I0SS) (LINES 9 + 10).......c.iriiiiereiiereieiiereetes ettt sttt s st s b nens 218,394,251 216,404,897 888,311,382
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §......... 0 amount charged off $.....235,782)..........ccouurruerreeiecieeieeiesiee e senes

13.
14.
15.
16.

17.
18.

19.
20.

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

33.

Total other income (LINES 12 thrOUGN 14).........ouivieieicie ettt
Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign iNCOME taxes (LINES 8 + 11 # 15).. ...ttt s baen
DivIdeNnds t0 POIICYNOIAETS.........vveveeieiieiicicieee bbbttt
Net income, after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (LiNe 16 MINUS LINE 17).......c.ccuiireiiiieieie sttt bbbttt
Federal and foreign income taxes incurred........
Netincome (Line 18 minus LiN€ 19) (10 LINE 22)........c.evviuiieiicieieiteee sttt st bbb e

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDEr 31 PriOr YEAI..........c.ccvevviveieiieeieie ettt sessssans
Net income (from Line 20)
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $.....(281,942,000)..........cccccocoerrrvrrrerenne
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred INCOME taX.........ccuiicieicicie bbb ens
Change iN NONAAMILEEA BSSELS...........cvveiiericieieiie ettt ettt bbb
Change in provision for reinsurance..
Change in surplus notes................
Surplus (contributed to) withdrawn from protected cells
Cumulative effect of changes in accounting PriNCIPIES..........c.evvevrerierieieiiesicie e sens
Capital changes:

3201 P MMttt bbb
32.2 Transferred from surplus (StoCk DIVIAENA)..........cvvvvrieiiriicieiessce sttt
32.3 TranSfErmed t0 SUMPIUS.......cvucuueveerecicie sttt sttt en
Surplus adjustments:

3311 P IN.ttti bbb
33.2 Transferred to capital (StOCK DIVIAEN)..........c.uevuiviiiiiieisies sttt
33.3 Transferred from capital

. Net remittances from or (10) HOME OffiCE.........ccoviiuieiiieiccecse et baes
. DIVIAENAS 10 STOCKNOIARTS.........c.cerveieirriiite it bbb
. Change in treasury stock.
. Aggregate write-ins for gains and 10SSES iN SUMPIUS............c.evrrreieeiieiierese ettt sse s bnes
. Change in surplus as regards policyholders (Lines 22 through 37)........cc.ceueerenineieissssse s sessnes
. Surplus as regards policyholders, as of statement date (LINes 21 PIUS 38)........cc.cerurrreierireieinrreeesse s

................. 10,770,352

................... 2,895,037

............... (10,900,916)

................. 10,534,570

................... 2,633,602

............... (11,530,698)

(209,746,449)

(100,701,706)] ...

266,642,833
...... 16,692,364

1,412,136,740
..... 154,085,699

(109,044,743)

249,950,469

1,258,051,041

......... 13,707,656,420

.......... (1,558,226,619)

................. 56,049,203
.............. 193,389,950

............. (407,344,333)

(109,044,743)] ..

(68,608,550) ...

......... 11,241,266,523
....249,950,469
.............. 682,136,227
....7,287,786

............... (10,281,260)
............... (32,871,828)

................. 37,074,475

......... 11,241,266,523
..1,258,051,041

........... 1,255,706,531

. (247,373
............... (21,757,000
............... (81,487,210
...{1,500,200

_a=2

................. 57,624,108

.......... (1,893,785,092)

.............. 933,295,869

........... 2,466,389,897

......... 11,813,871,328

......... 12,174,562,392

......... 13,707,656,420

0501.
0502. ..
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page.
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)

1401.
1402.
1403.
1498.
1499.

Miscellaneous EXpENSE. ........cceuvvevevreevernierenseerens
BalANCES TECOVETEA ..ottt nn
Gain (I0SS) ON fOrEIGN EXCNANGE.......c..vvieeveeicreeieie ettt ettt s s e s bt es bt en s sees
Summary of remaining write-ins for Line 14 from overflow page... .
Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @D0VE)........iviviiieiiiicies et neenans

................. 10,770,352

............... (10,900,916)

3701.
3702.
3703.
3798.
3799.

SSAP 102 and SSAP 92 amortization / actuarial (I0SSES) GaINS.........c.everevererirrereisieessesessesssees e sesssss s sssssssesens

Summary of remaining write-ins for Line 37 from oVerflow PAgE.........cccouevevevreeeieeeee et
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......viviuiiiieiiiitsies et nasnenaes

............. (407,344,333)

................. 57,624,108
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Statement for March 31, 2020 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.cveveeveiicececic ettt ssnssnaas | evssssinans 773,825,825 | ............... 644,088,905 | ............ 3,281,658,120
2. Nt INVESIMENTINCOME. ...ttt 75877427 | oo 70,467,542 | .........c...... 258,923,275
3. Miscellaneous income ..10,534,570 ...2,633,602 ...(11,530,698)
4. Total (Lines 1 through 3) ....860,237,822 | ..........c.... 717,190,049 | ............ 3,529,050,697
5. Benefit and 10SS related PAYMENLS...........ccoiuieeiiiiiieic ettt tenaenas | saevassssensa 479,574,880 | ............... 663,514,309 | ............ 2,860,799,168
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.cccvivcreiriieiieiiiierens | et seesssinies | cresssissesssssessssesesssssessess | seeesesssssessssesessssesssssesens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............cccveveviviceeieiceeee e seeiens | ceviriinienias 198,514,295 | ....coueaee. 279,315,839 | .............. 912,449,458
8. Dividends Paid t0 POCYNOIAETS........c.cccviiiecieiicisiee ettt bbbt be bbb s s ssaebens | bessesesssssesassstesessssesasntes | sbesssssessssstessssesesssssesinss | sesesessssetesssesessssesesansesens
9. Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (I0SSES)..........ccoc..rrvererrrrrries | covrerirennnnes (42,293,562) | ..vooverrereirnnenns 817,494 | ..o 260,505,530
10.  Total (Lines 5 through 9) 635,795,613 ...943,647,642 ...4,033,754,156
11. Net cash from operations (Line 4 minus Line 10) ..224,442209 | .............. (226,457,593) | .........c... (504,703,459)
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONMAS ...ttt bbbttt | srnenneteeed 634,670,662 | ......ocvnnee 545,571,725 | ...c.ouu... 2,620,191,184
1202 SHOCKS. ..ottt | Srnstnstinned 467,879,535 | ..coovvvenne 744,423,288 | ............ 2,904,749,822
12.3 Mortgage loans.
124 Real estate
12.5  Other INVESIEA @SSELS.........ucvuuirciiciiii ittt snbis | esisesisseiaa 23,817,678 | ....ccvuueee. 106,587,226 | ............... 214,491,134
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS...........cc.cocrrrineneineneneierinens | e (179,280) | <vovereereereerreenes 105,539 | coovvereeeiineiens 124,030
12.7  MISCEIIANEOUS PIOCEEAS........c.vecvveieireiicietee ettt bbbt bbb bbb st sssse s s e sesensntenns | sevissessssssenas 45,520,167 | ...cocvennenee. 10,193,552 | ....ccocueuneeee 10,687,083
12.8 Total investment proceeds (LINES 12.110 12.7) ...ttt snssnas | evseseesans 1,171,708,762 | ............ 1,406,881,330 | ............ 5,750,243,253
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... 819,528,355 ...708,214,762 | ..... ..2,867,024,205
13.2 Stocks 312,107,813 | oo 486,075,827 | ............ 1,799,214,346
13,3 MOMGAGE I0BNS.......couivieiiciitsiie ettt b bbbttt b st b st s s s b st s s ssens | stsstessessesssessessessnsassessnss | stesessssessessssasssssessessntants | esbessessesnsansesses et entes e sas
134 REAIESIAE. ... et | SesienR sttt es | Hresent et | Sete et
13.5  Other INVESIE @SSELS........uuieieiii bbbt | cbnssnesneed 428,571,576 | ..cooovvvrnne 38,660,649 | ............... 601,070,650
13.6  MiSCEllaNEOUS APPIICALIONS. ........civeiircreiiicieiiseieise ettt s bbb s b snsesessesebessstesensnnes | sevissersssssenas 15,665,552 | .....cccveue. 55,580,886 |.....ccoevririririiiieinans
13.7 Total investments acquired (LINES 13.1 10 13.6)........c.euiurirereiiiiieie et sssessenes | svissaesns 1,575,873,296 | ............ 1,288,532,124 | ............ 5,267,309,201
14.  Netincrease or (decrease) in contract loans and premium notes...
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPIAI NOES.......euivieiicicteiieiietete ettt bbbt s st sse s bnses | crssbessessssssessessnssnsassessess | stessesssessessesssssssessessnsanss | sestessessesssssssessessnssnsessesas
16.2 Capital and paid in SUPIUS, 1SS trEASUIY STOCK..........cvurvreriririieririeis st sssssee st ss s ssessansss | sessessssssessessasssnssessasssnssns | ressessessssssessessssssessassansss | stessssssessasssssessasssnssessnnes
163 BOITOWED FUNGS. ... ettt s s bbb | Hebbesb et e bt eeb et s bt b e bsebans | Hietsestaetnessessets e b et senb et | Sbebsessestass e bses s st sessnes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders ween [ e
16.6  Other cash provided (APPHEA)..........cceevervevcieieieiesee ettt ssse s s s sesse s | svsessssssnaas (37,902,009 | ............... 53,004,920 | .............. (191,565,878)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | scocoevvunnas (37,902,009) | ...ovvoverrrnn 53,004,920 | .............. (191,565,878)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17)....c..cccevvrrveens | verrvrerrinns (217,624,334) | ....ovoevenee. (55,103,467) | .oovverern (213,335,285)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YBAI.......ooceievce ettt b s s s s saenaesntas | eveesessinans 905,170,640 | ............ 1,118,505,925 | ............ 1,118,505,925
19.2 End of period (LINe 18 PIUS LINE 19.1).....cuuriiiiiiiieiseieiiseeiesis ittt st ssssssssssssssssesssns | ssnssanesaneed 687,546,306 | ............ 1,063,402,458 | ............. 905,170,640
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 ettt ket et R R f R E R RS SRR E et s ket es s st st st ens | anstenstensteent st sent st enttens | srenstenstenstenstenstenntnntnntes | enssensisnssensens sttt
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Statement for March 31, 2020 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern (required NAIC disclosure regardless of whether there is any significant change)

A

Accounting Practices

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

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

SSAP FIS FIS
# Page | Line# | Current Year to Date 2019
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ (109,044,743) |$ 1,258,051,041

(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP

| | | - |

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

1,258,051,041

k2l

(4) NAICSAP (1-2-3=4) XXX [ Xxx [ Xxx [§ (109,044,743)

SURPLUS

(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$  11,813,871,328

R:d

13,707,656,420

(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP

| | | | - |

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

13,707,656,420

=3

(8) NAICSAP (5-6-7=8) XXX XXX XXX |$  11,813,871,328

Use of Estimates

No significant changes.
Accounting Policy

(1) No significant changes.

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

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

(3)-(5)

No significant changes.

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

(7)-(13)

No significant changes.

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

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

Note 2 - Accounting Changes and Corrections of Errors

Not applicable.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 - Discontinued Operations

Not applicable.
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Statement for March 31, 2020 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments

A Mortgage Loans, including Mezzanine Real Estate Loans
No significant changes.
B. Debt Restructuring
No significant changes.
C. Reverse Mortgages
No significant changes.
D. Loan-Backed Securities (required NAIC disclosure regardless of whether there is any significant change)

(1)

Description of Sources Used to Determine Prepayment Assumptions

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

Securities with Recognized Other-Than-Temporary Impairment

Not applicable.

Recognized OTTI securities

Not applicable.

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earings

as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 145,061
2. 12 Months or Longer $ 1,083,117
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 9,856,292
2. 12 Months or Longer $ 44,750,321

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

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(1)

Policies Requiring Collateral

No significant changes.

Collateral Pledged

No significant changes.

Collateral Received

a.  Aggregate Amount Collateral Received
No significant changes.

b.  The Fair Value of that Collateral and of the Portion of that Collateral that it has Sold or Repledged (required NAIC
disclosure regardless of whether there is any significant change) $ 75,686,368

c.  Information about Sources and Uses of Collateral
No significant changes.

Aggregate Value of the Reinvested Collateral

No significant changes.

Collateral Reinvestment

a. Aggregate Amount of Cash Collateral Reinvested

No significant changes.
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Statement for March 31, 2020 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments (continued from preceding page)

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

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

Not applicable.

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

Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

(1)

Company Policy or Strategies for Engaging in Repo Programs

One outside investment manager invests uninvested cash in overnight repos to capture an incrementally better return than typical custodial STIF rates.

Type of Repo Trades Used

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Bilateral (YES/NO)

YES

b. Tri-Party (YESINO

NO

Original (Flow) and Residual Maturity

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount

Open - No Maturity

Overnight

49,400,000

2 Days to 1 Week

>1 Week to 1 Month

>1 Month to 3 Months

>3 Months to 1 Year

> 1 Year

PP PR | |h |

NP PR |||

PP PR |||

PR |R || |(r |,

nding Balance

Open - No Maturity

Overnight

2 Days to 1 Week

49,400,000

>1 Week to 1 Month

>1 Month to 3 Months

>3 Months to 1 Year

o
N@|aM eI TNIo |0 N =

> 1 Year

PP PR (R |h |

R PP R |R|h |

AP P R |R|h P

PP P (R n|r|er

Fair Value Securities Sold and/or Acquired that Resulted in Default

Not applicable.

Fair Value of Securities Acquired Under Repo — Secured Borrowing

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount

$

49,400,000

>

b. Ending Balance

$

7,700,000

-

Securities Acquired Under Repo — Secured Borrowing by NAIC Designation

Ending Balance

1
None

2
NAIC 1

NAIC 2

NAIC 3

Bonds- FV

LB & SS-FV

7,700,000

Preferred Stock- FV

Common Stock

Mortgage Loans- FV

Real Estate- FV

Derivatives- FV

Other Invested Assets- FV

T Re e ae|o®

Total Assets- FV (Sum of a through h)

7,700,000
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Statement for March 31, 2020 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments (continued from preceding page)

©)

(10)

Ending Balance

NAIC 4

NAIC 5

NAIC 6

8
Does Not Qualify as
Admitted

Bonds- FV

LB & SS-FV

Preferred Stock- FV

Common Stock

Mortgage Loans- FV

Real Estate- FV

Derivatives- FV

Other Invested Assets- FV

TIEE e [ae [T ®

Total Assets- FV (Sum of a through h)

Collateral Provided — Secured Borrowing

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount

1. Cash

2. Securities (FV)

4 |n

49,400,000

3. Securities (BACV)

XXX

XXX

XXX

XXX

4. Nonadmitted Subset (BACV)

XXX

XXX

XXX

XXX

b. Ending Balance

1. Cash

2. Securities (FV)

7,700,000

3. Securities (BACV)

PN |n

7,700,000

4. Nonadmitted Subset (BACV)

P || |n

A |||

A |||

Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

Amortized Cost

Fair Value

Overnight and Continuous

7,700,000

30 Days or Less

7,700,000

31 to 90 Days

ao o™

>90 Days

P |er|er | P

P |en|en | en

Recognized Receivable for Return of Collateral — Secured Borrowing

First Quarter |

Second Quarter

I

Third Quarter

I

Fourth Quarter

a. Maximum Amount

1. Cash

2. Securities (FV)

P |n

49,400,000

B. Ending Balance

1. Cash

2. Securities (FV)

7,700,000

>

Recognized Liability to Retum Collateral — Secured Borrowing (Total)

First Quarter |

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount

1. Repo Securities Sold/Acquired with
Cash Collateral

2. Repo Securities Sold/Acquired with
Securities Collateral (FV)

49,400,000

-

b. Ending Balance

1. Repo Securities Sold/Acquired with
Cash Collateral

2. Repo Securities Sold/Acquired with

Securities Collateral (FV)

7,700,000 |$

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

Not applicable.

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

Not applicable.

J. Real Estate

Not applicable.

K. Low-Income Housing Tax Credits (LIHTC)

Not applicable.
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Statement for March 31, 2020 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments (continued from preceding page)

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

Not applicable.
N. Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
0. 5GI Securities
Not applicable.
P. Short Sales
Not applicable.
Q. Prepayment Penalty and Acceleration Fees
No significant changes.
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
Not applicable.
Note 7 - Investment Income
No significant changes.
Note 8 - Derivative Instruments (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
Note 9 — Income Taxes
No significant changes.
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
Not applicable.
Note 11 - Debt
A. Debt, Including Capital Notes
Not applicable.
B. FHLB (Federal Home Loan Bank) Agreements (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
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NOTES TO FINANCIAL STATEMENTS

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan

1)-0)

No significant changes.

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

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

Current Year to Current Year to Current Year to
Date 2019 Date 2019 Date 2019

a.  Service cost $ 19,862,685 [§ 62,282,000 |$ 435,199 |$ 1,549,000 |$ - 18

b. Interest cost 24,491,347 108,969,000 1,476,814 6,862,000

c.  Expected return on plan
assets (44,814,534) (168,084,000) (2,423,789) (8,315,000)

d.  Transition asset or
obligation (19,148) (108,000) 1,311,000

e. Gains and losses 10,999,655 40,285,000 554,842 2,870,000

f.  Prior service cost or
credit 34,536 139,000 (911,561) (3,034,000)

g.  Gain or loss recognized
due to a settlement
curtailment - 336,000 - -

h.  Total net periodic
benefit cost $ 10554541 |$§ 43,819,000 |$ (868,495) |$ 1,243,000 |$ - |$

(5)-(18)
No significant changes.
B. Description of Investment Policies
No significant changes.
C. Fair Value of Plan Assets
No significant changes.
D. Rate-of-Return Assumptions
No significant changes.
E. Defined Contribution Plans
No significant changes.
F. Multiemployer Plans
Not applicable.
G. Consolidated/Holding Company Plans
No significant changes.
H. Postemployment Benefits and Compensated Absences
No significant changes.
Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
No significant changes.
Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
No significant changes.
Note 14 - Liabilities, Contingencies and Assessments
No significant changes.
Note 15 - Leases
Not applicable.
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

Not applicable.
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NOTES TO FINANCIAL STATEMENTS

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A Transfers of Receivables Reported as Sales
Not applicable.
B. Transfer and Servicing of Financial Assets
(1) Loaned Securities
No significant changes.
(2) Servicing Assets and Servicing Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
(3) Servicing Assets and Liabilities Subsequently Measured at Fair Value
Not applicable.

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

Not applicable.
(5) Transfers of Assets Accounted for as Secured Borrowing
Not applicable.
(6) Transfer of Receivables with Recourse
Not applicable.
(7) Repurchase Agreements
No significant changes.
C. Wash Sales (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
Not applicable.
Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable.
Note 20 - Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change)
A Fair Value Measurements
(1) Fair Value Measurements at Reporting Date

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

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds $ - |$ 310,152,684 |$ - |8 $ 310,152,684
Common Stocks - Industrial & Miscellaneous $3,360,787,077 |$ - |3 - 18 $ 3,360,787,077
Common Stocks - Mutual Funds $ 806,662,394 |$ $ - |8 - |$ 806,662,394
Money Market Mutual Funds $ - % - 1% - |$ 174,842,429 |$ 174,842,429
Total $4,167,449,471 |$ 310,152,684 |$ - |§ 174,842,429 |$ 4,652,444,584
Liabilities at Fair Value

$ - 18 - |8 - |8 - |$

Total $ - |$ - 1% - |$ - |9

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

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

(3) Policies when Transfers Between Levels are Recognized

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

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

(4)

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

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

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

Level 1

Level 2

Level 3

Quoted prices for identical instruments in active markets

Significant inputs to the valuation model are unobservable

Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets that are not active; and
model-derived valuations whose inputs are observable or whose significant value drivers are observable

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

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

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

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

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

Fair Value Disclosures

(5)

Not applicable.

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not applicable.

C. Fair Value Level

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

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $5,393,220,210 [$5,228,951,378 |$ - 1$5,228,951,378 |$ - 1% - |8 -
Common Stocks $4,167,449,471 |$4,167,449471 |$4,167,449,471 |$ - 18 - 18 - [$
Cash and Cash Equivalents $ 687,546,306 |$ 687,546,306 |$ 512,703,877 |$ - |3 - |$ 174,842,429 |$
Securities Lending Reinvested
Collateral Assets § 75,686,368 |$ 75,686,368 |$ 75,686,368 |$ - 18 - 18 - [$
Total $10,323,902,355 |$10,159,633,523 |$4,755,839,716 |$5,228,951,378 |$ - |$ 174,842,429 |$
D. Not Practicable to Estimate Fair Value
Not applicable.
E. NAV Practical Expedient Investments

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

Note 21 — Other Items

Not applicable.

Note 22 — Events Subsequent
No significant changes.

Note 23 - Reinsurance

No significant changes.

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

A.-E.  Notapplicable.

F. Risk Sharing Provisions of the Affordable Care Act (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
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NOTES TO FINANCIAL STATEMENTS

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses (required NAIC disclosure regardless of whether there is any significant change)
No significant changes.
Note 26 — Intercompany Pooling Arrangements
No significant changes.
Note 27 - Structured Settlements
Not applicable.
Note 28 - Health Care Receivables
Not applicable.
Note 29 - Participating Policies
Not applicable.
Note 30 - Premium Deficiency Reserves
No significant changes.
Note 31 - High Deductibles
Not applicable.
Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
Not applicable.
Note 33 - Ashestos/Environmental Reserves
No significant changes.
Note 34 - Subscriber Savings Accounts
Not applicable.
Note 35 — Multiple Peril Crop Insurance
Not applicable.
Note 36 — Financial Guaranty Insurance
A Financial Guaranty Insurance Contracts
Not applicable.
B. Schedule of Insured Financial Obligations at the End of the Period (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
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9.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

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

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

If yes, date of change:

No[X]
] No[]

No[X]

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

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

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

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

1 No[]

No[X]

No[X]

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

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

No[X]

1 2
NAIC
Company

Name of Entity Code

3

State of
Domicile

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

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

NIA [X]

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

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

By what department or departments?

Rhode Island Division of Insurance

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

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

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

If yes, give full information:

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

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

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

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

N/A[X]
NIA[X]

No[X]

No[X]

No[X]

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

SEC

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

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

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

(
(
(
(d

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

(e)  Accountability for adherence to the code.

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

9.2

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

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT

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

use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,176,786,745
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]

14.2 If yes, please complete the following:

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 4,425,734,825 3,932,270,618

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 0 0

14.26 All Other 1,052,249,892 1,176,786,745

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 5,477,984, 717 $ 5,109,057,363

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 Ifyes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NA[X]

If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 75,686,368
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 75,686,368
16.3 Total payable for securities lending reported on the liability page: $ 75,686,368
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Securities Services 383 Madison Avenue New York, NY 10179
RBC Investor Services 200 Bay Street, Toronto, Ontario, Canada
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

securities"].

of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

1
Name of Firm or Individual

2
Affiliation

Sanjay Chawla SVP, Chief Investment Officer

Daniel Richards VP, Portfolio Mgr Fixed Income

Scott Anthony, VP Sector Portfolio Mgr Fixed Income

Alliance Bernstein L.P.

Pinebridge Investments LLC

Standish Mellon Asset Management

Abry Partners, LLC

Allianz Global Investors U.S. LLC

ANGELO, GORDON & CO., L.P.

Apollo

ARCLIGHT Capital Partners, LLC

Ardian Co

c|Cc|lc|c|c|c|c|c|c|—|—
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PART 1 - COMMON INTERROGATORIES

Arrowstreet Capital, Limited Partnership

Astignes Capital Asia PTE. LTD

Balyasny Capital Management

Blackrock Financial Management Inc

Blackrock Asset Management Canada Limited

BROOKFIELD ASSET MANAGEMENT

Carlyle Investment Management LLC

D.E. Shaw

Fortress Investment Group LLC

GCM Grosvenor LLC

Goldman Sachs Asset Management, L.P.

ICONIQ Capital

Lexington Partners L.P.

Morgan Stanley & Co. LLC

Neuberger Berman Group

Northern Trust Global Investment LTD

Oaktree Capital Management L.P.

Pacific Investment Management Company LLC

The Blackstone Group L.P.

Tudor Investment Corporation

Warburg Pincus Global Growth XIlI

Wellington Management Company LLP

Cc|Cc|Cc|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c

17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's invested assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
108477 Alliance Bernstein L.P. 0JK55UGWSWNF3X7KLQ85 SEC DS
105926 Pinebridge Investments LLC CLDVY8VY4GNT81Q4VM57 SEC DS
113972 Standish Mellon Asset Management ME7YUCK4NF1W8VM8SP25 SEC DS
161153 Abry Partners, LLC 549300SPLESK8BIYFN30 SEC DS
149003 Allianz Global Investors U.S. LLC 5493006522GA7V5RI029 SEC DS
131940 ANGELO , GORDON & CO., L.P. XXJBOBRONBOFETFPCB63 SEC DS
143158 Apollo 5493004UBP55J1YLCL 14 SEC DS
161228 ARCLIGHT Capital Partners, LLC 549300GW1DWMX7FLDM29 SEC DS
121326 Ardian Co 549004QNJOOEMFZ1Q24 SEC DS
111298 Arrowstreet Capital, Limited LO3UDTZUGORICVPFGQ53 SEC DS
Partnership
152719 Astignes Capital Asia PTE. LTD 549300SNQLIBZLRY1282 SEC DS
138111 Balyasny Capital Management IEY25V8W6D7HRX2LB395 SEC DS
107105 Blackrock Financial Management Inc 549300LVXY1VJKE13M84 SEC DS
162262 Blackrock Asset Management Canada | 549300YTZPMRP8RYSY86 0SC NO
Limited
151599 BROOKFIELD ASSET C6J3FGIWGE6MBDGTESF80 SEC DS
MANAGEMENT
111128 Carlyle Investment Management LLC 549300MVJ5FAYQX68835 SEC DS
108679 D.E. Shaw 549300WWZYBTAS42D737 SEC DS
129010 Fortress Investment Group LLC VZ3406RQQDQ6P5Q17K28 SEC DS
169155 GCM Grosvenor LLC 549300PT67J6DFJJCA91 SEC DS
107738 Goldman Sachs Asset Management, CF5M58QA35CFPUXT70H17 SEC DS
L.P.
159198 ICONIQ Capital 89450014HPR4XDBCKY76 SEC DS
147281 Lexington Partners L.P. 549300Q148TIDZJCR212 SEC DS
8209 Morgan Stanley & Co. LLC B6N8SCOBAKA9FONTK1X52 SEC DS
2908 Neuberger Berman Group 549300XIWEKOTC8HO652 SEC DS
111900 Northern Trust Global Investment LTD | M89DPJD7DZVSZDTFG617 SEC DS
106793 Oaktree Capital Management L.P. JOAJTOQKFIHWVYTX5K56 SEC DS
104559 Pacific Investment Management 549300KGPYQZXGMYYN38 SEC DS
Company LLC
17917 The Blackstone Group L.P. 5299004LW4QWGZUB8Y96 SEC DS
159792 Tudor Investment Corporation D6Y7NOU4YOKL2C5BLN13 SEC DS
156945 Warburg Pincus Global Growth XIII 5493007VPCEXSWQS1868 SEC DS
106595 Wellington Management Company 549300YHP12TEZNLCX41 SEC DS
LLP
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
18.2 If no, list exceptions:
By self-designating 5Gl securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[ ] No[X]
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21.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:

a.
b.
c.

d.

The security was purchased prior to January 1, 2018.

The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each
self-designated FE fund:

a.
b.
c.

d.
e.

f.

The security was purchased prior to January 1, 2019.

The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

The security had a public credit raing(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

The fund only or predominantly holds bonds in its portfolio.

The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?
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GENERAL INTERROGATORIES (continued)

31
3.2

4.1

4.2

6.1
6.2
6.3
6.4

741

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0

Total XXX XXX 0 0 0
Operating Percentages:

5.1 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

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

Qo8



Statement for March 31, 2020 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 7
Effective Date
NAIC of Certified
Company Domiciliary Reinsurer
Code 1D Number Name of Reinsurer Jurisdiction Rating

NONE
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Statement for March 31, 2020 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama 14,036,691 | ..coovvrnne. 13,176,293 | ..o 1,123,504 | oo 1,293,679 4,757,466 | ...covovvennnnn 6,110,688
2. Alaska...... 1,769,888 | ... .928,575 SOOI ...286,489 | .... ..3,921,599
3. ANZONA..eereeneneieeeee AL L | 4,193,616 | e 8,380,045 | .....ccce00enr(2,599,249) | ..o 800,034 13,947,921 | oo 15,517,574
4. Akansas........cenneinenen AR [l | 3,606,121 | e 2,734,041 1,688,017 39,638,962 | ......ooevuvnne 50,367,499
5. California.. 77,513,206 29,570,123 223,509,749 ..393,123,162
6. Colorado.......ccocvvenerrerrnrnnennCO [l | ivii0.3,835,634 | i 4,747,402 15,233,239
7. Connecticut........ccccveverrernnnee. CT|...... Loo [ ceeveieeennn 5,484,845 | e 4,165,069 71,857,727
8. Delaware.........cocoovveneneeeen. DE [l | i 574,855 | 00000.596,605 | oo 3,756 | 0000 226,203 | o 65,256
9. District of Columbia.. ....6,696,661
10.  Florida.......ccooevevenerercnenn FL | il | 33,206,016 | ...............27,913,683 | ................45,619,409 | ............... 17,363,053 | .............. 101,207,975
11, Georgia......cccovuvevvererrirerrerenns ....244,995,380
12, Hawaii.....cocoocvvevencrvenneenec U [l | 01,360,957 | e 1,849,149 | oo [ | e 98,031 | 359,075
13, 1daho.....ocvevnerereecrerreened D L | 4,964,809 | e 3,841 | [ e 1,903,280 | ...eoerereereireieeneieiees | oo 364,088
14, MNOIS......oovvereerceerrirerninnenl el | i 19,737,982 | 23,305,790 2,461,723 .. 111,060,158 | ...covvinnn 52,590,331
15, Indiana.......cocoovveeveermeneenneeed N el | i 8,743,476 | 11,530,888 2,910,135 3,146,855 | ..coooveenn 11,664,588
16, 1oWa...ceccrerrcreneenn A [l | i 14,482,819 | 12,067,929 | ..o 3,773,847 | v 13,006,313 | ..ovovvvrrnnes 18,214,818 | oo 21,825,330
17, Kansas.......cooveneenenenecneen K8 il | i 5,416,600 | oo 6,134,184 6,456,090 96,536,150 | ...ovovrvnenne 17,795,496
18, Kentucky......oocovveververnenenl KY [l | 009,072,209 | e 8,069,401 ....18,481,451 23,524,698 | .....cccnennn 21,602,467
19, Louisiana.........ccevreereermevmeeneen LA | ol | e 17,084,554 | 23,521,069 | ..o 2,507,861 | ..ocvvrreeenes 2,437,106 | ...cooceenvn. 109,337,941 | oo 43,070,367
20.  Maine.....oooerervrnernerernenee e ME |l | 2,799,841 | i 2,610,277 804,883 1,012,972 2,026,659 | .....coovvrerenee 2,104,084
21, Maryland........cooovvvevmvneec MD | o L | 002,305,148 | o 3,322,815 ....3,383,978 2,382,939 24,701,174 | e 26,516,142
22.  Massachusetts.........cooeee. MA | oLt | i 3,209,971 | i 7,176,398 | oo 757,222 | oo 4,852,965 | .....coevuuvn. 29,271,491 | (oo 48,050,705
23. Michigan........cccooeemenmmmvmcneed MU o L | 4,284,162 | 4,216,320 265,343 | .o 4,791,226 26,325,265 | ..oovveennn 15,139,575
24.  Minnesota.... § 14,760,577 ..10,668,817 ..(120,458) | .. ..63,549,303 | .... ....12,290,708
25, MiSSISSIPPI....cvurereeneerereeneenee MS | oLt | . 5,469,678 | oo 5,940,366 | ...coovrrrnnenns 2,524,947 | oo 78,638 | oo 3,704,630 | coveererrnenne 1,154,280
26, MiSSOUN......ocvvvvrenrercrereneen MO | ol | 8,263,375 | ........6,294,584 | ... 7,907,068 11,001,019 | .o 6,039,215
27.  Montana... CMT b e B1,120 | 780,529 | e [ s . ....3,840,256 508,326
28.  Nebraska.........cocooovrerernnenns 122,341) 46,832,858 28,769,267
29. Nevada......cooermenervmrneenee NV | Lo | v 3,985,629 | ..coovvvrenee 5,184,076 | ..oevovvveriereeenen 87,706 | oo (25,042) | ...covvvrnne. 18,412,731 | oo 2,655,020
30.  New Hampshire.........cccocuenene NH|....... L.... 71,381 | e 703,760 | ..o 92,447 | s 2,650,717 | oo 1,724,027
31.  New Jersey 11,630,845 | ...ooovveienee 9,050,421 | ..o 1,290,434 | .. 13,409,962 L14141175 | 347,185,237
32, New MeXiCO.......cocvvrrereriennens NM|....... IR 1,918,024 | ..o 1,257,389 | oo 1,183 | 1,267,763 | .o | e 8,143,272
33, New YOrK....oovneneencneiieinne NY | ....... L. 38,311,512 | oo 35,762,992 | ......c0c.e.... 18,230,476 | .o 8,113,610 209,411,982 | ..o 321,276,350
34.  North Carolina..........ccocorvurenne NC|...... L.... 28,589,231 | oo 23,581,273 7,638,023 ....10,499,099 32,309,065 | ..ovovrrrrenn 84,037,334
35.  North Dakota........ccooeeeerereneee ND vl | s 4,691,585 | ....ccovvvinne 5,086,346 | ...coovererrniinen. 526,224 | ..coovverireinines 805,034 | ...coovvvinne 18,109,358 | ..coovvvrercrnn 8,252,606
36. 15,534,467 | ...covvvnvne. 13,994,365 11,507,360 ....18,208,550 34,323,776 | covovenn 53,610,228
37.  Oklahoma........ccocoovineureirnienee OK|....... Lo | e 3,212,842 | ..o 4482471 | oo 9,014,096 | ..coovvvvrenee 1,176,095 13,399,415 | oo 8,101,654
38, Oregon.......ccoeeeververenecneenne . OR | i IR 7,253,691 | oo 5,468,144 | ....ovvovvrrnne 2,325,197 | covoveerinns 513,872 | oo 34,923,089 | ...oovvrrns 3,914,145
39.  Pennsylvania.......ccccooeoneen PA | i L. 22,769,786 | ...ccovvvrnenee 19,637,792 37,510,678 ....24,943,077 83,749,095 | ...coovvveenne 78,979,826
40. 1,994,631 | oo 1,860,265 414171 2,325,802 8,601,493 | .oovvrrrrnnd 6,085,312
41.  South Carolina..........c.ceccree0e.SC | e Lo | v 12,193,381 | .o 10,346,804 | .....coovvorcnneee 1,818,828 | .o 5,723,863 | ..ccvvvrinnes 42,648,296 | ...cooverrnn 40,972,928
42.  South Dakota...........cocrereen.SD | oo ANTATT | e 3,159,623 ....5,682,719 18,526,845 | ......cccovvnneee. 6,407,085
43, Tennessee.......ooenmemecneene IN | i ...15,305,605 15,875,266 3,854,149 .1,798,045 298,625,827 ....38,048,646
44, 54,436,821 59,799,386 ....44,702,954 ....264,501,452 210,531,525
45, Utah....ocooovncincnceeenlUT |l | 006,460,704 | e 6,317,582 | oo (626,119) | .oovvrrrieneens 2,263,040 1,855,860 | ...covovvrenee 1,268,404
46. Vermont... 303,717 | .. (1,520,871 [ oo ..1,5634,048 | ..o 2,702,862
47, Virginia......oocoveeevenenenneeneee VAl | 11,003,986 | oo 9,341,743 | oo 7,569,775 | e 1,395,570 17,772,341 25,258,771
48.  Washington........cccoovevve WA | L | 10,801,104 | 11,407,441 | oo 179,622 | ...oovooveernrn4,023,355 | .o 16,929,485 | .......cceoe... 11,181,975
49.  West Virginia 937,656 |.. 9,307,888
50.  Wisconsin.......cooeeerneermeemreneee WH oo L | vii.8,891,031 | i 7,126,492 20,492,447
51, Wyoming.....oooeveveenerneneene WY |l | i 1,840,317 | 1,581,707 3,659,729
52, AMENCAN SAMOA.......orrreerreedAS | it Nt | | cevrerinsisiesssisssstessseens | sonsesessessssssessessssssesestans | sessesssessessasssssnssastensnsse | seressessesssssessasessessestans
53, GuaM..covvirerrrerererneeennGU L | i 17,976 | oo 16,809 | ..o [ e | s |
54.  Puerto RiCO.......covrrrnrrrinienne 5471,031 | oo 5,707,780 | covvevrererrerenene 578,191 | oo 12,376,319 | oo 3,180,428 | .....ccenn... 387,175,283
55.  US Virgin Islands 124113 | 170,349 | | 2,115,967 | oo | e 8,700,350
56. Northern Mariana Islands......MP | .....L.... | ccooveieieieeeen8,215 | BLTA5 | oo | eeeeee et | eeeresesees st tesnnns | sresereses st enas
57. Canada.......cccoonevrrniineene CAN L | 37,552,114 | 35,049,888 | .......ccoe.n. 33,372,027 | oo 49,672,521 | oo 294,928,990 | ......ccooue 316,843,015
58.  Aggregate Other Alien...........0T [ . XXX... | cooveenennn 47,850,907 | oo 52,526,219 17,729,021 | oo 25,112,715 | oo 286,916,675 | ...coverrnnne 231,342,465
59. Totals ...636,295,426 | .. .388,781,842 ..381,884,265 .3,123,527,553 ...3,549,535,154
DETAILS OF WRITE-INS
58001. AFG AFGHANISTAN XXX | s 48894 | ..o, TAT00 | oo [ eerrrireisesiesiseiesesissieees | reeesseessesessess e seeseneees
58002. ATG ANTIGUA.........coovviirrnnne XXX | e 2544 | B344 | e | e | sttt
58003. ARG ARGENTINA ... 1.9.9 GO O 37,732 | e (40,390) [ .vuverrvrrerrereereerrneeneies | reeeeseesseeeesssssesssnsseees | eeessesesee st sseess st antne | eetseesentene et enes
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..XXX... | coveerreenens AT,761,737 | v 52,487,565 | .....ccocovvenne 17,729,021 | v 25,112,715 | v 286,916,675 | ....ccocvvee 231,252,946
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... 0,09, O [P 47,850,907 | ..ooovrnnnnnes 52,526,219 | oo 17,729,021 | oo 25,112,715 | v 286,916,675 | ..ocovecnnne 231,342,465
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 56 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reiNSUTET...........c..ccrereeererreeereeiieenns 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 1
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Statement for March 31, 2020 of the FACTORY MUTUAL |NSURANCE COMPANY

Organizational Chart
March 31, 2020

Policyholders

Factory Mutual Insurance Company
NAIC 21482 Fed ID 05-0316605 RI
100% OWNERSHIP of all Subs

FM Global de Mexico S.A. de C.V.
NAIC 00000 MEX

Com

Brasi

Factory Mutual Insurance

pany

Escritorio de Representag¢do No

ILTDA

F"g Insurance FM Insurance FM Approvals LLC FMRE Holdings LLC TSB Loss Control Consultants, Inc EMIC Holdings, Inc.
ompany Europe S.A. NAIC 00000 RI NAIC 00000 DE NAIC 00000 GA NAIC 00000 RI
Limited ' AlIN ID AA-2730043
NAIC 00000 LUX Fed ID 05-0520189 Fed ID 27-1439297 Fed ID 58-2190659 Fed ID 05-6009005
NAIC 00000 AIIN ID AA-1370041 NAIC 00000 BRA
| ' |
| 1 1 ] ] ] | ] | ]
FM Engineering FM »ikpl:)rovals FM Appfov.als FM Approvals Watch Hill Insurance Corporate FM Global Appalachian FM Global Affiliated FM Risk Engineering
International Limited Europe Limited Assessoria E Company Insurance Services, Servicios, Insurance Company Services LLC Insurance Insurance
Limited NAIC 00000 NAIC 00000 Representacdo NAIC 00000 VT Inc. S.deR.L. de C.V. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 GBR GBR IRL LTDA Fed ID 20-2740839 NAIC 00000 RI NAIC 00000 MEX Fed ID 05-0284861 Fed ID 27-0433536 NAIC 10014 RI NAIC 00000 BMU
NAIC 00000 BRA Fed ID 05-0453751 Fed ID 05-0254496 Fed ID 98-0131767
|
QO
= | | | | I | l
EM Two 95 95 95 95 Fg':"er“;l:‘c’::' FM do Brasil FM Engineering New
Engineering Ledgemont LLC Hayden Mezz Owner Hayden LLC Hayden Lender LLC Hayden Mezz Colombia Servicos de Consul.tmg Providence
Egypt LLC NAIC00000DE [ LLC NAIC 00000 DE NAIC 00000 DE Lender LLC A s Prevencao de (Shanghai) Co Ltd Mutual
NAIC 0000 EGY Fed ID 37-1699077 NAIC 00000 DE Fed ID 46-0627887 Fed ID 46-0639741 NAIC 00000 DE NAIC 00000 Perdas Ltda. NAIC 00000 Limited
Fed ID 46-0655775 Fed ID 46-0644539 NAIC 00000 CHN NAIC 00000
coL BRA BMU
Hobbs Brook 601 275 175 Johnston 101 FMEC 3460 At 130dl L Hobbs Solar Il-lobbs S Il-lobsb:Lc FM
Management Wyman Buildin Edgewater Legacy 265 Winter Preston woo 1LLC Solar 4 LLC olar Asia
LLC Hob'bs‘Brook Edgewater Wyman LLC 8 g LLC Ridge LLC NAIC 00000 NAIC 00000 NAIC 00000 NAIC Holdi
Limited LLC LLC LLC LLC LLc & DE DE 00000
NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC DE nes
DE GBR DE DE DE DE DE DE DE 00000 Fed ID 46- Fed ID 30- Fed ID 35- DE Pte.
Fed ID 04- Fed ID 04- Fed ID 04- Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- DE 1737936 0871090 2566166 Fed D 38- Ltd.
3516897 3516901 3516936 8836334 1439940 2766487 1440057 2775533 Fed ID 46- 4085564 NAIC
i I 1609795 00000
93 Building 404 610 Lincoln Park Ridge Neponset Hobbs Solar Hobbs Solar Green Street 343
LLc Wyman LLC LLC Bldg LLC 401 285 Central West River 245 81 211C 3LLC Plaza LLC Winter
NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000 NAIC 00000 Bldg LLC
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE NAIC
DE Fed ID 04- Fed ID 04- Fed ID 04- NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE Fed ID 38- Fed ID 32- Fed ID 30- 00000 DE
Fed ID 04- 3516903 3516902 3516937 DE RI Rl Fed ID 04- Fed ID 27- Fed ID 38- 3982389 0486346 0939299 Fed ID 30-
3516935 Fed ID 27- Fed ID 27- Fed ID 27- 3516938 1169682 3942900 0965702
1169682 1595571 1439297




Statement for March 31, 2020 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

[4%9)

1 2 3 4 5 6 7 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Is an

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Compan ID Federal (U.S.or Parent, Subsidiaries Domiciliary[to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
I\Cllzdnfbers Name Code Number | RSSD |CIK|nternational] or Affiliates Location |  Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (Y/N) *
0065 | Factory Mutual Insurance Company & its Affiliates. |21482...|05-0316605.. | ........... RO IO Factory Mutual Insurance Company.............ccccceeen. [ P RE . iiiiet | ettt sessssessessses | snresessstesessssessens | snstesessssenes | sesessseses ettt snsensenens | eete N...... | P
0065 | Factory Mutual Insurance Company & its Affiliates. | 10014... | 05-0254496.. | ........... RO O Affiliated FM Insurance Company............cccoevireveeenes [ I [DIS T FMIC Holdings, INC.......coovvevrrrireieiiniiricinens Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N...... | P
0065 | Factory Mutual Insurance Company & its Affiliates. | 10316... | 05-0284861.. | ........... RO R Appalachian Insurance Company...........cccoeerevrerec. Rl [DXS J FMIC Holdings, INC.......cccoeveverierircreiririinnne Ownership........ ...100.000 |Factory Mutual Insurance Company............ | «..... N...... | P
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | AA-1120610. |........... JRUURN IR FM Insurance Company Limited...........c.ccocoverrveninnns GBR........ [D1S T Factory Mutual Insurance Company................ Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Yoo [
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... |98-0131767.. |........... reoe [ e Risk Engineering Insurance Company Limited.......... BMU....... [DIS T FMIC Holdings, INC....c..ccovvveririeieireieieineens Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Nevoo [
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | AA-1370041. | ........... [PV TN FM Insurance Europe S.A........ccocvrennrencniennes LUX........ [DIS T Factory Mutual Insurance Company................ Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... | (U R
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | AA-2730043. | ........... JRUUE DT FM Global de Mexico S.A. de C.V.....ccccoevvvverinnnnne MEX........ DS.......... Factory Mutual Insurance Company................ Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... | (U IS
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | 20-2740839.. | ........... JRUUS DT Watch Hill Insurance Company. FMIC Holdings, INC........cccovvvreriirercicinnens Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N | e
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | 05-0453751.. | ........... JROUN DT Corporate Insurance Services, Inc FMIC Holdings, INC........cccovvvvervriireiririririenens Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ... N | e
0000 | Factory Mutual Insurance Company & its Affiliates. [00000... | .....cccorecrriens [ crrrernes RPN RN New Providence Mutual Limited...........cccoeovrivirninnnne Risk Engineering Insurance Company Limited | Ownership........ ...100.000 |Factory Mutual Insurance Company........... | ...... N | e
Factory Mutual Insurance Company - Escritorio de
0000 | Factory Mutual Insurance Company & its Affiliates. [00000... | .....cccorvcrrens [ corrennes [T O Representagdo No Brasil LTDA. BRA........ [DIS T Factory Mutual Insurance Company................ Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... | S R
0000 |Factory Mutual Insurance Company & its Affiliates. | 00000... | 05-0520189.. | ........... RO O FM Approvals LLC.........ccoevmrniircreinrireieeerienieene Rl [DXS J Factory Mutual Insurance Company................ Ownership........ ...100.000 |Factory Mutual Insurance Company............. | «..... Necooor e
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | .....ccccorecrenee [ corernnes RN TN FM Engineering International Limited GBR........ [DIS T FM Insurance Company Limited..................... Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Nevooo [
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | .......ccorerener [ corerrnnee [PV TN FM Engineering Consulting (Shanghai) Co. Ltd......... CHN........ [D1S T FM Global Services LLC..........ccovurivvirerieniens Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Nevooo [
0000 | Factory Mutual Insurance Company & its Affiliates. [00000... | .......corecrenes [ corirrenee [PV TR FM Approvals Limited...........ccocoveeenenencenienennes GBR........ [DIS T FM Approvals LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Neeoo [
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | ......ccoovvvevens [wrrvrrennes JRUUE DT FM Approvals Assessoria E Representagdo LTDA. .. |BRA........ DS.......... FM Approvals LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N | e
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | 27-1439297.. | ........... RO IO FMRE Holdings LLC.......c.ccovveiereirieeeecee s DE.......... DS...coovvee Factory Mutual Insurance Company................ Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Neoo [
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | 58-2190659.. |........... RO IO TSB Loss Control Consultants, INC............cccoeeveinnne GA...... [DIS T Factory Mutual Insurance Company................ Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Yoo [
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | 05-6009005.. |........... RO IO FMIC Holdings, INC....c.cvvvevriireieriieeeseeeins [ P [DIS T Factory Mutual Insurance Company................ Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Yoo [
0000 | Factory Mutual Insurance Company & its Affiliates. [00000... | .....ccccorvcreens [ cerrrernns RO IO FM Global Servicios, S.de R.L.de C.V......cccocveuuvne. MEX........ [DIS T FMIC Holdings, INC.......ccovevrrvrirniriirririeinnens Ownership........ ...100.000 |Factory Mutual Insurance Company............ | «..... Nevoo [
0000 |Factory Mutual Insurance Company & its Affiliates. | 00000... | 27-0433536.. | ........... RO O FM Global Services LLC........cccouremrininirrrireriniinenne Rl [DXS J FMIC Holdings, INC.......cccoevreveernirereiniiniennne Ownership........ ...100.000 |Factory Mutual Insurance Company............. | «..... Necooos e
FM do Brasil Servicos de Prevencao de Perdas

0000 | Factory Mutual Insurance Company & its Affiliates. [00000... | .....ccccorvcrener | corerrrnes reoe [ e LTDA. BRA........ [DIS T FM Global Services LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Nevoo [
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | 04-3516902.. | ........... JRUUEN DT 610 LInCOIN LLC.....eveeeiieeeeeees e DE.......... DS........... FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N | e
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | 04-3516903.. | ........... JRUUN DT 404 Wyman LLC.......cooovviiericreeeree e DE.......... DS.......... FMRE Holdings LLC.......ccccovivviriereieeinens Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N | e
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | 04-3516936.. | ........... JRUUN T 275 Wyman LLC.......coouveiicreeeesee e DE......... DS........... FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N | e
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | 20-8836334.. | ........... JROUN DT 175 Wyman LLC......covuviieriieeneeceeseeeeas DE.......... DS....cc... FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ... Nevoooe | e
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | 04-3516937.. | ........... RO IO Park Ridge Building LLC..........ccccovreireveieireirinieieins DE.......... DS T FMRE Holdings LLC.........ccoovviervrieieiiinnens Ownership........ ...100.000 |Factory Mutual Insurance Company............ | ...... |\ IO IO
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | 04-3516935.. | ........... [T IO 93 Building LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Neooos [
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | 20-2775533.. | ........... v e 265 Winter LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | «..... Nevoo [
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | 27-1169682.. | ........... JRUURN IR 245 Winter LLC......voeeieeeeeeeeeeeces DE.......... [D1S T 265 Winter LLC.....oovveeeereecreeerceenne Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... |\ TR IO
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | 27-1440057.. | ........... veoe [ e FMEC Legacy LLC FMRE Holdings LLC.......c.ccoovviriieriiiereinens Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Nevooo [
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | 04-3516938.. |........... RO O Neponset River LLC FMEC Legacy LLC........coovvurvrerriirereirines Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Neoo [
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | 27-1439297.. | ........... JRUUE DT West Glocester LLC FMEC Legacy LLC.......cccovvvevirinceries Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N | e
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | 04-3516901.. | ........... JROUN DT 601 Edgewater LLC.........cccovieriieeiricierieeisieienns FMRE Holdings LLC.......ccccovivvirieririrnens Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N | e
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Statement for March 31, 2020 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE 'Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 1

1 2 3 4 5 6 7 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Is an

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Compan ID Federal (U.S.or Parent, Subsidiaries Domiciliary[to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD |CIK|nternational] or Affiliates Location | Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (Y/N) *
0000 | Factory Mutual Insurance Company & its Affiliates. [ 00000... | 27-1595571.. ROV TN 285 Central Avenue, LLC.........ccoovviiiririerene FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates. [ 00000... | 04-3516897.. | .. Hobbs Brook Management LLC.. . .. |FMRE Holdings LLC.. . | Ownership.. ...100.000 |Factory Mutual Insurance Company............. | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | .........c..ccve.... Hobbs Brook Limited.............ccoerieririennieeirieinnns FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | 45-2766487.. | ........... JROUN TN 101 Edgewater LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ... N | e
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | 27-1169682.. | ........... RO IO 401 Edgewater LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Neoo [
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | 27-1439940.. | ........... RO IO Johnston Building LLC..........cccccvvvvviernieieireieiennns FMRE Holdings LLC.........cccoevieiiiriereiriinnens Ownership........ ...100.000 |Factory Mutual Insurance Company............ | ...... Nevoo [
0000 | Factory Mutual Insurance Company & its Affiliates. [00000... | .....cccorecrriens [ crrrernns RO IO FM Global Services Colombia S.AS.............. FM Global Services LLC Ownership........ ...100.000 |Factory Mutual Insurance Company........... | ...... Nevoo [
0000 |Factory Mutual Insurance Company & its Affiliates. | 00000... | 37-1699077.. | ........... SV T Two Ledgemont LLC 95 Hayden Mezz Owner LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............ | «..... Necooos e
0000 |Factory Mutual Insurance Company & its Affiliates. | 00000... | 46-0627887.. | ........... RO R 95 Hayden LLC.........covvvirerereerreereresiseiseniniens FMRE Holdings LLC........cccocoovnrrerrireriniiene Ownership........ ...100.000 |Factory Mutual Insurance Company............ | «..... Necooor e
0000 |Factory Mutual Insurance Company & its Affiliates. | 00000... | 46-0639741.. | ........... SV T 95 Hayden Lender LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | «..... Necooos e
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | 46-0655775.. | ........... JROR R 95 Hayden Mezz Owner LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Nevoo [
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | 46-0644539.. | ........... JRUUEN DT 95 Hayden Mezz Lender LLC...........ccocvvveeriennnns DE......... DS........... FMRE Holdings LLC.......cccoovvririereeienens Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N | e
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | 46-1609795.. | ........... JRUUE DT 3460 Preston Ridge, LLC........ccccoverviieriierieins DE.......... DS.....c..... FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N | e
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... |46-1737956.. | ........... RO IO 1301 AtWOOd LLC.....oovvcireeceie e FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............ | ...... Nevooo [
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | 38-3942900.. | ........... RO IO 81T Wyman LLC.......coooveeeieereeseesese e FMRE Holdings LLC.........cccovvieiiriirieiiinens Ownership........ ...100.000 |Factory Mutual Insurance Company............ | ...... Nevoo [
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | 30-0871090.. |........... RO IO Hobbs Solar 1 LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company........... | ...... Nevoo [
0000 | Factory Mutual Insurance Company & its Affiliates. |00000... | 38-3982389.. | ........... RO IO Hobbs Solar 2 LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............ | ...... Nevooo [
0000 |Factory Mutual Insurance Company & its Affiliates. | 00000... | 32-0486346.. Hobbs Solar 3 LLC FMRE Holdings LLC Ownership ...100.000 |Factory Mutual Insurance Company............ | «..... N
0000 |Factory Mutual Insurance Company & its Affiliates. | 00000... | .........c.ccoe..... . FM Asia Holdings Pte. Ltd.. ... | SGP........ .. |FMRE Holdings LLC.. . | Ownership.. ...100.000 |Factory Mutual Insurance Company............. | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates. {00000... | 30-0939299.. Green Street Plaza LLC........c.covvvvvvrercnrercrenes DE.......... FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | 35-2566166.. Hobbs Solar 4 LLC..........cccoeeriirricerieeseeeseiens DE.......... FMRE Holdings LLC........ccccovvririerrereenens Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | .........c.couuee. . FM Engineering Egypt LLC. .. |[EGY........ .. | FM Engineering International Limted. ..| Ownership.. ...100.000 |Factory Mutual Insurance Company............. | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | 30-0965702.. 343 Winter BIdg LLC.......ccvevieeiceceevceses DE.......... FMRE Holdings LLC.......ccccovvvvirierirnnes Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates. [00000... | .....cc.cccovvnen FM Approvals Europe Limited............ccovvivererriinnnns IRL.......... FM Approvals LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............ | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates. | 00000... | 38-4085564.. | .. . |Hobbs Solar 5 LLC . |FMRE Holdings LLC.. . | Ownership.. ...100.000 |Factory Mutual Insurance Company............ | «..... N

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




Statement for March 31, 2020 of the FACTORY MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

11.1. Medical professional liabili
. Medical professional liabili

ty - occurrence....
ty - claims-made..

. Earthquake
. Group accident and health...........c..cocoerrirnn s
. Credit accident and health....
. Other accident and health.
. Workers' compensation

Other liability-occurrence............coceveneenee.

Other liability-claims made...
Excess workers' compensation
Products liability-occurrence

Products liability-Claims made.............cceveirrireieeeeee s
, 19.2 Private passenger auto liability

- Warranty....oco s
. Reinsurance-nonproportional assumed property..
. Reinsurance-nonproportional assumed liability
. Reinsurance-nonproportional assumed financial lines............c..cccocvvererenaee.
. Aggregate write-ins for other lines of business
L TOtAlS e

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
L BBttt snts | eeverieseesaesnsenaas 146,014,374 | ..o 274,152,190
2. AlIBA INES......oevcveveeeese ettt ssnsenes | seessssessesssessones 324,812,277 | oo 381,177,087
3. Farmowners MUIIDIE PEl......c.vueierieeirririecireieeseiseese e sssessssessnstes | sreesssssessssssssssssessessssssessassnsss | stessssssessessnsssessasssssnssassssnnees
4. Homeowners MUILIPIE PEIl........couirieierereeeecee e seesssesens | reteesesesssessesssessessessssesenssenes | eeee
5. Commercial MUILPIE PEl......c.rverieirririreie et ssesssnsnes | seseesessssssesssssessssssessensssssessanes | eesne
B. MOMQJAGE GUAANEY ..o eeieceeieireeineee sttt sse s essenssssess | ssesssssessessssssessessesssssessassnsss | stessssssmssosssessessassssssnssessnsnnens
8. OCEAN MAMNE........oiererireceeereiseeesetsee st seee st ssase st sss st ens s ssessssssessans | sessesssssssssessasssnssessnes (7,768,522)| ...
9. Inland marine........ ..289,011,433
10. FINANCIAl QUATANTY ... ettt snesssnnes | seseesessesssesssstesssessessenssssessnnes | eenne

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

PART 2 - DIRECT PREMIUMS WRITTEN

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1. 113,724,831 113,724,831 106,995,249
2. AllIEA TINES ..ottt entens | e ...245,372,945 ..228,801,901
3. FarmMOWNEIS MUIEDIE PETIL........uvuiviieiieiieiieie ettt ssntes | sressssastessessssessessessssssessessessntessesnses | sebsessssessesssssssessessesastessesssssnsassessnsans | soesssessessssessessessnssssessesesantessessnsenes
4. Homeowners multiple peril...
5. Commercial multiple peril.
6. MOIGAGE GUATANEY. .....coucveieieircisciseieise ettt s ettt s st es e snts | H1essesastessessssensessessssnsessessesantessesnses | 1ebsesssessesssssssessessesestessessesensassessnsans | sesesssessessssessessesses st esses et entes et senes
8. OCEAN MAIMNE.......cueierieeicieiiie bbbttt | seene ..53,312 ..53,312 ..22,373
9. INIANA MAINE......veuieeieriieiiieei bbbttt sntenes | e 171 778 566 A7, 778 566 ..189,960,031
10. FiN@NCIal QUAIANEY........coeveiiieiieieieieie sttt
11.1 Medical professional liability - OCCUITENCE...........ceuiiireiriiisriees e
11.2 Medical professional liability - claims made..
12. Earthquake.......cccocvevieverenieierinnens

. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

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

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

. Auto physical damage...........cccoeevvererviernne
. Aircraft (all perils).........cccoeervierivieeiienns

628,751,595

636,295,426

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




Statement for March 31,

20200ie FACTORY MUTUAL INSURANCE COMPANY

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

10

2 3 4 5 6 7 8 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2020 2020 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Year-End Loss and LAE Loss and LAE Total 2020 LAE Reserves on Reserves on Claims Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End (Cols. 7+8+09) minus Col. 1) minus Col. 2) (Cols. 11+ 12)
1. 2017 + Priof...ce. | covvcveeneeeeean 338,047 | oo 571114 | e 909,161 | oovireiieieeeeeee 58,900 | v | v 56,900 | ..oovooreriae. 318,566 |..cooerererersreerieiieiiens | cvereerenienenenDD9,687 | i, 878,253 | .ovovrieieeeeeenn 37,419 [ (11,427) | oo 25,992
2. 2018 [ DT8,072 | 51,326 | oo, 629,398 | .ooovrereririans 162,963 | ..o, 325 | e 163,288 | ..oovereririnns 405,936 | oo, 1,630 | ooviierienieeen 58,544 | i 466,110 | .o [CREE)] - 9,173 | (0)
3. Subtotals
2018 + Prior........ | voovevieiieeeeen916,119 | i 622,440 | ..coovovenans 1,538,559 | .o, 219,863 | ..o KA 220,188 | ..covveiicins 724,502 | .o, 1630 | .viien.618,231 | 1,344,363 | .o 28,246 | (2,258) | oo 25,992
4. 2019, | i 1,131,695 | 167,341 | .o 1,299,036 | .o 3M8ATT | oo, 2,789 | e 320,966 | ..coviveireins 854,741 | oo 12,092 | ool 111,237 | 978,070 | .o 41,223 | (41,223) | v 0
5. Subtotals
2019 + Prior........ | cooveceeeeeann 2,047,814 | oo, 789,781 | oo 2,837,595 | oo 538,040 | oo 3114 | i 541,154 | oo 1,579,243 | oo 13,722 | o 729,468 | .. 2,322,433 | .ooiieiiieeeeen69,469 | (43477) | oo 25,992
6. 2020......ccccmmeeins {errrrreereee XXX s [ XXX v .0 SO P .0 S [P 9439 | oo, 9439 | .. DS S I 633,141 | oo 349,443 | 982,584 |....ccou.e. D, 0 SN .0 N PO XXX oo
7. Totals...coceeeees | cveieirieennn 2,047,814 | o, 789,781 | oo, 2,837,595 | ..o 538,040 | ..ooovvveiricinns 12,553 | oo 550,593 | oo 1,579,243 | oo 646,863 | ..................1,078,910 | ....ccocevnnee 3,305,016 | .cooerererienn 69,469 |....ccoovrirrns 43477 | v 25,992

8. Prior Year-
End's Surplus
As Regards
Policyholders

Col. 11, Line 7
As % of Col. 1,
Line 7

Col. 12, Line 7
As % of Col. 2,
Line 7

Col. 13, Line 7
As % of Col. 3,
Line 7

1 3.4 %

2. i (5.5)%

3 s 0.9 %

Col. 13, Line 7

Line 8

4 i, 0.2 %




Statement for March 31, 2020 of the FACTORY MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

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

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

> ow N

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

Bar Code:

AN O R TR AL
* 2148 2 2 02 04 9000O0O0 1T =
AR AR RCAR O AR AR AR
* 2148 2 2 02045540000 1 =
A0 A AR AN R RO o
* 2148 2 2 02 0 3 6500001 *
AR SRR TL A
* 2148 22 0205405400001 =

Q15

Response

NO

NO

NO

NO




Statement for March 31, 2020 of the FACTORY MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. CSV director COmpENSation PlaN...........c..cccuviiveieiieiiieisieie e es e sessesessssssens | seesessssesesssseans 4,853,920 | ...coovvierireeeeees 4,815,643
2505. Miscellaneous receivable.......... ....14,090,643 2,318,473 .5,909,450
2506. Intangible asset......... ...12,073,637 | .. 12,073,837 | ceeveersrieeeen0 e
2507. Cash clearing accounts..............ccccevveveee 5,715,019 | ..345,927,071
2597. Summary of remaining write-ins for Line 25 106,733,219 | oo, 14,392,110 356,652,164

Additional Write-ins for Schedule T:

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
58004. ARM ARMENIA XXX
58005. ABW ARUBA LXXX ettt | sreesesess s es e tesestens | nesressens sttt stnna | steesessen ettt ntens
58006. AUS AUSTRALIA XXX 18 701 928 | ..
58007. AUT AUSTRIA XXX .153,769 |.. 112,027
58008. BHS BAHAMAS LXXX 289,732 | | e | s 999,353 |
58009. BGD BANGLADESH XXX 28,718 | e | e | st | sttt
58010. BRB BARBADOS ... XXX
58011. BEL BELGIUM ... XXX [ en9,982 | e T0,85T | s | e | et | snssesess et
58012. BMU BERMUDA ... XXX
58013. BOL BOLIVIA B IR0 0. G RN X - I SRR .20 £ T USSP DU BTSRRI
58014. BRA BRAZIL ... XXX
58015. CYM CAYMAN ISLANDS........... XXX
58016. CHL CHILE..................... LXXX
58017. CHN CHINA XXX
58018. TWN CHINA - TAIWAN LXXX
58019. COL COLOMBIA LXXX
58020. CRI COSTARICA... LXXX

58021.
58022.
58023.
58024.
58025.
58026.
58027.
58028.
58029.
58030.
58031.
58032.
58033.
58034.
58035.
58036.
58037.
58038.
58039.
58040.
58041.
58042.
58043.
58044.
58045.
58046.
58047.
58048.
58049.
58050.
58051.
58052.
58053.
58054.
58055.
58056.
58057.
58058.
58059.
58060.
58061.
58062.
58063.
58064.
58065.
58066.
58067.
58068.
58069.
58070.
58071.
58072.
58073.
58074.
58075.
58076.
58077.
58078.
58079.
58080.
58081.
58082.
58083.
58997.

DOM DOMINICAN REPUBLIC.. | ..

ECU ECUADOR........cccoovvimrrnnnns

EGY EGYPT...........
SLV EL SALVADOR...

FRA FRANCE. ..o .

GEO GEORGIA.......cccovvvrrrernnes

DEU GERMANY
GHA GHANA

GTM GUATEMALA. ... .

HTE HAITL e

HND HONDURAS..
HKG HONG KONG.
HUN HUNGARY.....
IND INDIA.......
IDN INDONESIA.
IRL IRELAND..
ISR ISRAEL....

TA ITALY oo .

JAM JAMAICA.......ovvrvireirerinns

JPN JAPAN....
KEN KENYA...

LBY LIBYA.ooo .

LTU LITHUANIA......c.cooirinne

MYS MALAYSIA.....
MTQ MARTINIQUE..
MEX MEXICO.........
MAR MOROCCO........
MMR MYANMAR

NLD NETHERLANDS........... | ..

NZL NEW ZEALAND..
NIC NICARAGUA.......
NOR NORWAY...
PAK PAKISTAN..
PAN PANAMA....

PHL PHILIPPINES............... .

POL POLAND.......cccooommrrinriennn.

RUS RUSSIA

KNA  SAINTKITTS....
LCA SAINT LUCIA
MAF SAINT MARTIN DUTCH
WSM SAMOA
SRB SERBIA
SLE SIERRA LEONE
SGP SINGAPORE
SVK SLOVAK REPUBLIC
ZAF SOUTH AFRICA
KOR SOUTH KOREA

ESP SPAIN..ooo .

SUR SURINAM.......cccooimvrrrianns

SWE SWEDEN
THA THAILAND
TON TONGA

TTO TRINIDAD TOBAGO
TUR TURKEY
TCA TURKS CAICOS IS

UKR UKRAINE. ..o .

ARE UNITED ARAB EMIRATES| ...

GBR UNITED KINGDOM
URY URUGUAY
VNM VIETNAM SOUTH

277 OTHERALIEN.. | .

Summary of remaining wri

ins for Line 58 from overflow.......

::.1 249,461

...1 190 821

................ 52,487,565

A 319 786 |..
.. 11,676 |..

.'100 504 |.

956 |

................ 17,729,021

[ 25,112,715 | ....

Q16




Statement for March 31, 2020 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DeCember 31 Of PHOr YEAI..........ovu e issssses st sessssessssssessssssssssssesssssseens

2. Cost of acquired:

2.1 Actual cost at time of aCQUISIION..........rverereriirnrreeeeese e
2.2 Additional investment made after acquisition.............ccccccveeeviericiriinnnnns
Current year change in enCUMbBIaNCES...........coveeverrerineneereisneseeseereeeeseeens

Deduct amounts received on disposals.............ccovreereerenenennee.
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation............c.cceveeveiecreeiieienicee e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
. Deduct total nonadmitted @amOUNLS...........ccceveeiirrieienisneie e
. Statement value at end of current period (Line 9 minus Line 10

© © N ook w

-
o o

Total gain (I0SS) ON AISPOSAIS........c.cveviiieereiiteiei ettt bbbt b e b s ettt b s et s et ss st b et sanseaas

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

1. Book value/recorded investment excluding accrued interest, December 31 of prior Yar..........cceveveveevresvevrerseeeeeiserennne

2. Cost of acquired:

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

© N ook w

©

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

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).......
12, Total ValUGHON GIOWANCE.........cvueieiiiii ettt bbb s st bbb n
13, SUbLOtal (LINE 11 PIUS LINE 12)....uieeeririeceerie ettt sttt

14. Deduct total nonadmitted amounts............ccccevevererreirerisieieinnnns
15. Statement value at end of current period (Line 13 minus Line 14)

Deduct amounts reCeiVed ON AISPOSAIS...........vuwureiuririeieieieie ettt s et
Deduct amortization of premium and mortgage interest points and commitment fe€s...........cocvrereieeeeieiesisieseseesne
Total foreign exchange change in book value/recorded investment excluding accrued interest............cooevveveevvveververieennns

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEr 31 Of PHOT YEAT...........ccviveicie ettt ettt s snans | evaesssssssssessesensssenes 2,383,948 477 | .oooveeeeee, 1,935,851,394

2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.

428,571,576

3. Capitalized deferred INtErESt AN OtNEN..........cveveceececee ettt s a s bntes | eebsssesssssssssssssessessssasses e sssessessssassnes | sesbestessessssosssssesssssstessessebssessesassanenns
4. ACCTUAL OF QISCOUNT.......coueeiriecie ittt f bbb bbbt | Htbeb et s bbbttt entestens | aee
5. Unrealized valuation increase (decrease). ..(27,991,959)
6. Total gain (loss) on disposals................ .7,067,036
7. Deduct amounts received on disposals............. 23,817,678 214,491,134
8. Deduct amortization of premium and AEPIECIALION. ..........ccevueiiiriieieieiceie ettt ssessees | oebsssessessesssssses s s st esses b s ensessesnsant | Sebintessessesansen s s s st en s bbb nann
9. Total foreign exchange change in boOK/adjUSLEA CAMTYING VAIUE. ..ot sse s ssesssnans | ressessssssessessesssessessesssessessessesssssastns | fesssssssssessssssssnssasssnssessessnsnnssessnsnnes
10. Deduct current year's other-than-temporary impairment FECOGNIZE. ........c.cuiueieiriiiirieie et ssr e sebss e ssesss | essesssssssessessstessesesssssnsessesssssnsessessnss | sebsssessossessnssssensassessnsanes 16,682,323
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+68-7-8+9-10).........ccccocervrrrirrirerreriieieiieseieeeseieens | cveveseesessesesee s 2,767, 777452 | oo 2,383,948 477
12, Deduct total NONAAMILIEA GMOUNTS.........c..cuuriiieeiseiiieeiiesees ettt bbb bbb s b | H6eEE4EE R f b e bbbttt | feeb bR e bbb bbbt
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ccciiuiuiiiiciiiiisiesieissieses e sssssasseessssssssssesssessesssssssenes | sressesssssssssessesssssssans 2,767,777 452 | oo 2,383,948 477
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ....14,931,842,973 13,745,899,541
2. Cost of bonds and StOCKS ACUINEM...........civeiueicieiicie ettt sann e 1,131,636,168 | e 4,666,238,551
3. Accrual of discount 1,038,869 5,337,165
4. Unrealized valuation iNCrEASE (AECIEASE)........c..cviueiuiriciiiiieiieise ettt a s bbb santens | svsessssssassessessntensenas (1,815,925,568) ...1,371,381,962
5. Total gain (loss) on disposals. 192,701,213 722,270,804
6. Deduct consideration for bonds and stocks disposed of .....1,102,832,291 ...5,526,248,813
7. Deduct amortization Of PIEMIUM...........ccoeviveeiiesie ettt ettt st et ss s et s s sse sttt essessesanaas | sbessessssassessessssssssssessnsnaan 9,789,897 | ooovreieeeeeees 36,307,319
8. Total foreign exchange change in book/adjusted CAMMYING VAIUE...........c.ciuiueiieiciiisieiciesite et sasses | sebssessessesssssssessessssesbessessssnsessesssssnss | soebssessessessssassessessnsessenes (9,691,270)
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..ot sssssses | sesesseesessssessessssss s s essessessesessenas 8,345,455
10. Total investment income recognized as a result of prepayment penalties and/or aCCElEration fEES..........c.ovueieieverrieiiiis [ oot saesaenans ......1,307,807
11.  Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-8-7+8-9+10).......ccccourvrrrrrrnrnrrrrieinrensessiessesennes | eveseesssessnsssessessenes 13,328,671,467 | ..o 14,931,842,973
12, Deduct total NONAAMILIEA GMOUNTS.........c.cvuiiiuriiiietei ittt bbb bbb | HEeEEsEE R E b bR b b n bbb em bbb | £eebseE R E et bbb bbb
13. Statement value at end of current period (LINe 11 MINUS LINE 12).......cviviiireiiiieisisiesieesesssssssessssssssssssssesssssssessssssessens | sssesssssssessssssessessens 13,328,671,467 | oo 14,931,842,973




Statement for March 31, 2020 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

20ISO

Book/Adjus:ed Carrying Acquisitions Dispob;itions Non-Tradi‘Lg Activity Book/Adjus?ed Carrying Book/Adjusfed Carrying Book/AdjusIed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-vvvevereeeernermreeeseresessssses s seessesssessssessesssssssssssssessssesssssses | sesssssssssssssssssnns 4,320,710,300 | ..ovorveerrrrreis 722,308,105 | .oooovvrnrrrrcernens 547,099,979 | .cooovvvrrrreerinens (47,368,807) | ..oovevnverncrernnns 4,448,589,619 | ...coooevirerierierieeenennieeniens | reenieesseen st essnsenes | eetneesesesessnens 4,320,710,300
NAIC 2 (8)-vvvevereeerreriseesessessesisesisesss st ss st sssssssssssens | ressssssssssssessesssens 336,734,783 | .o 23,011,952 | oo 16,800,401 | ..oovornrercrirecrinn 25,325,237 | covvovvverierienns 368,271,571 | ooorceieeierinceisensiesesessieeees | ceesseesssesss st nnnes | et 336,734,783
NAIC 3 (8)-vvverereeerrreieerereseerisesis s esss s ss s sesssesssessses | oeesssessssessesssssenens 166,963,415 | ....ooovvveerreriinns 30,991,811 | oo 35,569,334 | ..o (10,333,653) | ...ovvvvnrerrrrirninns 152,052,239 | ....veerrririinrieerieeni s | e | e 166,963,415
NAIC 4 (8)-vvvevereeernreseeesseessesesesssessssssessssssssssssssssesssssssssssssssssssnssssnsssss | osssssassssssssssssssnes 234,732,929 | oo 42,696,193 | ..o 33,268,885 | ..oorrernrirerienennne (36,369,348) | ...ooevrirrireinaen 207,790,889 | ....vvuvrerireiierierienieiieiiens | ereentenieni ettt ensentens | e 234,732,929
NAIC 5 (8)-vrveevereerreeeseeessersssessssesseesssesssssessssssssssssssssssssssssssssssssssssansssns | sossssmssssssssssessssaneens 56,497,308 | ...veovverrrirerirens 12,983,520 | ..oovververreiieies 15,632,977 | covooverveereeereeeenennne 921,212 | oo 54,789,083 | ....cvovveereerreeereeeseeeseresnsesnes | coseessasssssesssssssssssssssssssssnssssnnes | soeessssssssssessssaseens 56,497,308
1,019,552 1,366,731 ....1,128,632 781,453 1,019,552
TOtAl BONAS. ... s | eoenseenssensesenees 5,116,658,287 | ....cocvvvvriniriinnes 831,991,581 | ..o, 649,738,307 | ....oovvvcvcrininiinnnns (66,696,727) | ....vovvrerciiennes 5,232,214,834 | ..o 0 | s [\ [ 5,116,658,287
PREFERRED STOCK
L O O O OO OO OO OOP OO T P 0 [ eeereeereeeseesreesseeessesssesssees | seeeesseessees sttt sesssnees | seessesss ettt
NAIC 2.t ess et ses sttt ss e | 1ee s iR s e | eeR R AR AR AR | 4ee R R AR RS eRE | Heee R R Rt | HeeRR e 0 [ eeereeereeeeeeseesseessssesseesssees | seeeeseess ettt | seess ettt
10, NAIC 3ot bbbt | 1t eb st b bbbt | eeR bRttt | eeeE Rkt | Seeeb R | etk iR 0 [ erererereemieresee s snsrens | ettt nes | e s
T1 NAIC 4ttt | e bRk R e | R st | et | Sereb R | Seebe e 0 [ e | et enes | e
12, NAIC Bt | tes skt | ees bR | eeeb iRt | seees R | sees e 0 [ [ et | e s
13, INAIC B.oeeoeereeeseeseeese et st ses st eessseees | 1eeeeaeeesseeeasesteee s s eeesteens | oeeesseeeseeeseeeEeees st nees et eeee | £eeeEeeeR e ettt nene | 4eee Rt Rt | et 0 | | seeeeseees et | serss et
14, Total Preferred SOCK..........coouiriiiiciccieecceeece s | e 0 [ 0 [ 0 | 0 [ 0 [ 0 | 0 | 0
15, Total Bonds and Preferred StOCK..........ocwrrimrermiinsisnirississenesnnneens | seveesssesssssessseenns 5,116,658,287 | ....ovvvevvrireriinns 831,991,581 | oo, 649,738,307 | ...oovvvvviriiriinens (66,696,727) | ....vovvrerriiennns 5,232,214,834 | ..o 0 | e s [\ [ 5,116,658,287

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....3,066,271; NAIC2§.......... 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S......... 0; NAIC6S.....197,185.




Statement for March 31, 2020 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted i Act3ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......coeririeecrcrt | et 3,263,456 |.....ccovriuene D0 SO ORI RPN 3,306,155 | oo 38,594 | .o 66,924
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIO YEAI........c.vuiveiieieiiiesieie ettt ss s ssens | ssessessessssessesesssssssassessessnsan 2,865,054 | ....ooviiieeeee s
2. Cost of short-term iNVESIMENES ACUITEM...........cevuveeicieeeceeictceee ettt s s ssassas | evsessnsssessesessssssasssesnsneas 12,463,230 | c.coovvereeeeeeeeee 652,851,169
3. ACCIUAN OF GISCOUNT. ...ttt bbb bbb bbb | bbbt bbbt 7,556 | oo 94,080
4. Unrealized valuation INCrEASE (HECTEASE).........rurwrrererirerereseessssssssesssssssssessessssssessssssssssssessessssssessessssssssessassssssessasssnssnss | sessessassassssssessasssessessassnssnssnes (29,895) | .vcvvvreeerererereee e (31,771)
5. Total gain (I0SS) ON QISPOSAIS.........cvueiueveiiiieiiiisiiiieie sttt bbb bbb bbbt b b en s ssebsnns | sebessessessssastesses s b st es e bt nsentenes 9,208 | oo 23,693
6. Deduct consideration reCeIVEd ON QISPOSAIS............c.ccvcveieeveciciies ettt ettt sse s s bssenes | evsessessssessesssssssssssesnsnaes 12,040,349 | ooooveecee e 649,947,880
7. Deduct amortization Of PrEMIUM.........c.euiiiieieieieisis ettt s sttt n bbb st ntenans | setessessessnsassessessn b st es b b s s naees 1,348 | oo 124,237
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE.............cuuirrurrirreiiireieiissiseiie s ssssesssssssessssssessessenes | eessessesssssssssessassssssessassasssessessassssssessans | sessessssnsssessssssssmssassssssessessnsnsssessansanes
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuueieuiiriiiieieieiese et sess | estesesssssssesses et sssessessesansassessessnsansessnss | sressssassessessnssnsassessessnsassessessnsensasssssnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........ccvrurrinrrrrrnrrnininsssessesnssessinens | soseseessssessssssesssssssssessssssnenns 3,263,456 | ..o 2,865,054
11. Deduct total NONAAMItIEA @MOUNTS...........ciiiiiiiiii bbb | SE86 R bbbt | bbb
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiuiieiciiciiieie ettt sssssseseessssesssssnaas | svsessssasssssssessssssssssessesnsanes 3,263,456 | ..o 2,865,054

QsIo03




Statement for March 31, 2020 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for March 31, 2020 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDETr 31 Of PHOM YEAI.........euurveierrirrrirriressssseseessssssesssesssssssssssssssssssessessns | sesmssesssssessssssssessasssssssssessans 624,921,485 | ...ovveereeeee s 611,664,662
2. Cost of cash €QUIVAIENTS CGUITEM.............c.eviuireiecicicteie ettt ss st snes | sesessesssssssessesesssensessesessaes 1,042,727,060 | ..coovvverceeeeeeeee 5,848,925,878
3. ACCIUAI OF QISCOUNT.........oeveceetee ettt ettt ettt sttt es s e st saesesensesessnanssnsnsesssssasssnananns | sessesesnsssssossssessssesessnensasantasansnessnas IR T T 4,851
4. Unrealized valuation iNCIEASE (AECTEASE)..........uuruurrreererrereeereereiseeeeeseesesseeseesssssesessessessesssessessssssessessesssessessnes | soessessasssessessasssessessassnsssessesssssnsans (37,960) | ..ovoevereieeeiee e (23,221)
5. Total Gain (I0SS) ON QISPOSAIS........curuurererieeireirreieiseiseeeseiees ettt see ettt s bt b st st st bsessens | seseesastseesestass st sestass e ssessensnssnssns (120,934) | oo 155,329
6. Deduct consideration received on diSPOSAIS.............ccccveveiivrieeieieirisie et sessssesssssssesenes | snssssesssssssssessessessssssseseesnns 1,289,223,919 | it 5,833,821,554
7. Deduct amortization Of PIEMIUML............cccviueiueiciiieie ettt sttt bbb e s s essesess | s2ebssssssessesssssssesses e b s s essessssnssssessessnsentesnss | ebssbsssssssssssssastes et st essessesssbansessenans 1,995
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE...........cc.vcuriieiurircinrieiineeseieeiseissessisesssieens | ceessesseseessesssssessessssssessssssenns (4,291,527) | ..ot
9. Deduct current year's other-than-temporary impairment FECOGNIZEA. ...........curureueurereieeeereieeseeeees e eesssseesees | fesseesssssesssssseasse st sns s sessensseses st snssessenies | seesesssssssssassasssnssesssssssssesssnsssssns 1,982,465
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........ccurrunininriineneneineiinis | cerreerneieeeseseeseeeseseesesseseseens 373,975,773 | oo 624,921,485
11. Deduct total NONAdMItEA BMOUNLS.............ciuuiieiiiiiriiiiiierie sttt | eEE bbb bbbttt | sebbnesbses bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....uveviiiiiieieiciiisisseicisstesiessistesisssessessnes | evsessessssssssssessssssessessesssssnans 373,975,773 | oo 624,921,485

QsI08




Statement for March 31, 2020 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement for March 31, 2020 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
34410@ 10 1 | FMRE HOLDINGS LLC ...ttt ensseenes WALTHAM. ....oviriiniiineenaes |MA... |INVESTMENT IN AFFILIATE. ..ottt ssssssnsensenssins | sessenssennsens 01/31/2010.... 129,257,997
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = AffIlIAEE0. ..o ottt 0 129,257,997 0 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
BBG000 BS 4|ASTIGNES ASIA RATES PARTNERS........... .| SINGAPORE........cccccouvirirrirnriin SG.... | ASTIGNES CAPITAL ASIA PTE. LTD.....couvviiirirrirriieriieiiesiesesesisssesessesssesssenesens | vevesssesssens 02/27/2020.... 4 35,000,000
BBGOOG 2C 4 |BRIDGEWATER PURE ALPHA MAJOR MARKETS Il (ONSHORE)........c.ovcureerrinnee WESTPORT.. .... | BRIDGEWATER ASSOCIATES, LP......cccoiviirierineerenineisserinsins .. 101/02/2020.... | ...ovvenece 13 75,000,000
BBG000 FB 7|CITADEL WELLINGTON LLC. CHICAGO IL...... NORTHERN TRUST .. |02/28/2019.... 4 50,000,000
BBGOON L4 6 |MILLENIUM USALP CHICAGO IL...... NORTHERN TRUST .. 101/01/2020.... 4 75,000,000
BBGOOM 92 6| TUDOR BVI GLOBAL........ccvuuieueirniineineiieeiiessiessse st ssssesens STAMFORD.. .... | TUDOR INVESTMENT CORP. . |10/01/2018.... 4 15,000,000
BBGOOL LP 3|ABRY ADVANCED SECURITIES FUND IV LP......ccovtvrirririeriieirinsieiisenienesenens CAYMAN ISLANDS.........ccomvvririnne GB....| ABRY PARTNERS........coouiiiiririiiiinniiiesiesesseisssise st ssesssenssnne | sevesssesssions 12/06/2018.... 1 4,090,588
BBGOOM H9 2 [ABRY PARTNERS IX LP........cccovvmrvnriinrieineriniins BOSTON MA... |ABRY PARTNERS .. |02/28/2019.... 3 2,592,115
BBGOOP FC 0|AG CREDIT SOLUTIONS NEW YORK.....coooveirirrireireriiinns NY.... [ANGELO GORDON........cccovuriemrrmirrirnrirnns .. |09/30/2019.... 2 2,625,000
BBGOOL BK 5|ARCLIGHT ENERGY PARTNERS FUND VII..... BOSTON MA... | ARCLIGHT CAPITAL PARNTERS .. | 07/08/2019.... 1 792,458
BBGOOL LC 2|ARDIAN CO-INVESTMENT FUND V EUROPE NEW YORK.......vcorriniircrirrirninns NY.... |ARDIAN. ... . 102/21/2019.... 1 1,414,500
BBGOOM H2 7 |ARDIAN SECONDARY Vlll....covverererrerriiniienns NEW YORK.......oocomirinrricrirerirneens NY oo [ ARDIAN. ..t | boenisenssenens 03/31/2019.... 1 822,572
AAS995 1Y 3|APOLLO HYBRID VALUE FUND NEW YORK... .|MORGAN STANLEY................ .. | 09/14/2018.... 1 5,267,208
00LGC4 VD 9|BLACKSTONE REAL ESTATE PARTNERS IX LP......oiviriiereriiiirirneierssiesenissinnens NEW YORK... . | BLACKSTONE .. | 12/06/2018.... 3 3,508,562
BBG000 B9 6|BROOKFIELD INFRASTRUCTURE FUND IV-B, LP. ... |NEW YORK. .| BROOKFIELD ASSET MANAGEMENT ........oovvmriirierireeneeissrsesiessessssesesssesens .. [ 11/15/2019.... 1 9,523,915
BBG0O0OG CR 0|CARLYLE GLOBAL INFRASTRUCTURE OPPORTUNITIE ... | CAYMAN ISLAND: ..| CARLYLE INVESTMENT MANAGEMENT LLC .. [12/12172018.... 1 809,756
BBGOON OS 6 |FORTRESS CREDIT OPPORTUNITIES FUND V LP........ccoovmirieriirrierierierenenes NEW YORK... .| FORTRESS INVESTMENT GROUP LLC . | 11/30/2018.... 1 5,588,891
00M8VL V6 2|FORTRESS LENDING FUND | LP. .| FORTRESS INVESTMENT GROUP LLC 08/30/2019.... 2 300,000
00MTYO S2 2[ICONIQ STRATEGIC PARTNERS IV LP..... JCONIQuis .. |07/01/2019.... 1 222,456
BBGOOP V3 2| GCM GROSVENOR MAC II .| CGM GROSVENOR........coovorireiririnrinnas .. |07/10/2019.... 2 5,088,390
00JSL5 G5 7|OAKTREE SPECIAL SITUATIONS FUND Il LP. coeeee. | LOS ANGELES. .... | OAKTREE .. [11/16/2018.... 3 450,000
630548 FP 5| MORGAN STANLEY PRIVATE MARKET FUND VI LP......cccosvuiriirieieenierienereenns W CONSHOHOCKEN... PA.... |MORGAN STANLEY.... . |01/16/2014.... 3 565,312
09157D 10 3|FM GLOBAL INVESTMENT PARTNERS, L.P . .... |PRINCETON. . |BLACKROCK... 11/30/2016.... 3 5,424,217
G3927R 90 9|GCM GROSVENOR FM GLOBAL INVESTMENT FUND LP........ccovvvvvivririiiirnrininans NEW YORK... .| GCM GROSVENOR. .. | 11/08/2005.... 3 61,843
380990 23 4|GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS XI ... INEW YORK... .| GOLDMAN SACHS.. .. | 08/19/2011.... 3 50,376
380990 85 3|GSPE - GOLDMAN SACHS PRIVATE EQUITY VINTAGE FUND V ... INEW YORK... . .| GOLDMAN SACHS.. . [11/28/2012.... 3 .93,943
696990 0A 9| MSPE-PALAMON EUROPEAN EQUITY I, L.P.couviiiiiiiiieiisiissnississsisssisenesssesenens LONDON.......ooivimirirmsrinnnisenennens | MORGAN STANLEY ... ouiitiitisiisiissssnssensseseseessssssssssens s e sssssensssssnns | nesesseesssssans 01/24/2006.... 3 21477
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0 299,313,579 0 0 ... XXX.......
4899999. SUDOtAl = UNGMIIATEA. ..ottt bbb 0 299,313,579 0 0 [ XXX
4999999. Subtotal - Affiliated... 0 129,257,997 0 0 [ XXXeoone
5099999, TOAIS.......cvorvriveiriererii et 0 428,571,576 0 0 ... XXX.......




Statement for March 31, 2020 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

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

1'€030

1 2 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
4 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year | Accretion Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
34410@ 10 1 | FMRE HOLDINGS LLC ....ovvvviiisiiisiisenieciisnisnienas | | MA. | INVESTMENT IN AFFILIATE.........ccocoece.. 01/31/2010 | 03/24/2020 .0 829,942 829,942 0
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated...........ccocovioisnnnnicisesenes .0 0 829,942 829,942 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
617447 55 2|FM GLOBAL SELECT MANAGERS LP W CONSHOHOCKEN PA.. [ MORGAN STANLEY... .. | 06/28/2004 |02/07/2020 (52,742) | ovovvverresireens | cvri 8,000,000 | ..... 8,000,000 0
617447 53 7|MORGAN STANLEY IFHF SPV LP. . | W CONSHOHOCKEN...... | PA.. [ MORGAN STANLEY. .| 09/01/2011 | 01/31/2020 .0 .238,203 .238,203 ...238,203
BBG000 FB 7|CITADEL WELLINGTON LLC IL.... [NORTHERN TRUST... .102/28/2019 | 01/28/2020 .0 1,272,218 | ... 1,272,218
BBGOOM H2 7 |ARDIAN SECONDARY VIll......covvvrrierrinrercenerirneenns .. |NY..|ARDIAN 03/31/2019 | 12/31/2020 5,405 25,984 0
00LGC4 VD 9|BLACKSTONE REAL ESTATE PARTNERS IX LP...... . |NY..|BLACKSTONE.... .. | 12/06/2018 |03/20/2020 734 52,242 | ..e.e.e..65,402 | oo | 013,160 | 13,160
BBG000 B9 6|BROOKFIELD INFRASTRUCTURE FUND IV-B, LP... . | BROOKFIELD ASSET MANAGEMENT.... [ 11/15/2019 |03/20/2020 | .........198,656 | .....cocoes(1,708) [ covrvrrvirrircrins | cevrrerirenirneinnnees | veveererseensseines | eovereenes [Q01:) ) T IS 196,948 | ........208,668 | .......cccoovrmerires | verrere 11,720 | e 11,720
CARLYLE GLOBAL INFRASTRUCTURE CARLYLE INVESTMENT MANAGEMENT
BBGOOG CR 0|OPPORTUNITIES GB..|LLC 12/21/2018 | 01/15/2020 | ............ 71,621 | i 3,836 | s [ e 3,836 | .o [ e 75,457 | ........ 294,246 | ..o | e 218,789 | ........ AT L T
BBGOON OS 6|FORTRESS CREDIT OPPORTUNITIES FUND V LP.. NY.. [ FORTRESS INVESTMENT GROUP LLC. | 11/30/2018 |03/06/2020 | ....... 1,212,330 | v | e | e w0 e | s 1,212,330 | ..... 1,212,330 0
00M8VL V6 2|FORTRESS LENDING FUND I LP......cccoovvvriirmririirnnnne NY..| FORTRESS INVESTMENT GROUP LLC. | 08/30/2019 |01/13/2020 | ....... 1,391,672 | iiieie8,328 | o | e 8,328 | .o | i 1,400,000 | ..... 1,400,000 0
MORGAN STANLEY PRIVATE MARKETS FUND IV
617449 G2 3|LP W CONSHOHOCKEN PA.. | MORGAN STANLEY... .. |01/18/2008 [ 02/05/2020 | ....coovvvrerircrines | e | e | e e | cernrenenneens0. | e [ | 44,444 | ..o | 944,444 | ...... 944,444 | ..o
630548 FP 5|MORGAN STANLEY PRIVATE MARKET FUND VI LP| W CONSHOHOCKEN PA.. [MORGAN STANLEY... .| 01/16/2014 {01/22/2020 | .......1,136,036 | .........31,370 | coovovirverrerrne | e | cevrverrerrnninens | crereeeene31,370 [ s | e 1,167,406 | ..... 1,167,406 0
RIVERVIEW STRATEGIC OPPORTUNITIES FUND |
654315 GE 4|LP W CONSHOHOCKEN PA.. |MORGAN STANLEY.......ccovvurermrirrirnrines 01/17/2014 {03/23/2020 | ..vovveveririreiinis | cevrererrnniisinnins | v | e 0 i | | 931,788 | .o | e 931,788 | ... 931,788 | oo
GCM GROSVENOR FM GLOBAL INVESTMENT
G3927R 90 9|FUNDLP NY..| GCM GROSVENOR.........ccoovirvrriieririines 11/08/2005 | 02/21/2020 | ....... 1,316,339 | cooeees(71,919) | oo v e | e (A1) | R 1,244,420 | ..... 1,648,619 | .o | e 404,199 | ........ 404,199 | .o
GSPE - GOLDMAN SACHS PRIVATE EQUITY
380990 23 4|PARTNERS XI NY.. [ GOLDMAN SACHS........cooovrrmrimrernrriniinns 08/19/2011 | 01/30/2020 | .......... 732,556 | coveerr(23,723) | oo | e (23,723) | v | e 708,833 | ..... 2,671,756 | .ooovvererencirnens 1,962,923 | ..... 1,962,923 | ..cooovvieiiniin
GSPE - GOLDMAN SACHS PRIVATE EQUITY
380990 85 3|VINTAGE FUND VI NY . [ GOLDMAN SACHS.......ccoocrimrirernieiieinns 11/28/2012 | 12/27/2020 | ....... 1,185,984 | .......(109,935) | c.oovvvrcerrrinenns | vererveirseerinninens | rererseesseninsines | e [QLUSKCR1) N R U 1,076,049 | ..... 2,037,624 | ..ovverneiieis | e 961,575 | ........ 961,575 [ ..ovvvveereriieinne
032996 11 8| MSPE-ANACAP DERBY CO-INVESTMENT L.P......... GB.. [MORGAN STANLEY.......coovvvrmrrreririrnnins 08/05/2009 |03/24/2020 | .......... 228,226 | .o | e | s .0 228,226 (228,226) | ....... (228,226) | ....cvoeveriiriins
MSPE-BLACKSTONE CAPITAL PARTNERS V LP
091994 43 4|CO-INVEST NY.. [MORGAN STANLEY.......ccoccmmrrrmrrirerirnenns 12/27/2006 |03/24/2020 | ................. 871 | oo | e | e .0 871 (871) (871)
MSPE-CARDINAL VENTURE PARTNERS, LP (2009-
141994 65 7(01-15) NY.. [MORGAN STANLEY........cocommrrrrrierirncens 01/12/2009 |12/23/2020 | .......... 102,450 | cveeee(99,808) [ .oovoeevarierires [ eerreirneriieninenins | ceineriiseieenenes | cvee (99,808) [ ...vevuvvuevreries | wrreireiinas 2,642 | ... 218,788 | ..o | e 216,146 | ........ 216,146 | ..coooviereriieine
279992 14 3|MSPE-EDEN Il LP.....cccovrvvrivirnririirinnns NY..|MORGAN STANLEY.......cccovurrermrrrrirnrnnns 09/25/2007 |02/14/2020 | .......... 216,815 | oo (133,681) | oo | e | v | e (133,681) 83,134 83,134 0
27999E 00 6|MSPE-EDGESTONE CAPITAL EQUITY FUNDIII...... . | MORGAN STANLEY... .. | 04/12/2006 |03/24/2020 | .......... 761,270 | ... w0 e [ s 761,270 (761,270) | ....... (761,270) | ....
291998 54 0|MSPE-EMERGENCE CAPITAL PARTNERS II, LP..... .| MORGAN STANLEY... .. [ 11/21/2007 |12/26/2020 | ...... (1,054,178) | ... [CL4) ) T (1,055,157) | ........ 427704 | .o 1,482,861 | ... 1,482,861
373998 97 0|MSPE-GERMAN EQUITY PARTNERS Il LP.............. . [MORGAN STANLEY........cocvrmrrrerirnrerenns 10/31/2006 |03/24/2020 | .......... 101,732 20 e [ e 101,732 (101,732) | ....... (101,732) | ovvvvverrcris
Y52991 75 2| MSPE-LION CAPITAL FUND II, LP.....cocoonirvrrirrrrnnns . |MORGAN STANLEY... .. | 07/26/2007 |01/28/2020 11,135 (B04) | v [ s 10,831 | oo 10,831 0
556998 24 3| MSPE-MADISON INTL REAL ESTATE LIQUIDITY..... .| MORGAN STANLEY... .| 11/08/2007 | 03/24/2020 59,730 .0 59,730 | o | e | e (59,730 [ ...ovvne (CIe I 1) RN
MSPE-MATLINPATTERSON GLOBAL
576990 04 8|OPPORTUNITIES PARTNERS IIl L.P. .| MORGAN STANLEY.......covvriirerrirrirnnins 06/22/2007 | 12/30/2020 | ..coovveeini2,222 | cevrirriennn(363) [ o | v (363) 1,859 | ........ 127,455 | v | e 125,597 | ........ 125,597 | oo
578997 89 2|MSPE-MBKPARTNERS, LP.......ccoovumerirmrrrcrirrirnrnnns . [MORGAN STANLEY........oovvrmirrerirererenns 09/19/2006 |03/24/2020 | .........212,353 | ..coooierrrrrriins | corrvrinrriinsieenes | ceverseeiesieeniens .0 212,353 (212,353) | ....... (212,353) | cvvvreeriierins
351990 00 7|MSPE-PAINE & PARTNERS CAPITAL FUND IIl, L.P. . |MORGAN STANLEY... .. | 06/01/2006 | 12/24/2020 .0 1,136 | v 1,136 0
74699K 02 3| MSPE -QUAD PARTNERS II LP......coerrirrirrierinin .| MORGAN STANLEY... .101/02/2008 | 03/24/2020 w0 e | e 148,776 (148,776) | ....... ((TENAL))
MSPE-SIGHTLINE HEALTHCARE FUND IV, L.P.
125999 47 4(2006-09-25) MN. | MORGAN STANLEY.......ccovvrrermrrrrirnrrnes 10/31/2006 | 03/24/2020 | .............. 2,920 | oo [ | e .0 2,920 (2,920) | .ovvuvnee (Ve P10) | I
MSPE-SYMPHONY ALLEGRO INVESTORS LLC -
871991 47 7|SYMPHONY CAPITAL CO-INVESMENT NY.. [MORGAN STANLEY.......ccccommrrrmrrirerirncnns 12/27/2006 |03/24/2020 | ............ 34,309 | oo | e | e .0 34,309 | .o | e | e (34,309) | ......... (RZRCI) N I
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Statement for March 31, 2020 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B/A.C.V. Changein | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
871991 27 9|MSPE-SYMPHONY DYNAMO INVESTORS LLC........ NEW YORK.....coccnvririnne NY.. [MORGAN STANLEY.......ccccommrrmrrierirnenns 06/01/2006 |03/24/2020 | ...........28,040 | ..ooooiveovriirinns | o | vereseireesiseinns .0 28,040 (28,040) (28,040)
928990 14 2|MSPE-VMG EQUITY PARTNERS, LP.....ccccocvrurirnn. NEW YORK......ccosiviniinne NY.. [MORGAN STANLEY......cccocemirririrnrerncnes 01/24/2007 | 03/24/2020 | ..........138,360 | ...coovrvvurvrenns 20 [ [ 138,360 | .o [ | s (138,360) | ....... (138,360) | ...
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 445489) | ..o 0 |0 | 0 (445,489) | ... .....15,920,701 |...22,987,736 | .................0 | ... 7,067,036 | ..... 7,067,036
4899999. Subtotal - UNGfIIAIEA.............oeveivieeieiiiieiee ettt aeniesssensessssssssssnsesssensesssssessnsensesnssnsessenessnsenessessnsessensessnsensesseseneneens | 1ees 10,800,190 | vovrr (445,489) | cvvrvvvriiinen0 | o0 | vieiii0 | (445,489)| ... L0 15,920,701 |....22,987,736 | ... L0 7,067,036 | ..... 7,067,036 | .
4999999. Subtotal - Affiliated .0 0 829,942 829,942 0 0 0 0
5099999, TOAIS. ...t s | 17,196,132 | i (445,489) | o0 | i |0 ] (445,489) | .....cocvvcnenn 0]... 16,750,643 |....23,817,678 | ......ccc........ 0]... 7,067,036 | ..... 7,067,036 | ..oooocrvrinnnns 0
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Statement for March 31, 2020 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S. Government
36179V DN 7 | GNMA PASSTHRU MA6409 02/26/2020........ [INOMURA.......cooiiimiiiiitieiinisiesie sttt enbes | eebiesssssessessses st sbs s sss st ensenses | sbsssesssssssessssensesssensaes 32,337,901 ....31,436,556 57,634 |1
3617MK  2X 6 | GNMA PASSTHRU BS8890.. .. | 03/04/2020. PNC CAPITAL 15,505,308 15,053,697 1.
912828  Z5 2 |UNITED STATES TREAS oo [ 03/02/2020........ | VARIOUS........ooiiiiiiiiiiiiciiisi s eniss | fssssesiss bbb | boiesisesis s sseenes 7,062,523 6,900,000 1
912828  Z7 8 |UNITED STATES TREAS .. [ 02/03/2020........ | JP MORGAN........cimtiiiiitiiiieiciesietesise st sisnins | eebebasssesses sttt ssesenienes | evstesessesssnes st essnes 10,039,844 ....10,000,000 1,648 (1
912828  Z9 4 |UNITED STATES TREAS .. | 03/04/2020. VARIOUS.......ooiiiii ittt sttt | frebaesseses b s bbbt aenies | sbesisesiess st 58,341,289 56,500,000 37,933 |1
912828  ZA 1 |UNITED STATES TREAS 1+ [ 03/05/2020........ | ABN AMRO.....ccoiimiiiiiiiririiinisesieiessssie st ssssssine | asssssssssssssessassssssessssssssesssesssssasssessanss | sesseessessssinssessessassessenes 35,965,203 ....35,700,000 5108 |1
912828 ZB 9 |UNITED STATES TREAS .. | 03/02/2020........ | JP MORGAN.....c.oooirrirrirerirririeeirereisseeeriesineenes ..6,057,891 6,000,000 550 |1
912828  ZC 7 |UNITED STATES TREAS .103/10/2020........ | WELLS FARGO 8,167,813 | s 6,000,000 1,926 |1
0599999.  Total - BONAS = U.S. GOVEIMIMENL. ...ttt ss et h e ffee8 et ee s e e s e e e o088 £ o8 E 8408 R 08 S8 8 £ E e E Lo E o0 E S Ef o E L0 E 0080 E bbbt ee ebne b ien et enr s ATVATTTT2 | o 167,590,253 154,473 XXX
Bonds - All Other Government
013051 EC 7 |ALBERTA PROV 01/07/2020........ CIBC WORLD MKTS......coouiimiieiireririieieiaeisesiesesesssssiss s sssesssessenssssssses | oessssesssesssesssstesssssssssssesssesssssssssesssans | oosissesssessssesssssssessensssnens 13,339,560 | ..ooovvreriiees 13,000,000 | ..o 122,699 |1FE....ccoiiiiiiiivinn
135087  G7 3 | CANADA GOVT.....cocvervrrrennee 03/04/2020. VARIOUS.......ooieiiiete ettt nssenes | febanssesesesses st ss st sseniee | shenssessessessesssesaen s nses 37,795,120 | coovveeereeereene 38,000,000
135087 K4 5 |CANADA GOVT.. 01/07/2020........ [DESJARDIN......coiiiiiiiiiiiiiiiniissiesie st | sbsiesisesis bbb | eobstasns bbb nees 13,407,390 ....13,500,000
135087  H8 0 | CANADA GOVT.. . 01/10/2020........ [RBC DEXIA........oiiiiiiiiniiiieisiistiesissisise st esisnens | febasssssssesssss e sessssseses s sssessenins | sssssessnsssssessessssnseeseessns 30,001,800 ....30,000,000
135087 K5 2 | CANADA GOVT.....cocvvvvrineenee 03/03/2020........ VARIOUS.......cooieii ittt | febaessene b sttt aenies | sbeebsesiesi et naes 13,666,150 | ..ooverreierieierceieris 13,500,000
135087 K6 0 |CANADA GOVT......cccorvvernnnne 01/22/2020........ [BMO CAPITAL......couuiiimirirririiieiineiiesisesesssessssessssessesessassssssssssessessssesssssses | stssesssesessssssssssessesssesssstesssssessssessnens | eossesesmssssssssesssesssesssenens 19,975,600 ....20,000,000
13509P  FL 2 | CANADA HOUSING TRUST.....ccotviiiiiririiicirieieiesiesiesiesissisesiessessessessessssesesssssnsens. | sossisessessees 01/07/2020........ [ SCOTIA BANK ..ottt ss st neens | febsesseses s s s s bbb nseninne | sbeeesessesisesess st eneenies 18,768,244 118,800,000 | ..oovveiiieeer 113,521 | 1FE e
68323A CX 0 |ONTARIO PROV, 03/06/2020........ RBC DEXIA. ...ttt bbb sssenss | shsisessesssssessesssssessesssssssssessasssssensas | sesssssosssessanssessesssssensssanes AT44131 | 4,425,000 | coocviiieieie s 31,205 | 1FE .o
68323A DL 5 [ONTARIO PROV CDA.......ooiiiiitiieieieiseie et sesensenns | evssesannsnnne 01/07/2020........ |RBC DEXIA.. ..1,003,140 ..1,000,000 8,868 | 1FE
74814Z EP 4 |QUEBEC PROV. 01/07/2020........ |RBC DEXIA.. ceveeenn4,158,040 4,000,000 | oo 42,740 [1FE...ccoooivirirnis
74814Z EV 1 |PROV OF QUEBEC 02/26/2020........ RBO DEXIA. ..ttt | eenbsessens et | onbsens et 10,313,550 | oo 9,750,000 [ ..ooiiiiiiiiies 132,226 |1FE....cooiiiiiiiiinns
1099999.  Total - BONAS = All OfNEI GOVEIMIMENL. .. ...ttt sereses st risss st ers st te s ser s seeseE st feeEseeeesoEE e oEE R feEE SR L 4EE 8 EE 4L E 8 £ £ RS £EE R EE e E e £EE SRR f L1 E L E £ Ef L E R bbb fnnbce st enn st eres 167,172,725 | oo 165,975,000 753,615 XXX v
Bonds - U.S. States, Territories and P i
677522 RN B8 | OHIO ST....oooiiiiiiiiiissiiniessssissms s sense s senssnssnssens | sonsesessensanes 01/09/2020........ JP MORGAN. ... ittt snee | enssnesenssessensenssensens e sensensnnsenssnnsnnsens | ceresssnsnesenssnssensensssnsnesenes 2,971,646 2,300,000 23,000 | 1FE
1799999. Total - BONdS - U.S. States, TEITHOMES & POSSESSIONS............c.oivivirereiiecteieteitetetieetetetestetetieie ovaetetesseaesesesaesesessesesesassesesassesesesessesesassesesesassssesssesesessssesesssssesessssesessessessssesesesasessessssetessessesessesetesesassssassnsetesasnsss | esesessssesasssssesessssesasansssesassssesasssssens | ceesesissetesesssesasseesesssesasan 2,971,646 2,300,000 23,000 XXX oo,
Bonds - U.S. Political Subdivisions of States
25476F  SP 4 | DISTRICT OF COLUMBIA 03/24/2020........ ABN AMRO.......ccovvmrniirerniniinns 390,992 350,000 5,590 [1FE
49474F VW 9 |KING COUNTY WAS 02/21/2020........ ABN AMRO.. 1,287,500 | s 1,000,000 6,944 |1FE
95736U 7R 9 [WESTCHESTER CNTY NY....iiiiiioiiriririeiisrisenssissessnesenssssssesenssnssseses 03/23/2020. ABN AMRO.. ..2,136,860 2,000,000 21,556 |1FE. .o
2499999. Total - Bonds - U.S. POIItICAl SUDGIVISIONS Of STALES............cviiiiiitiieiiiiisiieieieie et siset st eties etostessessesessssassessssssessassessssassessesssssssessessesassessessessssessessesansessessesssessessetansessesses et essee et aesessessessesesses et st ensessessntessess  ebsssssessessesassessessnssssessessnsassessessnssnsans | sressesossossessessessssansessessnsnns 3,815,352 3,350,000 34,090 XXX.ooovova.
Bonds - U.S. Special R e and Special A
04048R  PZ 3 | ARIZONA BRD REGENTS........cccvvuirriniireriniiierenirerenissiesesinsenas 03/05/2020........ ABN AMRO.......coriiiiresiei ittt ens | etbtes st bbbt | Sereb st 1,003,016 800,000
047870  FB 1 | ATLANTA GAWTR & WAS ..ottt sssssssessessssssenss | soasssessessnes 01/09/2020........ | JP MORGAN.... ..2,961,488 ..2,130,000
07133A  HK 1 |BATTERY PARK CITY NY AUTH 12/23/2019. BARCLAYS ..1,253,830 ..1,000,000
07133A  HX 3 |BATTERY PK CITY AUTH 01/21/2020........ |ABN AMRO.. ..1,826,595 ..1,415,000
083763 UL 4 |BERGENCNTYNJ............ 01/21/2020........ [MORGAN STANLEY........cccoevrmrmrririrrirnn. 21,220,607 | s 1,095,000
106241 E2 4 |BRAZOSPORT TX INDEP SCH DIST... .. | 01/02/2020. WELLS FARGO ..2,706,719 2,095,000
118217 CL 0 |BUCKEYE OHIO TOB SET .1 02/26/2020........ | ABN AMRO........ccrvrvrrriririrrrnns ..2,666,700 2,000,000
118217 CM 8 |BUCKEYE OHIO TOB SET 02/26/2020 ABN AMRO.. ..2,644,380 2,000,000
130630  LL 0 [CALIFORNIA ST ..ouiiiiiiiririiieisisiieissiesiessssesesissss st esssssssssessesssssessesnsss | tossesssssnsene 01/21/2020........ ABN AMRO.. 22,924,754 | s 2,100,000 32,083
162376  DZ 7 |CHATTANOOGA 01/02/2020........ WELLS FARGO......cooutiriiiiiniiie ittt ss st | essenasesssssasss s sssss s s esssssanssens | sosessssssssesssssessessesssssssenes 2,036,065 | ....cvoviiiieeieeae 1,715,000 | oo 12,958
172311 PQ 9 | CINCINNATI OHIO WTR....c..covirricriiiniines 02/07/2020........ |ABN AMRO.. ..2,550,800 2,000,000 19,722
20774Y  J9 9 |CONNECTICUT ST HEALT 01/22/2020........ | ABN AMRO.. 1,048,150 | s 1,000,000 | oo 1,222
20775C  6M 1 | CONNECTICUT ST HSG F....cooeirriieieririirirereeieesssienieneeiseenes 01/30/2020........ ABN AMRO.......ccovverniirerniiniines 665,000 665,000
235866 BV 1 | DANBURY CONN.....ooiiiiiiiiiiiieiinieie et enssss st sssensssssssnsnens. | sonsisessessnees 03/03/2020........ | ABN AMRO ..1,069,760 21,000,000 | oo 4,083
246388 TX 0 |DELAWARE ST HEALTH F 01/24/2020........ | JP MORGAN.... ..1,349,146 ..1,030,000
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SCHEDULE D - PART 3

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

CUSIP Identification

Description

Foreign
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246388
248775
25477G
25477G
25477G
267040
267040
296110
3140GN
3140JM
3140K4
3140K8
31418D
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416489
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DELAWARE ST HEALTH F

DENTON CNTY TEX

DIST OF COLUMBIA INCOME TAX SECURED REVE

DISTRICT COLUMBIA IN

DISTRICT COLUMBIA IN

DUTCHESS CNTY N Y

DUTCHESS CNTY N Y.

ESCAMBIA CNTY FLA HE

FNMA PASSTHRU BH0763.

FNMA PASSTHRU BN4600.

FNMA PASSTHRU B0O8928

FNMA PASSTHRU BP1025

FNMA PASSTHRU MA3803

MORGAN STANLEY

FRANKLIN CNTY OHIO S
HARTFORD CNTY CONN M

HAWAII ST.

ILLINOIS ST
INDIANA ST FIN AUTH..............

BANC OF AMERICA....

BANC OF AMERICA....

INDIANA TRANSN FIN A

IOWA FIN AUTH REV.

IOWA ST FIN AUTH REVENUE

IOWA FIN AUTH REV,

JEFFERSON CNTY COLO.

JEFFERSON CNTY COLO

LONG ISLAND PWR AUTH

LONG ISPWRAUTHN Y

LOS ANGELES CNTY CA MET TRANSPRTN AUTH

LOWER ALA GAS DIST G

MASSACHUSETTS BAY TR

MASSACHUSETTS ST.

MASSACHUSETTS ST POR

MASSACHUSETTS ST SCH

MASSACHUSETTS ST WTR

5 6 7 8 9 10
NAIC Designation and
Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
.......... 3,316,133 2,610,000 3,801 [1FE
1,633,545 | 1,265,000 | coovueviiniiieieeeeene 15,637 [1FE ..o
..3,976,124 3,210,000 3,833 [1FE
22,361,520 | oo 1,750,000 1FE
552,660 400,000 1FE
..1,915,956 ..1,800,000 1FE
791,778 740,000 1FE
372,082 | 1,110,000 2FE
ceevnnn5,408,286 5,346,467 1FE
..... 777,241 | e, 11,409,982 TFE s
..... 10,290,771 ....10,018,396 1FE...
..... 26,953,459 ....26,489,886 1FE...
..... 10,258,256 | ....ocvevrrerrcieiernnne..9,929,347 L1 S
21,232,930 | e 1,000,000 AFE i
ceveee 1,047,543 830,000 1FE
.......... 3,620,711 2,925,000 L1 S
..1,360,509 LAT5,000 | s 12,403 | 2FE......cccvovvvvine
cereennn 3,876,242 ..3,080,000 69,300 | 1FE
.......... 3,518,686 2,900,000 30,571 | 1FE .o
L3814788 | e 3,110,000 | oo 73,431 |1FE...
cerennn2,363,320 2,000,000 7,778 | 1FE...
.......... 1,944,555 | .....ccovvivvieininne.. 1,500,000 1FE
..3,105,623 ..2,435,000 30,099 | 1FE
..1,298,650 21,000,000 | oo 12,361 [1FE .o
274,183 250,000 4,896 |1FE....ccoocvirirers
L141,900 | s 1,000,000 | ..o 21,389 | 1FE s
3,137,721 2,835,000 33,469 | 1FE
.......... 2,819,000 2,500,000 1FE
12,083,084 | ..o 1,465,000 | ..o 10,041 [1FE .o
..3,354,423 2,550,000 354 [1FE
..1,807,663 ..1,430,000 5,760 | 1FE
..2,468,586 ..2,080,000

MERIDEN CONN

METROPOLITAN NASHVIL.....
METROPOLITAN TRANSN......

METROPOLITAN TRANSN......

MICHIGAN FIN AUTH RE

..1,939,280

..1,490,000

690,482 650,000
.1,623,972 ..1,400,000
..3,705,748 ..3,185,000

..4,441,800

..1,394,190

..4,000,000
..1,260,000

MICHIGAN ST UNIV REV ..2,613,789 2,285,000

MINNESOTA ST HSG FIN 855,000 855,000

MONROE CNTY N Y INDL.....ccoovrirriririininnisnisnisenienississiissisesienissssssssesssiessies | svesnineseens | 02/1412020....c... [ABN AMRO...oovviiiicniciis 619,118 515,000 7,725
NASSAU CNTY N V... | covnneenssnnss | 012812020, [ABN AMRO ..ot sssssssnssssisnss. | sissssisssnsssssssssssss s ssssssssssinss | soissssinssssssnssssssnsssnns 2,320,943 | oo 2,175,000 35,344
NEW JERSEY ECONOMIC.. .| MORGAN STANLEY. 21,800,150 | e 1,500,000 | ..oovvvnviiiriieieecs 13,542
NEW JERSEY HEALTH CA ceeenenn 2,797,710 2,390,000 14,871
NEW JERSEY ST.....cooiiiiininniiniinnsnsissssiisssssssssssissssssssssssssssssssssssns | sovessssnienss | 0129120201000 [ABN AMRO ..ot | sossssssssssss st nssans | enssnssssissssssssssssessssseas 3,611,888 | ..o 3,585,000 | ..oovvviiriiens 1,793
NEW JERSEY ST TPK AU.....coovviriinrnnivcrinnnciinsicnnisenisniscsissississsssisssecsnns | covesniennieens | 03/23/2020. 000 [ABN AMRO ..ottt nsins | cobstassisis bbb nasns | etesnssass bbbt 3,019,789 3,030,000 28,280
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64971W UK 4 |NEW YORKN Y CITY TR. 03/04/2020. ABN AMRO......ooiiiiiiiiiiisiiss s sissssens | shsiess s | e 10,000,000 ...10,000,000 702 |1FE
64971X LH 9 [NEWYORKNY CITY TR. 01/27/2020........ ABN AMRO.......coviiiiiresiisisie et ensens | esbasesessees sttt rens | eeeri s 1,264,200 1,000,000 [ .o 11,944 [1FE ...
64971X LK 2 [NEWYORKNY CITY TR. 02/14/2020........ ABN AMRO......oomiiiiiiiisis s nsssssnss | sbssis s s | sosesie e 2,670,047 2,300,000 27,600 | 1FE
64972F  2J 4 [NEWYORKNY CITY MU..... 03/19/2020........ ABN AMRO bbb | eeb ettt | bbb 3,000,000 3,000,000 795 | 1FE
64972G AW 4 |NEW YORKNY CITY MU..... 03/20/2020........ ABN AMRO......ooiiiiiiciiisis st | sissis s | e 1,720,000 | oo 1,720,000 876 |1FE
64985T  AF 8 |[NEW YORK ST URBAN DE 01/09/2020........ RBC CAP...... bbb | sristsb bbb | s 2,543,360 2,000,000 20,278 | 1FE
64986D BN 4 |NEW YORK ST ENVIRONM 03/23/2020........ ABN AMRO.......coviiiiissiisisie st ensens | esbanesess s sttt ens | eeer e 2,396,888 | ..o 2,415,000 26,833 | 1FE
649905 5T 9 |NEW YORK ST DORM AUT 03/04/2020. ABN AMRO......oomiiiiiiiiisis s nsssssnns | sissis s s | sesenie s 2,028,120 2,000,000 18,375 | 1FE...
64990F PQ 1 [NEW YORK ST DORM AUT 01/29/2020........ ABN AMRO | et | s 1,734,663 | ..o 1,465,000 [ ..o 4,558 | 1FE...
64990F  PT 5 |[NEW YORK ST DORM AUT 02/06/2020........ ABN AMRO......ooiiiiiiciiiisis s nsssssnss | sissis s | seisnie e 1,592,424 .1,360,000 5,138 | 1FE
64990F PV 0 [NEW YORK ST DORM AUT 01/07/2020........ RBC CAP....oc bbb | sribss bbb | s 2,395,680 2,100,000 | .o 1,400 [1FE .
64990F  QJ 6 [NEW YORK ST DORM AUT 01/29/2020........ ABN AMRO.....oooiiiiriieiiseiisese | s | e 3,001,419 2,265,000 8,494 | 1FE
64990G XY 3 |NEW YORK ST DORM AUT 01/29/2020. ABN AMRO.......corviiiiieieisii ettt nsens | eebetesess st | eerereeni e 1,709,430 .1,500,000 1FE
650010  CC 3 |NEW YORK ST TWY AUTH.....oiiiiiiiiciiniiiisisiissiissiesssisssisssissssesssesisnes | sovosisesinns 01/14/2020........ P MORGAN. ...ttt | chasbi st | sebesbi s bbb 2,512,319 2,180,000 | oo 18,409 |1FE......ccovvciinrins
650035 W9 5 |NEW YORK ST URBAN DE 03/24/2020........ ABN AMRO 302,441 270,000 413 |1FE
677522 N3 4 [ OHIO ST..iiiiiiiiisiies s | sobasisnsiiens 02/13/2020........ ABN AMRO.......ooiiiiiiiiiiis et | shisbs e | b 2,169,251 | oo 1,700,000 23,375 [1FE
677561 KH 4 |OHIO ST HOSP FAC REV 01/21/2020........ CITIGROUP.........ooiiireiireiineisesi s | srssssnsss s | sesesnsss s 2,131,649 5,179 | 1FE
677561 KT 8 |OHIO ST HOSP FAC REV. 01/15/2020. ABN AMRO . 1,785,857 2,427 |1FE
677561 KW 1 |OHIO ST HOSP FAC REV 02/06/2020........ VARIOUS......cooiiieiiee et sssenss | esbasesesssssssss st ssess st ensen s s st ssbnnsans | sosessssssssesssesessesssssssssenes 5,369,116 4,700,000 | v 15,348 [1FE....cciiviriiin
67756Q C9 6 |OHIO ST HSG FIN AGY 01/14/2020........ CITIGROUP 845,000 845,000 1FE
677660 UX 8 |OHIO STWTRDEV AUTH............. 03/03/2020........ ABN AMRO ...ttt | shasbi s | sebess e 3,326,904 | oo 2,520,000 32,900 |1FE
677660 UZ 3 |OHIO ST WTR DEV AUTH............. 03/06/2020. ABN AMRO ..o | s | e 4,301,713 | s 3,180,000
682001  GP 1 |OMAHA PUB PWR DIST N 01/02/2020........ [JP MORGAN.......coiiiiiiriiiniiisiiecisississisis s | sbisbs s ss s sbenss | sobesbs s sss s 2,945,779 2,270,000
68277D  DH 4 | ONONDAGA CNTY N Y.t 01/02/2020........ JP MORGAN... 609,993 530,000
682770  EA 8 | ONONDAGA CNTY N Y....ooiiiiriirinisrissiesecsisssssisnsnes 02/12/2020........ ABN AMRO 719,446 590,000
68609T QU 5 |OREGON ST 02/27/2020........ ABN AMRO | et | s 1,218,872 905,000
70917S  6W 8 |PENNSYLVANIA ST HIGH .| 02/11/2020. ABN AMRO ..o | s | e 2,026,361 .1,765,000
71883M  NX 8 |PHOENIXARIZ CIVIC | .| 01/14/2020........ |RBC CAP . 2,166,877 .1,760,000
718846 AR 9 |PHOENIXARIZCIVIC | .1 01/30/2020........ ABN AMRO.......coriiiiirsiisisie s ensens | esbneses s bbbttt st ens | eeeri et 2,905,802 2,230,000
718846  AS 7 |PHOENIXARIZ CIVIC | 02/13/2020. ABN AMRO......oomiiiiiiiiisis s nsssssnss | sissis s | sesesis e 2,597,520 2,000,000
718846 BB 3 | PHOENIX ARIZ CIVIC L. ssssssssssesssissinas | sovossiseiinns 01/23/2020........ MORGAN STANLEY ...ttt sesssississsssesiensies | stesssiassssss s ssse s sssesssns | eesssssassisessesssesssessssesas 3,324,942 | oo 2,700,000
731167  FY 3 |POLK COUNTY FL UTILITY SYS REVENUE R 02/21/2020........ ABN AMRO.....oooiiiiriiceiiseisens s | s | e 1,311,790 .1,000,000
73358W  2W 3 |PORTAUTHNY &NJ 01/10/2020........ ABN AMRO | et | st 1,913,505 | . 1,500,000 | e 30,833 [1FE..ciiiiiiiiiiis
73358W  2X 1 |PORTAUTHNY&NJ 01/22/2020........ GOLDMAN SACHS.......coociririiiiirirsieisisssie s sesessssssss s sssssssssesssssns | ssosesessessssssessssssssessesssssssssessassssssessas | sesesssesssessssssessessssssessssanen 2,063,938 | ..o 1,615,000 | cooveeviiiieieeene 35,440 | 1FE ...
73358W 3P 7 |PORTAUTHNY&NJ 01/15/2020. ABN AMRO......oomiiiiiiiiisis s nsssssnss | sissis s s | sesenie e 3,667,916 2,845,000 16,596 | 1FE......ccoovviiirnnns
735389  H7 6 |PORT SEATTLE WASH RE........cooiiiimiiiiiiiniisissicsiesisiississiiessessssssssssnnies. | soinsiisiinns 01/09/2020........ BANC OF AMERICA.......cooiiiiiiiiieiiieniisiissis s ssissiesises | stisssiassbsss s sssns | erssnsbass e 2,070,734 | oo 1,680,000 23,100 |1FE
751073 LX 3 |RALEIGH-DURHAMN C A......ooviiiiiiiciriinissccsisssss s ssssssnssies 01/23/2020........ NATL FINANCIAL SERV.....orviriniiniiiriisnisiissis s nssnssinns | srsssssssssssssis s ssssssssssas | ensssnssssisnsssssssnssinsssnosas 1,258,257 975,000 1FE
786744  HU 9 | SAGINAW MICH HOSP Fl..... 02/28/2020........ RBC CAP....o. bbb | sribns bbb | s 1,332,670 | oo 1,000,000 1FE
79467B  CU 7 |SALES TAX SECURITIZA 01/23/2020........ GOLDMAN SACHS.......cooiirireriiinirsieisisssie s sesessssssssesse s sssssssssesssssns. | shesesesssssssssessssssssessessssssssessessssssesses | sesosssosssessasssessessssssessssanes 1,262,580 | ..o 1,000,000 1FE
79467B  CV 5 | SALES TAX SECURITIZA 02/14/2020. ABN AMRO......ooiiiiiiiiiiiiis s | sbisbs s s | b 2,690,085 2,080,000 5489 | 1FE
87122N  FT 1 |SYCAMORE OHIO CMNTY. 03/12/2020........ ABN AMRO.....cooiiiiiiiiiiiii i | chisbi e | bbb 2,463,896 2,065,000 1FE
87638Q QJ 1 |TARRANT CNTY TEX CUL 02/07/2020........ ABN AMRO......ooiiiciiciiisis s nsssssnns | sissis s s | e 2,267,411 .1,740,000 1FE
882723  RY 7 | TEXAS STt | sevasiissianns 03/04/2020........ ABN AMRO ...t | shisbe s | bbb 1,960,856 .1,675,000 9,492 | 1FE
88283K  BK 3 | TEXAS TRANSN COMMN 02/21/2020. ABN AMRO 800,000 800,000 1FE
89602R  CL 7 | TRIBOROUGH BRDG & TU . [ 02/06/2020........ [ABN AMROL........couiiiiiiiiciiicisissis st | fessinss s | s 3,692,610 .3,000,000 35417 | 1FE
91417K 4R 9 |UNIVERSITY COLO ENTE 01/22/2020. ABN AMRO 872,961 745,000 | oo 4,222 |1FE...ooiviivircreins
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91523N TV 8 |UNIVERSITY WASH UNIV 02/28/2020........ BANK OF ...t 968,328 800,000 1FE
915260  CN 1 |UNIVERSITY WIS HOSPS.......coviiiiiinriiiisisisinsiessssssiessssssssesssssssssessssssssssssensens | soosesessessnes 03/13/2020........ [BARCLAYS......otiiiiiiriniieieiissie st ssssss e nsessssses | sesssssssssssssessesssssessesssssasssesssssssssessas | sessnssessessnsssssesssssessossanes 5,000,000 5,000,000 1,835 | 1FE .o
924166 KJ 9 | VERMONT EDL & HEALTH. 01/22/2020. NATL FINANCIAL SERV.. 302,078 235,000 2,676 |1FE
924166 KM 2 | VERMONT EDL & HEALTH. 02/13/2020........ [ABN AMRO........couiiriiiiiiiririiisisstie st snbee | frestebesss bbbttt | eebner e 1,203,021 900,000 12,750 [ 1FE....oivivviriiirine
928105 BX 2 |VIRGINIA SMALL BUSIN 01/17/2020........ | CITIGROUP.........cocoovverirriren. 987,670 855,000 1FE
93974E AX 4 |WASHINGTON ST . [ 01/21/2020. WELLS FARGO o 2,502,240 2,000,000 32,500 | 1FE
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAl ASSESSIMENTS. .. ....v.truurererserstesarsseressssassasiss | eressessassssssessaseeesesssessesseeseeesese a8 eesa08s081o08 8081008408 10E8 4081084084411 4084140808108 L8408kttt ns | thanbessenbane st st s 302,147,416 262,544,078 | ..ooovveveeeveveeeeeeer 1,433,676 |............ XXX,
Bonds - Industrial and Miscell
00165A  AH 1 |AMC ENTERTAINMENT INC 03/05/2020........ ABN AMRO.......ocovvvririirirniiniinns 303,288 370,000 4,902 |5FE......cocviriirines
00206R  GB 2 |AT&TINC.....ccoevirrircvrrirereicinae 02/19/2020........ RBO DEXIA. ...ttt nssenes | sotisesssssessses e nss s | eerenesess et 4,030,688 | ...oveeiericnieeae 3,750,000 36,164 | 2FE
00206R  GD 8 |AT&TINC.....covveerrrrcrrirereiieinae 03/02/2020........ | ABN AMRO.. 505,606 500,000 3,536 |2FE
00213M AV 6 |APX GROUP INC 02/11/2020........ | ABN AMRO.. 335,000 335,000 4FE
00489L  AA 1 |ACRISURE LLC/FIN INC 01/07/2020. ABN AMRO.......covvmrriirernrinianas 184,075 185,000 | vvovrreeiierienieiereieeenis 1,943 | 5FE ..o
00489L  AC 7 |ACRISURE LLC/ACRIS 03/06/2020........ |ABN AMRO........c.coorirrmrrrrirnrirnns 146,634 137,000 753 |4FE
00489L  AD 5 |ACRISURE LLC/ACRIS 01/08/2020........ [VARIOUS.........coooviiiiriiiiieisesrsisse s sesessenenes 121,000 110,000 | oo 4,919 |5FE.....ccvivii
00687Y  AA 3 | ADIENT GLOBAL HLDGS.........ccoevririririreiisnirerieiineeesisesessenenenes 03/18/2020........ ABN AMRO......cccovvmriniirernriniinns 230,100 354,000 1,678 |4FE......oiiiiin
013092 AC 5 |ALBERTSONS COS INC/ 01/22/2020........ VARIOUS 657,648 646,000 4,566 |4FE.......cccovvviinn
013092 AD 3 |ALBERTSONS COS INC /. 01/22/2020. BANK OF 250,000 250,000 4FE
013092  AE 1 | ALBERTSONS COS INC /.ouvuuiiuiiiiririiicireiisissisississssssessssssessesssssessssssssssssssssssensns | soaseessessnes 01/22/2020........ VARIOUS......coiiiieiie s ensssnes 850,000 850,000 4FE
013093 AD 1 |ALBERTSONS COS LLC/S. 03/19/2020........ [ABN AMRO.. 450,150 500,000 639 |4FE.
01771Y  AA 8 [ALLEN MEDIA LLC / AL ..ottt sssensens | esisesssssnsins 03/11/2020........ [ABN AMRO.. 720,000 750,000 2,888 |5FE
019576 ~ AA 5 |ALLIED UNVL HOLDCO L 01/29/2020........ ABN AMRO......ovvririerirrirninns 453,668 429,000 | ..o 1,421 |4FE ..o
019576  AB 3 |ALLIED UNVL HOLDCO L 01/08/2020........ | CS FIRST. 193,950 180,000 8,678 |5FE
02154C  AE 3 | ALTICE FINANCING SA........coiiimiiiiirieierissiesiesississssssssssssessssssiessessssssessessssssensns | ansssesessansaes 03/24/2020........ | ABN AMRO.. 429,375 500,000 7,396 [4FE......ccoovviiriane
02154C  AF 0 | ALTICE FINANCING S.A.......ciiiiieiieiereiinrietiesissesessssessesssessssssesesssssssssessssssssenens | sessesessnsens 01/08/2020........ JP MORGAN......comeirerriiierineieeeeie e eeesienes 450,000 450,000 4FE
02376R ~ AC 6 | AMERICAN AIRLS GROUP..........ccotviiiiiriiiiitieninsicissieserissisesississeesissssssssieninnis | avesesesinsines 03/11/2020........ |ABN AMRO.. 258,450 285,000 4,019 |4FE....ooviiiis
02406P AR 1 | AMERICAN AXLE & MFG INC 03/05/2020........ | ABN AMRO.. 300,950 300,000 8,188 |4FE
031921 AA 7 [AMWINS GROUP INC.......ociiiiiieiiniiceiiistiesisieiesisesssisseesis s sssenisesssssssnens. | essersensnnins 01/16/2020........ BANC OF AMERICA........ccoiiiiirirircinsirenecs e 210,900 190,000 818 |4FE
037833 DP 2 |APPLE INC 03/02/2020........ GOLDMAN SACHS.......cooiuririiiisiriieisisssie s siessssssesessessss e sssssssssesssssns | shesssessssssssessssssssessessssssssessessssssessas | sessssesssessimssessessssssessssanes 1,038,880 | ..o 1,000,000 | oo 10,572 [1FE ..o
03966V ~ AA 5 | ARCONIC ROLLED PRODU 02/04/2020 ABN AMRO 378,656 375,000
043436  AS 3 |ASBURY AUTOMOTIVE GR........ 02/05/2020........ | ABN AMRO.. 231,000 231,000
043436 AT 1 |ASBURY AUTOMOTIVE GR 02/05/2020. ABN AMRO.. 212,000 212,000
053773  BC 0 |AVIS BUDGET CAR RENT 02/26/2020........ | ABN AMRO.. 304,610 291,000
06051G  HC 6 | BANK AMER CORP.......couiiiiirineieieiseieierissiesssss st ssessssssssessssssnss | soosesssessnnes 02/04/2020........ ABN AMRO 21,028,920 | s 1,000,000
06051G  HV 4 |BANK AMER CORP 03/04/2020 JP MORGAN ..2,181,280 2,000,000
085790  AY 9 |BERRY PLASTICS CORP. 03/19/2020........ ABN AMRO 445,218 475,000
093645 AJ 8 | BLOCK COMMUNICATIONS.........coviimririiriiieinnieresissiesiessssesssssssssssnsesssssssssenss. | wosseeesenenes 02/10/2020........ | ABN AMRO.. 260,000 260,000
097751 BF 7 |BOMBARDIER INC 03/05/2020. ABN AMRO.. ..1,077,100 ..1,060,000
118230 AT 8 | BUCKEYE PARTNERS L P....coiiiiiiiiieiniisisiseieiesissiesssssesessssssssssesssssssssesssssans | avssssessansnes 02/11/2020........ | ABN AMRO.. 482,000 482,000
118230 AU 5 |BUCKEYE PARTNERS L P.....oiiiiiiiiininrierncesieeseesssiseeeninnees 02/11/2020. ABN AMRO.. 545,000 545,000
12008R AN 7 |BUILDERS FIRSTSOURCE 02/06/2020........ ABN AMRO.. 79,000 79,000
12429T  AE 4 | BWAY HOLDING CO....coouiiiiicieiieiseieie e ssessssssnssesssnens | avsesessnsins 03/05/2020........ ABN AMRO.......coeverniirerriinianas 316,250 320,000 9,280
124847  AC 8 |CBSRADIO INC 03/05/2020........ |ABN AMRO.......cccovrirmrrrirnrirenns 304,988 290,000 7,397
1248EP  BX 0 |[CCOHLDGS LLC/CCO. 01/09/2020........ | RBC CAP 926,200 880,000 19,800
1248EP  CE 1 |CCOHLDGS LLC/CCO. 03/19/2020........ ABN AMRO........cooiiiiaireeieieiie ittt eniens | etbstesess bbbttt | eerere et 2,248,125 2,350,000 6,288
125430 BF 6 |CHS/CMNTY HEALTH 01/23/2020........ | CS FIRST. 850,000 850,000
125970  AA 0 |[CPSAUTORECV TR 01/08/2020........ | CITIGROUP 999,951 | oo 1,000,000 1FE
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126307 BA 4 |CSC HOLDINGSLLC.................. 01/16/2020........ BANC OF AMERICA...........oovvririninnicneecissssisies 48,825 45,000 43 |4FE
12662P AD 0 |CVR ENERGY INC 01/10/2020........ | JEFFERIES & CO 180,000 180,000 3FE
131347 CK 0 |CALLPINE CORP .. | 03/19/2020. ABN AMRO.. 333,863 375,000 6,125 | 3FE
14852L  AA 1 |CASTLE UNITED STATES .| 01/31/2020........ | ABN AMRO.. 256,000 256,000 5FE.
15135B AU 5 | CENTENE CORP DEL.......cocoiriimiiriiniicicisissiscsssissssssssssssssssssssssssssssnsses. | sosesisnssinns 03/19/2020........ [ABN AMRO........oimiriiiriiiiiisisis st sisnss | sissis s | seienis s 1,994,041 | oo, 2,085,000 2,063 | 3FE
163851  AD 0 | CHEMOURS CO. 03/05/2020. ABN AMRO.. 309,300 320,000 6,971 |4FE
172967 JM 4 | CITIGROUP INC 03/11/2020........ | ABN AMRO.. 266,250 250,000 4,876 [3FE.....ccooveeirieine
172967  JS 1 |CITIGROUP INC 01/21/2020. BANK OF AMER ...ttt ssssssssenine | sotesessesssssesseesssssess e assss e ssssssssenins | sesesesesssessesssessessssssensesenen 2,239,986 | ..oovovrereiriniis 2,100,000 | oo 10,589 | 2FE.......cccoovvierinnns
172967 MK 4 |CITIGROUP INC 01/15/2020........ CITIGROUP . 236,000 236,000 3FE.
17308C  C5 3 |CITIGROUP 03/05/2020........ MK TAXES SYS......ooiiiiiiiiiissis s | srssssssssissss s ssesssnssas | esssnssssisnsssssssnssssssnesas 1,068,590 | ..o 1,000,000 | ..o 10,251 | 1FE .,
18451Q AN 8 | CLEAR CHANNEL WW HLD.......ccoosiiiiiiiiniiciissiicesisisssisiess s | aoessinsisnens 03/09/2020........ | STIEFL..... 151,125 150,000 | .o 1,002 [SFE.....cooiiiiiiiis
185401  AG 1 |CLEAVER BROOKS INC. 12/23/2019........ |RBC CAP 115,000 115,000 2,893 |4FE
185899 AG 6 | CLEVELAND CLIFFS INC 03/05/2020. ABN AMRO........ccoovrirnririinns 803,961 805,000 3FE
202795 JR 2 | COMMONWEALTH EDISON 02/18/2020........ | MITSUBISHI 114,650 115,000 1FE
203372 AM 9 | COMMSCOPE INC........oomiiriiriiiinississicesssissssssssss s ssssssssssssssssssnns | sosesisnssinns 03/10/2020........ | ABN AMRO 294,850 310,000 4,068 |4FE.......c.ccoovvmrinnns
20337Y  AA 5 | COMMSCOPE HLDG CO IN......coiiiiiiciiiiiiiiicissisiississisisssssssisssssssessisssnnss | aoessissisnens 01/17/2020........ RBC CAP 121,631 120,000 723 |4FE
20338H AB 9 | COMMSCOPE TECHNOLOGI 01/16/2020........ ABN AMRO.......cooooiirriiirriinnees 671,513 705,000 | cooovveniinriecieiciienis 12,338 |4FE......cccoviinriiirins
226373 AQ 1 |CRESTWOOD MIDSTREAM.........cvviriiiiiirisiississisisissssssisss s 02/03/2020. VARIOUS.......coooiiiirinisnisisissssisssssssssiens 427,350 420,000 5,241 | 3FE
23311V AH 0 |DCP MIDSTREAM OPERAT........covumivereieirerinserensnnnns 02/04/2020........ VARIOUS......coiiiieiie s ensssnes 338,413 320,000 3,331 |3FE
23918K  AQ 1 |DAVITA HELTHCARE PARTNER 03/13/2020........ | JP MORGAN.... 150,000 150,000 | v 1,324 |3FE s
242290 AA 1 |DEALER TIRE LLC.....ciiiiiiiiiiiiiicisscesssisssi s esssisnns | sovisisssiinns 01/29/2020........ | ABN AMRO 675,000 675,000 5FE
24422 VF 3 |DEERE JOHN CAP CORP 03/04/2020........ RBC CAP 999,340 | ..o 1,000,000 1FE
254687  FP 6 |DISNEY WALT CO 083/19/2020........ [ CITIGROUP.......ooviiiiiriieciriissisisst st nsses | cbisbs bbb | sobesbs s sssea 2,247,525 2,250,000 1FE
254687 FS 0 |DISNEY WALT CO 03/19/2020........ | ABN AMRO 671,376 676,000 1FE
254700  AQ 2 | DISCOVERY COMMUNICATIIONS........ccoooriiiriniissississsisasssssssessssssssssaeas 03/05/2020........ MK TAXES SYS.......cooiiiiriinisnssiecciens 260,900 250,000 3,462 | 2FE
25470X  AJ 4 |DISH DBS CORP .. | 03/19/2020........ | ABN AMRO.. 330,113 375,000 4,161 |4FE......cccoovvvir.
25470X  AY 1 |DISH DBS CORP .| 01/29/2020........ | ABN AMRO.. 396,563 375,000 2,422 | 4FE
26907Y  AA 2 |ESHHOSPITALITY INC 03/20/2020........ ABN AMRO........ccoviiverinrinnns 107,430 130,000 2,605 | 3FE
29275Y  AC 6 [ENERSYS ...ttt ssassensens | esssssssssonene 02/27/2020........ ABN AMRO........ovvvriieiniiniinns 20,375 20,000 185 |3FE
29336T  AA 8 |ENLINK MIDSTREAM LLC 01/27/2020. VARIOUS.......coooiiririnisnisccsissssssssss e 299,400 320,000 1,947 |3FE .o
29373K  AB 9 |ENTERPRISE FLEET FNC 02/11/2020........ |ABN AMRO.. 799,869 800,000 1FE
30257W  AA 4 |FAGE DAIRY INDSA/. 01/29/2020. ABN AMRO.. 307,725 330,000 8,508 |4FE
35137L  AC 9 [FOX CORP.....ciiiiiiiiciecc s | ssbasiissiiens 03/04/2020........ | WELLS FARGO 597,965 500,000 2,682 | 2FE
35906A BC 1 |FRONTIER COMMUNICATI 02/12/2020........ |VARIOUS.........ooirereirereiireisie st 668,350 635,000 16,661 |SFE......coiviiiinn
36258X AA 8 |GLS AUTO REC ISSUER .. | 01/28/2020. ABN AMRO.. ..1,499,911 ..1,500,000 1FE
37185L  AF 9 | GENESIS ENERGY LP/ G [ 01/14/2020........ | VARIOUS.......ooiiiiiieieeiess e 764,360 784,000 3,657
37185L AL 6 | GENESIS ENERGY LP/ G 01/14/2020........ [VARIOUS..........cooviiriririnniricscissssis i 879,809 880,000
37960  AA 6 | GLOBAL AIRCRAFT LEAS 03/05/2020. ABN AMRO.. 307,675 310,000 12,258
38141G WM 2 | GOLDMAN SACHS GROUP, 02/07/2020........ [ABN AMRO........couriririiiririiiiesissieiessssisessssssssessse s essssssssesssesssssans. | esssssssssosssessessssssessesssssassessessssssesss | sessssessessnssessessassessessnes 1,023,056 | ..o 1,000,000 | oo 1,287
38141G WR 1 | GOLDMAN SACHS GROUP 01/21/2020. CIBC WORLD MKTS......oooiiiiieiisiriesiesisssesssssssssesssssssssssesssssssssessssssssssssssssnns | ssesssessessasssessossssssesssssssssesssessesssssesss | sessessesssessssssnssessasssessesssnes 3,982,594 | oo 3,850,000 29,301 | 1FE
38869A AB 3 | GRAPHIC PACKAGING IN 02/21/2020........ ABN AMRO.......ocovveriiiririniiniinns 179,000 179,000 3FE
398433 AN 2 | GRIFFON CORP 02/04/2020........ ABN AMRO........ccoovvirnririiens 127,000 127,000 4FE
404119 BS 7 [HCAINC ... | coesiiesisnees 02/11/2020........ |ABN AMRO.. 925,000 800,000 23,239 |3FE
42704L  AA 2 |HERC HLDGS INC 02/03/2020........ | ABN AMRO.. 201,771 193,000 550 |4FE.
431475  AB 8 |HILL ROM HLDGS INC 03/17/2020........ ABN AMRO........cccovrinririiens 144,375 150,000 708 |3FE
45174H BD 8 |IHEARTCOMMUNICATIONS 03/06/2020........ VARIOUS.......coooiiiriicinsieisesi s 968,844 875,000 20,541 |5FE
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453320  AA 0 |RACKSPACE HOSTING.......ccoooiiiririiniisicisiisisssiisssssssisnssssssssssssssssnssennns | sosesisnssinns 03/05/2020........ ABN AMRO........cocoiviinririens 50,125 50,000 1,366 |SFE.....ccooviiiiiinninns
45824T AR 6 |INTELSAT JACKSON HLD o+ [ 02/06/2020........ | ABN AMRO.....c.oiiimiimiiiiriiiiieiesiisisssiesssssseessssssss s sssssessssssssensns | assesssssesssssssssssssessessssssesssssssssessssssnnss | osssessosssssessssssassssesssenes 1,455,844 | oo TA15,000 | e 53,142 |4FE.....cccoviviin
45824T  AY 1 |INTELSAT JACKSON HLD . | 02/20/2020. ABN AMRO.. 996,144 1,130,000 6,508 |5FE
46647P  AE 6 | JP MORGAN CHASE BANK 02/04/2020........ | ABN AMRO.. | et | s s 1,019,500 . AFE i
48128B  AG 6 | JPMORGAN CHASE AND C 01/15/2020........ [ JP MORGAN........ccocuriimririnicisssnisiies 299,000 299,000 2FE
49327TM  2Z 6 |KEYBANKNATIONAL ASS........ooiiiiiiiiciisiic s sssssssssnes 03/05/2020. KEYBANC. 499,765 500,000 1FE
49427R AJ 1 |KILROYRLTYLP 03/02/2020........ [ABN AMRO........cooiiriiiiirireriiisisssiesessssesessssssesesss s essssssssesssesssssans. | esssssssssssssessessssssessesssssassesssssssssesss | sessssessessisssssessassessessnes 1,056,209 | ..o 1,000,000 5172 |2FE
50076Q AN 6 |KRAFT FOODS GROUP IN 02/26/2020. ABN AMRO.......ooiiiiiiiiiis s sssnss | sbssis s s | sesenie e 1,171,280 995,000 3,413 | 3FE
50076Q AR 7 |KRAFT FOODS GROUP IN 02/28/2020........ ABN AMRO.. 750,625 625,000 4,178 | 3FE....coviviieri.
50077D  AE 4 |KRATON POLYMERS LLC........cooiiririicininissisccissssssssssssssssssssssssnsssnsnes | oossssnsssnninns 03/20/2020........ ABN AMRO........ccoovvvrnririiens 35,100 45,000 604 |4FE
50077L  AB 2 |KRAFT HEINZ FOODS CO. .. | 03/19/2020........ | ABN AMRO.. 536,625 675,000 9,188 | 3FE
50077L  AD 8 |KRAFT HEINZ FOODS CO. .1 102/20/2020........ | ABN AMRO.......oririiiinririieieiissisessssss s ssssesssss st sssssssssessssssnsss | avssessessasssessosssssasssesssssssssessesssnssassonss | osssessessosssssessasssasseses 2,323,717 2,325,000 15,839 |3FE ..o
50106G  AA 0 |KRONOS ACQUISITION H 03/09/2020. VARIOUS......oooiiirinisnisssissssissssss e 290,475 300,000 1,793 |SFE s
501797 AR 5 |LBRANDSINC 02/21/2020........ [ABN AMRO........couiiririiiiiririiisissiesesssseesisbses s nssnsns | frestsesesssssss s ss s es bbb | etbner st 1,087,175 990,000 12,823 |3FE....oviviiriirines
513075  BQ 3 |LAMAR MEDIA CORP...........coovriiritiiriniississssss s ssssssssssssssins | sosesisnssinns 01/23/2020........ [VARIOUS..........coovmiriririinninicssssssis i 440,000 440,000 3FE
513075  BS 9 |LAMAR MEDIA CORP..........oviiiiiiiiiissicissisi st | sovesiasssinns 02/18/2020........ ABN AMRO........coovviiiriirinnns 225175 225,000 3FE
516806  AF 3 |LAREDO PETROLEUM INC 03/06/2020........ ABN AMRO ..o | s | e 1,276,044 | oo, 1,502,000 9,132 | 4FE
527298 BN 2 |LEVEL 3FING INC......civiiiriciniccssss s 02/05/2020. VARIOUS.......coooiiiirinisnisisissssisssssssssiens 806,506 781,000 | oo 12,510 |3FE ..o
532716  AK 3 |LIMITED BRANDS INC. 02/24/2020........ ABN AMRO.......oovvvriieinriniinns 200,575 210,000 7,063 [4FE......cccovviiriniane
548661 DW 4 |LOWES COSINC 03/24/2020........ | ABN AMRO.. 213,602 214,000 2FE.
553777 AA 1 [MTS SYS CORP....civiiiiici s nsssnns | seiassiissiaens 02/26/2020........ |ABN AMRO.. 56,375 55,000 114 | 4FE
576485 AE 6 | MATADOR RES CO. 03/12/2020........ ABN AMRO.......ccoooiirriirrines 64,978 158,000 26 | 5FE
57665R AL 0 |MATCH GROUP INC. 02/07/2020........ |ABN AMRO.. 441,958 442,000 3FE.
577088 AA 5 | MATTERHORN MERGER SU 03/19/2020........ | ABN AMRO.. 242,964 300,000 7,933 |5FE....coiviviirciinne
588056  AY 7 |MERCERINTL INC 03/05/2020........ ABN AMRO........cccoovvvnririinns 306,825 300,000 3,270 | 3FE
60700F  AG 8 |MMAF EQUIP FIN.....cooiiiiiiiiiciiciiieiiecisissisisesi s sssssssssissins | soesiisisnees 03/04/2020........ [WELLS FARGO.......coiiiiiiiiiciieiiiiiniss s sisssias | shississs s ssbinns | sobesisesss s 3,584,416 | ...coovns 3,406,000 | ..oovviririciees 7,207 | 1FE ..o
62913T AP 7 |NGL ENERGY PARTNERS 01/10/2020........ | VARIOUS........ccooiirriirriiriiisnsisseiesenessssssnesenenes 347,938 355,000 6,216 |4FE
62957H  AF 2 | NABORS INDS INC NEW 03/12/2020........ ABN AMRO........ccoviiverinrinnns 22,015 74,000 532 |4FE
63530Q AJ 8 |NATIONAL CINEMEDIA L 01/06/2020........ MORGAN STANLEY. 277,550 260,000 3,819 |4FE
63861C  AA 7 |NATIONSTAR MTG HLDGS 03/05/2020. ABN AMRO 916,825 905,000 2,370 |4FE
63938C  AB 4 | NAVIENT CORPORATION 02/20/2020........ [ABN AMRO........ccocoourreririnninas 265,000 250,000 4,855 [3FE.....ccooommrrrnirri
63938C  AK 4 | NAVIENT CORPORATION 01/23/2020. VARIOUS ..1,820,000 ..1,820,000 3FE
63941F  AC 0 |NAVIENT STUDENT LOAN TRUST......cooiiiiiiniiniiisiiiesissinissiessesisisssssssissnes | aoessinsisnens 01/21/2020........ | JP MORGAN 900,000 900,000 1FE
64828X  AA 1 |NEW RESIDENTIAL MORTGAGE LOAN TRUST.......covviriermriernnreiersssiesssesesnsnenes 02/05/2020........ GOLDMAN SACHS.. CTB83 | 1,100,000 3,025 |1FE.
64952W DL 4 |NEW YORKLIFE GBL FD 01/14/2020. JP MORGAN ..1,992,820 2,000,000 1FE
65342Q  AK 8 |NEXTERA ENERGY OPER.........ccccootvimiiniriniiinisicissiicniesisens 03/24/2020........ ABN AMRO 302,088 340,000 2,786 | 3FE
65343H AA 9 |NEXSTAR ESCROW INC 03/11/2020........ [ABN AMRO........oriiiiiiriiiiiisisci s sss s sssnss | sissis s s | st 5125 | 5,000 45 |4FE
65409Q BB 7 |NIELSEN FIN LLC/ NIELSEN 03/06/2020. ABN AMRO.. 655,888 660,000 13,292
665531 AE 9 |NORTHERN OIL & GAS Lot ssessssssessesssssss | soeseessessnes 03/06/2020........ | ABN AMRO.. 277,875 285,000 4,643
666807 BS 0 |NORTHROP GRUMMAN COR 03/19/2020. P MORGAN..... .ottt | etbstesessses s bbb nniens | eoreriesses st nes 1,244,988 | ....oovvvcccs 1,250,000
670001 AE 6 |NOVELIS CORP 01/13/2020........ VARIOUS 675,000 675,000
67059T  AE 5 [NUSTARLOGISTICS L P.....oouiiririinririicscinsssisssesssassssssisssssssssssssnnss. | aonssinsssnees 01/02/2020........ BARCLAYS........ooorirrinriieiinniniens 454,300 440,000 | ..o 4,675
675232 AB 8 | OCEANEERING INTL INC 03/05/2020........ | ABN AMRO.. 23,675 25,000 118
683720 AA 4 |OPEN TEXT HLDGS INC 02/03/2020........ | ABN AMRO.. 355,000 355,000
68752D  AA 6 | ORTHO CLINICAL DIAGN... 01/16/2020........ VARIOUS.......coooiiirinissiscssisssissssssssssiens 580,000 580,000
693522  AG 9 |PQCOEP i | s 03/17/2020........ VARIOUS.......coooiiiriicinsieisesi s 311,288 315,000 6,874
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69353R  FT 0 |PNCBKNAPITTSBURG 02/20/2020........ MORGAN STANLEY .....ccovuiiiiriiiiniisiiisiiiesisisssisssissssss s sssssssssssssenssns | arsssssssssssssis s sssesssssssas | enssssssssssssssssssssssssssosas 1,000,000 | ..o 1,000,000 1FE
69370C AB 6 |PTCINC .. | 01/30/2020........ | ABN AMRO.. 271,000 271,000 3FE.
69370C AC 4 |PTCINC .. | 01/30/2020. ABN AMRO.. 435,000 435,000 3FE.
69888X  AA 7 |PAR PHARMACEUTICAL | .| 03/17/2020........ | ABN AMRO.. 431,163 425,000 | oo 11,406 |4FE........ccccccovnri.
713448  EU 8 |PEPSICO INC......coviiiiriicicisiississssisssssss s sssssssssssssssssss. | snsesisnssinns 03/17/2020........ | ABN AMRO.. 235,753 237,000 1FE
71376L  AB 6 |PERFORMANCE FOOD GRO 03/11/2020. ABN AMRO.. 205,769 205,000 3,195 | 4FE
737446  AK 0 |POSTHLDGSINC.......... 03/19/2020........ | ABN AMRO.. 571,870 650,000 3,431 |4FE
737446 AQ 7 |POSTHLDGSINC.......... 02/11/2020. ABN AMRO.. 345,200 345,000 4FE
74101X  AF 7 |PRESIDIO HLDGS INC........cooiiriiciiniiiiisisisiissiiesie s sssessesssssssssssissies | soessinsssnees 01/15/2020........ ABN AMRO.. 165,000 165,000 5FE
74166M  AE 6 |PRIME SEC SVCS BORRO 01/16/2020........ ABN AMRO......ooiiiiiiciiiisis s nsssssnss | sissis s | seisnie e 1,872,706 | oo 1,871,000 4FE
74733V AB 6 [QEP RESINC.....coooiiiiiiicieiissss st | soessiesssnens 03/05/2020........ | ABN AMRO.. 295,450 320,000 7,455 |4FE.......cccoovvvinci
74733V AC 4 |QEP RESOURCES INC 01/03/2020........ | CS FIRST 100,500 100,000 963 |4FE
75281A°  BA 6 |[RANGE RES CORP........cooiiiriicicinississsissssi s ssssssssssssssssssnssnes | sesssiesssnees 01/24/2020........ GOLDMAN SACHS.........cooovvimriiniinriinns 165,844 185,000 3,379 |4FE
760759 AV 2 |REPUBLIC SVCS INC 02/18/2020........ | JP MORGAN 498,535 500,000 2FE
767754  CH 5 |RITE AID CORP 03/18/2020........ | VARIOUS 231,169 275,000 2,242 | 5FE
784106 AC 8 | SBA COMMUNICATIONS C 01/22/2020........ ABN AMRO........coovviiiriirinnns 795,000 795,000 4FE
78573N  AB 8 | SABRE GLBL INC 03/05/2020........ | ABN AMRO.. 301,700 300,000 4,953 | 3FE......covvivnrnrins
808625 ~ AA 5 | SCIENCE APPLICATNS L....coouiiiiiiriiniiniississisisissississssssssssssssssssssssesssns | sovessisnisinns 03/04/2020........ | ABN AMRO.. 230,000 230,000 4FE
827048 AV 1 |SILGAN HOLDINGS INC.. 02/19/2020........ ABN AMRO 386,393 387,000 4,612 |3FE ..o
85207U AL 9 | SPRINT CORPORATION .. | 01/30/2020........ | ABN AMRO.. 584,100 590,000 4FE
85208N  AA 8 | SPRING SPECTRUM/SPEC | .| 03/02/2020........ | ABN AMRO.. 441,466 | oo 1,000,000 3,022 |2FE
85571B AL 9 | STARWOOD PROPERTY TRUST 03/11/2020........ ABN AMRO.......ccoooiirriirrines 79,125 80,000 1,879 |3FE .
857691  AG 4 | STATION CASINOS LLC.......cooiiiiiiiriiniiniissiisiisisissisissss s | sovesisnisinns 02/05/2020........ [VARIOUS.......coooiiiiiiiiiiiisisiisi st ssssssssies | soissssss st st ssienss | sobesssssssesss s ssssssens 1,653,000 | ..oovvveicirieies 1,653,000 5FE
86614W  AD 8 | SUMMIT MIDSTREAM HLD 03/12/2020........ |ABN AMRO.........ccoorvrmrrrriririrnns 111,510 282,000 6,702 |4FE
87470L  AD 3 |TALLGRASS ENERGY PAR.............. s 03/09/2020........ RBC CAP 129,200 170,000 | v 1,454 |3FE....cooiiis
87470L  AE 1 |TALLGRASS ENERGY PAR........cooiiiiiiiniiniiicsicssisssssiissie s 03/04/2020........ | ABN AMRO.. 231,600 240,000 4,908 |3FE......cccoovviinri.
87470L  AG 6 | TALLGRASS ENERGY PAR.......cooiiiiiiriiiiriissiisssississsssssssse s 02/18/2020........ | ABN AMRO.. 369,716 375,000 3FE.
879010  AE 5 |TEGNAINC.....oiiiiiiiiiiiiieies st | snvasisssiins 01/07/2020........ VARIOUS.......coooiiiiricissiisisssissssisiesi s 840,000 840,000 3FE
88033G CE 8 | TENET HEALTHCARE COR 03/11/2020........ VARIOUS 314,500 300,000 10,924 |5FE......coioviiriinnn
88033G  CX 6 | TENET HEALTHCARE COR 01/27/2020. VARIOUS 104,875 100,000 3,090 |4FE
893647 BJ 5 |TRANSDIGM INC 02/25/2020........ | VARIOUS 463,856 455,000 6,313 |4FE
893830 BL 2 | TRANSOCEAN INC 01/15/2020. VARIOUS 671,000 671,000 5FE.
910047  AJ 8 |UNITED AIRLS HLDGS L....ciiiiiiiiiiiiiciississicsisisississsesssisssssssssssessss | sovesissiiinns 03/11/2020........ [ABN AMRO........ccoccoevverinrinnnns 124,000 130,000 2,486 | 3FE
911312 BX 3 |UNITED PARCEL SERVIC.......ocviieiiriiiiniinsisiinsississsisissssssessesssssessssssssssssssssssnsns | soaseessessnes 03/19/2020........ JP MORGAN.... 499,475 500,000 1FE
911365 BN 3 |UNITED RENTALS NORTH 02/10/2020. ABN AMRO.. 225,000 225,000 3FE
91327A  AA 0 [UNITI GROUP LP / UNI 02/05/2020........ ABN AMRO.. 170,000 170,000 5FE
91337C  AA 4 |UNIVAR SOLUTIONS USA .. | 03/11/2020........ | ABN AMRO.. 53,625 55,000 869 |3FE
914906 AR 3 |UNIVISION COMMUNICATIONS.. . | 03/19/2020. ABN AMRO.. 335,476 380,000 6,596 |4FE
91739V AA 6 |USIS MERGER SUB INC 03/19/2020........ | ABN AMRO.. 200,318 225,000 6,102 |5FE
91740P  AF 5 |USA COMPRESSION PART 03/10/2020. ABN AMRO.. 96,266 100,000 2,588 | 4FE
91911K AN 2 | VALEANT PHARMACEUTICALS........cviriiieireieieriseiesississiesssssssssssesssssssensesinsens | essessssnsins 03/19/2020........ ABN AMRO.. 686,475 750,000 [ .ooovrciiiiniccrieeees 16,271 | 3FE. ..o
91911X AV 6 | VALEANT PHARMACEUTICALS........ccooiiriirininniniiinciscsssssiss s | aoinssinssnnnes 03/19/2020........ ABN AMRO........ccoovvirnririiens 306,248 325,000 14,363 |4FE.......ccooovviierins
9226AP  AA 3 | VENATOR FIN SARL/VENATOR 01/30/2020........ [VARIOUS.......c..cevviiiiiiinriisiecissisississiesisisissias 191,369 205,000 3,981 |4FE
92343V FD 1 | VERIZON COMMUNICATIO. ....couiiiriiiriiriieisnessiesssssessessssesssssssssssssssssssssssessesssens | sossesssssnnens 03/17/2020........ |ABN AMRO.......c.cevrvrrmrvrriririrnns 177,000 177,000 2FE
92564R  AC 9 | VICIPPTYS INC......iiiiiiiininiisiscisisississs s sssssssssssssssssis | esssssssnsions 01/22/2020........ MORGAN STANLEY........ccocommrinrinriiniianes 303,000 303,000 3FE
92564R  AD 7 |VICIPPTYSINC .| 01/27/2020........ | VARIOUS. 150,854 151,000 3FE.
92564R  AE 5 |VICIPPTYS INC .| 01/22/2020........ | VARIOUS, 810,000 810,000 3FE.
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92933B AP 9 [ WMG ACQUISITION CORP 03/09/2020........ CS FIRST ... 312,375 300,000 6,692 |4FE

931142 EE 9 | WALMART INC 03/04/2020........ [USBCORP......civeiriireireiieiesisisisssse s iesss st ssss s ess s assssssnnss | sresssssssssssssessesssssessesssssassesssssssssessas | sessessessssssnsssssesssssessessanes 1,152,900 | oo 1,000,000 1FE...

93369K  AA 3 | WAND MERGER CORP 03/06/2020. ABN AMRO.. 125,900 120,000 4FE...

949746 SZ 5 |WELLS FARGO & CO NEW 02/19/2020........ [RBC DEXIA........cooiiiiiiiiiiiieiisiressisiesi s | chisbisss st binns | sobisbsess s 2,991,660 3,000,000 1FE

95000P AD 6 |WELLS FARGO COML TR 03/03/2020........ [WELLS FARGO.......ccoriiuiiiriiniiinciiciisisissiissssss s sssssssssses | sissssssssisssssss st ssssssssnnss | sosssssssssssssssssnsssssssnsssns 1,999,828 | ..o 1,800,000 1FE

98212B AL 7 |WPXENERGY INC.... 01/07/2020. BARCLAYS.. 135,000 135,000 3FE.

983130 AV 7 |WYNN LAS VEGAS LLC /.oueoiriiicireiisisisisseisisisssesessssisssesssisssssssssssssessesssnens | soaseessessnes 03/04/2020........ | ABN AMRO.. 303,750 300,000 229 |4FE

98424X  AA 7 |YPSO FINANCE BIS 02/04/2020. GOLDMAN SACHS.. 275,000 275,000 5FE.

05570X BM 7 |BMW CDAAUTOTR....... 02/04/2020........ [RBC DEXIA. ...t sissiessis | sbisbiess st ssianns | sobasbisessiesss s 1,800,000 | ..o 1,800,000 1FE

05590H AY 3 |BMW CDAINC.... 01/10/2020......... [HSBC.......ooiiriiriieciciissisis st nssssssnies | sossss st | e 4,008,440 | ..oovorei 4,000,000 | .ooovvinrineis 12,941 |1FE .,
071734 AH 0 |BAUSCH HEALTH COS IN A.. .| 03/12/2020....... 370,000 400,000 | oo 4,222 |4FE......ccooviiin,
071734  AJ 6 |BAUSCH HEALTH COS IN A.. .| 12/30/2019........ | CITIGROUP . 300,000 300,000 4FE

07317Q  AH 8 | BAYTEX ENERGY CORP........cccoiririiniiniinicinississis s A 01/22/2020........ ABN AMRO........coocivririinniinns 245,000 245,000 3FE

097751 BJ 9 |BOMBARDIER INC 01/28/2020........ | ABN AMRO.. 217,525 220,000 3,850 |5FE

11283Y  AD 2 |BROOKFIELD RESIDENTI A 02/11/2020........ |ABN AMRO.. 325,000 325,000 4FE

13607G  FB 5 [CIBC. ..ot | s 01/10/2020........ CIBC WORLD MKTS......ooiiiiiiiciiesiiseis s sss s | srissssississs s nssas | esssnssassisssssssssssessssosas 2,493,225 2,500,000 22,373 |1FE

13648T  AA 5 | CANADIAN PAC RY CO.....ccoovriiiriiiriiiriisnsisssissssssssssss s A 03/03/2020........ BARCLAYS 249,505 250,000 2FE

29251Z BC 0 [ENBRIDGE INC 01/10/2020. BIMO CAPITAL. ...ttt | shtisessess e s bbb senine | eebenssessessens s ens e 4,097,400 | .ooovois 4,000,000 | .cooovviniiniiis 13,971 | 2FE....ciicicris
31430W  CG 7 |FED DES CAISSES 01/10/2020........ CIBC WORLD MKTS.....oitiiriieriiisiresisiseresssissssssesssssssssessssssssessssssssssssssans | ssesssesssssssessssssssesssessessssssessesssssesss | sesosssesssessissessessssssessssanes 2,000,140 2,000,000 13,509 [1FE...coiiiiiiiinnn
335934  AH 8 |FIRST QUANTUM MINERA A.. ..| 03/03/2020........ | ABN AMRO.. 900,000 900,000 15,708 |4FE.......cccovvvierinnns
335934  AK 1 |FIRST QUANTUM MINERA. A.. .| 01/09/2020........ | ABN AMRO.. | e | eeben s 5125 | i 5,000 103 |4FE

44810R  AA 6 |HUSKY IITHOLDING Ll....oooiiiiiiinciceiceisssissisesessssssssssese s A 02/11/2020........ ABN AMRO.......ccoooirriirriis 330,260 337,000 5FE

44810z CB 4 |HYDRO ONE 02/2612020........ [RBC DEXIA........coiiiiiiiiiiiiniicinissisiss s sssessis | sbisissss st nsssssenss | sosesisssssiesss s ssssssea 4,987,050 | ..o 5,000,000 1FE

552704 AE 8 |MEG ENERGY CORP 01/29/2020........ [VARIOUS........oviiiiiiriiiiiiisisssisssee e essessssesessssanes 970,000 970,000 4FE

563469 UE 3 |MANITOBA PROV 01/07/2020........ CIBC WORLD MKTS......ouriirireiirisisessesisesessssssssessssssssssssesssssssssessssssssssssssssans | ssesssessesssssessossssssesssessesssssessassnssosss | sessessesssessosssnssessasssesssssnes 5,106,000 5,000,000 12,753 |1FE ..
57701R  AM 4 | MATTAMY GROUP CORP .| 03/16/2020........ | ABN AMRO.......c.covvvrmrrrrrrirrnnns 595,000 595,000 AFE

683715 AC 0 |OPEN TEXT CORP A .| 02/17/2020........ | BARCLAYS US FUN 610,000 610,000 3FE.

69867D  AC 2 |PANTHER BG AGGREGATO.........ccovvumriiciiniiiciierinieas A 03/19/2020........ ABN AMRO........cocoiiriiniianns 286,930 350,000 10,578 |4FE.......cccoovvinris
75585R  RU 1 |REAL ESTATE ASSET .. | 02/04/2020........ | RBC DEXIA.. 2,399,922 | ..o 2,400,000 | ..ooovueeiiiciee s 1,91 | 1FE e
87952V AP 1 | TELESAT CDA/TELESA .| 01/30/2020........ | ABN AMRO.. 434,188 420,000 3,239 | 3FE

BITMTF  NR 6 [ TD BANK ..ot | coesiiensinees 01/10/2020........ [ CIBC WORLD MKTS.........cooiiiiieiiiiiiiiiniissiiesiesis st ssssssssissies | soossiessesssesassssss s ssessssssssssenss | sosessssesssesssessssssssissssanns 2,815,624 2,800,000 8,233 | 1FE

892329 BK 8 |TOYOTACRCDAINC 02/20/2020. RBC DEXIA. ... | arsssssssssnsss s | sossinnss s 6,013,320 ..6,000,000 1FE

060335  AA 4 | BANIJAY ENTERTAINMENT ......coviiiiriiiiniicecissssssi s sssssisssnes D 02/10/2020........ | DEUTSCHE BANK 450,000 450,000 4FE

251525 AX 9 |DEUTSCHE BANKA G | D 02/11/2020........ ABN AMRO.. 200,056 200,000 4FE

404280 BM 0 [HSBC HLDGS PLC D 02/04/2020. ABN AMRO.. coerr 1,542,300 ..1,500,000 9,352 |1FE

629571  AA 8 |NABORSINDS LTD Do 01/07/2020........ CITIGROUP.......cotiiiiiietii bbb | stisens bbb | etis bbb 1,079,300 ..1,075,000

629571 AB 6 |NABORS INDS LTD......ccciririimiiriiciicisissississsss s ssssssssssssssines D 01/07/2020........ | CITIGROUP 115,000 115,000

780097 BE 0 |ROYAL BK SCOTLAND GR D 02/04/2020. ABN AMRO......ooiiiiiiiiiiiis e[ shasbs s s | b 1,543,305 ..1,500,000
81725W  AG 8 | SENSATA TECH BV. D 03/24/2020........ | ABN AMRO.. 173,443 187,000

89686Q  AB 2 | TRIVIUM PACKAGING Fl......ooiiviiiiicirisiiniisscsssissssssssisssssssssssnes D 03/19/2020........ | ABN AMRO.. 618,205 630,000

92676X  AC 1 |VIKING CRUISESLTD D 03/05/2020........ | ABN AMRO.. 216,775 230,000

92769X AP 0 [VIRGIN MEDIA SECD FI D 01/02/2020........ CITIGROUP........ccovvrririrrns 297,850 280,000

947075 AP 2 | WEATHERFORD INTL LTD...ccooiiiiiiiiiiiiiiisniisiiesiiesiesisiississsisss s D 03/05/2020........ | ABN AMRO.. 106,863 105,000

989536 AD 7 |ZIGGO BD COBV D 02/06/2020........ |ABN AMRO.. 752,565 750,000

3899999. Total - BONdS - INAUSHIAI BNA MISCEIANEOUS..............ccvevieceereieieeieicect ettt eeetetetee eettetetesessetesesseaetesesaeseseesesesessssesesseseeesessesesassssesesssesesassesesessssesesassee et s sesetes s sesesssssetessssssesassesebesnssaesansesetasassssannses | suetesessssesssssesasan 161,286,229 | ...cocovvereceicer 161,125,000 920,515 XXX

Bonds - SVO Identified Funds
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464350 85 3 |ISHARES BROAD USD HIGH YIELD BOND ETF.. . 03/05/2020........ VARIOUS s | e 8,999,970 223,885 4

8099999. Total - BONAS = SVO IAENEIEA FUNGS.............ovuiveiveiviiieieeiiiiesieiete ettt ettt sasssessesies ebestessesssssessssessesssssssesssssessssessessessesessessessesessessesse e ssesseeseseesesse b s esessessebensessesseesssesses et st essebses et essessebssensessesnsessess  ebassssesssssssassessesssssssessessnsensessesssssnsens | besesessessesssssnssssessessnsnenes 8,999,970 223,885 0 XXX,

Bonds - Unaffiliated Bank Loans

BL2636 58 9 | TRANSDIGM INC 12/31/2019........ JP MORGAN.......couiiriritieeinniesie e 494,987 498,728 4FE

BL2704 46 0 |ORTHO-CLINICAL DIAGNOSTICS............ SRR 02/27/2020........ JP MORGAN... 477,254 485,413 4FE

BL3112 45 7 |CEC ENTERTAINMENT INC. 12/3112019........ JP MORGAN... 310,004 324,188 4FE

BL3283 17 5 |INNOPHOS HOLDINGS INC 02/07/2020........ JP MORGAN.......oviiiiieristisnissississisesssssseenssnianes 375,000 375,000 4FE

8299999. Total - Bonds - Unaffiliated Bank Loans.............cc.c.cceuueecs PO OO PO POl [OOSR 1,657,245 | oo, 1,683,329 0

8399997. Total - Bonds - Part 3..........ccooiiriinriiinricsnsi s 819,528,355 | . 764,791,545 | oo 3,319,369

8399999, TOAl - BONMMAS. ... ereiieiitisesi etttk eef R0t £4eeEeE e e E R hE e R eEE R R EE LR EE LR f RS R EE e EE e R E R tbneeni et ees 819,528,355 | ..o 764,791,545 | oo 3,319,369

Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded

00206R 10 2 |AT&TINC. ..o 02/14/2020........ ABN AMRO.......ovvririrerirrirninns 1,254,000 [ o 430,346 XXX

00724F 10 1 [ADOBE SYS INC......ooiiiiieriiicirieierssesesiss e enees 01/16/2020. ABN AMRO 701.000 241,416 XXX

007903 10 7 |ADVANCED MICRO DEVICES IN 01/16/2020........ ABN AMRO 740.000 36,408 XXX

015351 10 9 |ALEXION PHARMACEUTICALS | 03/12/2020........ VARIOUS.......ooiiiiieiiestessesie s .70,000.000 [ ..o 6,349,578 XXX

016255 10 1 | ALIGN TECHNOLOGY INC......ccoiiiiiiiririiiniiresieieiiesiesississesesisesssssssesssssssesessssssesns | oeveersesinnens 01/16/2020........ ABN AMRO.......ccoriiiitiriii ittt | evieseenieninnenes 329.000 92,142 XXX

023135 10 6 | AMAZON COM INC.......cccvvrvmrrririrns 02/14/2020. ABN AMRO ...ttt ssssssinnns. | soessenssiessenes 157.000 334,943 XXX

03076C 10 6 | AMERIPRISE FINANCIAL .| 01/16/2020........ | ABN AMRO. ......1,099.000 | .. XXX

031162 10 0 |AMGEN INC .| 02/14/2020........ ABN AMRO......coriiiiririsiisissie st ensnns | sessesiesessanenes 437.000 97,395 XXX

03748R 75 4 | APARTMENT INV&MGMT 02/14/2020........ ABN AMRO ceee 1LABT.000 | oo 81,269 XXX

037833 10 0 | APPLE COMPUTER.......oitieiitciiieie ittt ensnes | esisenssssnnins 01/16/2020........ ABN AMRO.......comiiiiiiiieresistiesi st nsniens | siesines 94.000 29,556 XXX

038222 10 5 |APPLIED MATERIALS 01/16/2020. ABN AMRO, 000i2,843.000 [ i 178,973 XXX

03965L 10 0 |ARCONICINC... 01/16/2020........ | ABN AMRO. ..1,914.000 56,797 XXX

053332 10 2 |AUTOZONEINC.... . 01/16/2020........ ABN AMRO......coriiiiririiis et esrens | sbnisensesss st 9.000 XXX

058498 10 6 | BALL CORP......ooiiiceecicie et nsnnane | evsserannsenene 01/16/2020........ ABN AMRO ......1,594.000 XXX

06652K 10 3 |BANKUNITED INC. 03/11/2020........ ABN AMRO | e 2,910.000 XXX

077454 10 6 |BELDEN INC. 01/30/2020. VARIOUS.......oviriririieiissieeiesisseisssie s ......4,362.000 XXX

084670 70 2 |BERKSHIRE HATHAWAY INC DE.... .| 01/16/2020........ | ABN AMRO | e 52.000 XXX

093671 10 5 |H&R BLOCK INC 02/14/2020........ ABN AMRO .....4,054.000 XXX

09857L 10 8 |BOOKING HOLDINGS INC 01/16/2020. ABN AMRO.......couviiiireieiesiseiesi st neens | senesessennss e 9.000 XXX

101137 10 7 |BOSTON SCIENTIFIC CORP. 03/16/2020........ VARIOUS.......coooiiriicinsieeeisissesi s . 310,000.000 | .. ..10,503,345 XXX

110122 10 8 |BRISTOL MYERS SQUIBB CO 01/02/2020........ EXCHANGE 000i2,848.000 [ i 141,265 XXX

12514G 10 8 | CDW CORP.......couviieirniieitie ettt | erierseninnene 01/16/2020........ ABN AMRO.......corviiitirriii i | oesseseenieninnens 158.000 22,994 XXX

126650 10 0 [ CVS CORP.....cooiiiiierieiee sttt sssensens | essessnnsnnene 03/05/2020........ SANFORD BERNST 45,000.000 | ..o 2,902,865 XXX

131193 10 4 | CALLAWAY GOLF CO 02/18/2020. ABN AMRO.......covverniirernriniinas ......4,630.000 89,670 XXX

144285 10 3 | CARPENTER TECHNOLOGY 02/21/2020........ VARIOUS......cooiiiciie bbb | oebnssessenssss et 4,490.000 XXX

151358 10 1 |CENTENE CORP DEL .| 01/24/2020........ SPINOFF ......1,233.000 XXX

166764 10 0 |CHEVRONTEXACO CORP. .| 01/16/2020........ ABN AMRO s | e 3,481.000 XXX

169656 10 5 |CHIPOTLE MEXICAN GRILL IN 01/16/2020........ ABN AMRO......couiiiiiriieisissse et nsens | sbnssessesss st 7.000 XXX

172908 10 5 |CINTAS CORP........... 01/16/2020. ABN AMRO.......ccooviiitireriisiie et | oevsenienieninnenes 910.000 260,059 XXX

174610 10 5 |CITIZENS FINANCIAL 02/14/2020........ ABN AMRO | e 1,269.000 XXX

191216 10 0 |COCA COLA CO. 02/14/2020........ ABN AMRO.......coeverniirerriinianas ......3,005.000 XXX

204166 10 2 | COMMVAULT SYSTEMS......coooiiiiiiiiieiiintiesisisisssiess s esessssssessessssnes | oeseesssssnsens 03/24/2020........ VARIOUS.......ooiiiititie it | eebenesens s 4,749.000 | .. XXX

22160K 10 5 |COSTCO WHSL CORP NEW 01/16/2020. ABN AMRO 879.000 266,346 XXX

231021 10 6 |CUMMINS INC 01/16/2020........ | ABN AMRO. 452.000 78,752 XXX

23331A 10 9 |DRHORTON INC 01/16/2020. ABN AMRO.......coriiitiesiiis st | eebnes st 3,465.000 | ..o 190,911 XXX
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256677 10 5 |DOLLAR GEN CORP 01/16/2020. ABN AMRO 335.000 52,789 XXX
262037 10 4 | DRIL-QUIP ..o st nsssnssensnns | esssessnnsonens 03/24/2020........ ABN AMRO w2y 316,000 | o 70,155 XXX
26614N 10 2 | DUPONT DE NEMOURS INC.......cocsvvvririinriniincncisssissiisinines 02/14/2020........ ABN AMRO ......1,608.000 80,021 XXX
28176E 10 8 |EDWARDS LIFESCIENCES COP 01/16/2020........ ABN AMRO.......ooiiiiiiiiinisnisies s nssssinns | oesisi s 1,106.000 262,664 XXX
28414H 20 2 | ELANCO ANIMAL HEALTH 01/23/2020........ CITIGROUP........ooiiriiciicicss s ssssnies | esissssnnssnieas 208.000 10,400 XXX
29364G 10 3 |ENTERGY CORP NEW 02/14/2020........ ABN AMRO ......2,084.000 XXX
29476L 10 7 |EQUITY RESIDENTIAL. ....couiiriiiireiieiseessrssesessssesssssessessssesesssssssssssesssssssssessssssnsses | sosssssnssnnens 02/14/2020........ ABN AMRO......cocovvvrieiiiniiniinns ......5,678.000 XXX
30063P 10 5 |EXACT SCIENCES CORP. 03/23/2020. COWEN......oiiiiiiiencs s .65,000.000 XXX
302130 10 9 |EXPEDITORS INTL WASH INC 02/14/2020........ ABN AMRO.......ooiiiiiiiiiiniisisiesi s nssnsisnieens | oesines s 1,411.000 XXX
30231G 10 2 | EXXON MOBIL CORPORATION.........coovvmriimiricirinsisissses s 01/16/2020........ ABN AMRO 263.000 XXX
30303M 10 2 |FACEBOOKINC 01/16/2020........ ABN AMRO 511.000 XXX
31847R 10 2 |FIRST AMERICAN CORP 01/09/2020........ VARIOUS.......oooriiriiiniiisneissssseisssisnss s ......1,720.000 XXX
344849 10 4 |FOOT LCOKERINC....... 01/06/2020. COWEN & CO. ......2,515.000 XXX
363576 10 9 | GALLAGHER ARTHR J&CO.......cuiiiiiiiiiieiitieessisissiessssssiesssssssesesssssssssssennns | oossesnssnnens 02/14/2020........ ABN AMRO.......coriiiiiresiieise it | eebner st 1,959.000 XXX
38141G 10 4 | GOLDMAN SACHS GROUP INC 01/02/2020........ SANFORD BERNST. .75,000.000 XXX
384802 10 4 |GRAINGER W W INC......cccooiiiiiiiririiciisciccsisissisiiis 02/14/2020........ ABN AMRO.......ooiiiiiiinisis et nsinnss | s 749.000 230,035 XXX
405217 10 0 [HAIN CELESTIAL GROUP 01/14/2020........ VARIOUS ......3,875.000 .98,602 XXX
419879 10 1 |HAWAIIAN HOLDINGS 01/10/2020. VARIOUS ......3,306.000 XXX
438516 10 6 |HONEYWELL INTL INC 03/18/2020........ JP MORGAN .20,000.000 XXX
443320 10 6 [HUB GROUPINC...........ccooecc. 01/06/2020........ VARIOUS.......coooiicirinisninc s ......1,843.000 XXX
444859 10 2 [HUMANA,INC 01/16/2020........ ABN AMRO.......ooiiiiiiiiniiss s | o 552.000 202,179 XXX
45168D 10 4 |IDEXX LABS CORP........ooiiriiiriiiriiisriinsssiisssssssss s | onnssssnisens 02/14/2020, ABN AMRO 802.000 231,495 XXX
452327 10 9 [ILLUMINA INC 01/16/2020........ | ABN AMRO. 622.000 201,962 XXX
45337C 10 2 |INCYTE PHARMACEUTICALS INC........coorvvrrirrerinrires 01/16/2020........ ABN AMRO 0000003,268.000 | .o 264,012 XXX
45866F 10 4 [INTER CONTINENTAL EX.....oovoiiiiiriiciscinissiessssssssssssssssssssssssssssnsses | aonssinssinens 01/16/2020........ ABN AMRO.......ooiiiiriniiissssssnsssiss s nssnssnss | s 418.000 40,475 XXX
461202 10 3 [INTUIT,INC......cccevvvrris 02/14/2020........ ABN AMRO | e 31.000 XXX
464285 10 5 |ISHARES GOLD TRUST . | 03/03/2020. GOLDMAN........oommviirrinriinnieneineienas 970,000.000 XXX
46625H 10 0 |JP MORGAN CHASE & CO... .1 03/12/2020........ | EVERCORE .21,000.000 XXX
488401 10 0 |KEMPER CORPORATION 03/04/2020........ ABN AMRO........ovvvriieiniiniinns ......1,250.000 XXX
49446R 10 9 |KIMCO REALTY CORP 02/14/2020. ABN AMRO........ccooovviriiriinns ......9,920.000 XXX
499049 10 4 |KNIGHT-SWIFT TRANSPORATION.. 02/12/2020........ VARIOUS......cooiitciti bbb | oebenesess s st ssnen 5,776.000 XXX
501889 20 8 |LKQ CORP......ccoiiriiiriiirecresess s | onnsiesnsieis 01/16/2020........ ABN AMRO 0008,091.000 | i 210,172 XXX
512807 10 8 |LAM RESEARCH CORP. 01/16/2020........ ABN AMRO | s 280.000 84,524 XXX
517834 10 7 |LAS VEGAS SANDS CORP.......ooirririireriiisiesisisssssiessssisesssssss s sssssssssesssens 01/16/2020........ ABN AMRO......coriiiiriritiisiesie st nssensnns | sessessessessanens 770.000 56,333 XXX
556354G 10 0 [MSCIINC......iiiiiicirisiecis st sss s nssnnns | sesesienssinns 01/16/2020........ ABN AMRO 416.000 114,486 XXX
570600 10 8 | MARKETAXESS HLDGS.........cccoiiiriiniieiieiiiiiisissiiesiss i ssssssessneas 01/16/2020........ ABN AMRO 917.000 342,011 XXX
574599 10 6 |MASCO CORP........ccorimrinritiicinis st ssssnnss | snsssisnssinns 01/16/2020........ ABN AMRO 000e3,893.000 | 174,477 XXX
57636Q 10 4 |MASTERCARD INC........cccccoounuen. 02/14/2020........ ABN AMRO | s 308.000 103,669 XXX
57772K 10 1 | MAXIM INTEGRATED PRODS........coviiiiiiiireririsisnisiesssssesssssssssessessssssssesssssssens | sosssssnssnnens 02/14/2020........ ABN AMRO......cooviiiiiritiisisie s nssensens | oessessesessnnenes 792.000 50,246 XXX
577760 10 0 |MAXLINEAR INC 01/30/2020. VARIOUS.......coooiiirinisnscssissssisssssssssiens ......4,630.000 XXX
58933Y 10 5 |MERCK&COINC.............. 02/14/2020........ ABN AMRO......coriiiiesiieiesi bbbt | eebnes st 2,245.000 XXX
594918 10 4 |MICROSOFT .| 01/16/2020........ ABN AMRO.......ooriiiiiiriiinsisiss st sssnssnns | s 145.000 23,891 XXX
595112 10 3 |MICRON TECHNOLOGY INC . .| 01/16/2020........ ABN AMRO st | e 2,070.000 | cooocvvriiniinieieas 117,680 XXX
609207 10 5 | MONDELEX INTLINC NPV A ...ooiiiiiiirinsinisissiessssssiessssssssssss s sesssssssssensnns | sosssssnssnnens 01/16/2020. ABN AMRO......coovvvriireirniiniinns .r2,173.000 119,675 XXX
617446 44 8 |MORGAN STANLEY DEAN WITTER&CO.......cccccvvrvrinnneas 01/02/2020........ | EVERCORE . 340,000.000 17,645,456 XXX
B4110L 10 6 [NETFLIXINC...oiiiiiciiicisicisnceie i sassssisnies | sriassiassiinns 01/16/2020. ABN AMRO.......ooiiiiiiiiniiiiesi s | eevienes 68.000 23,361 XXX
67066G 10 4 |NVIDIA CORP 01/16/2020........ ABN AMRO.......ooiiiiriiisis s | s 613.000 151,828 XXX
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67103H 10 7 |O'REILLY AUTOMOTIVE 01/16/2020. ABN AMRO 567.000 250,306 XXX
693506 10 7 |PPGINDSINC........... 02/14/2020........ ABN AMRO 000003,924.000 | 1o 470,928 XXX
698813 10 2 |PAPAJOHNS INTL INC 03/19/2020........ ABN AMRO........ccoovrinririinns ......1,673.000 53,292 XXX
70450Y 10 3 |PAYPALINC 03/24/2020........ VARIOUS.......ccoooiiiiiciissiciesisissssss s .85,000.000 | oo 8,376,214 XXX
717081 10 3 |PFIZERINC.. 02/14/2020........ ABN AMRO........ccoovvinrinriiens .....7,105.000 259,909 XXX
71943U 10 4 |PHYSICIANS REALTY ...t sssnsssssssssas | essssssnsions 03/10/2020........ VARIOUS.......coooiiiiricissiesisisssises i .46,470.000 935,339 XXX
742718 10 9 |PROCTER & GAMBLE CO 01/16/2020........ ABN AMRO......coviiiiiritisisiesie s nssensnns | sessessessessanens 147.000 XXX
7565111 50 7 |RAYTHEON CO....oooiiiiiiniiniiriccisissssssss s sssssssssssssssnssins | sosssisnssinns 02/14/2020........ ABN AMRO ......1,389.000 XXX
756109 10 4 |REALTY INCOME CORP 02/14/2020........ ABN AMRO.......oiiiiiiiiiiniisiisiesi s nsisnieens | eesises s 2,214.000 XXX
758750 10 3 |REGAL BELOIT CORP 03/11/2020........ ABN AMRO ......2,200.000 XXX
7591EP 10 0 |REGIONS FINL CORP......cooiiiiriiiiirisisiisiisisisississs s ssssnssnes | sovessissiianns 02/14/2020........ ABN AMRO .15,242.000 XXX
776696 10 6 |ROPER INDUSTRIES INC 02/14/2020........ ABN AMRO ... | s 390.000 152,896 XXX
778296 10 3 |ROSS STORES INC 02/14/2020. ABN AMRO 931.000 113,032 XXX
78409V 10 4 | S&P GLOBAL INC......coouiiiiiiiiiisiiciiiisie s nsssssissins | soessienisnees 02/14/2020........ ABN AMRO 839.000 253,656 XXX
78463V 10 7 |SPDR GOLD TR GOLD 03/02/2020........ GOLDMAN........ooommirnririnississceeas .67,000.000 ..10,032,279 XXX
81211K 10 0 [SEALED AIR CORP.......coiiiiiiiiitiinicisissiiesi s nisnes | soessinsssnens 01/09/2020........ VARIOUS.......oooiiiiniccssiss s | sossiisissssnsi s sssenes 3,763.000 142,572 XXX
81762P 10 2 | SERVICENOW INC 02/14/2020........ ABN AMRO ... | e 618.000 219,439 XXX
830879 10 2 | SKYWEST,INC 03/12/2020. ABN AMRO. ......5,174.000 XXX
863667 10 1 |STRYKER CORP. 02/14/2020........ ABN AMRO......coriiirimiieiesissiesisises e sssenssssnssens | sressones 92.000 XXX
872540 10 9 |TJX COMPANIES INC 03/17/2020........ VARIOUS .51,042.000 XXX
872590 10 4 |T-MOBILE USINC 03/24/2020........ COWEN 105,000.000 XXX
874054 10 9 | TAKE-TWO INTERACTIVE SOFT.......ccooviimiiinniinrisssisesisnsisnniens 01/16/2020, ABN AMRO wr..2,725.000 XXX
87612E 10 6 | TARGET CORP .| 01/16/2020........ | ABN AMRO. .....2,174.000 XXX
883556 10 2 | THERMO ELECTRON CORP 02/14/2020........ ABN AMRO ......1,118.000 XXX
901109 10 8 |TUTOR PERINI CORP, . | 02/05/2020........ VARIOUS.......coooiiirinisnisccsissssissssss e .15,918.000 XXX
902494 10 3 | TYSON FOODS INC . | 02/14/2020........ ABN AMRO.......ooiiiiiiiinisnisiiesi s nsssninns | st 1,145.000 XXX
902973 30 4 |US BANCORP DEL 02/14/2020, ABN AMRO.......cooooiirriirriinnes ......8,277.000 XXX
90384S 30 3 |ULTA SALON COSMETCS & FRA. 03/12/2020........ | VARIOUS .20,000.000 XXX
907818 10 8 | UNION PAC CORP.....cotiiriiririieieisssiesssss st es s sssssss s enssssans | sessssssssnnens 03/19/2020........ COWEN .18,000.000 XXX
911312 10 6 |UNITED PARCEL SERVICE 02/14/2020. ABN AMRO........ccooovviriiriinns ......2,402.000 254,664 XXX
91324P 10 2 |UNITEDHEALTH GROUP INC 03/05/2020........ SANFORD BERNST.......oiiiiiiiiiiiiininsie e siessssssssssisssssnnes | sovssiiesississssssisssisssiones 7,000.000 ....1,977,067 XXX
91913Y 10 0 [VALERO ENERGY CORP.......ccooiiriiiirriiiniiisnsisssisssississsssssssssssssssssssssssnnsens | anvsssnssennes 01/16/2020........ ABN AMRO 431.000 40,135 XXX
92345Y 10 6 | VERISK ANALYTICS INC 01/16/2020........ ABN AMRO 918.000 146,748 XXX
92532F 10 0 | VERTEX PHARMACEUTICALS INC  ....ooiiiiiiieieisineeesissessieissssssssiesesssinns | evsesnssnnens 02/14/2020........ ABN AMRO......coovvvririireirniiniinns ......1,026.000 XXX
928298 10 8 | VISHAY INTERTECHNOLOGY IN......ccisiiiiiriiniiinnissicisissssssssssssssssssssnssins 03/23/2020. VARIOUS.......oooiiirinisnisccsisssssssss i ......9,250.000 XXX
947890 10 9 |WEBSTER FINANCIAL CORP 03/10/2020........ ABN AMRO.......coriiiitieeiie st | eebnes st 2,360.000 XXX
94946T 10 6 |WELLCARE HEALTH PLAN .| 01/16/2020........ ABN AMRO.......ooriiiiriniinsisssssssss s | s 365.000 122,816 XXX
969904 10 1 |WILLIAMS-SONOMA INC .| 02/112/2020........ VARIOUS.......coooiiiiicissiisississssses s 12,956.000 | oo 962,368 XXX
98956P 10 2 |ZIMMER HOLDINGS INC 03/18/2020........ COWEN. ...t 48,000.000 | ..o 4,502,996 XXX
98978V 10 3 [ZOETIS INC......oiiiiiiriciinieisississss st ssssnssnnss | sossssssssnees 01/16/2020........ ABN AMRO ......1,086.000 XXX
G0176J 10 9 |ALLEGION PLC D 01/16/2020........ ABN AMRO......coriiiiesiisie sttt | eebner st 1,550.000 XXX
G02602 10 3 |[AMDOCS LTD D 03/20/2020........ ABN AMRO ......1,160.000 XXX
G0408V 10 2 |AON PLC D 02/14/2020........ ABN AMRO.......ooiiiiiiiinisscss s | s 978.000 230,396 XXX
G29183 10 3 | EATON CORP....ccoiiiiiiiiieisete sttt | D 03/23/2020. EVERCORE .30,000.000 | ..o 1,850,442 XXX
G3198U 10 2 |ESSENT GROUP LTD [ 03/06/2020........ | ABN AMRO. ......1,920.000 88,066 XXX
G51502 10 5 | JOHNSON CONTROLS INT, D 01/16/2020. ABN AMRO......oiiiiiiiitiiniisie s | s s 1,624.000 | ..o 66,552 XXX
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G81276 10 0 [ SIGNET JEWELERS LIMITED......c.coocsirimiiniiininmininmiserenissessnsnssseenssssssnsssesenssssssesens | Gurvverenninee 01/30/2020........ ABN AMRO.... .ottt enssens | sersnesenesens s 6,170.000 | ..ooiviriririinier e 161,329 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAOEM. ........ciiiis oottt bbbt bbb bbbttt 139,725,055 XXX 0 XXX
Common Stocks - Parent, iaries and Affiliates Publicly Traded
30277@ 10 1 |FMIC HOLDINGS, INC 01/22/2020........ CAPITAL CONTRIBUTION......... 87,951 XXX
87282@ 10 4 [ TSBLOSS CONTROL CONSULTANTS, INC......oviiiiriiiriniiieisnisinsnissisnessnsnssnenes 03/01/2020........ CAPITAL CONTRIBUTION.. 296,157 XXX
9299999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 384,108 XXX 0
Common Stocks - Mutual Funds
46432F 37 0 |ISHARES EDGE MSCI USA SIZE 03/06/2020........ [ABN AMRO.......cooiiririiirireriirneiesieresissiesisss s esssessssesssesssssnns | eeeressesssssessessesssessessnsenes 3,421.000 295,640 XXX
46432F 38 8 |ISHARES EDGE MSCI USA VALUE 03/06/2020........ [ VARIOUS........ooiiiiiiiiiiicssiesse s sesenssnenes .15,388.000 [ oo 1,254,569 XXX
46432F 39 6 |ISHARES EDGE MSCI USA MOMENT 03/06/2020........ VARIOUS.......oooiiiiieinireeesssesesie s 114,675.000 | .o 15,021,530 XXX
46434V 44 9 |ISHARES EDGE MSCI INTL MOMENT. 03/06/2020........ | VARIOUS 263,840.000 ..8,356,586 XXX
46435G 40 9 |ISHARES EDGE MSCI INTL VALUE 03/06/2020........ | VARIOUS .31,856.000 709,832 XXX
46435G 50 8 |ISHARES EDGE MSCI INTL SIZE 03/06/2020. ABN AMRO.......cooviritieiirsiesie st niens | eereneseseeninns e 6,827.000 | ..oovvrnrirereirirerenieerei 169,291 XXX
78462F 10 3 | SPDR S&P 500 TRUST ETF....... 03/09/2020........ [ GOLDMAN.......cooirrrvrirriersrrsriererinsines 425,000.000 | .oooovvniereriieniieiine 126,139,996 XXX
81369Y 88 6 |SELECT SECTOR SPDR 01/06/2020........ [COWEN.......covviiiiiirireieiniireeec e 290,000.000 | ..oevvereeireieieeierenis 18,598,685 XXX
L5458T 11 7 | INVESCO US SENIOR LOAN - GX ...ovoiiniimirininiisereniseiens 02/03/2020........ DIVIDEND REINVESTMENTS..... 14,984.456 | i 1,452,521 XXX
9499999. Total - Common Stocks - Mutual Funds...........ccocouismiiismiiisnsiissicssiicsnii, 171,998,650 XXX 0 XXX..
9799997. Total - Common Stocks - Part 3 312,107,813 XXX 0
9799999, TOtAl - COMMON SEOCKS.........c.cvvreriieiietetiicecisieeeeetete ettt et s e vt ete s s s e s s eassesaeassasnesasss aetsesesesasesassessesesesassseasns e e et s s sssasneeassnasassanssanessnansesananenesssnantanas 312,107,813 XXX 0 XXX.ooovviran
9899999. Total - Preferred and Common Stocks 312,107,813 XXX 0 XXX..
9999999. Total - Bonds, Preferred and COmMMON StOCKS............c..curuierireireieririeeieieiseiesie e 1,131,636,168 XXX 3,319,369 XXX..
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Bonds - U.S. Government
36179N  LF 3 | GOVT NATL MTGE ASSN.......ccooovurrinns .. 1 03/01/2020. | MORTGAGE PAYDOWN.......ccocove [ covmmmrimnriiieniienns | e 125,501 | .......... 125,501 | .........133,600 | .....cooocces 125,620 | oo | e [QRLC) ] — (119) 125,501 0 891 | 08/20/2043 | 1.............c
36179Q 6P 1 |GOVT NATL MTGE ASSN .. 1 03/01/2020. | MORTGAGE PAYDOWN 239,272 | .eee. 239,272 ) 239,272 0 [ 1,352 | 03/20/2045 | 1....
36179Q RZ 6 |GOVT NATL MTGE ASSN <. | . | 03/01/2020. | MORTGAGE PAYDOWN.........cccoc. | comvermmmmmamiiieniinns | eeveen 247,256 | .......... 247,256 ) 247,256 (V18 I 1,627 | 10/20/2044 | 1....
36179Q YR 6 | GOVT NATL MTGE ASSN......cocovvrverrrerns .. 1 03/01/2020. | MORTGAGE PAYDOWN.......coocvve [ covrmrrimnriineniiinnns | e 412,470 | .......... 412,470 | 126,211 | 812,579 | i | e (109) ) 412,470 0 2,089 | 01/20/2045 | 1...............
36181G DG 1 |GOVT NATL MTGE ASSN .. 1 03/01/2020. [ MORTGAGE PAYDOWN........ccccooe | covinmiiinniiiniiinnns | e 777,887 | ... 777,887 | oo 784,997 | i TTT,980 | e | e 93) | e | s ) 777,887 (VN I 4,978 | 06/20/2043
36186N  WN 5 |GOVT NATL MTGE ASSN .. 1 03/15/2020. | MORTGAGE PAYDOWN.......ccocove [ covimmiimnniieniiiienes | e 111,863 | .......... 111,863 (7) 111,863 0 556 | 08/15/2045
36200Q 2T 0 |GOVT NATL MTGE ASSN .. 1 03/01/2020. | MORTGAGE PAYDOWN ...19,222 ..19,222 .(3) 19,222 0 [ 139 | 02/15/2032
36200Q JJ 4 |GOVT NATL MTGE ASSN ... | .. | 03/01/2020. | MORTGAGE PAYDOWN v 1,831 | 1,831 1,831 0 21 | 03/15/2032
36201M  2F 8 | GOVT NATL MTGE ASSN......cooomvrvvrrrerns .. 1 03/01/2020. | MORTGAGE PAYDOWN.......cocvvve | covmmrvimnniiinniiienns | v 11,352 | o 11,352 | oo T TA2 | 11,356 | s | (@) | e 11,352 (VN 120 | 05/15/2032
36202C 6Y 4 |GOVT NATL MTGE ASSN .. | 03/01/2020. | MORTGAGE PAYDOWN 2,476 2,476 2,476 0 27 | 12/20/2028
36204) NZ 5 |GOVT NATL MTGE ASSN .. | 03/01/2020. | MORTGAGE PAYDOWN 3,144 3,144 0 37 | 02/15/2024
36209D H9 8 [GOVT NATL MTGE ASSN .. 1 03/01/2020. | MORTGAGE PAYDOWN 253 253 0 3 102/15/2029
38381R  G6 0 |GOVT NATL MTGE ASSN .. | 03/20/2020. | MORTGAGE PAYDOWN........ccccooe [ covmmmiiimnriiieniiienis | cverenenn 72,363 | i 72,363 72,363 0 251 | 03/20/2049
912828 7F 1 |U S TREASURY.. .1 01/02/2020. | USB SECURITIES........coovivinricnns [ | e 1,707,438 | ....... 1,700,000 1,708,339 | .occ0. 1,707,991 | oo [ e (13) | | i (13) | s | s 1,707,978 (540) (540) 5,578 | 07/31/2021
912828 C5 7 |USTREASURY.. .. | 02/04/2020. | ABN AMRO o 4,033,750 | ... 4,000,000 .3,992,813 3,995,778 | cooooeververcri | v 37,972 | .......... 37,972 | ....... 31,475 | 03/31/2021
912828 J5 0 |USTREASURY.. .. 102/29/2020. [ VARIOUS.........oovveeerrimmnrrimeriiinenes [ e | e 1,250,000 | ....... 1,250,000 1,249,023 | ..o 1,249,967 | oo | e 33 | |33 [ [ e 1,250,000 0 8,594 | 02/29/2020
912828 TJ 9 |USTREASURY.. .. 102/03/2020. | WELLS FARGO.........covvvevmrrrerinnns | crveirsensiserssnsiiens | ooeee 10,075,781 | ... 10,000,000 | ..... 10,115,586 | .........10,063,808 | ......cccccovivrrer | worreerrc( 1,859) | covvcvcirinne | ererneennne(1,889) [ i | e 10,051,949 | ..o [ e 23,833 | .o 23,833 | ... 76,393 | 08/15/2022
912828 79 4 |USTREASURY.. .. 103/19/2020. [ VARIOUS.........ocvviereemmnreimeniinenes [ o | e 2,857,227 | ....... 2,750,000 | ....... 2,879,551 2,879,058 | .cooeverererncir | s (21,832) | ......... (21,832) ] ......... 3,791 | 02/15/2030
912828  ZB 9 |USTREASURY......cccovsiimniinniiciianinies .. 103/19/2020. | JP MORGAN. ......coovviinrinriiniiinnns [ onriiiiinsissisniiinns | conieas 2,277,695 | ... 2,250,000 | ....... 2,272,148 2,272,007 5,689 5,689 |........ 1,376 | 02/28/2027
0599999. Total - Bonds - U.S. GOVEIMMENL. ........uuuuiieiirieiisiiiesiiiisiiiisins onsiessssssssssssssassses s snesessesssnens | aneee 24,226,781 | ... 23,974,890 | ..... 24,304,001 219,032,718 | o0 | cen2,758) | 0 | n(2,758) | 0| 24,181,660 | ........oc...0 | oooecc 45122 | .......... 45122 | .... 139,298 XXX
Bonds - All Other Government
013051 DU 8 |ALBERTAPROV ..101/07/2020. | CIBC WORLD MKTS.........ccovvvianns [ o | e 9,929,300 | ..... 10,000,000 | ....... 9,694,200 ...9,829,468 9,831,686 | ....oovvvernies | o 97,614 | ... 97,614 | ....... 48,082 | 09/01/2021
135087 D5 0 |CANADA GOVERNMENT... .1 03/06/2020. | RBC DEXIA..........cooovemervmmmiimnnes [ e | o 13,302,475 | ..... 12,500,000 | ..... 12,338,738 L12,367,241 | s | 3,860 | | 3,860 | | 12,371,101 | s [ e 931,374 | ....... 931,374 | ....... 72,308 | 06/01/2025
135087 E6 7 | CANADA GOVERNMENT... .. 03/04/2020. [ VARIOUS........ccoevviirirmrrnrireiernnes | erveiesensisersnnenens | e 11,169,420 | ..... 11,000,000 | ..... 11,047,190 1,044,004 | | e (T16) | e | e (T16) [ | v 11,043,288 | ..o | e 126,132 | ........ 126,132 | ....... 32,055 | 06/01/2026
135087 G7 3 | CANADA GOVERNMENT... .. 1 03/04/2020. [ VARIOUS..........ocvommerrmnmeireniiienes [ o | e 29,759,180 | ..... 30,000,000 | ..... 29,762,360 ..11,816,129 29,778,691 (19,511) | .........(19,511) 09/01/2022
135087 J9 6 |CANADA GOVERNMENT... .. 101/07/2020. | DESJARDIN........ovrvvemrrierriianriins [ e | e 9,464,850 | ....... 9,500,000 | ....... 9,585,120 ...9,581,212 9,580,849 | ....covvvviinis | e (115,999) | ....... (115,999) 09/01/2024
135087 H8 0 | CANADA GOVERNMENT... .. 103/02/2020. [RBC DEXIA..........cooovmmmrinnniinnis [ o | o 30,009,995 | ..... 30,000,000 | ..... 30,001,800 | oo e | e 357) | | cvieneieennnn(357) | o | e 30,001,443 8,552 8,552 05/01/2020
135087 K4 5 | CANADA GOVERNMENT... .. 1 03/04/2020. [ SCOTIA BANK........ooomrvierrirerirns [ oo | e 7,027,370 | ....... 7,000,000 | ....... 6,951,980 6,956,049 | ...ocvoerireis | v 71,321 | oo 71,321 11/01/2021
13509P DB 6 | CANADA HOUSING TRUST... .1 01/10/2020. [ SCOTIA......covvrirrieiierrnrirerssissirens | ervveissessisensnsnsinens | e 20,375,800 | ..... 20,000,000 | ..... 20,187,200 20,115,761 | .oovvivcrer | e 260,039 | ....... 260,039 03/15/2022
13509P DL 4 | CANADA HOUSING TRUST... .1 01/07/2020. | SCOTIA BANK ... [ e | o 12,206,760 | ..... 12,000,000 | ... 12,016,940 | ........ 12,008,911 | ..coovvoviricrans | covrrenicrena(83) [ o | eeviieeicreen(83) [ e | e 12,006,849 | ....ovovvrrians [ e 199911 | ... 199,911 12/15/2022
13509P FR 9 | CANADA HOUSING TRUST. .. 1 01/10/2020. | DESJARDIN........ovevvverrriirriinnrions [ o | o 29,660,100 | ..... 30,000,000 | ..... 28,862,700 29,395,676 | .....oovvvvivrries | o 264,424 | ........ 264,424 12/15/2021
13509P GU 1 | CANADA HOUSING TRUST... .. 102/21/2020. [RBC DEXIA..........covvviinriariinni [ o | e 5,182,550 | ....... 5,000,000 | ....... 5,085,050 ) 5,067,608 | .....cccovurrerer | creenn 114942 | ... 114,942 12/15/2023
13509P HD 8 | CANADA HOUSING TRUST... .1 01/07/2020. | SCOTIA BANK.......coooerviervireniins [ o | e 6,878,676 | ....... 6,800,000 | ....... 6,950,280 ) 6,944,637 | ..ooovvverrncis | s (65,961) | ......... (65,961) 09/15/2029
563469 TR 6 |PROVINCE MANITOBA .. 1 01/07/2020. | CIBC WORLD MKTS.....c.ovvvivivirnies | crrverenrerinsinseinninnns | voveees 6,643,328 | ....... 6,400,000 | ....... 6,908,544 )] .. ....6,629,750 13,578 12/01/2021
68323A AD 6 |PROVINCE OF ONTARIO... oo [+ 101/07/2020. | RBC DEXIA.......oovivorrieriieriiies | e | ceveees 1,855,062 | ....... 1,800,000 | ....... 1,944,126 | ........ )| .. 1,854,728 | | e 334 | 334 06/02/2021
74814Z EH 2 |PROVINCE QUEBEC ........coocooviiiiniriins .. 1 01/07/2020. | RBC DEXIA.........cooovvinnniinnniinnni | e | oo 5,230,000 | ....... 5,000,000 | ....... 5,284,400 | ........... 5,169,224 | ..o | e (1,901) | oo (1,901) 5,167,323 | ..o | s 62,677 | .......... 62,677 12/01/2021
1099999. Total - Bonds - All Other Government........... ....198,694,866 |....197,000,000 |....196,620,628 | ....... 141,819,563 | ....cocccoceeene. 0] 15,815 | oo 0 [ 15,815 | oo 0 ... 196,745,439 | ......ccc.co.... 0 [..1,949427 | ... 1,949,427 XXX
Bonds - U.S. States, Territories and Pc i
130630 SA 7 |CALIFORNIA ST .. 1 02/05/2020. | ABN AMRO.........cocmriermirnrirerniinces | crverneierinsinssnninnes | coveens 1,319,980 | ....... 1,000,000 | ....... 1,289,910 | .oooeeere 1,286,617 | oo | vrereen(3,040) | oo | evereeeenn(3,040) [ i | e 1,283,578 | ..covvvvrirer | 200 36,402 | ..........36,402 | ....... 10,694 | 11/01/2028 | 1FE....
658256 4L 3 |NORTH CAROLINAST... wer |+ 101/09/2020. | ABN AMRO.........corvirnrieriiinniins | coveieneiiiesiiseneiins | ceveos 2,952,876 | ....... 2,435,000 | ....... 2,977,664 2,961,118 | oo | erenne(8,242) | ... (8,242) | ... 30,843 |06/01/2031 | 1FE...........
677522 J2 1 |OHIO ST, .. 101/02/2020. | BARCLAYS........oovvvemmrrimnrrmnnriinns | e | e 2,583,520 | ....... 2,000,000 | ....... 2,573,460 2,571,439 | . | 000 12,081 | 12,081 32,222 | 06/15/2031 | 1FE...........
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677522 RN 6 |OHIO ST . 101/17/2020. | ABN AMRO........occovmieinmiiisnmiiiinniiins | covvessniisssissssiinns | coveons 2,982,272 | ...... 2,300,000 | ....... 2,971,646 | .oooooovviiniisniiins | | s (1,918) | oo (1,918) 2,969,728 | ..ooocoovviiiini | i 12,544 | ......... 12,544 | ....... 25,875 | 05/01/2028 | 1FE...........
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........ccuie weuiieuirieiiieiisiesssiesenessesessesesssessesssssssessssesseseseens | eoees 9,838,648 | ...... 7,735,000 | ....... 9,812,680 | ..........6,821,694 | ............0 | e (7,478) 0 (7,478) 0 9,785,863 0 52,785 52,785 | ...... 99,634 XXX XXX
Bonds - U.S. Political Subdivisions of States
49474F VW 9 |KING COUNTY WAS.......ccoovvvrrrirrirarrnenas .. 103/02/2020. | ABN AMRO..........cooimrimimriinniinns [ e | v 1,304,130 | ...... 1,000,000 | ....... 1,287,500 | ..ooooveeceeiriienens | ceveeiereieneiis | ceevieens (1,096) | ..ooovvvecrias [ e (1,096) | ..o | v 1,286,404 | ...oovvvoevves | s 17,726 | .......... 17,726 | ......... 8,750 |01/01/2036 | 1FE...........
64966H  SM 3 |NEW YORKN Y...oooooomiiinnmiiininiiissniinnees .. 102/27/2020. | ABN AMRO.......ccoovemnriiinniiinininnnns | o | oo 5,013,150 | ....... 5,000,000 | ....... 5,408,900 | ........... 5,102,401 | oo | o (6,391) | oo (6,391) 5,096,010 | ..oocvviviniiiens [ v (82,860) ......... (82,860) ..... 146,528 | 08/01/2022 | 1FE...........
2499999. Total - Bonds - U.S. Political Subdivisions of States..........ccccuciss oo | coveoas 6,317,280 | ....... 6,000,000 | ....... 6,696,400 | .......... 5,102,401 | ..o () (7,487) 0 (7,487) 0 6,382,414 0 [ (65,134) | ......... (65,134) | ..... 155,278 XXX XXX
Bonds - U.S. Special R ue and Special A it
04048R PZ 3 |ARIZONA BRD REGENTS .1 03/10/2020. | ABN AMRO....c..ovovermriernirnrirernnins [ e | vvees 1,003,872 | .......... 800,000 | ....... 1,003,016 1,002,796 | ...ccvvvvevrer | e 1,076 | 1,076 | i 7,889 | 07/01/2027
047870 FB 1 |ATLANTAGAWTR & WAS .. | .. 03/03/2020. | ABN AMRO. 3,037,295 | ....... 2,130,000 | ....... 2,961,488 2,950,086 | ...cocvererervcer | 200nnn87,209 | .........87,209 | ....... 42,186 | 11/01/2029
07133A HK 1 |BATTERY PARK CITY NY AUTH.............. ..101/07/2020. | BANC OF AMERICA.........coooviriies | e | e 1,266,020 | ....... 1,000,000 | ....... 1,253,830 1,253,636 | ...ocvovrvirens | 012,384 | 12,384 1 9,444 | 11/01/2049
07133A  HX 3 |BATTERY PKCITY AUTH.. .1 01/28/2020. | ABN AMRO..........oovveiniinniiinniins | o | covens 1,841,255 | ...... 1,415,000 | ...... 1,826,595 1,826,219 |...cccoocvvvvcies | 200 15,036 | .......... 15,036 | ....... 17,491 | 11/01/2039
083763 UL 4 |BERGENCNTYNJ . 101/23/2020. | CITIGROUP..........oovvvereriirriiienis | cerviiereiiereiseneiies | cevens 1,230,769 | ....... 1,095,000 | ....... 1,220,607 1,220,445 | | 010,324 | 10,324 L 4,198 | 12/01/2029
130630 LL 0 |CALIFORNIAST . 101/23/2020. | JP MORGAN........covvrrerrererrirnriienins [ e | vven 2935107 | ....... 2,100,000 | ....... 2,924,754 2,923,727 | .coovvvvverevvens | 011,380 | ... 11,380 | o 33,833 | 04/01/2032
130630 PS 1 |CALIFORNIAST . | 02/04/2020. | ABN AMRO.........covvvermmrinniiinniins | comeiieneiieneiseseines | cevens 2,389,937 | ....... 1,785,000 | ....... 2,339,653 2,331,379 | oo | 2000.58,557 | ..........58,557 | ....... 34,460 | 10/01/2030
162376 DZ 7 |CHATTANOOGA . [01/08/2020. | ABN AMRO........cooveciieriiiiiniicnni | cevreniississiiissienins | v 2,060,778 | ....... 1,715,000 2,035,492 | ..oocrovcirninns | 2000025,287 | ... 25,287 | ... 14,482 | 02/01/2031
167593 NJ 7 |CHICAGO ILL O HARE INTL A .1 01/01/2020. | MATURITY. ......1,940,000 | ....... 1,940,000 1,940,000 01/01/2020
172311 PQ 9 |CINCINNATI OHIO WTR. .1 02/14/2020. | ABN AMRO.........comrverrriinniinnniins | cevviieseiiseseineneines | cevens 2,553,340 | ....... 2,000,000 2,550,333 12/01/2044
196338 AW 3 | COLORADO BRDG ENTERP.. . 101/15/2020. | ABN AMRO......covirrirernnirirernnins | e | v 504,807 | .......... 425,000 496,546 12/01/2026
19648F PB4 |COLORADO HEALTH FACS... .| 01/15/2020. | ABN AMRO. 365,608 | .......... 310,000 ....362,836 361,198 11/01/2024
20774Y J9 9 |CONNECTICUT ST HEALTH.. o[- [01/28/2020. | ABN AMRO........ovvoerinriniiiniicnni | cevivniinnisciiesienins | v 1,052,450 | ....... 1,000,000 1,048,150 1,048,116 | ..coovrvirrines 07/01/2042
20775C 6M 1 |CONNECTICUT STHSG ... . | 02/05/2020. | ABN AMRO. 665,000 665,000 665,000 ...| 06/15/2038
246388 UJ 9 |DELAWARE ST HEALTH ... . 103/02/2020. | ABN AMRO..........ovvverrriinnririnniins | cervimeniineniineneinns | 23,341,531 | L 2,610,000 3,316,133 3,315,523 cerr.8,338 [ 10/01/2045
246428 ZN 9 |DELAWARE ST TRANS AUTH REV. . 103/12/2020. | ABN AMRO..........ovrvenmiiinniiinniins | corviissiissniiinniinns | coveoas 3,741,894 | ... 3,440,000 | ....... 4,396,767 | .... 3,756,635 | ...ccooverrerns | e (14,740) | ........(14,740) | ..... 121,833 | 07/01/2023
248775 6R 4 |DENTON CNTY TEX oo |- [ 01/17/2020. | ABN AMRO.......cooovorrrimeriiinriirinns [ oo | e 1,638,732 | ....... 1,265,000 | ....... 1,633,545 |.... 1,632,634 |...coovvvenenne 07/15/2028
249182 NN 2 |DENVERCITY & CNTY CO ARPT REV.... |.. | 01/02/2020. | PERSHING DLJ..... 2,264,598 | ....... 1,800,000 2,258,640 2,257,133 11/15/2036
25477G RM 9 |DIST OF COLUMBIA INCOME TAX S. . 103/02/2020. | ABN AMRO..........ocmverrnrienriinniins | corveeeeeieneiseneines | cevenes 1,865,584 | ....... 1,370,000 11,829,046 1,829,046 .| 03/01/2032
25477G RN 7 |DISTRICT COLUMBIA IN .1 03/03/2020. | ABN AMRO.........comrvemrrieniinnniins | cervimereisneneineseines | cevens 2,361,520 | ....... 1,750,000 2,361,520 2,361,520 0 03/01/2033
25477G  SJ 5 |DISTRICT COLUMBIA IN . | 03/10/2020. | ABN AMRO. 557,048 | ......... 400,000 | ..........552,660 552,622 | ..o | e 4,426 | .......4426 | ... 56 | 10/01/2030
29270C P9 0 |ENERGY NW WAELEC REV. . [12/23/2019. | CITIGROUP..........covvviriviirriiienis | cerviiereiieneiseseiies | cevens 2,391,502 | ....... 1,990,000 | ....... 2,383,761 2,377,399 | oo | 14,103 | 14,103 | 47,815 | 07/01/2025
296110 GC 7 |ESCAMBIA CNTY FLA HEALTH. . 102/13/2020. | ABN AMRO......cvovirmriernirnrirernnins [ v | vvees 1,386,279 | ....... 1,110,000 | ....... 1,372,082 | oo | e | veenneeene(149) | i | v (UL N 1,371,933 | oo | v 14,346 | 014346 925 | 08/15/2040
3128K1 B7 5 |FREDDIE MAC ... | . | 03/01/2020. | MORTGAGE PAYDOWN............... 16 46,284 0 621 | 12/01/2030
3128K2 UM 2 |FREDDIE MAC........cooovvmmiriinerirnneriinnienns .1 03/01/2020. | MORTGAGE PAYDOWN............... 0 1,973 0 18 | 01/01/2031
3128K4 YG 4 |FREDDIE MAC.... . | 03/01/2020. | MORTGAGE PAYDOWN ...(5) 50,867 0 278 | 04/01/2036
3128K7 4Z 8 |FREDDIE MAC.... . | 03/01/2020. | MORTGAGE PAYDOWN (1) 3,325 0 39 | 09/01/2033
3128K9 F2 5 |FREDDIE MAC.... .| 03/01/2020. | MORTGAGE PAYDOWN 1 2,173 0 18 | 02/01/2036
3128KD 5D 3 |FREDDIE MAC.... . | 03/01/2020. | MORTGAGE PAYDOWN 0 643 0 7 | 08/01/2036
3128KF  J3 5 |FREDDIE MAC .| 03/01/2020. | MORTGAGE PAYDOWN............... ..(4) 44,396 0 267 | 10/01/2036
3128KM UW 3 |FREDDIE MAC.... . | 03/01/2020. | MORTGAGE PAYDOWN 0 1,540 0 14 | 03/01/2037
3128KQ HL 3 |FREDDIE MAC.... . | 03/01/2020. | MORTGAGE PAYDOWN 0 3,194 0 05/01/2037
3128LX FW 5 |FREDDIE MAC.... .1 03/01/2020. | MORTGAGE PAYDOWN 46 53,279 0 12/01/2035
3128M7 5T 9 |FREDDIE MAC.... ... | .- | 03/01/2020. | MORTGAGE PAYDOWN e | e 48,781 | i 4878 | 51144 | 48,809 | [ e 2T) [ | i (27) 48,781 0 08/01/2040
3128M7 EK 8 |FREDDIE MAC.......cooommiinirvcirericiiens .. | 03/01/2020. | MORTGAGE PAYDOWN............... 13 41,128 0 02/01/2039
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3128M8 NC 4 |FREDDIEMAC.... .. 1 03/01/2020. [ MORTGAGE PAYDOWN.......ccccooe | covimmiiinniiiniiinnns | o 164,809 | .......... 164,809 (118) 164,809 0 919 | 11/01/2039 | 1FE....
3128MJ 2M 1 |FREDDIE MAC.... .. 1 03/01/2020. | MORTGAGE PAYDOWN.......ccocove [ covmmmrimnriieniiienns | e 496,894 | ......... 496,894 ..150 496,894 0 2,883 | 09/01/2047 | 1FE....
3128MJ 4A 5 |FREDDIE MAC.... .. 1 03/01/2020. | MORTGAGE PAYDOWN.......ccccvuves | ervverrvnnrirerinnvcrens | v 130,494 | i 130,494 1 130,494 0 811 | 06/01/2048 | 1FE....
3128MJ B8 2 |FREDDIEMAC.... .. | 03/01/2020. | MORTGAGE PAYDOWN 0 21,636 (V1N 186 | 06/01/2035 | 1FE...........
3128MJ E8 9 |FREDDIE MAC .| 03/01/2020. | MORTGAGE PAYDOWN............... .(2) 9,322 (V1N 148 | 10/01/2036 | 1FE...........
3128MJ QG 8 |FREDDIEMAC.... .. 1 03/01/2020. | MORTGAGE PAYDOWN........cccooe | covmmmiimnniiinniiinnns | 89,198 | 089,198 | 0095525 | 89,285 | o | e (87) s | e (87) 89,198 0 568 | 07/01/2041 | 1FE....
3128MM EC 3 |FREDDIE MAC.... .. | 03/01/2020. | MORTGAGE PAYDOWN 0 2,616 0 26 | 07/01/2021 | 1FE....
3128P8 DF 5 |FANNIE MAE .. 1 03/01/2020. | MORTGAGE PAYDOWN.......ccccrevee | vrrrerrvnrnrirernrncerens | erreeren 338,110 | 100000 338,110 | 10345612 | 10338177 | | evvrienenend(B7) i | v (67) 338,110 (U I 1,920 | 10/01/2036 | 1FE....
3128P8 E2 3 |FANNIE MAE ... | . 03/01/2020. | MORTGAGE PAYDOWN 288,581 I . (382) 288,581 0 2,073 | 08/01/2037 | 1FE...........
3128PC  DJ 8 |FHLMCPC .. 1 03/01/2020. | MORTGAGE PAYDOWN.......cocvvve | covmmrvimnniiinniiienns | v 12,055 | oo 12,055 | e 12,281 | v 12,059 | oo | e (3) | e (3) 12,055 (VN 120 |01/01/2021 | 1FE...........
3128PC MS 8 |FHLMCPC GOLD 15 .. | 03/01/2020. | MORTGAGE PAYDOWN 03,085 | 3,085 | 3,083 | 3,036 (1) 3,035 0 34 102/01/2021 | 1FE....
3128PC TV 4 |FHLMCPC GOLD 15 .. | 03/01/2020. | MORTGAGE PAYDOWN ....13,566 ..(4) 13,561 (V1N 165 |03/01/2021 | 1FE....
3128PC  TW 2 |FHLMCPC GOLD 15 .. | 03/01/2020. | MORTGAGE PAYDOWN........ccoeve [ wrmrervmrinninniveniinns | eeverirerene8,587 | 8,587 | 8726 | s 8,589 .(2) 8,587 0 86 | 03/01/2021| 1FE....
3128PH N9 8 |FHLMCPC GOLD 15 .. | 03/01/2020. | MORTGAGE PAYDOWN .(3) 10,541 (V1N 106 |01/01/2021 | 1FE....
3128PH PL 9 |FHLMC PC GOLD 15 .| 03/01/2020. | MORTGAGE PAYDOWN (1) 3,114 0 31 101/01/2021 | 1FE....
3128PY DL 5 |FHLMCPC GOLD 15.. .. | 03/01/2020. | MORTGAGE PAYDOWN. (221) 244,666 (VN 1,219 | 02/01/2027
31292G  5W 2 |FHLMC GOLD PC .. | 03/01/2020. | MORTGAGE PAYDOWN 0 1,761 0 27 | 09/01/2029
31292H AK 0 |[FHLMC GOLDPC... .. 1 03/01/2020. | MORTGAGE PAYDOWN 0 41 0 1 (01/01/2030
31292H QN 7 |[FHLMC GOLD PC... «.o| .. | 03/01/2020. | MORTGAGE PAYDOWN.........cocoee | corvermmrirmmmiiieniiins | coerevienenes 2,629 | .o 2,629 0 2,629 0 05/01/2032
31292K  ZP 5 |FHLMC GOLD PC........covvvvrrriirriieriiins .. 1 03/01/2020. | MORTGAGE PAYDOWN.......coocvve [ covrmrrimnriieniiienns | e 224,826 (118) 224,826 0 03/01/2040
312930 5P 1 |FHLMC .. | 03/01/2020. | MORTGAGE PAYDOWN. 58,543 0 58,543 0. 03/01/2039
312939 PM 7 |FHLMC GOLD PC......cccoveivieirriirriiecinanas .. 1 03/01/2020. | MORTGAGE PAYDOWN.......ccocovee | covmmiimriiieniiienes | v 9,115 (1) 9,115 0 03/01/2040
312940 4Q 9 |FHLMC GOLDPC... .. | 03/01/2020. | MORTGAGE PAYDOWN 336,459 (558) 336,459 0 06/01/2040
312940 PZ 6 |FHLMC GOLD PC... w.o| .. | 03/01/2020. | MORTGAGE PAYDOWN.........coooee | corviommvimemiiinniiies | cerviienens 85,011 (7) 85,011 0 05/01/2040
312941 NL 7 |FHLMC GOLD PC....c.ovvvirriierrerieirerinnies .. | 03/01/2020. | MORTGAGE PAYDOWN ) 41,504 0 07/01/2040
312944 PJ 4 |FHLMC .. | 03/01/2020. | MORTGAGE PAYDOWN. ) 71,851 0. 12/01/2040
31294B 6P 5 |FHLMC GOLD PC........cooovvmrriirnrriirariis .. | 03/01/2020. | MORTGAGE PAYDOWN 287 0 3 [ 01/01/2030
31294F PT 7 |FHLMC GOLD PC... .. | 03/01/2020. | MORTGAGE PAYDOWN 17 0 05/01/2030
31294F T5 5 |FHLMC GOLD PC... ...|.. | 03/01/2020. | MORTGAGE PAYDOWN 1 0 05/01/2030
31296M  3Z 0 |FHLMC GOLD PC......cccovvvrirriiriireiririnnns .. 1 03/01/2020. | MORTGAGE PAYDOWN 35,789 0 231 | 09/01/2033
31296S M3 7 |FHLMC .. | 03/01/2020. | MORTGAGE PAYDOWN 7,523 0 69 | 01/01/2034
312965 M5 2 |FHLMC .. 1 03/01/2020. | MORTGAGE PAYDOWN.......ccocove | coverrinriiieriiians 4,564 0 46 | 01/01/2034
31297M AQ 1 |FHLMC GOLD PC... .. | 03/01/2020. | MORTGAGE PAYDOWN 51,469 0 674 | 03/01/2035
31297M XV 5 |FHLMC GOLD PC... .. | 03/01/2020. | MORTGAGE PAYDOWN 3,911 0 33 | 04/01/2030
31297P ME 8 |FHLMC GOLD PC... .. 1 03/01/2020. | MORTGAGE PAYDOWN 539 0 6 | 10/01/2034
31297T WF 6 |FHLMC GOLD PC... «..| .. | 03/01/2020. | MORTGAGE PAYDOWN........ccocoo. | corvirmmrimmmiiianiins . 3,567 0 33 | 09/01/2035
31297V Y8 5 |FHLMC GOLD PC........coovvvrriirriireriis .. 1 03/01/2020. | MORTGAGE PAYDOWN.......coocove [ covrervinniiieriiins 27,360 0 228 | 11/01/2035
31298N  FU 4 |FHLMC GOLD PC.......cccocovmvvrirriiiniirinenes .. | 03/01/2020. | MORTGAGE PAYDOWN 1,171 0 14 | 05/01/2031
31306X 2A 0 |FHLMC .. | 03/01/2020. | MORTGAGE PAYDOWN e ) 354,157 (V18 I 1,477 | 10/01/2027
31307M  2H 8 |FHLMC .. 1 03/01/2020. | MORTGAGE PAYDOWN.......ccovures | crrrererrmnieinnminnirens | cervriens 166,171 | ... 166,171 | i 169,547 | 166,232 | oo [ vereeineen(80) [ i | i (60) 166,171 0 847 | 05/01/2030
31307P Q5 1 |FHLMC .. | 03/01/2020. | MORTGAGE PAYDOWN JEVTRRRIUIN IOV 346,470 (174) 346,470 0 2,248 | 11/01/2030
31307Q¢ RE 9 |FHLMC .. | 03/01/2020. | MORTGAGE PAYDOWN............... 265,688 (176) 265,688 0 [ 1,334 | 05/01/2031
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31307R 6V 2 |FEDERAL NATL MG... .. 1 03/01/2020. [ MORTGAGE PAYDOWN.........cccooee | covmnmiiinniinniiiiinns | e 1,043,883 | ...... 1,043,883 | ...... 1,083,518 | .........1,045,534 | ..o | e (1,651) [ oo [ v (1,851) e | v 1,043,883 0 3,314 | 10/01/2031 | 1FE....
31307U EL 8 |FREDDIE MAC GOLD. .. | 03/01/2020. | MORTGAGE PAYDOWN 448,495 | .......... 448,495 448,495 0 2,218 | 07/01/2032 | 1FE....
31307V 5J 1 |FEDERAL NATL MG... .. 1 03/01/2020. | MORTGAGE PAYDOWN 415,658 | .......... 415,658 415,658 0 2,959 | 05/01/2033 | 1FE....
31307V YN 0 |FEDERAL NATL MG... ... | . | 03/01/2020. | MORTGAGE PAYDOWN 459,190 | .......... 459,190 459,190 (V18 I 1,843 | 04/01/2033 | 1FE...........
31307W  3E 2 |FHLMC .| 03/01/2020. | MORTGAGE PAYDOWN 261,583 | .......... 261,583 261,583 0 [ e 1,268 | 11/01/2033 | 1FE...........
3132AE  EZ 5 |FHLMC PC 30Y ZT1952.........ccccovvumvvirs .. | 02/01/2020. | MORTGAGE PAYDOWN 613,823 | ........ 613,823 613,823 0 3,896 | 05/25/2049 | 1FE....
3132CW AT 1 |FHLMC .. 1 02/01/2020. | MORTGAGE PAYDOWN 652,175 | .......... 652,175 652,175 (V18 IO 3,770 | 03/01/2032 | 1FE....
3132DV 3P 8 |FHLMC PC 30Y SD8006..........c.ccoverrvrrnnes .. 1 02/01/2020. | MORTGAGE PAYDOWN 101,040 | .......... 101,040 101,040 08/25/2049 | 1FE....
3132GG A2 1 |FHLMC .. | 03/01/2020. | MORTGAGE PAYDOWN 168,449 | ... 168,449 168,449 08/01/2041 | 1FE...........
3132GS BF 5 |FHLMC .| 03/01/2020. | MORTGAGE PAYDOWN 830,383 | .......... 830,383 830,383 03/01/2042 | 1FE...........
31326V L6 7 |FHLMC .. | 03/01/2020. | MORTGAGE PAYDOWN 246,682 | .......... 246,682 246,682 08/01/2042 | 1FE....
3132HP KK 9 |FHLMC .. | 03/01/2020. | MORTGAGE PAYDOWN 27409 | 27,409 27,409 11/01/2042 | 1FE....
3132HP NB 6 |FHLMC .. 1 03/01/2020. | MORTGAGE PAYDOWN 149,187 149,187 11/01/2042 | 1FE....
3132HQ EG 3 |FHLMC .. | 03/01/2020. | MORTGAGE PAYDOWN 478,828 478,828 12/01/2042 | 1FE....
313206 E6 7 |FHLMC .| 03/01/2020. | MORTGAGE PAYDOWN 322,848 322,848 02/01/2043 | 1FE....
3132)7 K6 8 |FHLMCPC GOLD PC. .. | 03/01/2020. | MORTGAGE PAYDOWN. .455,690 | . 455,690 03/01/2043
3132J9 G7 7 |FHLMCPC GOLD PC ... | .. | 03/01/2020. | MORTGAGE PAYDOWN cerreeeenD5,220 | 55,220 55,220 05/01/2043
31329 TD 0 |[FHLMCPC GOLD PC....coovvvvvreririnns .. 1 03/01/2020. | MORTGAGE PAYDOWN......cocovves | crrvrreirerinrirsemninens | e 1,285,032 | ....... 1,285,032 | .......1,330,008 | .......... 1,287,989 | ..ccovovrrvriiins | correeren(2,950) | covreriiriine [ erereeennn(2,986) [ o | e 1,285,032 05/01/2043
3132QR QE 3 |FHLMC .1 03/01/2020. | MORTGAGE PAYDOWN.......ccocooee | covmmmvimnniiieniiienes | e 170,129 | .......... 170,129 170,129 07/01/2045
3132QU RS 4 |FHLMC .| 03/01/2020. | MORTGAGE PAYDOWN 622,936 | .......... 622,936 622,936 12/01/2045
3132QU UZ 4 |FHLMC .. | 03/01/2020. | MORTGAGE PAYDOWN. 43,194 12/01/2045
3132vQ Q3 3 |FHLMC .. 1 03/01/2020. | MORTGAGE PAYDOWN.......cccccoee | covvmmmvimnniiieniiinnns | 01,673,367 | ... 1,673,367 | .......1,709,842 | ... 1,674,975 | oo | e (1,808) | o [ eveeeieeec(1,608) | e | e 1,673,367 06/01/2049
3132WD MZ 4 |FEDERAL NATL MTG .. | 03/01/2020. | MORTGAGE PAYDOWN . 403,871 05/01/2046
3132WK KE 7 |FEDERAL NATL MTG .. | 03/01/2020. | MORTGAGE PAYDOWN 21578 | 27,578 27,578 01/01/2047
3132XS ED 8 |FEDERAL NATL MTG .. | 03/01/2020. | MORTGAGE PAYDOWN 828,241 | .......... 828,241 828,241 08/01/2047
3132XS KG 4 |FEDERAL NATL MTG .. | 03/01/2020. | MORTGAGE PAYDOWN. 261,357 | . .261,357 261,357 08/01/2047
3132XT MS 4 |FEDERAL NATLMTG .. | 03/01/2020. | MORTGAGE PAYDOWN 465,040 | .......... 465,040 465,040 10/01/2047
3132XU  NA 9 |FEDERAL NATL MTG .. | 03/01/2020. | MORTGAGE PAYDOWN 436,402 | .......... 436,402 436,402 11/01/2047
3132XW BJ 9 |FEDERAL NATL MTG .. | 03/01/2020. | MORTGAGE PAYDOWN 207,682 | .......... 207,682 207,682 01/01/2048
3132XX GL 7 |FEDERAL NATL MTG .. 1 03/01/2020. | MORTGAGE PAYDOWN 219,371 | .. 219,371 219,371 03/01/2048
3132XY G8 4 |FEDERAL NATL MTG ...| .. | 03/01/2020. | MORTGAGE PAYDOWN SO RO 1,540,112 | ... 1,540,112 | ... 1,575,487 | ..occ. 1,541,649 | oo | (1,837 [ s [ (1,537) | v | v 1,540,112 04/01/2048
3132Y0 4E 7 [FHLMC s .. 1 03/01/2020. | MORTGAGE PAYDOWN.......ccocove [ covrmriimnriineniinenes | e 1,181,581 | .....1,181,581 | ......1,199,305 | ..o 1,182,032 | oo | e (851) | e | e (851) | e | e 1,181,581 07/01/2048
31334W 2K 6 |FEDERALHOMELNBKS...........ccccooeeenee. .. 1 02/01/2020. | MORTGAGE PAYDOWN.......ccocooee | covimmimnniiiniienis | e 450,200 450,200 07/01/2049
31334Y A5 6 |FHLMC .. | 02/01/2020. | MORTGAGE PAYDOWN 835,953 835,953 08/01/2049
3133D3 BL 8 |FHLMC .| 02/01/2020. | MORTGAGE PAYDOWN 369,633 08/01/2039
3133JL CA 5 |FHLMC PC 30Y QU7265..........cccooomurrernnee .. | 02/01/2020. | MORTGAGE PAYDOWN 40,328 09/25/2049
3136B3 UT 5 |FEDERALNATLMTG ... .. | 02/25/2020. | MORTGAGE PAYDOWN............... 178,462 01/25/2049
3136B4 5C 8 |FEDERAL NATL MTG .. | 02/25/2020. | MORTGAGE PAYDOWN 37,307 07/25/2049
3136B4 ZA 9 |FEDERAL NATL MTG .. | 02/25/2020. | MORTGAGE PAYDOWN 27,919 06/25/2049
31371H X9 4 |FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN 2,061 10/01/2029
31371) BD 5 |FEDERAL NATLMTG ...| .. | 02/01/2020. | MORTGAGE PAYDOWN 2,234 02/01/2030
3137IN  MC 6 |FNMAPASS-THRU INT15Y.....ccccovunnnee .. | 02/01/2020. | MORTGAGE PAYDOWN............... 23,767 10/01/2022
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31379R  WW 4 |FEDERALNATLMTG ... . | 02/01/2020. | MORTGAGE PAYDOWN 0 414 0 5 | 06/01/2028 | 1FE....
3137BR N7 6 |FHLMC .. | 03/15/2020. | MORTGAGE PAYDOWN 17 18,755 0 66 | 08/15/2046 | 1FE....
3137FL YR 9 |FHLMC .. | 02/25/2020. | MORTGAGE PAYDOWN 24 0 04/25/2026 | 1FE....
3137FQ  HG 1 |FREDDIEMAC......cccooiiiiiiriirrriinniicenns .. | 02/25/2020. | MORTGAGE PAYDOWN 76,002 0 324 |09/25/2048 | 1FE...........
31383T JH 2 |FEDERALNATLMTG ... . [ 02/01/2020. | MORTGAGE PAYDOWN............... 2,244 0 24 109/01/2029 | 1FE...........
31385W X8 7 |FNMAPASS-THRU LNG30Y. .. | 02/01/2020. | MORTGAGE PAYDOWN 15,147 (VN I 176 | 09/01/2032 | 1FE....
31389F S84 5 |FNMAPASS-THRU LNG30Y. .. 1 02/01/2020. | MORTGAGE PAYDOWN 2, 2,233 0 24 102/01/2032 | 1FE....
3138A7 4J 4 |FNMAPASS-THRU LNG30Y .. 102/01/2020. | MORTGAGE PAYDOWN......ccovvres | crrrererrmnineinnninriiens | cervriens 112,325 | .......... 112,325 112,325 0 518 |03/01/2041 | 1FE....
3138AB 73 6 |FNMAPASS-THRU LNG30Y ... | .. | 02/01/2020. | MORTGAGE PAYDOWN SV IOV 240,523 | .......... 240,523 240,523 (V18 I 1,541 | 04/01/2041 | 1FE...........
3138AH 7B 6 |FNMAPASS-THRU LNG30Y....cconuvnne. .. | 02/01/2020. | MORTGAGE PAYDOWN............... 6,269 0 07/01/2041 | 1FE...........
3138AS PL 0 |FEDERAL NATL MTG .. | 02/01/2020. | MORTGAGE PAYDOWN 32,618 0 09/01/2041 | 1FE....
3138E0 AE 9 |FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN 12,730 0 01/01/2042 | 1FE....
3138E2 VY 8 |FEDERAL NATL MTG ..102/01/2020. | MORTGAGE PAYDOWN 28,061 0 12/01/2041 | 1FE....
3138E5 CL 0 |FNMAPASS-THRU INT15Y.... .. 1 02/01/2020. [ MORTGAGE PAYDOWN........ccoccoee | coommmimnniiieniiienns | e 142,943 | L 142,943 142,943 0 01/01/2027 | 1FE....
3138ED WV 9 |FEDERAL NATL MTG .| 02/01/2020. | MORTGAGE PAYDOWN........ccccoee [ eommimmminnicnnicciinns | covenennnd7,154 | i 47,154 47,154 0 05/01/2042 | 1FE....
3138EN LD 9 |FHICHC .. .. 1 02/01/2020. | MORTGAGE PAYDOWN. . 241,013 241,013 0 09/01/2044
3138EP 2D 5 |FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN.......ccoccve | covmmmimnriinnniiienns | e 186,492 | e 186,492 186,492 0 07/01/2045
3138LS KA 7 |FEDERAL NATL MTG ..102/01/2020. | MORTGAGE PAYDOWN.......cccvves | wrrverrverveirerinninerens | 00000ees599,537 | i 599,537 599,537 0 2,936 | 05/01/2042
3138LT Q6 8 |FEDERAL NATLMTG .. 1 02/01/2020. | MORTGAGE PAYDOWN.......ccccooee [ covmmmriimnriiieniiienns | cveeenenB3,775 | 63,775 63,775 0 320 | 06/01/2027
3138M7 YZ 2 |FEDERALNATLMTG .| 02/01/2020. | MORTGAGE PAYDOWN........ccccoee [wrmrimmrmnninrivciinns | wovereennn 37,430 | e, 37,430 37,430 0 219 | 12/01/2042
3138NX 5Z 6 |FNMAPASS-THRU LNG30Y.. .. 1 02/01/2020. | MORTGAGE PAYDOWN. . .302,964 302,964 0 2,869 | 02/01/2043
3138WE MM 8 | FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN.......ccoocoe | covmmmiimeniiieniiienns | e 148,389 | e 148,389 148,389 0 05/01/2030
3138WK KB 0 |FEDERAL NATL MTG .. | 02/01/2020. | MORTGAGE PAYDOWN 93,382 0 03/01/2037
3138WQ Q5 4 |FNMAPASS-THRU LNG30Y. .. | 02/01/2020. | MORTGAGE PAYDOWN . 41,263 0 05/01/2043
3138WV  S7 7 |FNMAPASS-THRU INT15Y.... ..102/01/2020. | MORTGAGE PAYDOWN......cocovees | crvrereemriveiveniiens | vereennnn65,603 | iirinnes 65,603 65,603 0 06/01/2028
3138XP QX 4 |FEDERAL NATL MTG .. 1 02/01/2020.  MORTGAGE PAYDOWN. 152,514 152,514 0 02/01/2044
3138XP  VH 3 |FNMAPASS-THRU INT15Y... .. 1 02/01/2020. | MORTGAGE PAYDOWN 27531 | 27,531 27,531 0 05/01/2029
3138Y4 SJ 9 |FNMA PASSTHRU AX3220.... .. 1 02/01/2020. [ MORTGAGE PAYDOWN........ccccooe | covinmiimnniiiiniiinnns | e 194,063 | .......... 194,063 194,063 0 10/01/2029
3138Y6 F3 3 |FNMA PASSTHRU AX4685.... .. 1 02/01/2020. | MORTGAGE PAYDOWN 220,612 | .......... 220,612 220,612 0 11/01/2044
3138YE JM 0 |FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN LA37,506 | e 137,506 137,506 0 06/01/2030
3138YJ Z3 3 |FNMA PASSTHRU AY5261 ... | .- | 02/01/2020. | MORTGAGE PAYDOWN 20,775 | 20,775 20,775 0 04/01/2045
3138YJ ZJ 8 |FNMAPASSTHRU AY5244...........ccccooennee .. 102/01/2020. | MORTGAGE PAYDOWN.......coocvve [ covmmmiimnriimeriiienes | e 681,413 | .......... 681,413 681,413 0 03/01/2045
3138YJ ZX 7 |FNMA PASSTHRU AY5257 .. | 02/01/2020. | MORTGAGE PAYDOWN 285,681 | .......... 285,681 285,681 0 04/01/2045
3138YK WE 9 |FHICHC FHLMC.. .. 102/01/2020. | MORTGAGE PAYDOWN........ccocove | covimmiimnriiieniiienns | e 257,253 | .......... 257,253 257,253 0 05/01/2045
3138YU UG 4 |FEDERAL NATL MTG ..102/01/2020. | MORTGAGE PAYDOWN 36,502 0 07/01/2045
3138YU UU 3 |FEDERAL NATL MTG . | 02/01/2020. | MORTGAGE PAYDOWN 15,766 0 10/01/2045
3138YW LC 9 |FEDERALNATLMTG .| 02/01/2020. | MORTGAGE PAYDOWN............... 19,099 0 07/01/2045
31390F 4E 6 |FNMAPASS-THRU LNG30Y .. | 02/01/2020. | MORTGAGE PAYDOWN 2,567 0 05/01/2032
31390G CE 5 |FNMAPASS-THRU LNG30Y .. 1 02/01/2020. | MORTGAGE PAYDOWN 1,212 0 15 | 05/01/2032
31390 3P 4 |FNMAPASS-THRU LNG30Y. .| 02/01/2020. | MORTGAGE PAYDOWN 1,056 0 13 | 07/01/2032
31391Q JP 0 |[FNMAPASS-THRU LNG30Y . | 02/01/2020. | MORTGAGE PAYDOWN 47,793 0 693 | 11/01/2032
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31396W 3U 8 |FEDERAL NATL MTG .. 1 02/25/2020. | MORTGAGE PAYDOWN........ccccooe | covinmiiinniiiniiienns | e 180,334 | ......... 180,334 | ......... 179,292 13 180,334 0 657 | 08/25/2037 | 1FE....
31398Q HB 6 |FHLMC .. 1 03/25/2020. | MORTGAGE PAYDOWN........ccocove [ covmemiiinniiieniiienes | e 3,302,321 | ....... 3,302,321 | ....... 3,335,103 (1,112) 3,302,321 0. 26,742 | 03/25/2020 | 1FE....
31402E R7 5 |FNMAPASS-THRU LNG30Y ..102/01/2020. | MORTGAGE PAYDOWN 0 3,567 0 28 | 08/01/2033 | 1FE....
31402G R4 7 |FNMAPASS-THRU LNG30Y ... | .. | 02/01/2020. | MORTGAGE PAYDOWN . A7) 52,972 0 632 | 07/01/2033 | 1FE...........
31402L QU 9 |FNMAPASS-THRU LNG30Y.....cccccees .| 02/01/2020. | MORTGAGE PAYDOWN.......ccoever [ emmrrvnrineivnrinninns | vvrreeeni23,102 | 1i00023,102 | 10023,369 | e 23,106 | oo | e () [ ..(4) 23,102 (VN 164 | 08/01/2033 | 1FE...........
31403F PK 4 |FEDERAL NATL MTG .. | 02/01/2020. | MORTGAGE PAYDOWN 89,526 | e | e (21) e | s (21) 49,505 0 312 | 10/01/2033 | 1FE....
31403) W6 9 |FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN (1) 6,991 0 67 | 12/01/2033 | 1FE....
31403N GB 7 |FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN .(9) 63,065 0 293 | 11/01/2033 | 1FE....
31404M L4 8 |FEDERAL NATL MTG ...| .. | 02/01/2020. | MORTGAGE PAYDOWN (1) 9,062 0 83 | 03/01/2034 | 1FE...........
31405R  AM 8 |FNMA PASS-THRU LNG30Y....cccoovwnnee .. 1 02/01/2020. | MORTGAGE PAYDOWN (1) 6,912 0 63 | 10/01/2034 | 1FE...........
31405R AN 6 |FNMAPASS-THRU LNG30Y. .. | 02/01/2020. | MORTGAGE PAYDOWN 0 5,029 0 46 | 10/01/2034 | 1FE....
31405R G3 4 |FEDERAL NATLMTG .. 1 02/01/2020. | MORTGAGE PAYDOWN 0 890 0 8 | 09/01/2034 | 1FE....
31406B F2 1 |FEDERAL NATL MTG ..102/01/2020. | MORTGAGE PAYDOWN 0 1,415 0 16 | 01/01/2035 | 1FE....
31406C TB 4 |FNMAPASS-THRU LNG30Y. .. | 02/01/2020. | MORTGAGE PAYDOWN (1) 7,872 0 71 | 12/01/2034 | 1FE....
31406E ML 5 |FNMAPASS-THRU LNG30Y. .| 02/01/2020. | MORTGAGE PAYDOWN 0 5,430 0 50 | 01/01/2035 | 1FE....
31406 Z5 6 |FNMAPASS-THRU LNG30Y.. .. 1 02/01/2020. | MORTGAGE PAYDOWN. 0 2,373 0 20 | 03/01/2035
31406K LR 9 |FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN (1) 7,869 0 71 1 01/01/2035
31406L JC 3 |FED NATL MTG ASSN #813059. .| 02/01/2020. | MORTGAGE PAYDOWN 1 4,799 0 44 |03/01/2035
31406M LG 9 |FNMAPASS-THRU LNG30Y .. | 02/01/2020. | MORTGAGE PAYDOWN 0 8,872 0 81 |01/01/2035
31407B HM 4 |FNMA PASS-THRU LNG30Y.. .. 1 02/01/2020. | MORTGAGE PAYDOWN 0 871 0 8 | 06/01/2035
31407E VE 0 |FNMAPASS-THRU INT15Y. .. 1 02/01/2020. | MORTGAGE PAYDOWN. 0 31,452 0 276 | 07/01/2020
31407F DK 3 |FNMAPASS-THRU INT15Y.... .. 1 02/01/2020. | MORTGAGE PAYDOWN 18 10,384 0 78 | 10/01/2020
31407L MV 6 |FNMAPASS-THRU LNG30Y .. | 02/01/2020. | MORTGAGE PAYDOWN 0 8,417 0 78 | 06/01/2035
31407S A2 8 |FNMAPASS-THRU LNG30Y. .. | 02/01/2020. | MORTGAGE PAYDOWN 8 21,679 (V1N 180 | 08/01/2035
31408H KX 2 |FEDERAL NATLMTG .. 1 02/01/2020. | MORTGAGE PAYDOWN 7 26,401 0 343 | 02/01/2036
31409F E6 1 |FNMAPASS-THRU LNG30Y.. .. 1 02/01/2020.  MORTGAGE PAYDOWN. 0 4,260 0 39 | 03/01/2036
31409T RE 0 |FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN 1 6,024 0 55 | 04/01/2036
31400X 5A 3 |FEDERAL NATL MTG .. | 02/01/2020. | MORTGAGE PAYDOWN 0 730 0 8 | 05/01/2036
3140E5 3K 8 |FEDERAL NATLMTG .. 102/01/2020. | MORTGAGE PAYDOWN.......coocov [ covimmiimnniiieniiienns | e 569,562 | ......... 569,562 | .......... 592,878 (519) 569,562 0 [ 3,405 | 10/01/2045
3140E8 V6 2 |FEDERAL NATLMTG .. 102/01/2020. | MORTGAGE PAYDOWN......cccovures | crrrereermrineinninninens | cervriees 710,806 | .......... 710,806 | .......... 742,848 (628) 710,806 0 3,689 | 11/01/2045
3140EB MN 8 |FEDERAL NATL MTG .. 102/01/2020. | MORTGAGE PAYDOWN........ccccooee | covmmmiimnriieniiienis | e 1,211,749 | ... 1,211,749 | ... 1,278,679 | oo 1,214,386 | oo | e 2,838) | e | (2,638) | ..o | e 1,211,749 (V1N I 5,050 | 04/01/2046
3140EU TK 5 |FEDERAL NATL MTG .. 102/01/2020. | MORTGAGE PAYDOWN.......coocvv [ covrmriimnniineriienes | e 459,273 | .......... 459,273 | .......... 481,483 (333) 459,273 0 2,851 | 01/01/2046
3140EW 7A 7 |FEDERAL NATL MTG .. 1 02/01/2020. [ MORTGAGE PAYDOWN.......ccccooe | covmnmimnniiiniiienns | o 249,915 | ........ 249,915 ) 249,915 (VN 1,097 | 03/01/2046
3140EY XJ 5 |FEDERAL NATLMTG .. 102/01/2020. | MORTGAGE PAYDOWN.......ccocooe | covmmiimnniiieniiienns | e 166,006 | .......... 166,006 ) 166,006 0 535 | 04/01/2031
3140F0 BP 8 |FEDERAL NATL MTG ..102/01/2020. | MORTGAGE PAYDOWN ......6,529 .....6,529 (1) 6,529 0 49 |07/01/2046
3140F0 JZ 8 |FNMA PASSTHRU BC4779 . | 02/01/2020. | MORTGAGE PAYDOWN .511,815 511,815 .499 511,815 (V18 IR 1,995 | 10/25/2031
3140F3 6F 0 |FEDERALNATLMTG .. 02/01/2020. | MORTGAGE PAYDOWN.......ccooves | o | v 192124 | ......... 192,124 | 196,672 | e 192,144 | s | vriieeens(20) | e | e (20) 192,124 0 06/01/2046
3140F5 NN 9 |FEDERAL NATL MTG .. 1 02/01/2020. [ MORTGAGE PAYDOWN.......cccccoee | covimmiimnniicniiienns | v 160,490 | .......... 160,490 10 160,490 0 07/01/2046
3140F8 JK 4 |FEDERAL NATL MTG .. 102/01/2020. | MORTGAGE PAYDOWN.......ccocovee [ covimmrimnniiieniinenes | e 512,877 | .ccoeeee. 512,877 | .. 528,303 | oo 512,926 | i | e (B0) | e | s (50) 512,877 0 10/01/2046
3140FA  5J 7 |FEDERAL NATL MTG .. 102/01/2020. | MORTGAGE PAYDOWN......cocoveres | crrvrerremnireiinnnniens | vevennnn 24,144 | L, 24,144 ..(4) 24,144 0 06/01/2047
3140FB  EK 2 |FEDERAL NATLMTG . | 02/01/2020. | MORTGAGE PAYDOWN ,035 | ... 154,035 | ... 160,991 | oo 154,110 | s | e (78) | s | e (75) 154,035 0 08/01/2046
3140FK BZ 2 |FEDERALNATLMTG .| 02/01/2020. | MORTGAGE PAYDOWN.......ccovres | v | v 210,188 | .......... 210,188 | ... 211,732 | 210,204 | oo | e (16) | e | s (16) 210,188 0 11/01/2031
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3140FK JB 7 |FEDERAL NATLMTG .. | 02/01/2020. | MORTGAGE PAYDOWN 386,242 96 386,242 0 2,211 | 10/01/2046 | 1FE....
3140FL N5 3 |FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN 22,182 0 22,182 11/01/2046 | 1FE....
3140FM BD 7 |FNMA PASSTHRU BE1835 .| 02/01/2020. | MORTGAGE PAYDOWN 338,966 .186 338,966 11/25/2036 | 1FE....
3140FM R9 9 |FEDERAL NATL MTG <. |- | 02/01/2020. | MORTGAGE PAYDOWN.........cocoe. | corvemmmriimiiinneinns | cevvirs 291,272 37 291,272 01/01/2047 | 1FE...........
3140FP 2K 4 |FEDERALNATLMTG ... .. 1 02/01/2020. | MORTGAGE PAYDOWN.......coocvve [ covrmmrvimnnineniiiienns | e 112,752 30 112,752 01/01/2047 | 1FE...........
3140FS C4 3 |FEDERALNATLMTG .. | 02/01/2020. | MORTGAGE PAYDOWN 377,160 | .........377,160 | .........387,384 | ............377,209 | .ooovvociiicnn | e (B9) | s | s (49) 377,160 04/01/2047 | 1FE....
3140FS CJ 0 |FEDERALNATLMTG .. 1 02/01/2020. | MORTGAGE PAYDOWN e 21,749 | 21,749 | .. (2) 21,749 02/01/2047 | 1FE....
3140FS CU 5 |FEDERAL NATL MTG ..102/01/2020. | MORTGAGE PAYDOWN.......ccovvres | crrrereermnineinnninniiens | cervrvnes 336,567 | ..ccoene 336,567 | .......... 347,650 | ..oieierein 336,621 [ e | e (BA) | e | e (54) 336,567 03/01/2047 | 1FE....
3140FS DB 6 |FEDERALNATLMTG .. | 02/01/2020. | MORTGAGE PAYDOWN SO IOV 995,660 | ......... 995,660 | ....... 1,028,914 | ... . (151) 995,660 05/01/2047 | 1FE...........
3140FS MH 3 |FEDERAL NATLMTG .. 1 02/01/2020. | MORTGAGE PAYDOWN.......coovvve | o | v 36,927 | oo 36,927 | oo 38,808 | ..coovrvirns 36,930 | oo [ eerrrrrrrineenn(3) [ (3) 36,927 08/01/2047 | 1FE...........
3140GN 75 5 |FNMA PASSTHRU BH0763 .. 1 02/01/2020. [ MORTGAGE PAYDOWN........cccccoee | covmmmiimnniiiiniiianis | e 5,440,645 | ....... 5,378,624 | ....... 5,440,814 (1) 5,440,645 10/25/2049 | 1FE....
3140GR XK 5 |FEDERAL NATLMTG .. 1 02/01/2020. | MORTGAGE PAYDOWN 406,269 | .......... 406,269 ) 406,269 07/01/2032 | 1FE....
3140GW P5 6 |FEDERAL NATL MTG ..102/01/2020. | MORTGAGE PAYDOWN 29,921 | e 29,921 29,921 09/01/2047 | 1FE....
3140H5 T3 5 |FEDERALNATLMTG .. | 02/01/2020. | MORTGAGE PAYDOWN 499,840 | .......... 499,840 ) 499,840 06/01/2048 | 1FE....
3140H5 TW 1 |FEDERAL NATL MTG .| 02/01/2020. | MORTGAGE PAYDOWN 439,697 | .......... 439,697 ) 439,697 06/01/2048 | 1FE....
3140H5 UF 6 |FEDERAL NATLMTG .. 1 02/01/2020. | MORTGAGE PAYDOWN. 392,857 | . .392,857 ) 392,857 07/01/2048
3140HB LY 2 |FEDERAL NATLMTG .. 1 02/01/2020. | MORTGAGE PAYDOWN 444924 | .......... 444,924 ) 444,924 03/01/2048
3140HB MQ 8 |FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN 157,764 | .......... 157,764 ) 157,764 04/01/2048
3140HD HV 9 |FEDERAL NATL MTG .. | 02/01/2020. | MORTGAGE PAYDOWN 417,493 | .......... 417,493 ) 417,493 05/01/2048
3140HD J7 0 |FEDERAL NATLMTG .. 1 02/01/2020. | MORTGAGE PAYDOWN ..50,738 | oo 50,738 ) 50,738 10/01/2048
3140HE HR 6 |FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN. 244312 | . 244312 ) 244,312 03/01/2048
3140HE HZ 8 |FEDERAL NATLMTG .. 102/01/2020. | MORTGAGE PAYDOWN.......ccocove [ covimmvimnniieniienes | e 374,388 | ........ 374,388 | .........383,865 ) 374,388 04/01/2048
3140HE Q9 6 |FEDERAL NATL MTG .. 1 02/01/2020. [ MORTGAGE PAYDOWN.........cccooee | covmnmiiinniiinniiiinns | e 1,351,875 | ...... 1,351,875 | ...... 1,402,518 ) U I 1,351,875 06/01/2048
3140HK ZB 7 |FEDERAL NATL MTG .. 102/01/2020. | MORTGAGE PAYDOWN.......ccocove [ covimmvimnniiieniiienns | e 670,085 | .......... 670,085 | .......... 697,098 ) 670,085 07/01/2048
3140HL 3C 8 |FEDERAL NATLMTG .. 1 02/01/2020. | MORTGAGE PAYDOWN 39,847 | i 39,847 41,809 ) 39,847 06/01/2048
3140HL BA 3 |FEDERAL NATLMTG .. 1 02/01/2020.  MORTGAGE PAYDOWN. .571,19 ) 571,196 06/01/2048
3140HN 5C 2 |FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN.......ccccovee | coommrrimnriinnriinenns | 29,975 | i ) 29,975 08/01/2048
3140HP 4H 7 |FEDERAL NATL MTG .. | 02/01/2020. | MORTGAGE PAYDOWN ) 40,701 09/01/2048
31400G WF 8 |FEDERAL NATLMTG .. 1 02/01/2020. | MORTGAGE PAYDOWN ) 26,379 09/01/2048
3140J) NW 5 |FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN ) 220,400 12/01/2048
3140J) P8 6 |FEDERALNATLMTG .. | 02/01/2020. | MORTGAGE PAYDOWN I . ) 938,618 02/01/2049
314000 PT 0 |FEDERALNATLMTG .. 102/01/2020. | MORTGAGE PAYDOWN.......ccocove [ covrmmrvimnriineniiiienes | e 2,129,708 | ....... 2,129,708 | ....... 2,223,881 | ........... 2,134,587 | oo | e (CRT4) ) (4,879) 2,129,708 01/01/2049
3140JK N9 3 |FEDERAL NATL MTG .. | 02/01/2020. | MORTGAGE PAYDOWN ) 34,423 04/01/2049
3140JL 4M 3 |FEDERAL NATL MTG .. | 02/01/2020. | MORTGAGE PAYDOWN )| SR I 1,198,795 12/01/2048
3140JM D6 6 |FNMA PASSTHRU BN4624.... ..102/01/2020. | MORTGAGE PAYDOWN ) 19,749 10/25/2049
3140JM DE 9 |FNMA PASSTHRU BN4600.... .. | 01/28/2020. | MORTGAGE PAYDOWN 5,892,673 09/25/2049
3140JM DX 7 |FNMA PASSTHRU BN4617 .| 02/01/2020. | MORTGAGE PAYDOWN............... ) 17,258 09/25/2049
3140JP EF 8 |FEDERAL NATL MTG .. | 02/01/2020. | MORTGAGE PAYDOWN ) 432,388 02/01/2049
3140V PZ 9 |FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN e ) 609,627 08/01/2049
3140JX AC 2 |FNMA PASSTHRU B0O2702.... ..102/01/2020. | MORTGAGE PAYDOWN.......ccovures | errrererrmrineinnninnirens | cerervnes 510,182 | oo 510,182 | ..ccveene 530,111 (516) 510,182 07/25/2049
3140k8 D7 3 |FNMA PASSTHRU BP1025.... ... | .. | 01/30/2020. | MORTGAGE PAYDOWN (ST IO 13,508,857 | ... 13,276,518 | ..... 13,508,857 | ..oovvercreireeieneiins [ ceviereiieneiinns [ ceviereiiieniiienes [ e | oo 0 [ s | e 13,508,857 01/25/2035
3140Q7 AB 3 |FEDERALNATLMTG .. .. 102/01/2020. | MORTGAGE PAYDOWN.......coocvve | covrmrvimnniineniinnnns | e 341,110 | ... 341,110 | oo 343,442 | i 341130 | | e 21) i | e (21) 341,110 07/01/2037
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3140Q7 E9 4 |FEDERAL NATLMTG .. 1 02/01/2020. | MORTGAGE PAYDOWN........ccccooe | covinmiiinniiiiniiiinns | e 201,744 | ........ 201,744 .201,774 201,744 0 [ e 1,007 | 08/01/2037 | 1FE....
3140Q7 PD 3 |FEDERAL NATL MTG .. 102/01/2020. | MORTGAGE PAYDOWN.......ccocove [ covimmiimnniieniiienes | e 370,583 | ......... 370,583 ..370,632 370,583 (V18 IR 1,371 | 09/01/2032 | 1FE....
314008 KB 0 |FEDERAL NATL MTG .| 02/01/2020. | MORTGAGE PAYDOWN 520,964 | .......... 520,964 ..520,740 520,964 0 2,877 | 02/01/2048 | 1FE....
3140Q9 5P 4 |FEDERAL NATL MTG ... |- [ 02/01/2020. | MORTGAGE PAYDOWN.........ccccce. | corvemmmrmmniinnniinns | cereernnni25,402 | o 25,402 ...25,438 25,402 0 211 | 08/01/2048 | 1FE...........
3140QA 5Z 9 |FEDERALNATLMTG ... .| 02/01/2020. | MORTGAGE PAYDOWN.......cccoever [ eormriimrinrivenienines | e 047,654 | e 647,654 | ..........659,292 | .............. 647,985 647,654 (V18 I 4,214 | 05/01/2038 | 1FE...........
31410G PQ 0 |FNMAPASS-THRU LNG30Y .. | 02/01/2020. | MORTGAGE PAYDOWN 4,622 | e 4944 | 4,624 4,622 11/01/2037 | 1FE....
31410S 4X 2 |FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN 1,282 1,282 09/01/2036 | 1FE....
314100 GK 2 [FNMAPASS-THRU LNG30Y.. .. 1 02/01/2020. | MORTGAGE PAYDOWN .3,989 3,989 03/01/2037 | 1FE....
31410W 3E 6 |FNMAPASS-THRU INT15Y.... .. | .. 02/01/2020. | MORTGAGE PAYDOWN 6,803 09/01/2022 | 1FE...........
31411A  JG 1 |FEDERALNATLMTG . .. 1 02/01/2020. | MORTGAGE PAYDOWN 9,233 11/01/2036 | 1FE...........
31411H P79 |FNMAPASS-THRU LNG30Y. .. | 02/01/2020. | MORTGAGE PAYDOWN 2,560 01/01/2037 | 1FE....
31411N  XZ 5 |FNMAPASS-THRU LNG30Y. .. 1 02/01/2020. | MORTGAGE PAYDOWN 4,617 03/01/2037 | 1FE....
31411W AU 1 |FNMAPASS-THRU LNG30Y.. ..102/01/2020. | MORTGAGE PAYDOWN 20,966 04/01/2037 | 1FE....
31411W FH 5 |[FNMAPASS-THRU INT15Y.... .. | 02/01/2020. | MORTGAGE PAYDOWN 33,608 05/01/2022 | 1FE....
31412L D2 3 |FNMAPASS-THRU LNG30Y .| 02/01/2020. | MORTGAGE PAYDOWN 7,670 03/01/2037 | 1FE....
314128 4L 6 |FNMAPASS-THRU LNG30Y.. .. 1 02/01/2020. | MORTGAGE PAYDOWN. 670 04/01/2038
314128 5T 8 |FNMAPASS-THRU LNG30Y. .. 1 02/01/2020. | MORTGAGE PAYDOWN 2,057 05/01/2038
314140 5K 0 [FNMAPASS-THRU LNG30Y. .. 1 02/01/2020. | MORTGAGE PAYDOWN 1,738 05/01/2038
31416R QR 7 |FNMAPASS-THRU LNG30Y. ... | .. | 02/01/2020. | MORTGAGE PAYDOWN . .133,936 133,936 (V18 IR 1,176 | 06/01/2039
31416X LY 4 |FNMAPASS-THRU INT15Y.... .. | .. 102/01/2020. | MORTGAGE PAYDOWN 126,448 | .......... 126,448 126,448 01/01/2026
31416X NA 4 |FNMAPASS-THRU LNG30Y.. .. 1 02/01/2020. | MORTGAGE PAYDOWN. .616,608 | . 616,608 616,608 02/01/2041
31418A SC 3 |FNMAPASS-THRU SF30LTV. .| 02/01/2020. | MORTGAGE PAYDOWN 401,378 | .......... 401,378 401,378 04/01/2043
314188 S8 0 |FEDERAL NATL MTG .. | 02/01/2020. | MORTGAGE PAYDOWN ...75,248 75,248 07/01/2045
31418C 4M 3 |FNMA PASSTHRU MA3527. .. | 02/01/2020. | MORTGAGE PAYDOWN ....14,659 ...14,659 14,659 11/25/2048
31418C M4 3 |FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN 278,046 | .......... 278,046 278,046 07/01/2037
31418D DS 8 |FEDERALNATLMTG .. 1 02/01/2020.  MORTGAGE PAYDOWN. .514,876 | . 514,876 514,876 06/01/2039
31418D FP 2 |FEDERAL NATLMTG .. 1 02/01/2020. | MORTGAGE PAYDOWN 292,605 | .......... 292,605 292,605 09/01/2039
31418D GK 2 |FNMA PASSTHRU MA3801.... .. | 02/01/2020. | MORTGAGE PAYDOWN 18,691 10/25/2049
31418D GM 8 |FNMA PASSTHRU MA3803.... .. 1 02/01/2020. | MORTGAGE PAYDOWN 5,458,266 10/25/2049
31418P UE 3 |FEDERAL NATL MTG .. 1 02/01/2020. | MORTGAGE PAYDOWN 254,919 03/01/2040
31418U 4W 1 |FNMA PASSTHRU AD7136 ... | .1 02/01/2020. | MORTGAGE PAYDOWN 146,062 07/01/2040
31419A DS 3 |FNMAPASS-THRU LNG30Y......cccccon. .. 102/01/2020. | MORTGAGE PAYDOWN............... 17,805 09/01/2039
31419 SH 2 |FEDERAL NATLMTG .. | 02/01/2020. | MORTGAGE PAYDOWN 280,472 | .......... 280,472 | ......... 280,472 11/01/2040
31419M AU 5 |FNMAPASS-THRU INT15Y... .. 102/01/2020. | MORTGAGE PAYDOWN.......ccocooe | covmmiimnniiieniiienns | e 195,688 | .......... 195,688 | ..........206,359 195,688 12/01/2025
353204 AX 8 |FRANKLIN CNTY OHIOS... .. 1 01/28/2020. | ABN AMRO.........ocmrierrirnrirerniinees | crveineiresissinsssninnes | coveens 1,237,140 | ....... 1,000,000 | ....... 1,232,930 | .ooovvvcrcrinnennen [ e | evvrerereeenn(38) | e | v (38) [ | e 1,232,892 06/01/2048
387460 PY 8 | GRANITE SCH DIST UTA... oo |1 01/08/2020. | ABN AMRO........ooorriirrinriiinnies | vrreeneneeseneiseneees | cereeen 2,724,091 | ....... 2,260,000 | ....... 2,715,706 2,710,969 06/01/2025
416489 UZ 3 |HARTFORD CNTY CONN M........ccoccvuuueee .1 02/11/2020. | ABN AMRO........cooooriimiinriiiiniicnns [ | v 1,048,830 | .......... 830,000 | ....... 1,047,543 | ..o | oo [ eivereeeen(239) | | eviinieenene(239) | i | s 1,047,304 07/15/2034
419792 MK 9 |HAWAII ST .. 101/16/2020. | ABN AMRO..........ccoomimriimniinniiinns [ o | i 3,633,611 | ....... 2,925,000 | ....... 3,620,711 3,619,295 10/01/2028
45506D X3 4 |INDIANA ST FIN AUTH......coooovmmiiinni .. 101/13/2020. | ABN AMRO........coovooerriieniiieriiriens [ o | e 3,867,340 | ....... 3,080,000 | ....... 3,876,242 3,876,078 02/01/2039
455141 QD 6 |INDIANATRANSNFINA.... .. 102/27/2020. | ABN AMRO.........cocmrierrirrirernninees | erverneieninsinsssninnes | coveens 1,821,950 | ....... 1,500,000 | ....... 1,820,010 | oo [ e | v (3,133) | i | eireeeene(3,133) i | v 1,816,877 12/01/2024
46246K 3F 7 |IOWAFIN AUTH REV woe |+ [ 01/23/2020. | CITIGROUP.........ooovvveririirriinnis | e | e 3,821,786 | ....... 3,110,000 | ....... 3,814,788 3,814,099 08/01/2033
46246K 7TW 6 |IOWAFIN AUTH REV......coovvvvrrmrrirnriiirennns .. 102/26/2020. | ABN AMRO.........covverrrrimenrinnniirnens | e | e 1,991,265 | ....... 1,500,000 | ....... 1,944,555 | ....ovvvinrinciinens | oo | evverrenenns(34) | e | vvinriinceenn(34) | i | s 1,944,521 08/01/2044
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472723 FT 7 |JEFFERSON CNTY COLO.. .. 102/05/2020. [ ABN AMRO..........ccoommmiimnmiiinriiinns [ o | e 3,128,805 | ....... 2,435,000 | ....... 3,105,623 | ..o [ e [ s (5,157) (5,157) 3,100,467 12/01/2027 | 1FE....
472723 FU 4 |JEFFERSON CNTY COLO.. .. 102/04/2020. | ABN AMRO........coooomerriimriiieniirenns [ e | e 1,312,790 | ...... 1,000,000 | ....... 1,298,650 )| SRR 1,296,723 12/01/2028 | 1FE....
542690 Z7 0 |LONG ISLAND PWR AUTH. ..102/03/2020. [ ABN AMRO.........oomieirnniniirerniinnes | e | e 274793 | .......... 250,000 | .......... 274,183 ) 274,153 09/01/2037 | 1FE....
542691 AC 4 |LONGISPWRAUTHNY... wor | -+ 102/05/2020. [ ABN AMRO..........cooorrinnriieniiinns [ ceieniiseniiisneienes | e 1,139,650 | ....... 1,000,000 | ....... 1,141,900 |.... )| ST I 1,141,684 09/01/2023 | 1FE...........
542691 BU 3 |LONGISPWRAUTHN Y...cccoonmivirinnnnne .1 01/08/2020. | ABN AMRO.........coovriririiniinnines [ | e 348,110 | .......... 280,000 | .......... 344,064 | ............. 343,786 ) 343,619 09/01/2038 | 1FE...........
544495 7ZQ 0 |LOS ANGELES CALIF DEPT WT .. 102/19/2020. [ ABN AMRO..........ccoommmiiinniiinniiiinns [ o | e 1,707,210 | ...... 1,500,000 | ....... 1,843,560 ) ...1,624,191 07/01/2023 | 1FE....
54811B TH 4 |LOWER COLO RIV AUTH .. 101/09/2020. | ABN AMRO........coovomerriieniiieniiinns [ o | e 1,016,260 | .......... 830,000 | ....... 1,013,040 )| ....1,006,692 05/15/2026 | 1FE....
575579 LM 7 |MASSACHUSETTS BAY TR... .. 1 03/05/2020. [ ABN AMRO.........ocomvvermirriernninees | crverneeeninsinssinninnes | voveees 2115123 | ....... 1,465,000 | ....... 2,083,084 ) 2,080,427 07/01/2032 | 1FE....
57563C BC 5 |MASSACHUSETTS DEPT TR. .. |- 101/02/2020. | CORPORATE REORG........cccomiverie | vererrermerierinneneens | cvve 2,000,000 | ....... 2,000,000 | ....... 2,002,160 2,000,000 01/01/2035 | 1FE...........
57582R  ZX 7 |MASSACHUSETTS ST.....cccosvvmivinriniii .1 03/10/2020. | ABN AMRO........oomvrierimririiiiniicnns [ oerieeinsinsiseiiinns | oveene 3,325,124 | ... 2,550,000 | ....... 3,354,423 3,352,261 03/01/2028 | 1FE...........
57584X 4T 5 |MASSACHUSETTS ST DEV... .. 101/15/2020. | ABN AMRO..........cooommriinnriinniienns [ o | i 473,395 | .......... 425,000 | ......... 471,844 470,706 2,689 2,689 | ... 11,569 | 01/01/2023 | 1FE....
57584X 8L 8 |MASSACHUSETTS ST DEV... .. 101/02/2020. | JANNEY MONTGOME.........cococvmveee | covmrriennriiinnciinnees | e 1,375,024 | ...... 1,090,000 | ....... 1,375,820 | oo L3747 | s | e (BB7) | s | e (87 [ i | e 1,374,244 07/01/2029 | 1FE....
575896 UT 0 |MASSACHUSETTS ST POR... .. | 02/04/2020. | ABN AMRO.........cormremrimririiiniicnns [ orrereeninninsiseiionns | oveene 1,803,058 | ....... 1,430,000 | ....... 1,807,663 | ..o [ e | e (B11) | i | e (811 [ | v 1,806,852 07/01/2027 | 1FE....
576000 WY 5 |MASSACHUSETTS ST SCH... .. 101/23/2020. [ VARIOUS.........ovvvereeimnriieniinenes [ o | e 2,472,856 | ....... 2,080,000 | ....... 2,468,586 2,468,510 02/15/2049 | 1FE....
592190 NM 0 |METROPOLITAN NASHVIL.... .. | 02/26/2020. | ABN AMRO.........coouvmmiimriiiiiniicnns [ | oo 1,659,658 | ... 1,400,000 1,623,972 1,623,860 07/01/2049 | 1FE....
592190 PF 3 | METROPOLITAN NASHVIL .. | 01/17/2020. | ABN AMRO 4,011,238 | L 3,235,000 .3,949,967 3,944,193 07/01/2044
59447P KR 1 |MICHIGAN STATE .. 101/21/2020. | ABN AMRO........coovvorrriirnriinniinens [ e | e 2,570,925 | ....... 2,500,000 2,937,150 2,548,475 10/01/2020
594712 WG 2 |MICHIGAN ST UNIV REV. .. 1 01/08/2020. [ ABN AMRO.........ocmrierrirrirernninees | crverneiesississsnninees | voveens 2,632,640 | ....... 2,285,000 | ....... 2,613,789 2,613,679 § 02/15/2039
60956P VP 4 |MONMOUTH CNTY N J IM .| 01/07/2020. | JEFFERIES & CO......ccoovervieriinas | v | cereeen 2,578,478 | ...... 2,105,000 | ....... 2,563,511 2,560,189 | ..o | v 18,289 | .........18,289 | ......... 4,678 | 12/01/2025
610730 BQ 5 |MONROE CNTY N Y INDL.. .. | 02/26/2020. | ABN AMRO. 622,419 | .......... 515,000 | ......... 619,118 618,868 3,551 8,369 | 05/01/2029
63165T ZL 2 |[NASSAUCNTYNY... .. | 01/30/2020. | ABN AMRO 2,319,790 | 2,175,000 12,320,943 2,319,743 47 X 10/01/2021
645790 MD 5 |NEW JERSEY HEALTHCA.... .. 102/04/2020. | ABN AMRO.........cooommrviirniiinnirinns [ oo | e 2,470,540 | ....... 2,000,000 2,424,420 2,421,826 | oo | e 48,714 | .......A8714 | ... 26,667 |07/01/2045
645790 MW 3 |NEW JERSEY HEALTH CA.... .. 103/02/2020. [ ABN AMRO..........cooommmiimnmiiinniiinnns [ o | e 2,882,244 | ....... 2,390,000 | ....... 2,797,710 2,796,238 | ...oooorinis | e 86,006 | ..........86,006 | ....... 22,041 | 07/01/2036
646136 4X 6 |NEW JERSEY ST TRANSN.... .. | 01/09/2020. | ABN AMRO 2,201,143 | ... 1,860,000 | ....... 2,184,384 2,182,273 | oo | v 18,869 | .........18,869 | ......... 7,595 | 06/15/2043
646136 FJ 5 |NEW JERSEY ST TRANSP TRUST.... .1 01/15/2020. | VARIOUS........coovriiirririniierinies | crveineeesinsinssnsinens | coveeee 2,448,000 | ....... 2,360,000 | ....... 2,487,818 2,435,305 | ..oocvieriieis | e 12,69 | .........12,696 | ....... 10,165 | 12/15/2020
64971X LH 9 [NEWYORKNY CITY TR... .. | 02/04/2020. | ABN AMRO v 1,268,410 | e 1,000,000 1,263,972 13,194 | 05/01/2040
64971X LK 2 [NEWYORKNY CITY TR... .. 1 03/06/2020. | ABN AMRO.........coooomrvimrriimnniinnns [ o | e 2,723,129 | ....... 2,300,000 2,669,485 05/01/2042
64972F 2J 4 |NEWYORKNY CITY MU .. 103/20/2020. [ ABN AMRO..........cooommmiimnmiiinniiinns [ o | e 3,000,000 | ....... 3,000,000 | ....... 3,000,000 3,000,000 06/15/2044
64985T AF 8 |NEW YORK ST URBAN DE.... .1 01/17/2020. | ABN AMRO.......ccooveoerviieniieniiriens [ ceieriineniieniiienes | e 2,558,300 | ....... 2,000,000 | ....... 2,543,360 2,542,701 03/15/2036
64985T AK 7 |NEW YORK ST URBAN DE.... .. 1 01/08/2020. | ABN AMRO.........cocmrverrirrirernninces | crveiveeerinsinssinninnes | coveens 1,436,742 | ...... 1,140,000 | ....... 1,425,866 1,423,665 | ...coccvrrerenee 03/15/2040
649905 5T 9 |NEW YORK ST DORM AUT... v | -+ [ 03/2412020. | ABN AMRO........coooooirrinrriinniinns | e | e 2,011,440 | ....... 2,000,000 | ....... 2,028,120 2,028,024 07/01/2030
64990F PQ 1 |NEW YORKSTDORMAUT......cccoooomurruenn. .. 102/03/2020. [ ABN AMRO........coovoervieniiinriinnns [ e | e 1,741,768 | ....... 1,465,000 | ....... 1,734,663 1,734,490 |...coovvvinnnenne 02/15/2037
64990F PT 5 |NEW YORK ST DORM AUT... .. 1 03/04/2020. | ABN AMRO..........cooommmriimniinniiinns [ e | v 1,625,758 | ....... 1,360,000 | ....... 1,592,424 1,591,738 | ..o 02/15/2040
64990F PV 0 |NEW YORK ST DORM AUT... .. 101/08/2020. | ABN AMRO.........ccoomrrimeniiinniiinns [ o | e 2,397,633 | ....... 2,100,000 | ....... 2,395,680 2,395,661 02/15/2047
64990F QJ 6 |NEW YORK ST DORMAUT... .. 1 02/04/2020. | ABN AMRO.........ocmrirerrnrrirernninnes | erverneeensssinssnninnes | coveens 3,002,778 | ....... 2,265,000 | ....... 3,001,419 3,000,601 02/15/2033
64990G XY 3 |NEW YORK ST DORM AUT... wor | -+ 102/04/2020. | ABN AMRO.........coooomrvinriiinniiinns [ e | e 1,729,560 | ....... 1,500,000 | ....... 1,709,430 1,709,330 | ..ooovvrennenne 07/01/2046
650010 CC 3 |NEW YORK ST TWY AUT.....cccoevvnriinnnann .. | 01/17/2020. | ABN AMRO 2,524,440 | ....... 2,180,000 | ....... 2,512,319 2,512,122 01/01/2040
658207 TF 2 |NORTH CAROLINASTHSGFIN ............. ..101/03/2020. [ VARIOUS.........coovoeriinnriiienininns [ o | i 1,641,771 | ... 1,630,000 | ....... 1,630,000 1,630,000 |...cccoovvrrnnenne 01/01/2022
677522 N3 4 |OHIO ST. .. 103/02/2020. | ABN AMRO........coovoerriimnriinniiiens [ covieriieniineniinenes | e 2,213,094 | ... 1,700,000 | ....... 2,169,251 2,167,986 | .....cccoocovvnres | ... 45,108 | .........45,108 | ....... 28,097 |04/01/2036
677561 KH 4 | OHIO ST HOSP FAC REV! .1 02/04/2020. | ABN AMRO.........cocmviernirriernninees | crvrrneierinsinssnninnes | coveens 2,151,430 | ....... 1,695,000 | ....... 2,131,649 2,130,377 | oo [ 200 21,052 | .....21,052 | 8,240 | 01/01/2031
677561 KT 8 | OHIO ST HOSP FAC REV. w1 01716/2020. | ABN AMRO.........oomrvirniiriiiiniins | corverieneiieneinensiins | cevenes 1,792,300 | ....... 1,560,000 | ....... 1,785,857 1,785,719 | oo | 8,581 | L8,581 | 3,467 | 01/01/2040
677561 KW 1 |OHIO STHOSP FACREV........ccccoeuvvurineee .1 02/12/2020. | ABN AMRO........conmvierimriniiiniicnns [ oerieneiinsinsisciinns | oo 5,398,451 | ....... 4,700,000 | ....... 5,369,116 5,368,756 | ...cccocoevrniiins | 1000 29,695 | ..........29,695 | ....... 18,738 | 01/01/2043
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677660 UX 8 |OHIO ST WTR DEV AUTH.. . 103/10/2020. | ABN AMRO..........ovrvvimmiiinniiinniins | covviisriissniiisniiins | coveoas 3,341,923 | ... 2,520,000 | ....... 3,326,904 | ... [ e [ s (1,830) (1,830) 3,325,074 | .ooocveevicis | v 16,849 | ..........16,849 | ... 35,350 |06/01/2028 | 1FE....
682001 GP 1 |OMAHA PUB PWR DIST ... . 101/09/2020. | ABN AMRO.........coirvimimrieniiinniins | cemviiereiieseiseneines | cevens 2,963,689 | ....... 2,270,000 | ....... 2,945,779 (1,356) 2,944,423 | oo | e 19,267 | ..........19,267 | ....... 20,808 |02/01/2029 | 1FE....
68277D DH 4 |ONONDAGA CNTYNY. . 101/16/2020. | ABN AMRO....c..ocorvrmriirnniriirernnis [ v | v 614,625 530,000 ....609,993 (249) 609,744 | ..o | i 4881 | .......4,881 | ... 11,660 | 06/01/2033 | 1FE....
68277D EA 8 |ONONDAGA CNTYNY. wor |-+ 102/26/2020. | ABN AMRO..........ccoooirrinnriinriiinns [ o | e 727,647 590,000 ..719,446 (466) 718,980 8,667 | ..........8,667 | ......... 1,180 | 05/01/2031 | 1FE...........
68609T QU 5 |OREGON ST.....cccoovimiiiriiniineiieriesins .1 03/02/2020. | ABN AMRO........oocomvierimririiiniiinns [ v | oo 1,216,745 905,000 1,218,872 [ oo | oo [ e (108) | i | e (105) 1,218,767 (2,022) | ..........(2,022) | ....... 14,958 | 05/01/2034 | 1FE...........
71883M NX 8 |PHOENIXARIZCIVICI... .1 01/17/2020. | ABN AMRO.........oomrviinniiinniiinniins | covviissiiisniiinniiinns | oo 2,172,966 | ....... 1,760,000 | ....... 2,166,877 (172) 2,166,705 6,261 | ...........6,261 | ....... 10,022 | 07/01/2044 | 1FE....
718846 AR 9 |PHOENIXARIZCIVICI... . 1 02/04/2020. | ABN AMRO.........covrvimimiieniiinniins | cerviiemeiieseisesiinns | cevens 2,905,244 | ....... 2,230,000 2,905,802 (492) 2,905,309 (65) [ cvevevvrerereens(65) [ v 18,893 | 07/01/2030 | 1FE....
718846 AS 7 |PHOENIXARIZCIVICI... . 1 03/03/2020. | ABN AMRO.......coovermriernirneirernnins [ e | vve 2,633,280 | ....... 2,000,000 | ....... 2,597,520 (2,202) 2,595,318 | .o [ e 37,962 | .........37,962 | ....... 25,000 | 07/01/2031 | 1FE....
718846 BB 3 |PHOENIXARIZCIVICI... wor | -+ 101/28/2020. | ABN AMRO..........cooooiriirriinniiinns [ o | e 3,343,302 | ....... 2,700,000 | ....... 3,324,942 (122) 3,324,820 | .cooeveerireri | v 18,482 | ........18,482 | ...... 20,625 |07/01/2045 | 1FE...........
73358W 2W 3 [PORTAUTHNY &N J.cooiriiciciiris .1 01/13/2020. | ABN AMRO........ooomirierimriiiiniienns [ o | oo 1,913,550 1,500,000 1,913,505 [ oo | e [ evververeens(88) | e | i (48) 1,913,457 93 | 93 | 31,042 |09/01/2037 | 1FE...........
73358W 2X 1 |[PORTAUTHNY &N J... .1 01/28/2020. | ABN AMRO..........oovveiniinniiinniins | o | covens 2,082,914 | ... 1,615,000 | ....... 2,063,938 (291) 2,063,647 | .cooocvereverrcris | v 19,267 | ..........19,267 | ...... 36,786 | 09/01/2038 | 1FE....
73358W 3P 7 |[PORTAUTHNY &N J... - [ 01717/2020. | ABN AMRO.........corviririiiniiinniins | cemviieneiseseiseseines | covens 3,669,396 | ....... 2,845,000 3,667,916 (1,332) 3,666,585 2,811 | 2,811 | 19,362 | 11/01/2030 | 1FE....
73358W DX 9 [PORTAUTHNY &NJ . 101/15/2020. | ABN AMRO.......covirnriernnirirernnins | e | v 679,374 650,000 679,933 911) 677,589 | ..o | e 1,785 | oo 1,785 | i 10,833 | 09/15/2021 | 1FE....
735389 H7 6 |PORT SEATTLE WASHRE.... cee [+ 01/13/2020. | ABN AMRO.......cooomiviirviieiiieeies | eveeeiieneineneineneins | cereeen 2,073,372 | ....... 1,680,000 | ....... 2,070,734 (232) 2,070,503 2,869 | .oorrn2,869 | ... 24,267 | 04/01/2037 | 1FE....
752147 HA 9 |RANCHO SANTIAGO CALIF CMN............ 110172172020, | STIEFL.....oovvvririereineiieiisnieeinn | oererneersseiseisciiinns | vvenne 3,503,413 3,050,000 (3,099) 3,301,763 | ..o | 201,650 | ........201,650 | ....... 60,153 | 09/01/2024 | 1FE....
796720 MA 5 | SAN BERNARDINO CA CMNTY CLG..... . | 03/03/2020. | ABN AMRO. 597,668 .515,000 (1,227) 570,572 .27,096 08/01/2044
847082 MN 1 | SPARTANBURG CNTY SC SCHDIST 7... | .. | 01/08/2020. | ABN AMRO..........evvimrrimrrinnniins | corviomeneineneineniinns | cevenas 1,288,025 1,045,000 1,272,537 | oo | s 15,488 03/01/2048
86476P WQ 7 |SUFFOLKCNTYNY. . 1 03/03/2020. | ABN AMRO....c..oovvrmriernirnrirernnins [ e | vve 2,746,555 | ....... 2,260,000 | ....... 2,711,096 (13,248) 2,696,192 | ..o [ e 50,364 10/15/2025
88283K AJ 7 |TEXAS TRANSN COMMN .1 01/28/2020. | ABN AMRO.........cvrverrriinniiinniins | corveiereiieneiseneiies | cevens 1,006,610 | ....... 1,000,000 | ....... 1,166,590 1,148,170 | oo | e (141,560) | ......(141,560) | ....... 22,917 | 08/15/2042
89602R CL 7 |TRIBOROUGH BRDG . 102/12/2020. | ABN AMRO.........ovvieiieriiiiniicnnis | cevivnrissiseiinsieenes | v 3,705,780 3,000,000 3,692,610 3,692,394 | ..ocoviviiiens | s 13,386 | ..........13,386 | ....... 37,083 | 11/15/2042
91417k 4R 9 |UNIVERSITY COLO ENT.... .| 01/28/2020. | ABN AMRO. 879,718 .745,000 872,961 872,834 06/01/2037
924166 KJ 9 |VERMONT EDL & HEALTH.... .| 01/28/2020. | ABN AMRO. 303,430 235,000 | .........302,078 301,918 11/01/2027
924166 KM 2 |VERMONT EDL & HEALTH.... .1 02/27/2020. | ABN AMRO..........ovrienniiinniiinniiins | o | oo 1,225,863 900,000 | ....... 1,203,021 1,201,653 11/01/2030
928105 BX 2 |VIRGINIA SMALL BUSIN coe ] 02/05/2020. | ABN AMRO.......cooorvimriiinniiinnies | vereiieneiseneineneins | oereees 1,002,205 855,000 987,670 987,614 | ..o | s 14,592 11/01/2039
93974E  AX 4 |WASHINGTON ST......cceouomirrerirniiiniiinnis .. | 02/04/2020. | ABN AMRO. 2,521,200 2,000,000 2,502,240 | ..o | e | s 2,501,739 | oo | v 19,461 08/01/2044
93978H KU 8 |WASHINGTON ST HLTH CARE FACS . 103/01/2020. | MATURITY......ccoovoinniinimininiinnnies | comeesninsnsisssnisnns | coveenes 315,000 | . .315,000 | .. 362,077 (1,543) .. 315,000 .7,875 | 03/01/2020
3199999, Total - Bonds - U.S. Special Revenue and Special Assessments. ....287,082,367 |....251,150,640 |....289,229,751 167,501) | .. 285,548,875 ...1,533,494 ..2,318,240 XXX
Bonds - Industrial and Miscellaneous
001546 AT 7 |AKSTEEL CORP.......ccoooooiirvimrriieriirereens .. 1 03/13/2020. | TENDER/EXCHANGE..........coooovoes [ covirriiinriieniiiens | e 637,551 612,000 612,240 | .............. 612,153 | ..o | e (19) | i | s (19) 612,134 07/15/2023 | 4FE...........
00213M AK 0 |APX GROUP INC . 1 03/13/2020. | ISSUE CALLED at 100.000........cc.. [ .ovevmrrrerernmrreerenns | woveirnnienns 7,000 | ..ccoveeeeeea 7,000 | i 7,055 | oo 7,003 (3) 7,000 12/01/2022 | 4FE...
00404A AJ 8 |ACADIA HEALTH CO INC... oo |- 101/23/2020. [ VARIOUS.........ooovoerrimnmieianeinenes [ coreneseniiseniiisnes | v 1,703,926 | ....... 1,677,000 11,684,174 1,686,756 | ...ooovvververens | cevvenneene(132) i | e (<72 ST I 1,686,624 02/15/2023 | 4FE...
00489L  AC 7 |ACRISURE LLC/ACRIS.......cccoovemmrrirannes .. [ 01/24/2020. [ VARIOUS.........oovverrirmrreineneinenns [ o | e 458,188 425,000 | ......... 449,150 | ..o 447,981 | i | et (406) | (408) 447,575 02/15/2024 | 4FE...........
00688) AA 5 |ADIENTUSLLC .1 03/18/2020. | ABN AMRO..........ovvvirmiiiniiinniins | corviisniiisniissniiins | cevveenes 122,220 126,000 (452) 135,129 05/15/2026 | 3FE...
007903 AX 5 |ADVANCED MICRO DEVICE.. .| 03/17/2020. | ABN AMRO. 332,570 307,000 (1,043) 319,917 08/15/2022 | 3FE...
013092 AD 3 |ALBERTSONS COSINC .... . | 01/22/2020. | JEFFERIES & CO 252,307 250,000 0 250,000 02/15/2023 | 4FE...
013093 AD 1 |ALBERTSONS COSLLC/S. woe | - 1017232020 [ VARIOUS........cocvverrienriiseniiienes [ e | e 718,200 690,000 186 690,696 03/15/2025 | 4FE...
02154C  AD 5 |ALTICE FINANCING S.A......c.oovvvinrris .. 1 02/18/2020. | ISSUE CALLED at 101.656. 333,432 328,000 | ........326,731 | cooeeerrei 326,835 | oo | B0 [ 50 326,886 02/15/2023 | 4FE...........
031162 BD 1 |AMGENINC .| 03/23/2020. | ISSUE CALLED at 100.905............ | cccoevureeiemieiiniiiins | oo 1,009,050 | ....... 1,000,000 | ......1,005,710 | ...........1,002,527 | oo | cvvrerneeae(780) | oo | v (40 R I 1,001,768 10/01/2020 | 2FE...
032177 AJ 6 |AMSTED INDS INC. . | 03/03/2020. | ABN AMRO. 254,750 250,000 0 250,000 05/15/2030 | 3FE...
03674P AL 7 |ANTERO RES FIN CORP. . | 03/09/2020. | ABN AMRO. 265,000 8,593 261,403 11/01/2021 | 4FE...
03966V AA 5 |ARCONIC ROLLED PRODUCT.. v | [ 02/05/2020. | ABN AMRO.........coomvvirrrinnrinnniins | cerviieneineneiineneiinns | ceneeeennn 46,631 | Lo 45,000 0 45,000 [ .ooovererereerens | e 1,631 02/15/2028 | 4FE...
043436 AS 3 |ASBURY AUTOMOTIVE GR.......cccovvvvunee. .1 02/27/2020. | ABN AMRO.........cocovvverimriniiiniienns [ verieeiinsicnsinciinns | 50,625 | i, 50,000 | .o0eeern50,000 | oo | e | e | e 0 50,000 625 | o825 | 81 | 03/01/2028 | 4FE...........
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043436 AT 1 |ASBURY AUTOMOTIVE GR .. | 03/12/2020. | ABN AMRO 32,138 0 32,000 03/01/2030
04364V AG 8 |ASCENTRES-UTICAL .. .. 01/22/2020. | MORGAN STANLEY.........cccccouemucee 4,854 32,866 11/01/2026
045054 AL 7 |ASHTEAD CAPITALINC.....cceermrvvirvirnnnns .. 1 02/21/2020. | ABN AMRO. R 0 165,000 11/01/2029
05972M  AA 2 |BANCORP COMMERICAL MTG TRUST... | .. | 03/17/2020. | MORTGAGE PAYDOWN............... 0 61,988 03/15/2036
097751 BM 2 |BOMBARDIERINC........ccccevvvmirririrnrir. .1 01/10/2020. | ABN AMRO........cooeririiiiniinninns [ | v 118,974 | .......... 116,000 ...(5) 116,503 03/15/2025
11283Y AA 8 |BROOKFIELD RESIDENTIAL PP.... .. 1 03/06/2020. [ ABN AMRO..........ccoommiiinriiinniinnns [ o | i 406,000 | ......... 400,000 123 398,304 07/01/2022
11284D AA 3 |BROOKFIELD PPTY REIT .. 102/12/2020. | ABN AMRO........covvorrviimnriinniiieens [ o | e 447,374 | .......... 429,000 | ........436,395 | ............. 435,866 | ...cooeeriiienis | cereriirenen(96) | e | e (96) 435,769 05/15/2026
12008R  AM 9 |BUILDERS FIRSTSOURCE. .. 03/10/2020. | VARIOUS...... 550,893 | .......... 528,000 (624) 546,869 06/01/2027
120111 BM 0 |BUILDING MATLS CORP... v |- 103/10/2020. | ABN AMRO.........ocooimrinrriicniiienns [ o | e 276,408 | ......... 269,000 | ........269,386 | ..............269,353 | oo | (1) | e | s (14) 269,338 11/15/2024
1248EP BM 4 |CCOH SAFARILLC......occovrvririirriicriies .. 103/19/2020. [ ABN AMRO.........covverirrimmniinnriirnens | e | e 1,301,658 | ....... 1,281,000 | ......1,292,941 | ... 1,292,226 | oo [ eevrerrenene(B1) [ | i (1)) TR I 1,292,175 | oo 02/15/2026
1248EP  BR 3 |CCO HLDGS LLC/CAP .. 103/12/2020. | ABN AMRO.........cocoomrrinnriinniinnns [ o | e 400,000 | ......... 400,000 35 398,756 05/01/2026
1248EP CD 3 |CCOHLDGSLLC/CCO .. 102/04/2020. | ABN AMRO........coovoerviimrriieneirnens [ coiereiieniseniinenes | e 247,031 | .......... 240,000 | ........242,700 | .o 242,689 | oo | ererieeenen(25) e | s (25) 242,664 03/01/2030
1248EP CE 1 |CCOHLDGSLLC/CCO. .. 103/18/2020. [ ABN AMRO.........coonrirernnirerernninnes | erveirennsineissnsninens | cornrinees 177,125 | .......... 200,000 .(2) 204,998 08/15/2030
125430 AU 4 |CHS/COMMUNITY HEALTH SYS . 101/23/2020. [ CS FIRST ..o [ o | e 2,078,595 | ....... 2,076,000 2,334 2,016,434 08/01/2021
125523 AF 7 |CIGNA CORP.. .. 03/19/2020. | TENDER/EXCHANGE.... 923,964 855,000 (539) 863,751 07/15/2023
12555D AB 1 |CIM TRUST. .. | 02/25/2020. | VARIOUS...... cervennn 41,493 3 41,493 02/25/2049
125581 GQ 5 |CIT GROUP INC. .| 01/10/2020. | ABN AMRO 239,344 | .........225,000 | ........236,531 | ..occc0eii230,752 | i | e TB) e | s (75) 230,677 8,666 08/15/2022
12596 AB 9 |CNH EQUIPMENT TR. .. | 03/15/2020. | MORTGAGE PAYDOWN .222 216,616 05/16/2022
12597 AA 0 |CPSAUTORECVTR. .. | 03/15/2020. | MORTGAGE PAYDOWN 71 90,595 05/15/2023
126307 BA 4 |CSC HOLDINGS LLC .. | 02/26/2020. | ABN AMRO. 0 225,000 | ..cooocriierens | s 15,750 01/15/2030
12652A AA 1 |CRC ESCROW ISSUER LL .. | 02/11/2020. | ABN AMRO 35 60,508 ,095 10/15/2025
12653C AC 2 |CNXRESOURCES CORP. ... | .| 02/05/2020. | ABN AMRO. .106 69,893 reenen(2,461) | . . 03/14/2027
126634 AC 8 |CVRFEFLLC/COFFFININC ... .1 01/27/2020. | ISSUE CALLED at 101.083.........c.. | cocoovriiinriiiinriinns .(3) 170,134 (134) (134)] .... 11/01/2022
126670 QT 8 |COUNTRYWIDE ASSET-BACKED CERT. |.. | 02/25/2020. | VARIOUS...... 16,240 0 16,479 | oo | e 44618 | .......... 44,618 05/25/2036
126685 DX 1 |CWHEQHEQLN TR 2006-S2 A-3.. .1 02/25/2020. [ PAYDOWNS.......c.ovvrimrierineniirens | erveireeinsissnnneiens | vevennnnn 39,533 | i 41,166 10,037 8,789 15,954 | oo | s 19,578 | covveeee 19,578 07/25/2027
13057Q  AG 2 |CALIFORNIA RESOURCES CORP .. | 02/28/2020. | ABN AMRO 167,640 | . .762,000 ......338,609 JSSSTRURRTROIN INN 343,033 672,598 | ....oooovovvrvaans [ e (504,958) 504,958) 12/15/2022
13123X AT 9 |CALLON PETE CO DEL. .. | 02/20/2020. | ABN AMRO 273,450 | .......... 285,000 | .......... 288,285 | ..o . O IR (70) 288,215 | ..o [ (14,765) | ......... (14,765) 10/01/2024
141617 AA 0 |CARDTRONICS INC/USA. .. | 03/04/2020. | ABN AMRO v 12,100 | 70,000 | .. .193 73,021 (921) (921) | voovene 1,337 | 05/01/2025
14315N  AH 3 |CARMAX AUTO OWNER TR.. .. | 03/15/2020. | MORTGAGE PAYDOWN.......cccccoee | covmmmiieniiieniiienns | e 397,458 | L 397,458 | .........397,432 41 397,458 (V18 IR 1,974 | 07/15/2022
15135B AQ 4 |CENTENE CORP DEL.... ..103/16/2020. | ABN AMRO.........coovvvrernririerennninnes | erversnnrivennnneiens | 0000.2,326,200 | ... 2,295,000 | ....... 2,275,722 ..393 2,276,260 | ....covvvvvvrers [ e 49,940 | .......... 49,940 | ....... 25,205 | 12/15/2027
15135B AS 0 |CENTENE CORP DEL.... w1 03/1172020. | ABN AMRO........ooomcrirriireiienies | e | cveeenin 912,675 | .......... 860,000 | .......... 860,000 0 860,000 52,675 52,675 | ....... 10,717 | 12/15/2029
15135B AU 5 |CENTENE CORP DEL......ccccooommrrvimrriinns .. 103/18/2020. [ ABN AMRO........covverrrierrinnniinens [ e | e 272,463 | ......... 285,000 | .......... 285,000 0 285,000 | ..o [ (12,538) | ......... (12,538) | ....oovven 347 | 02/15/2030
15911N  AA 3 |CHANGE HEALTHCARE .. 101/08/2020. [ ABN AMRO..........ccoomimriinriinniinns [ o | i 1,340,461 | ...... 1,303,000 | ....... 1,302,138 | oo 1,301,125 | s | e (1) | e | i (1) [ | i 1,301,124 | oo | s 39,337 | ooovanas 39,337 | ....... 26,847 |03/01/2025
15942R AF 6 |CHAPARRAL ENERGY INC.... .. 1 01/24/2020. | ABN AMRO........cocvomrriimnriinniiieens [ coiereiinenineniiienes | e 149,143 | .......... 325,000 264,422 | ..o | e (115,279) | ....... (115,279) | ....... 14,165 | 07/15/2023
159864 AE 7 |CHARLESRIV LABS INT .. | 03/04/2020. | ABN AMRO. 206,250 | .......... 200,000 200,000 6,250 6,250 3,069 | 05/01/2028
16412X AG 0 |CHENIERE CORPUS CHRI.... .. 1 01/24/2020. | ABN AMRO.........ccocoomrriirnriinniiriens [ coieriinniiseniiienes | e 727,050 | .......... 655,000 671,844 55,206 55,206 | ....... 19,395 | 06/30/2027
165167 DD 6 |CHESAPEAKE ENERGY CORP.............. .| 12/2712019. | RBC CAP.....cooovrirriciieiisrisnis 99,488 | ......... 105,000 142,370 | oo | e (42,883) | ......... (42,883)| ............ 403 | 01/01/2025
165183 BY 9 |CHESAPEAKE FUNDING Il LLC.... .. | 03/15/2020. | MORTGAGE PAYDOWN........ccccooee | covmmmriinniiiiniins v 80,414 | 80,414 80,414 0 395 | 04/15/2031
17027N  AA 0 |CHOBANI LLC/FINANCE CORP .. 1 02/12/2020. | ABN AMRO e 497,237 | 492,000 0 492,000 5,237 5237 | ...... 12,047 | 04/15/2025
172441 AZ 0 |CINEMARK USAINC.. .. 101/10/2020. [ ABN AMRO.........ovmrirernrrnierernninnes | erveineennineissnnninens | cerereeees 355,688 | .......... 350,000 17 348,278 | ..o | e 7,409 | ...coco.ee. 7,409 | ... 2,038 | 06/01/2023
172967 MK 4 |CITIGROUP INC .1 01/16/2020. | ABN AMRO. 238,395 | ......... 236,000 0 236,000 2,395 2,395 01/01/9999
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17302W  AB 4 |CITGO HOLDING INC. .. 103/03/2020. | ABN AMRO.........ocoommiiinniiinniiinns [ o | i 150,800 | .......... 145,000 ...(391) (391) 183,776 | oo | e (2,976) | ..........(2,976) | ......... 7,973 | 08/01/2024

203372 AM 9 | COMMSCOPE INC .1 01/27/2020. | VARIOUS.........ocvoerrineriiieneiinenns [ o | e 474131 | ... 470,000 ..238 454,121 | o | e 20,011 06/15/2024

20337Y AA 5 |COMMSCOPE HLDG CO .1 01/24/2020. [ ABN AMRO.........ooniiiririirerniinnes | e | e 175219 | .o 175,000 170,459 | oo [ e 4,760 06/15/2025

20338H AB 9 |COMMSCOPE TECHNOLOG. ... | .. | 01/24/2020. | ABN AMRO. 23,563 | .ovvernen 25,000 . 23,443 120 03/15/2027

20338Q AA 1 |COMMSCOPE FIN LLC.......cccoovvvirriniianes .. | 01/27/2020. | ABN AMRO 52,219 | v 50,000 | ............51,854 | ..ccoceunnn 51,631 51,819 400 03/01/2027

20338Q AD 5 |COMMSCOPEFINLLC .. 1 01/2412020. | ABN AMRO.........cocoommiiinmiinniiinns [ o | i 372,750 | .......... 350,000 ..350,557 350,557 22,194 03/01/2026

20752T AA 2 |CONNECT FINCO SARL.... .. 103/19/2020. | ABN AMRO.......ccoovvourriimrriinneirnens [ ceviereiieniieniiienes | el 648,575 | .......... 650,000 | ......... 650,000 | ...vvuererrirees | e (1,425) 10/01/2026

226373 AQ 1 |CRESTWOOD MIDSTREAM .. 1 03/19/2020. | ABN AMRO. 83,600 | .......... 152,000 | .......... 155,420 155,307 | oo [ e (71,707) 05/01/2027

22663A AA 7 |CRIMSON MERGER SUB/ORTH.. .. | .. 01/28/2020. | ISSUE CALLED at 100.000..........c. | .ovreeoemeeremeireriees | ovveeenas 227,000 | .......... 227,000 | ..........226,242 | .. 226,859 226,287 713 05/15/2022

228701 AF 5 | CROWNROCK LP/CROWNROCKFIN...... .1 03/10/2020. | ABN AMRO........cooeririiiinninninns [ | v 152,381 | ccvvanee 189,000 | .......ec. 182,591 | oo 183,626 183,777 | oo | v (31,395) 10/15/2025

23311R  AD 8 |DCP MIDSTREAMLLC .. 103/15/2020. [ MATURITY ....ooovvirrinniiinniiinniins [ o | v 1,000,000 | ....... 1,000,000 | ....... 1,108,280 1,004,458 | ....oovvvevvvans | coerenend(4458) [ o [ (4458) | i | 1,000,000 03/15/2020

23371D AD 6 |DAEFDGLLC .. 1 01/17/2020. | ABN AMRO........ccovverrviimnriieniireens [ e | e 306,800 | .......... 295,000 307,538 304,604 2,196 11/15/2021

233851 BR 4 |DAIMLER FINANCE NALLC .. 103/02/2020. [ MATURITY .ooovvrirerinirernrisisernsies | crvereeensnsinssnninnes | eoveens 2,000,000 | ... 2,000,000 | ...... 1,995,400 2,000,000 03/02/2020

24718P AA 5 |DELPHI JERSEY HOLDINGS ... | .| 01/28/2020. | ABN AMRO. 54,240 | ............ 48,000 46,313 | oo [ v 7,927 10/01/2025

247916 AF 6 |DENBURY RESORCES INC..........ccccoevvneue .1 03/10/2020. | ABN AMRO........ooniiieiiiririiiniiinns [ e | e 62,475 | .......... 119,000 113,091 116,861 (54,386) | . 05/15/2021

25272K AW 3 |DIAMOND 1 FIN CORP/DIAMOND 2.. .. | 03/13/2020. | ABN AMRO ,078,780 ..1,063,000 11,103,729 ....1,090,518 (11,738) | . 06/15/2024

25277L  AA 4 |DIAMOND SPORTS GROUP............coceee.. .. 103/03/2020. | ABN AMRO........covveumrrimnrinnnrinens [ o | e 181,989 | ..cceoee. 183,000 183,000 | v | e (1,011) 08/15/2026

25470X AJ 4 |DISH DBS CORP .| 01/29/2020. | ABN AMRO. 391,995 | .......... 372,000 370,484 | ..o | e 21,511 07/15/2022

25470X AY 1 |DISH DBS CORP .. 103/18/2020. [ ABN AMRO........ccocveorreinrriinniiiens [ o | e 180,000 | .......... 200,000 203,356 (23,356) 07/01/2026

25787G AC 4 |DONNELLEY FINL SOLUT. v | .1 03/18/2020. | ABN AMRO.......ccoocrimririiiniiniines [ | e 190,000 | ...ooeee. 200,000 204,658 | .....cocoverieins | e (14,658) 10/15/2024

26252T AA 4 |DT AUTO OWNER TRUST ... | .| 03/15/2020. | MORTGAGE PAYDOWN. . 185,625 185,625 09/15/2022

26441Y AV 9 |DUKE REALTYLP CORPORATE]| .. | 03/13/2020. | ISSUE CALLED at 105.551............ | coceovecvvneriiienionns | 201,055,509 | L.oeoo. 1,000,000 998,085 | ....ccvoorrrianns [ e 1,935 06/15/2022

26959X AC 7 |EAGLE HOLDING CO. Il.....ccccoovirriiiiniinnas .. 1 02/18/2020. | VARIOUS...... 355,356 | ......... 350,000 347,228 | ... [ e 7,598 05/15/2022

278865 AR 1 |ECOLABINC . 101/12/2020. [ MATURITY ..coocvirrinniieneiieriins [ o | oo 500,000 | ......... 500,000 500,000 01/12/2020

29365K AC 7 |ENTERGY TX RESTORATION FDIG LLC. |.. | 02/03/2020. | MORTGAGE PAYDOWN......ccccooes | cornrrremmrmneiinmnniiens | cervriens 790,553 | .......... 790,553 790,553 11/01/2023

29374A  AB 0 |ENTERPRISE FLEET FINANCING LLC.... | .. | 03/20/2020. | MORTGAGE PAYDOWN. ..138,294 .138,294 138,294 10/22/2024

303250 AF 1 |FAIRISAAC CORP.......ccoocommrvimmrrirerriins .. | 02/127/2020. | ABN AMRO 17,756 | ..o 115,000 115,000 2,756 2,756 | ........1,077 | 06/15/2028

3136B3 WF 3 |FNMA REMIC TRUST .. | 02/25/2020. | VARIOUS...... 328,399 | .......... 328,399 328,399 (V18 N 1,112 | 01/25/2049

336130 AB 5 |FIRST QUALITY FIN CO. .. 101/27/2020. | ABN AMRO........ccovvemrveimrriirniiieens [ e | e 590,425 | .......... 565,000 573,053 07/01/2025

35906A AW 8 |FRONTIER COMMUNICATIONS ... . 101/08/2020. | ABN AMRO.......coverrirernninrirernnins | e | v 319,781 515,520 09/15/2022

35906A AZ 1 |FRONTIER COMMUNICATIONS ... .| 01/08/2020. | ABN AMRO. 35,531 | ............75,000 | ............66,375 | ................36,563 | ........ 31,516 31,536 68,099 09/15/2025

35906A BA 5 |FRONTIER COMMUNICATIONS .......|.. 02/13/2020. | ABN AMRO.......cooorrirrriinniiienies | oveeeineneiseneineneins | v 249,260 0 242,000 04/01/2026

36256D AA 4 |GLS AUTO RECEIVABLES TRUST........... .. 1 03/15/2020. | MORTGAGE PAYDOWN........ccccooee [ covmnmimnniiiniiienns | v 144,448 167 144,448 01/17/2023

36256U AB 4 |FM FINANCIAL AUTOMOBILE LEASING.. | .. | 03/20/2020. | MORTGAGE PAYDOWN 399,841 .523 399,841 04/20/2021

36256X AB 8 |GM FINL CON AUTO REC.. .. | 03/15/2020. | MORTGAGE PAYDOWN » ..262 275,378 03/16/2022

36258X AA 8 |GLS AUTO REC ISSUER.... .. | .. 03/15/2020. | MORTGAGE PAYDOWN cereeennn50,213 42 50,213 02/15/2024

37185L AG 7 |GENESIS ENERGY LP/G......cccoovevvvri .1 01/10/2020. | ABN AMRO........oooorviiiimriiiiiniienns [ eoeriiniiissinsiiciiinns | oo 2,152,310 1,061 2,017,830 | .ooooereiecins [ e 134,480 | ........ 134,480 | ....... 20,874 | 05/15/2023

37185L AH 5 | GENESIS ENERGY LP/G... .. | 01/09/2020. | ABN AMRO 30,600 | ...........30,000 | ............30,336 | ..oooccoireea30,318 | i | e (13) | e | s (13) 30,305 295 | 295 | ..o 894 | 08/01/2022

37185L AL 6 | GENESIS ENERGY LP/G... .. | 01/14/2020. | VARIOUS...... 85,000 0 85,000 0 02/01/2028

37960 AA 6 |GLOBAL AIRCRAFT LEAS. .. 03/04/2020. [ ABN AMRO.........oonrirernrrnrirernninnes | erveineensinsisnsnninens | cernnvnees 317,600 (215) 325,717 | oo | e (8,117)] . LB e 12,364 | 09/15/2024

389284 AA 8 |GRAY ESCROW INC woo | -+ 103/23/2020. | ABN AMRO........covommrriirnriieriiinns [ o | e 148,450 0 164,999 | oo | e (16,549) | .........(16,549) | ......... 4,151 | 05/15/2027

402635 AE 6 |GULFPORT ENERGY CORP............ccoo..c.. .. | 03/06/2020. | ABN AMRO. 259,243 | ..........509,000 | .........498,820 | ............430,263 | ... 70,771 | o397 | o | s 71,168 501,431 | e | e (242,188) | ....... (242,188) | ....... 11,890 | 05/01/2023
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402635 AH 9 |GULFPORT ENERGY CORP .. 1 03/04/2020. | ABN AMRO.........cocoommiiinmiiinniinnns [ e | s 157,325 | .......... 406,000 | .......... 399,395 | ............289,275 | ... 110,875 ST I 111,056 400,331 | oo | e (243,006) | ....... (243,00 | ......... 9,541 | 10/15/2024

402635 AL 0 |GULFPORT ENERGY CORP. .. 103/11/2020. | ABN AMRO.......ccooovorriimrriinneiriens [ o | e 337,428 | ...... 1,091,000 | ....... 1,083,831 | .............695,960 | ...... 388,682 I 388,854 | ...ooverriieniis | e 1,084,814 | ...coovvveres | oo (747,386) | .......(747,386) | ....... 22,246 | 05/15/2025

402635 AP 1 |GULFPORT ENERGY CORP.. .. | 03/03/2020. | ABN AMRO. 205,800 | ..........560,000 | ..........559,200 | ..............348,790 | ...... 210,495 210,512 559,302 | .overvrrivirenns | e (353,502) | .......(353,502) | ........ 22,808 | 01/15/2026

40390D AA 3 |HLFFING SARLLLC v |1 02/1472020. | ABN AMRO.......coooiriirrinciiinnies | oveeeieseiseneineneees | e 76,220 oo 14504 | i TAB0T | .(3) T4498 | .o | s 1,723 | ol 1723 | 2,742 | 08/15/2026

404119 BR 9 |HCAINC .1 03/16/2020. | ABN AMRO.........cocomrimrimriniiiniiinns [ e | oo 1,063,300 | ....... 1,005,000 | ....... 1,064,291 | ....cc.... 1,057,189 | oo | et (1,945) | i | e (1,945) | oo | v 1,055,244 8,056 8,056 | ....... 33,836 |02/01/2025

404119 BS 7 |HCAINC .. 1 03/16/2020. [ ABN AMRO..........ccoommiiinriiinniinnns [ o | i 846,813 | .......... 800,000 | ..........925,000 (1,849) 923,151 | oovverens | v (76,339) | ......... (76,339) | ....... 27,784 | 02/15/2026

404121 AD 7 |HCAINC .. 103/13/2020. [ VARIOUS.........oovvveervimmnriimeniiinenes [ coieriiserioneniiienes | e 1,756,760 | ....... 1,583,000 | .......1,585,539 | .........1,586,013 | ..ccoovivirionans | coirereerne(205) [ oo | v (V2332 SR I 1,585,757 | oo | e 130,225 | ........ 130,225 | ... 107,585 | 02/15/2022

404121 AH 8 [HCAINC .. 103/09/2020. [ ABN AMRO.........oomriernrinierernninnes | erveineensississsnninens | cervrenees 157,325 | .......... 145,000 (321) 157,247 78 78 | oo 4,113 | 09/01/2026

406216 BG 5 |HALLIBURTON CO.......cccoooimmrrimirririni .. | 03/05/2020. | CORPORATE REORG.........cccouuvns [ wrmeermeeririnerneriinns | vvenne 1,063,002 | .......... 938,000 45 936,378 | ... [ e 126,714 | ........ 126,714 | ....... 10,891 | 11/15/2025

415864 AM 9 |HARSCO CORP........ccooovimmmriinrriiinriinnnns .. | 03/04/2020. | ABN AMRO. 232,400 | .......... 230,000 | ..........240,350 | .............. 239,638 | ....cccvverirans (291) 239,348 | ..ovvvierreens [ s (6,948) | ........... (6,948) | ......... 9,114 | 07/31/2027

418751 AA 1 |HATHLDGSILLC .. 102/27/2020. | ABN AMRO.........coooirrinniinniiiinns [ o | e 344,850 | ......... 330,000 346,149 265 (545) 345,604 (754) (754)| ....... 11,358 | 07/15/2024

428040 CZ 0 |HERTZ CORP .. 103/13/2020. | ABN AMRO.......ccoovorriimrriinneirinns [ coieriieniineniinenes | e 121,538 | .ccceeee. 160,000 160,000 | ..o | e (38,463) | ......... (38,463) | ......... 2,899 |01/15/2028

42829L  AF 1 |HEXION INC .. 1 02/06/2020. [ ABN AMRO.........oomriernnrierernninnes | ervrirernninsinnnnninens | cereneenes 469,125 | .......... 450,000 458,413 | o | e 10,712 | e 10,712 | ... 21,558 | 07/15/2027

446438 RU 9 |HUNTINGTON NATL BANK.... .. 102/10/2020. { ISSUE CALLED at 100.000.........c.. | ceevereemmmiereriiranes | e 1,150,000 | ....... 1,150,000 | ......1,149,931 | ..o 1,149,997 | i [ i3 [ [ i3 e | e 1,150,000 0. 11,380 | 03/10/2020

45672N  AG 6 |INFORUSINC .. | 01/10/2020. | ABN AMRO. 634,375 | .......... 625,000 625,906 8,469 6,658 | 05/15/2022

457030 AJ 3 |INGLESMKTSINC..... .. | 12/23/2019. [ ISSUE CALLED at 101.917............ SO I 112,109 | . .110,000 111,894 I 1,894) 2, 06/15/2023

45780R AA 9 |INSTALLED BLDG PRODS. .. | 03/02/2020. | ABN AMRO 58,850 | ....cooeunes 55,000 57,973 877 | . L8TT | 1,388 | 02/01/2028

458247 AP 0 |INTELSAT JACKSON HLDGSLT... .. 102/20/2020. [ ABN AMRO.........coomrierrirnriernninees | crverveeenissinsssninnes | coveens 1,015,815 | ...... 1,202,000 | .......1,110,306 | ...........1,035,044 | .......81,108 | .......... 2,160 | .covirvivve | cerreereene83,268 | s | e 1,118,312 | oo | e (102,497) | ....... (102,497) | ....... 34,127 | 08/01/2023

465349 AA 6 |ITALICS MERGER SUB | .. | 02/25/2020. | ISSUE CALLED at 101.781............ 356,234 | ocoeene. 350,000 351,109 | v | e (1,109) | cvvvreree (1,109) | ....... 21,473 | 07/15/2023

46590X AB 2 |JBSUSALUXSA/JB... .. | 03/02/2020. | ABN AMRO. 611,438 | .......... 575,000 575,000 | ..ooververirans | s 36,438 | .......... 36,438 | ....... 18,211 | 01/15/2030

48128B AG 6 |JPMORGAN CHASE... .. | 01/16/2020. | ABN AMRO 301,542 | . .299,000 299,000 2,542 01/01/9999

489399 AG 0 |KENNEDY-WILSON INC .. | 01/24/2020. | ABN AMRO 492,000 | .......... 480,000 490,551 | oo | e 1,449 | ... 1,449 | ... 9,165 | 04/01/2024

50067P AA 7 |KORN FERRY .. 1 03/04/2020. | ABN AMRO.........coooommmviinriiinniinnns [ o | e 194,275 | ... 190,000 190,000 | oo | e 4275 | ... 4275 | e 1,953 | 12/15/2027

501797 AR 5 |LBRANDSINC... .. 1 03/04/2020. | ABN AMRO........coovormriimrriinnririnns [ coiereiieriiesiiienes | eoveneees 592,172 | ......... 550,000 | ......... 541,022 | oo | e 51,150 | .........51,150 | ... 9,042 | 06/15/2029

513075 BQ 3 |LAMAR MEDIA CORP .| 01/24/2020. | ABN AMRO.........coocviriiinrinninns [ | s 190,088 | .......... 190,000 | ..ccoveeee 190,000 0 190,000 88 02/15/2028

513075 BS 9 |LAMAR MEDIA CORP .. | 02/18/2020. | ABN AMRO 227,813 | . .225,000 | ..........225,175 (1) 225,174 2,638 350 |02/15/2030

516806 AD 8 |LOREDO PETROLEUM INC .. | 01/24/2020. | CORPORATE REORG 54,340 | ............ 54,000 . .525 53,057 | .oooorvveenri | e 1,284 | ... 1,284 | ... 1,595 | 01/15/2022

516806 AE 6 |LAREDO PETROLEUMINC.... .| 01/24/2020. | CORPORATE REORG.........ccccoouves [ rmrermeriirinriveiinns | vveene 1,386,335 | ....... 1,365,000 N I SAATT | oo | s 1,313,006 | ..ooovvverries | s 73,329 | ......73,329 | ... 30,570 |03/15/2023

527298 BH 5 |LEVEL 3 FINANCING INC .. | 01/22/2020. | BANC OF AMERICA e | e 455,400 | .......... 440,000 (161) A4T 484 | oo | e 7916 | .ol 7,916 | e 9,394 | 05/01/2025

552704 AB 4 |MEGENERGY CORP ..102/18/2020. [ ISSUE CALLED at 101.063........cco. | covvververmrireirmernrirens | corvriens 660,952 | .......... 654,000 1,797 635,296 | ...ocovririenn | e 18,704 | ........18,704 | ...... 29,883 | 01/30/2023

552953 CE 9 |MGM RESORTS INTERNAT... .. | .| 03/04/2020. | TENDER/EXCHANGE e e | s 141,360 | .......... 124,000 | ......... . . 0 124,000 | oo | e 17,360 | .........17,360 | ......... 1,565 | 06/15/2025

552953 CF 6 |MGM RESORTS INTERNAT.........ccccvvennee .. 1 03/04/2020. | TENDER/EXCHANGE..........coooovves [ covrrrimeniineriiienns | e 313,010 | .ccoeene. 277,000 | ... 292,856 | .occe0rei292,150 | oo | verrereenn(307) (307) 291,843 | oo [ e 21167 | oo 21,167 | oo 5,882 | 04/15/2027

553420 AJ 3 |MPT OPERATING PARTNE...........ccccooos .. 103/19/2020. [ ABN AMRO..........ccoommrinmriinniiinns [ o | e 118,650 | .......... 140,000 1 139,445 (20,795) | ......... (20,795) | ......... 4,263 | 08/01/2029

55354G  AH 3 |MSCIINC .. 102/12/2020. | ABN AMRO.......ccocveorriinrriicniinens [ o | e 443,975 | .......... 430,000 0 430,000 | oo | e 13,975 | ... 13,975 | ......... 4,634 | 11/15/2029

576485 AE 6 |MATADOR RES CO.... .. | 03/18/2020. | ABN AMRO. 630,924 | ...... 1,085,000 2,142 981,621 | .o | s (350,697) | ....... (350,697) | ....... 26,867 | 09/15/2026

57665R AL 0 |MATCH GROUP INC.. .. 1 03/04/2020. | ABN AMRO.........coovemrrimmnriinniieens [ o | e 444,465 | .......... 442,000 0 441,958 2,507 2,507 | ......... 1,110 | 08/01/2030

577081 BB 7 |MATTEL INC....cooooviiiirriinnrrcrieenieenions .1 02/12/2020. | VARIOUS........oooiiiiiinrinriiciinns [ | s 374,656 | .......... 350,000 (289) 362,128 | ..ooovereveens [ e 12,528 | .......... 12,528 | ....... 14,461 | 12/31/2025

577081 BD 3 |MATTELINC .. 102/28/2020. [ ABN AMRO..........coommmiinnriinniiinnns [ o | i 617,805 | .......... 588,000 14 587,219 | oo | s 30,586 | .......... 30,586 | ......... 7,681 | 12/15/2027

58772T AB 6 |MERC-BENZ AUTO LEASE.... .. 1 03/15/2020. | MORTGAGE PAYDOWN.......ccocovee [ covimmvimmniieniiienes | e 127,667 | .......... 127,667 M 127,667 0 389 | 02/16/2021

615394 AM 5 |MOOG INC .1 02/19/2020. | ABN AMRO.......ccvoueririininninnines [ | e 458,350 | .......... 445,000 0 445,000 | ..ooovrriniens | e 13,350 | cocoene 13,350 | ..o 3,572 | 12/15/2027

629568 AX 4 |NABORS INDS INC. ... | . | 01/22/2020. | CORPORATE REORG 320,043 | .. 313,000 | ......... . . 78 310,691 9,352 9,352 | ..o 5,107 | 09/15/2021

62957H AB 1 |NABORS INDUSTRIES LTD.......c.coovurvvnnne .1 01/06/2020. | JEFFERIES & CO.....covvvvriviiian [ | v 130,050 | ..ccoveeee 170,000 | .........155,338 | .............. 127,471 | ......33,569 | oo [ 33,610 161,081 | oo | s (31,031) | ........ (31,031) | oooovevns 613 | 01/15/2024
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62957H AC 9 |NABORS INDS INC NEW... .. 1 01/22/2020. | CORPORATE REORG........ccconmmvens [ covrvrrimnnrinnnrinenns | weennens 303,000 288,750 | .. 2,880 3,025 291,775 | oo | e 11,225 | oo 11,225 | ........8,571 | 01/15/2023

63934E AT 5 |NAVISTARINTL CORP .. | 03/10/2020. | ABN AMRO 30,300 | ...........30,000 | ..........30,751 | ..ooccocvnnenncs 30,625 | .ocovverneee 118 71 30,696 (396) (396) | .... 11/01/2025

63938C AC 2 |NAVIENT CORP .. 1 01/02/2020. | BANK OF 359,145 44 342,974 | oo | e 16,171 | e 16,171 03/25/2021

63938C AK 4 |NAVIENT CORPORATION.. wor | .- 102/06/2020. | ABN AMRO..........coooirrenrriinniiiinns [ o | e 370,050 0 370,000 50 50 03/15/2027

64072T AA 3 |NEPTUNE FINCO CORP.........ccoouvrirmrrrirnae .. 103/19/2020. [ VARIOUS........ovvvverrimmnrrimeniiinnnns | e | e 1,556,988 | .......1,509,000 | .......1,727,181 | ........... 1,674,565 | ...oovvvvecrirans | v (23,099) | ..ovvvreriiens [ e (23,099) | ..oovverriieins | e 1,651,466 10/15/2025

64072T AC 9 |NEPTUNE FINCO CORP.... .. 103/12/2020. | ABN AMRO.........ccocooommiiinniiinniiinnns [ o | i 308,250 L7870 | e | s (2,080) (2,080) 315,790 10/15/2025

64110L AL 0 |NETFLIXINC ... | .. 03/12/2020. | ABN AMRO. 269,375 (928) 274,202 02/15/2025

64110L  AS 5 |NETFLIXINC....coovviriirriirersiiinriseiisninins .. 103/23/2020. [ ABN AMRO.........cocnrierrirrirerniinees | crveiveiesissinsenninnes | voveens 1,030,250 125 994,348 04/15/2028

64828X AA 1 |NEW RESIDENT MORTG LOAN TRUST.. | .. | 02/26/2020. [ VARIOUS..........ccoocouruermmmirmniinnns [ cornreiieniieneiienes | covrenenens 10,758 0 10,758 0 11/25/2059

65409Q BB 7 |NIELSEN FIN LLC/ NIELSEN.........cccccoouue. .1 03/19/2020. | ABN AMRO........cooeviririiniinninns [ | s 128,500 | .......... 150,000 .229 47,775 | e | i (19,275) | ......... (19,275) | ...vcn 3,292 | 04/15/2022

65410C AC 4 |NIELSEN COMPANY .. 102/11/2020. | ABN AMRO.........cocoommriinniiiiniinnns [ o | e 125,757 | ... 123,000 18 122,147 3,610 3,610 | .oveeens 3,190 | 02/01/2025

65441V AA 9 |NINE ENERGY SVCINC.... .. 101/09/2020. | ABN AMRO.......ccoocvemrrimmnriinniireens [ e | e 168,558 | .......... 196,000 . 36,579 195,977 | oo | v (27,418) | ......... (27,418)] ......... 3,291 | 11/01/2023

654740 AK 5 |NISSAN MOTOR ACCEPTANCE .. 103/03/2020. | MATURITY .ooovvnirerinicirnrisisernies | crveineeensnsinssssinnes | coveens 1,000,000 | ....... 1,000,000 P [ 31 | e | e 1,000,000 0 [ 10,625 | 03/03/2020

670001 AA 4 |NOVELIS CORP. .1 01/27/2020. | ISSUE CALLED at 104.688............ | ..ccooreommriiieriiienes | o 56,950 | ............ 54,400 1 54,356 44 44 | ... 4,061 |08/15/2024

670001 AE 6 |NOVELIS CORP. .. | 03/04/2020. | ABN AMRO.........cocomviriiiiniinniens [ | e 303,000 | .......... 300,000 0 300,000 3,000 3,000 |......... 1,979 | 01/30/2030

674215 AE 8 | OASIS PETROLEUM INC .. | 03/13/2020. | ABN AMRO 143,664 | . .595,000 3,615 538,285 | ...cooererririns | e (394,621) | ....... (394,621) | ....... 27,444 | 01/15/2023

683720 AA 4 |OPEN TEXT HLDGS INC .. 1 02/13/2020. | ABN AMRO 357,663 | .......... 355,000 0 355,000 2,663 2,663 02/15/2030

68752D AA 6 |ORTHO CLINICAL DIAGN.. .. 01/17/2020. | ABN AMRO. 203,500 | ..ccooveee 200,000 0 200,000 3,500 3,500 02/01/2028

69007T AC 8 |OUTFRONT MEDIA CAP.... .. | 02/26/2020. | ABN AMRO 51,625 | .oovvvennn 50,000 0 50,000 03/15/2030

69888X AA 7 |PAR PHARMACEUTICAL .. .1 03/12/2020. | ABN AMRO.......ccvoeviriiiinninnines [ | i 400,000 | .......... 400,000 7 394,857 04/01/2027

700677 AR 8 |PARK OHIO INDSINC-O.... .. 1 02/12/2020. | VARIOUS...... 163,385 | . .159,000 0 159,000 04/15/2027

701885 AH 8 |PARSLEY ENERGY LLC FINAN .. | 03/12/2020. | ABN AMRO 326,873 | ... 466,000 97 461,484 10/15/2027

71376L AB 6 | PERFORMANCE FOOD GROUP .. | 03/24/2020. | ABN AMRO 99,000 | .......... 110,000 | .o 110,754 | 1o 110,363 | s | i (89) | o | e (59) 110,304 | oo | e (11,304) | (11,304) 06/01/2024

716768 AD 8 |PETSMART INC .. | 01/27/2020. | ABN AMRO 255,530 | ...ooce. 253,000 .126 241740 | oo [ 13790 | 13,790 06/01/2025

727493 AB 4 |PLANTRONICS INC .. 101/28/2020. [ ABN AMRO.........oonieirnniiirerniinnes | v | e 186,275 | ......... 190,000 6,946 193,144 (6,869) | . 05/31/2023

74166M AA 4 | PRIME SEC SVCS BORROW. .. 1 02/18/2020. | VARIOUS...... .319,288 | . .305,000 (1,190) 314,626 05/15/2023

74166M AC 0 |PRIME SEC SVCS BORROW. .. | 01/24/2020. | ABN AMRO 852,663 | .......... 800,000 (467) 847,200 04/15/2026

74733V AC 4 |QEP RESOURCES INC .. | 03/20/2020. | ABN AMRO 66,500 | .......... 175,000 79 173,916 | oo | e (107,416) | ....... (107,416) 05/01/2023

74733V AD 2 |QEP RESOURCES INC. .1 03/13/2020. [ VARIOUS.........oovveeerriimrriiieneinenns [ o | e 427,973 | ......... 771,000 .640 TA2475 | oo | e (314,503) | ....... (314,503) 03/01/2026

74736K AG 6 |QORVOINC .1 03/02/2020. | ABN AMRO.........coomririiiinrinnines [ e | e 104,000 | .......... 100,000 | .........104,500 | ........... 104,485 | ..o | cvrineeene(BA) | i | e (84) 104,401 (401) (401) | v 1,872 | 10/15/2029

75281A AU 3 |RANGE RES CORP wor |- | 01/24/2020. | CORPORATE REORG........coovrene | cvvrrerireerinenrseinens | everenes 126,635 | .......... 124,000 1,456 124,875 | oo | v 1,760 | oo 1,760 | ......... 4,108 |07/01/2022

75281A AW 9 |RANGE RESOURCES CORP.................... .| 01/24/2020. | CORPORATE REORG.........cccconuves [ conrrrnneinerinerinninns | veiiens 155,250 | .......... 150,000 1,959 152,019 3,231 3,231 06/01/2021

75606D AG 6 |REALOGY GRP LLC/REAL. .. 102/03/2020. | ABN AMRO.........cooommrinniiinniiinnns [ o | i 413,573 | .......... 399,000 ..(9) 403,010 | covvocrienis | e 10,563 | .......... 10,563 04/01/2027

76119L  AA 9 |RESIDEO FDG INC .1 03/17/2020. | ABN AMRO.........coovemrriinrriinniirnens [ o | e 162,255 | .......... 174,000 .284 175,905 | ..o | e (13,650) | ......... (13,650) 11/01/2026

77340R AK 3 |ROCKIES EXPRESS PIPE.. .. 03/05/2020. [ ISSUE CALLED at 100.418.......ccco. | covvvererrmrrrerrmmrnrirens | cervrvens 351,465 | .......... 350,000 (936) 350,585 (585) (585)] ... 04/15/2020

78410G AC 8 |SBA COMMUNICATIONS .. weo | - [ 01/31/2020. [ ABN AMRO........ccvvoorvinrriieniiinns [ o | e 806,925 | .......... 795,000 0 795,000 02/15/2027

78442F EQ 7 |NAVIENT CORP......ccooommrrimerriirmniiirnniiins .| 01/24/2020. | VARIOUS........ccooovviiiiiciiniinninnns [ v | v 2,268,250 | ....... 2,150,000 .189 2,141,523 01/25/2023

78442F ET 1 |SLMCORP .. | 02/20/2020. | ABN AMRO 269,375 | ovveene. 250,000 .307 240,003 03/25/2024

78454L  AH 3 |SMENERGY CO....coocovvrviiirrirerrireciireeens .. | 03/16/2020. | ABN AMRO 54,740 | ........ 184,000 2,484 178,280 01/15/2024

78470V AC 2 |SRC ENERGY INC .. 1 02/21/2020. | CORPORATE REORG........ccovvrvres | crrrerermrieinsninnirens | cervriens 570,650 | ..ccoveue 565,000 .736 526,605 12/01/2025

78472C AA 6 |SOFI CONSUMER LOAN PROGRAM....... |..|02/25/2020. | VARIOUS...........cccoovummmmmimmmiimnniins | omrerieemeineneiseniens | covriiins 168,888 | .......... 168,888 0 168,888 02/25/2028

810186 AP 1 |SCOTTS MIRACLE GRO ......ccccovrmrrrinnnns .. 1 02/04/2020. | ABN AMRO........cvvemrrimmrrinnnrirnens | e | s 574,425 | .......... 540,000 | .........547,200 | ............546,799 | ..coooviiviinins | vriieneennn(80) | o | i (80) 546,718 12/15/2026
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82967N  BA 5 [SIRIUS XM RADIO INC... .. 103/13/2020. [ ABN AMRO.........cocoommiiinniiinniiinnns [ o | i 402,000 | .......... 400,000 | .........400,930 | ....c......... 400,690 | ..oovvovrviinnis | e 23) | s | s (23) 400,667 | .....oovvvvirnies | e 1,333 L1333 ) 12,514 | 08/01/2027

82967N  BC 1 [SIRIUS XM RADIO INC... .. 102/27/2020. | ABN AMRO.......ccoovorrviimrriinniriens [ coierinerineniinenes | e 317,790 | .......... 297,000 0 297,000 | ..ovocrierienes | e 20,790 | .........20,790 | ....... 12,024 | 07/01/2029

82967N BE 7 [SIRIUS XM RADIO INC ..102/12/2020. | ABN AMRO. 652,344 | ......... 625,000 0 625,000 | ...ooocrverianns | s 27,344 | .......... 27,344 | ... 17,826 | 07/15/2024

83405T AA 1 | SOFI CONSUMER LOAN PROGRAM....... | .. | 02/25/2020. [ VARIOUS..........ccoommrummmmmeiinneiinnes [ o | e 118,551 | .......... 118,551 1 118,551 0 577 | 05/25/2028

85172F AQ 2 |SPRINGLEAF FINANCE C......cccoovvvvirnnnes .. 103/03/2020. | ABN AMRO.........cvverrrinrrinnrinens [ o | eeveeeens 134,400 | .......... 120,000 | .o 124,503 | oo 124,312 | s | e (T2) | | e (72) 124,240 | oo | e 10,160 01/15/2028

85207U AF 2 |SPRINT CORP CORPORATE. |.. | 02/11/2020. | ABN AMRO. ..460,500 | .......... 400,000 (346) 441,818 | oo | e 18,682 09/15/2023

85208N  AA 8 |SPRING SPECTRUM/SPEC I.................. .. 103/20/2020. | JP MORGAN.........coocvvrerriiraririenens 82,500 | 625,000 6,446 282,362 | ..cvoerieeinns | e (219,862) 09/20/2021

853496 AB 3 | STANDARD INDS INC. .. 1 01/16/2020. | VARIOUS...... 338,593 | ... 334,000 (1,197) 338,593 02/15/2023

86765L AL 1 |SUNOCO LP/SUNOCOFIN.... ... | .. 02/19/2020. | ABN AMRO! 64,635 | ............ 62,000 . ...(6) 62,433 2,202 02/15/2026

87422V AF 5 |TALEN ENERGY SUPPLY.....ccocvvvrmrirnrnns ..102/12/2020. | ABN AMRO. 80,633 | .oovvrne 78,000 | .oooerre 78,136 | oo 78,136 | oo | o1 [ (1) 78,136 2,497 05/15/2027

87422V AG 3 |TALEN ENERGY SUPPLY.. .. | 02/12/2020. | ABN AMRO 281,321 | .......... 281,000 ..276,515 50 276,565 | ..o | e 4,756 01/15/2028

87612E AV 8 |TARGET CORP .1 01/28/2020. [ ISSUE CALLED at 101.001.....ccccee | covomrvimemiiieniiienes | e 1,010,015 | ...... 1,000,000 25 999,841 159 07/15/2020

87901 AC 9 |TEGNAINC. .. 1 01/09/2020. [ ABN AMRO.........oonrirernnirerernninnes | erveirennsinsissenniiens | cereniees 102,000 | .......... 100,000 .(2) 100,929 | ..o | e 1,071 09/15/2029

87901) AE 5 |TEGNAINC. .. 102/04/2020. | ABN AMRO.......ccocveorrimnriinniiiens [ coiereiieniieniinenes | e 493,263 | ......... 490,000 0 490,000 3,263 03/15/2028

880345 AB 9 | TENNANT CO. .. | 01/29/2020. | ABN AMRO. 80,658 | ............ 77,000 | ..oooeee.80,850 | coviiieerrnn80,643 | s | evieeieens(99) [ e | s (99) 80,545 13 05/01/2025

88732 AW 8 | TIME WARNER CABLE INC... .. 1 02/01/2020. | MATURITY. 550,000 .550,000 (590) 550,000 02/01/2020

89177H 0 | TOWD POINT MORTGAGE TRUST........... .. 102/25/2020. [ VARIOUS........covvvervirmnrrineninnnns | e | cvvneneiens 65,261 ..(4) 65,261 12/25/2048

89177X AA 5 |TOWD POINT MORTGAGE TRUST.......... .. | 02/25/2020. | VARIOUS...... 58,065 (2) 58,065 12/25/2048

893800 0 | TRANSOCEAN GUARDIANLTD............... .. 1 01/15/2020. | MORTGAGE PAYDOWN.......ccocove | covmmmiimnniieniiienes | v 27,495 0 27,495 01/15/2024

893830 BE 8 | TRANSOCEANINC.... .1 02/18/2020. | VARIOUS.......ccoomivririciiniinrinnis [ e | vviene 1,374,564 B I (2,041) [ oo | e 1,358,504 | ..o [ e (36,004) | ......... (36,004)| ..... 114,400 | 07/15/2023

893830 BL 2 |TRANSOCEANINC.... .. | 01/15/2020. | GOLDMAN SACHS.. 350,000 | . 0 350,000 0 02/01/2027

89385A AA 3 |TRANSOCEAN SENTRYLT... .. | 01/09/2020. | ABN AMRO 51,063 | ..covovennns 50,000 2 49,816 | ..o [ e 1,247 | oo 1,247 | oo 433 | 05/15/2023

89469A AC 8 |TREEHOUSE FOODS INC .. 101/28/2020. [ ABN AMRO.........ocoommiiinniiinniiinnns [ o | i 516,250 (1,059) 515,616 02/15/2024

897051 AA 6 | TRONOXINC .. | 02/05/2020. | VARIOUS...... 232,063 17 228,693 04/15/2026

90290M AB 7 |US FOODS INC .| 01/28/2020. | ABN AMRO.........cooeriririinninninns [ | v 512,921 (934) 511,785 06/15/2024

90320M AA 3 |UPCB FINANCE IV LTD.. .. 1 02/13/2020. | ISSUE CALLED at 102.688............ .513,440 | . (281) 496,663 01/15/2025

911365 BG 8 |UNITED RENTALSINC.. ... | .. | 03/16/2020. | ABN AMRO. cerreenenn81,100 | 65,000 | .. 83 61,165 01/15/2028

911365 BN 3 |UNITED RENTALS NORTH........ccccoeuvrs .. | 02/11/2020. | ABN AMRO 225281 | .......... 225,000 | ..........225,000 0 225,000 07/15/2030

913017 BV 0 |UNITED TECHNOLOGIES CORP ... .. 102/28/2020. | TENDER/EXCHANGE..........coooovoes [ covieriieriiieniiiens | e 1,039,870 | ....... 1,000,000 | .......... 999,230 13 999,805 06/01/2022

91327A  AA 0 [UNITI GROUP LP / UNI.. .. 102/19/2020. [ ABN AMRO.........ovnriernrrnrirernninnes | erveireensissinnsnninens | cerereees 179,350 0 170,000 02/15/2025

91832V AA 2 |VOC ESCROWLTD .. 1 03/05/2020. [ ABN AMRO..........coomriinrriinniiinnns [ o | e 143,820 | .........153,000 | ..........151,182 | ...........151,218 | ... . 39 151,257 02/15/2028

91889D AE 6 |[VALARISPLC.......cccommiiimrrriirnincriieeeinns .. 101/08/2020. | ABN AMRO.......covveurrimrriinniinens [ e | e 411,491 | ........711,000 | .........691,581 | ............403 471 | ...... 290,609 | ....ocovevvene. L5725 I 290,661 694,133 02/01/2026

91911K AN 2 | VALEANT PHARMACEUTICALS.... .. | 03/18/2020. | ABN AMRO 330,000 (221) 352,835 (22,835)] . 11/01/2025

91911X AW 4 |VALEANT PHARMACEUTICALS.... .. 103/13/2020. | ABN AMRO.......ccocvomrriinriinniiiens [ o | e 158,750 (166) 154,112 | oo | e 4,638 4638 | ... 8,028 |01/31/2027

92047W AC 5 |VALVOLINE INC .1 03/11/2020. | VARIOUS........coovrnriernriinineiiernne | e | e 480,881 43 460,876 | ..ooovveviiens | e 17,158 | .o 17,158 | ....... 19,204 | 07/15/2024

92343E  AH 5 |VERISIGN INC ...| .. | 03/13/2020. | ABN AMRO. 227,378 I . oo | e (13) 213,369 | ..oovveerieens [ e 14,008 | .......... 14,008 | ......... 5,156 | 04/01/2025

92343E AL 6 |VERISIGN INC.......coevvvirrririiinrriirereii .. 103/16/2020. | ABN AMRO........covorrrimrrinrriinens [ e | eeveeeseionns 4,085 | .oooirereend,000 | 3,890 | 3,900 | i | e | i 2 3,902 LK E— 183 | o 128 | 07/15/2027

92343V FD 1 |VERIZON COMMUNICATION. .. 103/23/2020. [ ABN AMRO..........ccoomrriinnriinniiinns [ o | e 182,214 0 177,000 5,214 5214 98 | 03/22/2050

92564R AE 5 |VICIPPTYSINC woo | - | 03/04/2020. | ABN AMRO.........corvimriinriiinniins | corveieneiieneiseseines | eeeveenes 153,375 0 150,000 3,375 3,375 533 | 08/15/2030

92769X AM 7 |VIRGIN MEDIAFINANCEPLC ... .. 103/13/2020. [ ABN AMRO.........ovnriernrrrerernninnes | erveineeenineisnnnninens | cerenvnes 409,000 | .......... 400,000 ..208 392,278 | .o | e 16,722 | .o 16,722 | ....... 12,956 | 08/15/2026

92936Q AG 3 |WF-RBS COMMERCIAL MORTG TRUST. | .. | 03/17/2020. | MORTGAGE PAYDOWN.........cccco. | corvermmmiimmmiiieniiins | cevienes 137,401 | .......... 137,401 (7 137,401 (V1N 704 | 04/15/2045

941070 AA 1 |WASTEPROUSAINC......ccooovvvvmririiins .. | 02/20/2020. | ABN AMRO. 535175 | .......... 531,000 | ........532,687 | .....c...... 532,414 | oo | vrieneenn(B7) | | i (37) 532,378 2,797 2,797 | ....... 14,675 | 02/15/2026
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966387 BG 6 | WHITTING PETROLEUM CORP .. | 02/14/2020. | ABN AMRO 60,548 ..79,344 .9 36,166 15,510 | oo | s (54,962) | ......... (54,962) | ......... 4,532 | 01/15/2026
96926D AH 3 |LYON WILLIAM HOMES INC weer| .- [ 03/09/2020. [ ISSUE CALLED at 100.000.........cc. | coeoverveoemiiremiiienns | coveerenens 21,000 ..20,911 89 21,000 08/15/2022
96950F AD 6 |WILLIAMS PARTNERSLP....ccovvvvirvrinns .1 03/15/2020. [ MATURITY ooovririiieenrieiseinies | crvveieeeninsissnsiens | e 1,000,000 | .......1,000,000 | .......1,025,460 | ........... 1,000,672 | ..o | erverereea(B72) [ i | v ({072 ) N 1,000,000 03/15/2020
98212B AL 7 |WPXENERGY INC .. | 03/09/2020. | ABN AMRO 25,830 0 34,000 01/15/2030
989194 AL 9 |ZAYO GROUP LLC/ZAYO... ... | .. [ 01/22/2020. | ABN AMRO. 30,750 . ..166 31,153 05/15/2025
989194 AM 7 |ZAYO GROUP LLC/ZAYO.........ccccoovvvvrnne .. 1 03/09/2020. | CORPORATE REORG..........ccooevves | covivnmiiiinriiinriiiinns | 200 216,240 | 1........212,000 | ........ 214,103 | i 213,707 | [ evvienieenns(90) [ s | e (90) 213,616 04/01/2023
989194 AP 0 |ZAYO GROUP LLC/ZAYO CAP.. .| .. | 01/22/2020. | VARIOUS...... .415 760,053 01/15/2027
097751 AY 7 |BOMBARDIER INC .| A]02/18/2020. | ABN AMRO. (234) 435,787 03/15/2022
097751 BJ 9 |BOMBARDIERINC.. .| A]02/18/2020. | ABN AMRO .182 510,986 10/15/2022
097751 BT 7 |BOMBARDIER INC.. A [ 02/12/2020. | ABN AMRO 59 704,666 04/15/2027
13509P ER 0 | CANADA HOUSING TRUST... .| . 1 02/26/2020. | RBC DEXIA.........cooovvviinriiiniiianns | covvivsriissniiseniinns | weenn 7,880,925 | 1......7,500,000 | .......7,398,375 | .......... 7,416,227 | .ooovovvvvicicians | o879 | [ 2479 | e | s 7,418,706 03/15/2025
335934 AH 8 |FIRST QUANTUM MINERA.... .| A]01/09/2020. | ABN AMRO 2 5,034 05/15/2022
36168Q AD 6 |GFL ENVIRONMENTAL IN. A [ 03/11/2020. | ISSUE CALLED at 102.688.. . 30,757 (757) (757) . 03/01/2023
36168Q AE 4 | GFL ENVIRONMENTAL IN .| A] 03/06/2020. | VARIOUS...... (751) 408,231 | oo | e (19,511) | ...cc.n. (19,511) 05/01/2027
36252M BG 4 | GMF CANADA LEASING TRUST... .| .. | 03/20/2020. | RBC DEXIA 0 679,655 0 03/22/2021
44485H AA 2 | GFL ENVIRONMENTAL IN. A'| 03/06/2020. | ISSUE CALLED at 107.000.. (140) 136,766 (2,766) | ...........(2,766) | . 06/01/2026
552704 AC 2 |MEGENERGY CORP ....| A 02/18/2020. [ ISSUE CALLED at 102.333.. .148 156,418 5,582 5,582 03/31/2024
70137T AP 0 |PARKLAND FUEL CORP.........ccvurrverrirnns A [03/04/2020. | ABN AMRO.......covverremrirernninrirens | erveirernnineinnnennns | eoerennnn 168,625 | 10000.160,000 | 162,125 | o0 162,029 [ o [ evveveieneen(0) [ o | s (40) 161,989 6,636 6,636 07/15/2027
75585R PY 5 |REAL ESTATE ASSET LIQUID TRUST..... |..| 03/12/2020. | RBC DEXIA 22,994 0 22,994 0. 11/12/2052
87952V AP 1 |TELESAT CDA/TELESA.......cccovvrirvirnns A|03/13/2020. [ ABN AMRO.......ccvvviirinrierininiines | correierseisesiesneinns | cevneines 140,225 0 143,000 (2,775) (2,775) 06/01/2027
91831A AB 7 |VRXESCROW CORP . | A]01/16/2020. | ISSUE CALLED at 101.469.. 619,949 ..669 548,785 62,215 62,215 05/15/2023
91911K AE 2 | VALEANT PHARMACEUTIC. ... |A|03/12/2020. | ISSUE CALLED at 100.000.. ....8,000 13 8,000 0 03/01/2023
02073M  AA 7 |ALPHA2BV....coooiiciicciccscii D 03/05/2020. | ABN AMRO...........coommmiimnmiiinniinnns [ o | e 500,000 .257 494,902 5,098 5,098 | ... 11,910 | 06/01/2023
03969A AL 4 |ARDAGH PACKAGING .| D[ 03/13/2020. | ABN AMRO.........comrvimrriminiiinniins | corvioeneiineneiieneines | eevieenes 509,040 | ..........504,000 | .......... 506,520 (137) 506,073 2,967 2,967 | ... 17,808 | 02/15/2025
25382D AA 4 |DIGICEL GROUP ONELT.. v | D] 02/04/2020. | ABN AMRO.......cvuririierniineirernnins [ e | ovveenes 341,250 | .........525,000 | .......... 446,273 | ..o 294,163 | 172,312 | 1,552 [ | s 173,864 468,026 | ..o [ e (126,776) | ....... (126,776) | ....... 15,159 | 12/30/2022
7846EL  AC 1 |SPCMSA......cooiiiiiiiieiireieeeeescsieeci D 01/22/2020. [ MORGAN STANLEY.......ccccoocvumvnns [ o | s 245281 | .........235,000 | ......... 235,263 ..(5) 235,228 | ..o [ e 10,054 | .......... 10,054 | ......... 4,105 | 09/15/2025
88167A AD 3 |TEVA PHARMACEUTICAL. .| D] 03/20/2020. | ABN AMRO........oooirvimirimriiienies | overeieneiieseineseins | cvvreeo 510,750 534,375 2,275 543,324 | ..o | e (32,574) | ......... (32,574)| ......... 9,870 |07/21/2023
89705P AA 3 | TRONOX FINANCE PLC ... | D] 01/22/2020. | JP MORGAN........cocoormrriirriinniens 91,350 cirennn86,193 35 86,316 5,034 5034 | ... 1,624 | 10/01/2025
92769X AP 0 |VIRGIN MEDIA SECD Fl.......cooovvererrians D | 03/18/2020. | ABN AMRO 259,700 | ..........280,000 | .......... 297,850 (472) 297,378 | .o | e (37,678) | ......... (37,678)| ......... 5,347 | 05/15/2029
98954N  AA 7 |ZIGGO SECD FINB V....ccovvvireriniiininnens D] 02/14/2020. [ VARIOUS........ccovinrririmnrinnnsiisrinnes | crnseseninsisssssnsnsssens | cevnnennes 495,583 | .........469,000 | .......... 483,606 (282) 482,753 | .o | e 10,310 | v 10,310 | ....... 17,123 | 01/15/2027
3899999. Total - Bonds - Industrial and Miscellaneous ....104,897,561 ....107,696,041 2,206,313 0. 107,639,064 |............... 0 |..(3,034,463) | ....(3,034,463) | ..2,602,630 XXX
Bonds - Unaffilited Bank Loans
BL2287 17 7 |TEAMHEALTH .. | 12/31/2019. | JP MORGAN 875 875 873 ..168 874 02/06/2024
BL2371 16 1 |CENTURYLINK .. 1 01/31/2020. [ JP MORGAN.........coocvevervrverirrennns [ e | 20000.1,250,000 | .......1,250,000 | .......1,242,188 | ...c.....1,242,407 | oo | a7 | i [ 97 | e | e 1,242,504 |...cocovvenenne 01/31/2025
BL2387 53 0 |BWAY | 1212712019, [ OAKTREE..........ovviieernerernninnes | erverrnnnninernnneniens | covvvernnnenndy 946 | 3,946 | 03,862 | e 3,889 | oo | e [ v 0 3,869 04/03/2024
BL2414 59 9 |MOHEGAN TRIBAL GAMING AUTH.. .. | 01/22/2020. | JP MORGAN .321 455,992 10/13/2023
BL2518 13 4 | TRAVERSE MIDSTREAM w | [ 12/31/2019. | JP MORGAN 46 569 7 7 09/27/2024
BL2543 54 6 |NUMERICABLE U.S.LLC........ccccoovumrrurnnee ..101/15/2020. | JP MORGAN.........cooovvrmmrriiririnnns 0 1,365 17 17 6 | 01/31/2026
BL2552 84 4 |NAVISTAR, INC .. 1 03/10/2020. | JP MORGAN 1,897 299,134 | oo | e (8,09) | ........... (8,096) | ......... 4,082 | 11/06/2024
BL2562 96 7 |MITCHELL INTERNATIONAL .. 12/31/2019. | JP MORGAN 0 1,152 35 35 7 112/01/2024
BL2629 47 7 |SCIENTIFIC GAMESCORP-A ... 11213172019, | JP MORGAN.......ccoooerveerrirennirens | corvvveniiseniineniinns | cvnreereneeen 1T | i 2077 | e 2172 | e 2172 | e [ e | v 0 2,172 5 5 5 | 08/14/2024
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BL2636 58 9 | TRANSDIGM INC .. | 12/31/2019. | JP MORGAN .500,000 496,250 0 496,421 (171) (171) 08/22/2024
BL2636 86 0 |CHARTERNEXUSINC o |- 11213172019 [ JP MORGAN.........oorvirervirenrirnnens [ e | evveveneenn AT | i 1,467 ...1,454 0 1,455 12 12 5 | 05/17/2024
BL2651 41 4 |TITANACQUISITIONLTD  .oovvvviiinne .. 12/31/2019. | JP MORGAN 26 1,622 3 3 7 103/16/2025
BL2678 59 9 |SBA COMMUNICATIIONS CORP ... .. | 12/31/2019. | JP MORGAN 0 450,000 (V18 R 2,152 | 04/11/2025
BL2684 93 6 |HUBINTERNATIONAL ..o .| 12/31/2019. | JP MORGAN 0 856 30 30 04/25/2025
BL2689 09 1 |ALLIANT TECHSYSTEMSINC ................ .. | 12/31/2019. | JP MORGAN 0 799 24 24 7 | 05/10/2025
BL2704 46 0 |ORTHO-CLINICAL DIAGNOSTICS ....... .. | 03/05/2020. | JP MORGAN 11 89,561 | ..o [ s (2,486) | ........... (2,486) | ..o 06/30/2025
BL2704 56 9 |VERTAFOREINC .., .. 12/31/2019. | JP MORGAN 0 1,535 27 27 7 107/02/2025
BL2768 42 4 |CENTRALSQUARE TECH(TRITECH)...... .. | 12/31/2019. | JP MORGAN 52 1,357 18 18 7 | 08/29/2025
BL2935 86 6 |TRAVELPORTLLC . .. 12/31/2019. | JP MORGAN 123 1,813 0 33 | 01/24/2026
BL2937 51 6 |PANTHER BF AGGREGATOR2LP ... .. | 12/30/2019. | JP MORGAN 0 492 8 8 2 | 04/30/2026
BL2959 40 3 |STAPLESINC .. .. 1 02/03/2020. | JP MORGAN 1 2,210 45 45 27 | 04/12/2026
BL2974 20 4 |ADIENT USLLOC .. 12/31/2019. | JP MORGAN 0 678 10 10 5 | 05/06/2024
BL2985 18 4 |IHEARTCOMMUNICATIONS INC... .. 102/03/2020. [ JP MORGAN.........oovvereiiranriinnnns [ o | e 513,156 | .......... 513,156 | .......... 517,646 oo | e (59) 517,305 | oo | e (4,149) | ........... (4,149) | ........ 5,144 | 05/01/2026
BL3112 45 7 |CEC ENTERTAINMENT INC .| 12/31/2019. | JP MORGAN........ccovviiriiniinniiiens [ | v 310,781 | .......... 325,000 | ......... 325,000 B [ 13,696 325,000 | ..oooocirciienes | e (14,219) | ........ (14,219) | .......... 3,966 | 08/30/2026
BL3153 34 5 |PRIME SEC SERV BORROWER LLC .. | 12/31/2019. | JP MORGAN . . 875 875 853 0 854 21 21 4 |09/23/2026
8299999. Total - Bonds - Unaffiliated Bank Loans. OO PO OO OO PO PP UOP OO OOPPPSRPPPOPRTORTOUROTY [PUTOVOR 3,895,253 | ....... 3,927,746 | ....... 3,894,354 | .... .. JERRRRTOTON | I [P 16,379 0 3,899,589 [ (4,337) | oo (4,337) ] ....... 18,634 XXX
8399997. Total - Bonds - Part 4. ....634,952,756 |....598,215,989 |....638,253,855 | ....... 389,858,961 |....2,234,309 | ...... (181,026) | ..ocvovveeenn0 [ e, 2,053,283 | ..covieen0 ] il 634,182,904 |...............0 | ... 476,894 | ........ 476,894 | ..6,141,900 XXX
8399999. Total - Bonds ....634,952,756 |....598,215,989 | ....638,253,855 | ....... 389,858,961 |....2,234,309 | ...... (181,026) | .....cc.......0 | e 2,053,283 | ..cocooee0 | i 634,182,904 |.............0 | ..o 476,894 | ........ 476,894 | ..6,141,900 XXX
C on Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
00206R 10 2 |AT&TINC.... .. | 03/24/2020. | COWEN..........ooovverrrerrrrercrreceis | e 304,300.000 8,404,952 XXX 11,892,044 | (3,207,322) | covvoovvvieriiins | e | e (3,207,322) 8,684,722 | ..oovvvecrrer | s (279,770) | .......(279,770) | ..... 158,236 XXX
002824 10 0 |ABBOTT LABS. .. 1 02/07/2020. | COWEN 3,800.000 | .......... 335,996 XXX | ...88,558 | .............330,068 | ... (241,510 (241,510) 88,558 | ...verrererinns [ e 247437 | ........ 247,437 XXX
00724F 10 1 |ADOBE SYSINC.... .. 102/07/2020. | COWEN..........coovvvirriirnieniiiinnins | v 1,600.000 | .......... 588,374 XXX ] 134932 ) 527,696 | (392,764) B I (392,764) 134,932 | oo | e 453,443 | ........ 453,443 XXX
012653 10 1 |ALBEMARLE CORP .1 01/16/2020. | ABN AMRO........ccoooommrvemnrrrmnniriens | e 1,974.000 | .......... 157,317 XXX | 136,703 | 144181 | (7,478) (7,478) 136,703 | oo | e 20,614 | .......... 20,614 | ... XXX
013872 10 6 |ALCOACORP .. | 02/04/2020. | ABN AMRO.........coocvvmivmniiininnines | crves 31,078.000 | .......... 440,693 XXX ] .........668,488 | ............0668,488 | ... . 0 668,488 | ......ooovvvreens [ e (227,795) | ...... (227,795)| .... XXX
020002 10 1 |ALLSTATE CORP. .. | 02/14/2020. | ABN AMRO.. 4,856.000 ..608,693 XXX (59,729) | s | e | e (59,729) 486,328 | ..o | 122,365 122,365 XXX
02079K 10 7 |ALPHABET INC .. 102/10/2020. | VARIOUS | e 13,305.000 | ... 19,525,408 XXX 17,789,051 | ..(7,149,750) coee [ (7,149,750) | c.oooovvecirrans | s 10,639,301 | ..covverrrrir ...8,886,107 | ..... 8,886,107 XXX
02079K 30 5 |ALPHABET INC .. 1 02/19/2020. | VARIOUS.... 2,576.000 3,896,150 XXX ...3,450,269 | ..(2,738,679) I I (2,738,679) 711,590 ...3,184,560 | ..... 3,184,560 XXX
023135 10 6 |AMAZON COM INC. .. 102/19/2020. [ VARIOUS.........oocvormrvirennrireniiienns | e 10,400.000 | ..... 20,228,968 XXX ..19,217,536 | ..(3,762,990) oot [ (3,762,990) | ....oovvverrrrians | v 15,454,546 | .......cccoovennee .A4,T74,422 XXX
025816 10 9 | AMERICAN EXPRESS .. | 02/14/2020. | ABN AMRO. 2,482.000 336,862 XXX TN RPN (13,962) 295,022 | .o | e 41,840 XXX
03027X 10 0 |AMERICAN TOWER CORP.... .. 1 02/14/2020. | VARIOUS.........oovorereeranrireniinnnes | v 4,598.000 | ....... 1,148,350 XXX oo [ (410,286) 646,426 | ......cooovriains | e 501,924 XXX
03073E 10 5 |AMERISOURCEBERGEN CORP............... .. | 02/14/2020. | ABN AMRO 2,735.000 257,824 XXX ] 236,292 | e 232,530 | ..o 3,763 | oo [ e 3,763 PCIIVAS v/ T 21,531 XXX
037833 10 0 |APPLE COMPUTER .. 102/10/2020. [ VARIOUS.........coovovmmviimnriianiiinns | e 99,000.000 | ..... 31,034,374 XXX ..29,071,350 | (28,267,995) ....(28,267,995) 803,355 .30,231,019 XXX
03965L 10 0 |ARCONIC INC ... | .- | 02/14/2020. | VARIOUS.... 6,594.000 | .......... 218,224 XXX 144,004 | ......... (3,604) (3,604) 197,196 | oo | v 21,028 XXX
053015 10 3 |AUTOMATIC DATA PROCESSING INC.... | .. | 03/19/2020. [ COWEN........cccovrvrverermiirriririrnrinirs | wovrrns 79,000.000 | ....... 9,170,181 XXX ..13,469,500 | (13,414,743) ...(13,414,743) 54,757 ..9,115425 | ... 9,115,425 | ....... 71,890 XXX
053807 10 3 |AVNETINC .. 101/28/2020. | ABN AMRO.........coooommrvimnrrrinniriens | v 1,441.000 | ............ 60,008 XXX ..61,156 | ......... 4,185 4,185 65,341 | .oovoereeiiens | e [GRCKK) | I— (5,333) | oo XXX
058498 10 6 |BALL CORP .. | 02/14/2020. | ABN AMRO. 6,832.000 527,670 XXX | e 462,427 | 338,741 | ... 14,294 462,427 | oo | v 65,243 | ......... 65,243 | ...coovvri XXX
060505 10 4 | BANKAMERICA CORP NEW.. .. 102/10/2020. | VARIOUS.........cocoovemvevnnriieriiiinns | e 294,924.000 | ..... 10,153,190 XXX ..10,387,223 | .(5,877,984) | .coooovvvvirrcins | e | (5,877,984 | oo | 4,509,239 | ...cccoovinnnenn. ...5,643951 | ... 5,643,951 | ....... 56,526 XXX
071813 10 9 |BAXTERINTL INC .. | 02/14/2020. | ABN AMRO 2,412.000 224,013 XXX | 196,574 | ... 201,691 | e (5,118) 196,574 | .oovooeeveees | v 27,439 | .......... 27,439 | ... 531 XXX
084670 70 2 |BERKSHIRE HATHAWAY INC DE.. .. | 02/07/2020. | COWEN 2,900.000 ..661,025 XXX | 324781 | ......656,850 | ... (332,069) 324,781 | o | e 336,243 | ........ 336,243 | .o XXX
086516 10 1 |BESTBUY INC .. | 02/14/2020. | ABN AMRO 192.000 | ............17,301 XXX | 13,800 | .o 16,858 | (3,057) 13,800 3,501 3,501 96 XXX
094235 10 8 |BLOOMIN BRANDS INC.......cccoovvvvvivinnnn. .. | 03/24/2020. | ABN AMRO.........coocvumiimniiiniicniines | v 27,558.000 | .......... 313,010 XXX ].......505,802 | ..............608,205 | ..... (102,403) 505,802 | ...coovrirrinns | e (192,791) | ....... (192,791) | ......... 5,512 XXX |
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097023 10 5 |BOEING CO .. 102/07/2020. | COWEN..........ccoovvvimmiinnianciiinnins | v 1,300.000 | .......... 439,438 XXX ] 51,993 | 423,488 | L (371,495) v | e (371,495) 51,993 | oo | e 387,445 | ....... 387,445 XXX

09857L 10 8 |BOOKING HOLDINGS INC .. | 02/14/2020. | ABN AMRO 154.000 | .......... 307,044 XXX ] 286,209 | .............297,791 | ... (30,240) SOV (30,240) 286,209 XXX

110122 10 8 |BRISTOL MYERS SQUIBB CO .. 1 01/02/2020. | CORRECTION TO PRIOR YEAR... 2,848.000 283,665 XXX ] 283,665 | ... 182,813 | ... 100,852 e | s 100,852 283,665 XXX

11135F 10 1 |BROADCOM LTD we |+ 102/07/2020. | COWEN.........covvverriireieneireneins | o 1,500.000 | .......... 476,013 XXX oo 31,027 | i ATA030 | (437,003) I (437,003) 37,027 | oo | e 438,987 | ........ 438,987 | ........ 4,875 XXX

12504L 10 9 |CBRE GROUP INC.......ccoovverrrirrrriinrriis .. | 02/14/2020. | ABN AMRO 6,711.000 | ... 429,121 XXX | 341187 | oo 411,317 | (70,130) | woovvvvrervereeies | vereieeeiieees | oo (70,130) 341187 | e [ e 87,933 | ...o.ouu 87,933 | oo XXX

125523 10 0 [CIGNACORP......ccoovvvirriirniinniinnii .. 1 03/04/2020. | COWEN..........ccovvvimmrinriienriiinnis | e 26,000.000 | ....... 5,365,208 XXX | 4,687,739 | .........5,316,740 | ..... (629,001) S IO (629,001) | vvevviinri | e 4,687,739 | ..ocoovvvirrins | 677,469 | ........ 677,469 | ...coooovvvvinnn XXX

126650 10 0 |CVSCORP .. 1 02/07/2020. | COWEN 5,800.000 XXX | 84,222 | ... 430,882 | ... (346,660) B (346,660) 84,222 333,138 333,138 2,900 XXX

127097 10 3 |CABOT OIL & GAS CORP.. ..101/16/2020. | ABN AMRO..........coovemrirernirnrirerinns | overinens 1,996.000 XXX 45,249 XXX

14149Y 10 8 |CARDINAL HEALTHINC.... v |1 02/14/2020. | ABN AMRO.......ooomivriminriinniiinenes | cevvienes 1,989.000 XXX 87,583 XXX

15189T 10 7 |CENTERPOINT ENERGY......cccvvvrvrriirnnnne .. 1 01/16/2020. | ABN AMRO. 199.000 XXX 5,956 XXX

156700 10 6 |CENTURYLINKINC .. | 02/14/2020. | ABN AMRO 2,785.000 XXX 32,445 XXX

166764 10 0 |CHEVRONTEXACO CORP. .. 102/07/2020. | COWEN..........oovvvimrrrierirrereireneins | e 7,500.000 | .......... 818,055 XXX 791,465 XXX

17275R 10 2 |CISCO SYSTEMSINC.... .. 02/14/2020. | VARIOUS........cooovvrireinrrninniieiinnns | cevenes 19,984.000 | .......... 950,844 XXX 672,475 , XXX

172967 42 4 |CITIGROUP INC .. 102/07/2020. | VARIOUS.........oovoerriranrimeniinnns | v 5,600.000 | .......... 441,410 XXX 394,929 | .o | s 46,481 | .......... 46,481 | ......... 2,856 XXX

189054 10 9 |CLOROX CODEL... .. | 02/14/2020. | ABN AMRO 288.000 ...47,392 XXX 44,933 2,459 2,459 305 XXX

191216 10 0 |COCACOLACO..... .. 1 02/07/2020. | COWEN... ..13,400.000 ..793,755 XXX ] 286,124 | ol TA1,690 (455,567) | .. 286,124 XXX

192446 10 2 |COGNIZANT TECHNOLOGY SOLU.......... .. 102/07/2020. | COWEN.........oovvverrriirriinreireenins | o 7,600.000 526,793 XXX | e 441974 | AT1352 | (29,378) 441,974 XXX

20030N 10 1 |COMCAST CORP CLA.. .. 102/07/2020. | COWEN.........cormrrrririrnrirerinirnereries | vevrenes 11,700.000 | .......... 522,329 XXX | 237,656 | ..............526,149 | ..... (288,493) 237,656 XXX

200340 10 7 |COMERICA INC .. | 02/14/2020. | ABN AMRO. 3,643.000 228,212 XXX | .........260,037 | .............261,385 | ......... (1,348) 260,037 | .o | e (31,825) | ......... (31,825) XXX

216648 40 2 |COOPER COS INC .| 02/14/2020. | ABN AMRO.........oooovvmerimniriiniianns | cevneiens 1,200.000 423,321 XXX 12,348 397,896 | ..oooverierians | s 25425 | ... 25,425 XXX

21676P 10 3 |COOPER-STANDARD HLDS.. .. | 03/16/2020. | ABN AMRO.. 1,300.000 18,735 XXX 0 43,108 (24,373) | .........(24,373) XXX

22052L 10 4 |CORTEVAINC .. .. 01/16/2020. | ABN AMRO.. 21,504.000 | ..........620,945 XXX oot [ (37,905) 597,754 | .oooovvverrrnns | s 23,192 XXX

232806 10 9 |CYPRESS SEMICONDUCTOR CORP...... |.. | 03/20/2020. | ABN AMRO. 9,640.000 | .......... 212,545 XXX B I (134,860) 90,041 [ .o [ e 122,504 XXX

235825 20 5 |DANAHOLDINGS CORP.........cccoooeommriire .| 01/17/2020. | VARIOUS.........oocvemerrirmnnriienicienns | e 10,760.000 | .......... 180,543 XXX 6,979 202,811 (22,267) XXX

254687 10 6 |DISNEY WALT CO .| 02/07/2020. | COWEN 2,900.000 ..409,226 XXX N (105,942) 313,485 | .o | e 95,742 XXX

28414H 20 2 |ELANCO ANIMAL HEALTH. .. 1 01/23/2020. | BARCLAYS 208.000 11,377 XXX 0 10,400 977 XXX

285512 10 9 |ELECTRONIC ARTSINC.... .. | 01/16/2020. | ABN AMRO 766.000 84,440 XXX (3,574) 78,779 5,662 XXX

292104 10 6 |EMPIRE STATE REALTY TRUST ... .. | 03/06/2020. | ABN AMRO 2,315.000 27,761 XXX 5,162 37,480 | oo | s (9,719) XXX

30034W 10 6 |EVERGY INC. .. | 02/14/2020. | ABN AMRO. 3,597.000 258,617 XXX e (550) 233,579 | oo | s 25,037 | .......... XXX

30212P 30 3 |EXPEDIA GROUP INC .. | 02/14/2020. | ABN AMRO. 2,215.000 | ... 270,803 XXX | 305,522 65,992 305,522 | ..o | e (34,718) | ......... (KA T:) N XXX

30231G 10 2 |EXXON MOBIL CORPORATION. o[- 02/10/2020. | VARIOUS...........oovrvirrrriraniiierii | oo 248,100.000 | ..... 15,779,895 XXX 12,198,212 ..(5,114,206) I (5,114,206) | ....oovvervvrans | v 12,198,212 | oo ...3,581,683 | ... 3,581,683 XXX

30303M 10 2 |FACEBOOK INC......cccooommrrierrirrriarniinas .. 1 02/07/2020. | COWEN 6,300.000 | ....... 1,340,011 XXX | e 1,091,752 | ...........1,293,075 | ... (201,323) | cocvveoevceies | e | e (201,323) | covvvevrveeni | e 1,091,752 | cooooeveerins | e 248259 | ........ 248,259 XXX

345370 86 0 |FORD MTR CODEL... .. | 02/14/2020. [ VARIOUS.........coooovmrrvvmnriiiniciinns | e 16,381.000 | .......... 132,311 XXX (1,381) (1,381) 150,962 | ..o | s (18,651) | .........(18,651) | .... XXX

37045V 10 0 |GENERAL MOTORS... .. | 02/14/2020. | ABN AMRO. 6,602.000 228,518 XXX g 19,984 9,984 251,617 (23,100) | .........(23,100) | .... XXX

375558 10 3 | GILEAD SCIENCES .1 03/19/2020. | VARIOUS........cooomevirimrinriveninns | crvens 83,747.000 | ....... 6,509,975 XXX | e 1,496,920 ..(3,944,961) N (3,944,961) | oo | e 1,496,920 | ....ccovvvrrenee ..5,013,055 | ..... 5,013,055 XXX

38141G 10 4 | GOLDMAN SACHS GROUP INC.... ... | .| 02/07/2020. | VARIOUS. [ 1,700.000 | .......... 405,322 XXX | s 398,083 | ... [ e 398,083 | ..o [ e 7,239 | oo 7,239 XXX

388689 10 1 | GRAPHIC PACKAGING HLDG CO............ .| 02/06/2020. | VARIOUS.........ccooevomrimrinnicciians | v 18,610.000 | .......... 298,324 XXX ] 229,044 | .............309,856 | ....... (80,812) 229,044 XXX

40434L 10 5 |HEWLETT PACKARD .. | 01/16/2020. | ABN AMRO. 9,273.000 | .......... 199,283 XXX | 192,415 A, 192,415 XXX

419879 10 1 |HAWAIIAN HOLDINGS... .1 03/04/2020. [ VARIOUS.........ooovommrriranrviieniiienns | e 35,160.000 | .......... 653,443 XXX | 1,021,698 (7,400) | oo | rerevreneirenes | eveeeneeene(7,100) | i | e 1,021,698 | ...oovvviecrrns | oo (368,255) | .... , XXX

42824C 10 9 |HEWLETT PACKARD .. 1 02/14/2020. | ABN AMRO.........oooovemriernirnnirerinns | overnens 4,080.000 | ............. 58,786 XXX | 80,616 | ... .64,709 | L (4,093) 60,616 | ..o [ e (1,830) | <.ovvvne [QR:K10) ) E— 490 XXX

437076 10 2 |HOME DEPOT INC ...| .. | 02/07/2020. | VARIOUS...... 3,939.000 933,215 XXX | ........374,061 | ..............860,199 | ... (486,138) 374,061 559,155 559,155 XXX

438516 10 6 |HONEYWELLINTLINC.......ccccoovvivriiinninne .| 02/07/2020. | COWEN 2,900.000 | .......... 511,490 XXX ] ... 108,606 | .............513,300 | ..... (404,694) 108,606 | .....covvevrecres | s 402,883 | ........ 402,883 | .....coovvvvnn. XXX [,
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46120E 60 2 |INTUITIVE SURGICAL INC .. 102/26/2020. | COWEN..........ccovvvimriirriienriiinnis | e 27,000.000 | ..... 15,148,844 XXX ] 137,108 ..15,961,050 | (15,823,942) wr | -(15,823,942) 137,108 15,011,736 |...15,011,736 | .....cccooreenns XXX

46625H 10 0 |JP MORGAN CHASE & CO.... .. 102/10/2020. [ VARIOUS.........ooovommrrirmnrriraniiienns | e 73,500.000 | ..... 10,186,746 XXX | 2,544,386 ..10,245,900 | ..(7,701,514) e (7,701,514) 2,544,386 ..7,642,360 | ..... 7,642,360 | ....... 66,150 XXX

469814 10 7 |JACOBS ENGR GROUP .. | 02/14/2020. 246.000 24,656 XXX | 21,678 ....22,098 (421) 21,678 2,978 2,978 47 XXX

478160 10 4 |JOHNSON & JOHNSON v [ 02/07/2020. | VARIOUS...........ooooivinreieniienis | o 13,156.000 | ....... 1,980,238 XXX 1,889,259 | .......... 1,919,066 | .......(29,807) | coooorvveeriiiacns [ oo [ e [VZ2<R: 1070 1 (OO I 1,889,259 | ...oovvvecccis | s 90,979 | ......... 90,979 | .o XXX

499049 10 4 |KNIGHT-SWIFT TRANSPORATION.......... .| 03/10/2020. | ABN AMRO. 2,540.000 80,514 XXX 98,615 | ..o [ e (18,102) | ......... (R [073) I— XXX

532457 10 8 |LILLY (ELI)&CO.... .1 01/16/2020. | ABN AMRO..........ccooommmvinriiinniiiinns | o 4,272.000 | .......... 601,797 XXX 471,995 | oo | e 129,802 | ........ 129,802 XXX

548661 10 7 |LOWESCOSINC.... .. 1 02/07/2020. | COWEN 3,500.000 | .......... 424,850 XXX 393,874 XXX

565849 10 6 | MARATHON OIL CORP .. | 01/16/2020. | ABN AMRO. 6,946.000 92,598 XXX 81,873 XXX

56585A 10 2 |MARATHON PETROLEUM <. | . 1 01/16/2020. | ABN AMRO.........ocoomvvremrnrinnnirinns | cvvrii 1,415.000 | ............ 81,983 XXX 91,019 XXX

575385 10 9 |MASONITE CORP........ccccoevumiimirinrinniins .. | 03/04/2020. | ABN AMRO. 2,729.000 | .......... 211,906 XXX ] 155964 | 197,061 | ....... (41,097) 155,964 XXX

57636Q 10 4 |MASTERCARD INC.... .. | 03/24/2020. [ VARIOUS.........coooommreivmnriinniiinnns | e 48,500.000 | ..... 12,852,018 XXX ..14,481,615 | (13,496,761) 984,854 XXX

580135 10 1 |MCDONALD'S CORP.. .. 1 02/07/2020. | COWEN 2,400.000 | .......... 508,509 XXX | e 411,760 | e 4T4264 | (62,504) 411,760 XXX

58933y 10 5 |MERCK& COINC .. 102/07/2020. | COWEN........c.ocorreririirrirnrirerniiniins | covereens 4,100.000 | .......... 349,234 XXX ] 293,808 | ... 372,895 | L. (79,087) 293,808 XXX

59408Q 10 6 |MICHAELS COSINC.. ... | .| 01/09/2020. | VARIOUS. [ I 53,576.000 | .......... 391,768 XXX 0 433,430 | oo | e (41,662) | ......... (41,662) | ... XXX

594918 10 4 |MICROSOFT.....ccccoevvmivirinriiciisniiciiens .. 02/07/2020. | VARIOUS........cccoovvvirrimrinnicniians | v 59,500.000 | ....... 9,973,874 XXX e (9,359,230) 23,920 ..9,949,954 | ... 9,949,954 XXX

60871R 20 9 |MOLSON COORS BREWING CIO . .. | 02/14/2020. | ABN AMRO 2,708.000 150,966 XXX (7,715) 138,246 12,720 XXX

609207 10 5 |MONDELEXINTLINCNPVA.......ccccouunnen. .. 1 02/07/2020. | COWEN 6,000.000 353,144 XXX ] 258,599 | 330,480 | oo (T1,881) | s | e | e (71,881) 258,599 | ..o | s 94,544 XXX

61174X 10 9 |MONSTER BEVERAGE CRP.. .. | 02/14/2020. | ABN AMRO. 733.000 51,030 XXX 22 46,604 | ..o | e 4,426 XXX

615369 10 5 |MOODYS CORP. .. | 02/14/2020. | ABN AMRO 382.000 | .......... 105,698 XXX 82972 | 90,691 | (7,719) (7,719) 82,972 22,726 XXX

62886E 10 8 |NCR CORPORATION .. | 02/04/2020. | VARIOUS.........ccoomvviiireriirinicnrinnis | e 9,980.000 345,598 XXX ] .......230,338 | ..............350,897 | ..... (120,558) I (120,558) 230,338 | oo [ 115,260 XXX

651229 10 6 |NEWELL RUBBERMAID INC.. .. | 02/14/2020. | ABN AMRO.. 7,045.000 141,418 XXX | 115791 | 135,405 | (19,614) | .. . ..(19,614) 115,791 <errn25,628 XXX

666807 10 2 |NORTHROP GRUMMAN CORP. .. 102/07/2020. | COWEN..........oovvverrriernireriireneins | v 1,400.000 510,480 XXX | 81,196 | ... 481,558 | .. (420,362) v | e (420,362) 61,196 | ..o [ e 449,284 XXX

67020Y 10 0 |NUANCE COMMUNICATIONS INC.... .. 102/12/2020. | ABN AMRO...........ooommmiiiinniiinriiinns | o 11,030.000 | .......... 246,508 XXX ] 165,637 | ............. 196,665 | ....... (31,028) oo [ (31,028) 165,637 | .cvvoceennis | v 80,871 XXX

680223 10 4 |OLD REPUBLIC INTL CORP ..101/28/2020. | ABN AMRO........coooommrviimrrimnniriens | e 12,892.000 | .......... 298,573 XXX | 240471 | ..........288,394 | L (47,923) SO (47,923) 240,471 | oo [ e 58,102 | ........ 58,102 XXX

68268W 10 3 | ONEMAIN HOLDINGS INC. .. | 03/04/2020. | ABN AMRO. 6,570.000 257,071 XXX | 193,408 | ...........276,926 | ....... (83,517) B IR (83,517) 193,408 | ....ovvovivrns | e 63,663 | .......... 63,663 XXX

68389X 10 5 |ORACLE SYSTEMS.... .. | 02/07/2020. | COWEN 8,900.000 487,882 XXX | 2,390 | e 471,522 | (469,132) | .. . 469,132) 2,390 | oo | e 485,492 485,492 XXX

713448 10 8 |PEPSICO INC MTN.... .. 1 02/07/2020. | VARIOUS...... 6,300.000 913,178 XXX | 345,051 | ... 861,021 | (515,970) e (515,970) 345,051 | .o [ e 568,127 | ........ 568,127 XXX

717081 10 3 |PFIZERINC .. 1 03/17/2020. | VARIOUS.........cocoommmviinnrriinriiinnns | e 504,957.000 | ..... 19,395,670 XXX (12,764,746) o [ (12,764,746) | oo | e 7,019,469 | .....cccoovvns 12,376,201 |....12,376,201 XXX

718172 10 9 |PHILIP MORRIS INT'L.... .. 102/07/2020. | COWEN..........oorvvemrrrieririereireceins | e 4,600.000 | .......... 400,505 XXX | 200,146 | ............391,414 | .. (191,268) v | e (191,268) 200,146 | ..cooevenciranns | o 200,359 | ........ 200,359 XXX

742718 10 9 |PROCTER & GAMBLE CO.. .. 102/07/2020. | COWEN.........oooeviriririririnrirersiineins | coverenens 7,500.000 | .......... 950,394 XXX R (539,504) 397,246 553,148 | ........ 553,148 XXX

743315 10 3 |PROGRESSIVE CORP v |- [01716/2020. | ABN AMRO.........oovvvernriinriicnnins | e 4,007.000 | .......... 302,056 XXX 29,291 319,358 | ..o [ (17,302) | ......... (17,302) XXX

744573 10 6 |PUBLIC SVC ENTERPRISE GRO............. .. | 01/06/2020. | COWEN 320,000.000 | ..... 18,642,238 XXX 9,282,563 ..9,359,675 | ... 9,359,675 XXX

74460D 10 9 |PUBLIC STORAGE .. | 01/16/2020. | VARIOUS...... 418.000 91,679 XXX 100,736 | ..o | v (CROT N — (9,057) | .... XXX

74733V 10 0 |QEP RESOURCESINC.. .. 1 03/24/2020. | ABN AMRO.........ccooommvrmmrrrinnireens | e 54,267.000 | ........... 23,487 XXX e 284,202 244,202 | ..o [ e (220,714) | ....... (220,714)| .... XXX

747525 10 3 |QUALCOMM INC .. 1 01/17/2020. | MORGAN STANLEY.......covcvvrvrrner | verrnes 65,000.000 | ....... 6,216,543 XXX | 2,568,647 ) 2,568,647 ...3,647,89%6 | ... 3,647,896 XXX

74762E 10 2 |QUANTA SERVICESINC... ... | .- | 03/10/2020. | ABN AMRO 3,400.000 | ...coooee. 114,694 XXX ) 111,763 2,931 2,931 XXX

751212 10 1 |RALPHLAUREN CORP........cccccevrurinens .1 01/16/2020. | ABN AMRO.........cocovvimrimriiriiniiinns | cevvrciinens 84.000 | ............ 10,026 XXX ) 9,501 525 | oovirerinns 525 XXX

754730 10 9 |RAYMOND JAMES FINANCIAL | .. | 02/14/2020. | ABN AMRO. 2,438.000 232,186 XXX | 201,159 | ... 218,103 | (16,944) | ..o | e [ e (16,944) 201,159 | oo | s 31,026 | .......... 31,026 XXX

760759 10 0 |REPUBLIC SERVICES INC .. | 02/14/2020. | ABN AMRO 2,654.000 266,111 XXX ] 229,392 | .............237,878 | ......... (8,486) (8,486) 229,392 | .o | s 36,719 | .cooeouee 36,719 XXX

79466L 30 2 |SALESFORCE COMINC.... .. 1 01/16/2020. | ABN AMRO. 2,105.000 | ...coen 382,837 XXX ] 334995 | 342,357 L (7,363) (7,363) 334,995 XXX

830566 10 5 |SKECHERSUSAINC ... | .. | 02/07/2020. | VARIOUS...... 6,570.000 266,972 XXX | ........183,170 | ..............283,758 | ..... (100,588) | ...coooevverrerias | cevvieeriieneies | e (100,588) 183,170 XXX

830879 10 2 [SKYWEST, INC....coovvvirrrimrririerriieniiiens .. | 01/24/2020. | ABN AMRO 283.000 | ..covvvneee 17,903 XXX | e 1,075 | 18,290 | (11,215) | oo | v | e (11,215) 7,075 XXX |
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832696 40 5 |JM SMUCKER CO. ..101/16/2020. | ABN AMRO.........ccooommvimnriiinniiinns | o 1,419.000 | .......... 149,032 XXX .147,760 5,863 5,863 153,623 | ..o | e (4,591) .(4,591)] ... XXX
844741 10 8 |SOUTHWEST AIRLS CO.... .. | 02/14/2020. | ABN AMRO 2,588.000 | .......... 149,994 XXX 131,341 ] L ..139,700 (8,359) (8,359) 131,341 | oo | e 18,653 | .........18,653 | ............466 XXX
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS.... .1 01/30/2020. | COWEN.........cooniererrririirerinnisiirenins | vvenee 210,900.000 | ..... 13,363,275 XXX | 11,656,124 .....15,370,392 | ..(3,714,268) N (3,714,268) | ...oovvvrrerns | v 11,656,124 | ....ocvvvvviran L A1,707,152 1,707,152 | ....... 25,308 XXX
855244 10 9 |STARBUCKS CORP ... | .. | 01/16/2020. | ABN AMRO. 950.000 87,341 XXX | 79,392 ..83,524 | ... (4,133) (4,133) 79,392 | oo | e 7,950 | oo 7,950 | .o XXX
85917A 10 0 |STERLING BANCORP/DE.........ccccoouvurnneae .. 03/13/2020. | VARIOUS.........ccoovvvirimriniiiciinns | v 17,020.000 | .......... 270,443 XXX ] 421,490 | ... 358,782 | ... 62,709 62,709 421,490 | oo | (151,047) | ....... (151,047) | ...oovvv. 732 XXX
87305R 10 9 |TTM TECHNOLOGIES INC.... ..103/10/2020. [ VARIOUS.........coooovmmviimnrriinniinnns | e 10,672.000 | .......... 144,366 XXX ..131,835 | .............160,614 | ... (28,779) e [ (28,779) 131,835 | oo | e 12,531 | ... 12,531 XXX
882508 10 4 | TEXASINSTRSINC .. 1 02/07/2020. | COWEN 2,400.000 | .......... 312,179 XXX 108,995 | ... 307,896 | ... (198,901) SO (198,901) 108,995 | ..o | e 203,183 | ........ 203,183 XXX
883556 10 2 | THERMO ELECTRON CORP. .. 1 01/23/2020. | SANFORD BERNST.......cocovvvrerrvnne | vevrnes 25,000.000 | ....... 8,365,212 XXX | e 1,167,375 ..(6,954,375) B (6,954,375) | .o | e 1,167,375 | e 1,197,837 | ... 7,197,837 XXX
88579Y 10 1 |3M COMPANY. v |1 01/16/2020. | ABN AMRO.......oomimriiriiinniiinenes | ceviienes 1,854.000 | .......... 334,236 XXX ] 317,980 | .............327,083 | ......... (9,103) (9,103) 317,980 | .oovocrierieees | s 16,256 | .......... 16,256 XXX
896945 20 1 | TRIPADVISORINC.......ccovvvvrrriiirriirniinns .. | 01/16/2020. | ABN AMRO 2,041.000 64,001 XXX | 93,772 | ccoveererern82,006 | ... 3767 | oo [ e 31,767 93,772 (29,771) (29,771) XXX
901109 10 8 | TUTOR PERINI CORP. .. | 02/28/2020. | ABN AMRO 9,310.000 | .......... 122,279 XXX 53,533 173,259 | oo | v (50,981) | ...ovc (50,981) | ..o XXX
902973 30 4 |USBANCORP DEL .. 102/10/2020. | COWEN.........oorvverrriiririerrirereins | e 45,000.000 | ....... 2,440,889 XXX (1,705,837) | oo [ e [ (1,705,837) 962,213 1478676 | ..... 1,478,676 XXX
907818 10 8 | UNION PAC CORP .. 102/07/2020. [ VARIOUS........ocovvvvririirieinnnnniiens | covereens 4,302.000 | .......... 788,840 XXX | 571,825 | TTTT59 | (205,934) (205,934) 571,825 | oo | e 217,015 | ... 217,015 XXX
913017 10 9 |UNITED TECHNOLOGIES CORP... .. 102/07/2020. | COWEN..........ovvveirrriircriireirineins | e 4,200.000 | .......... 659,891 XXX | . 464,083 | ............628992 | ... (164,909) | .o | e | e (164,909) 464,083 | ..o | 195,807 | ........ 195,807 XXX
91324P 10 2 |UNITEDHEALTH GROUP INC.... .. 1 02/07/2020. | COWEN.........ccooiiririnrisniiciins | e 1,300.000 377,430 XXX ] 332,223 | 382,174 (49,951) ) 332,223 | oo | s 45207 | ......... 45,207 XXX
92343V 10 4 |VERIZON COMMUNICATIONS.. .. | 02/07/2020. 8,300.000 497,799 XXX ] .....390,067 | ..............509,620 | ..... (119,553) | .. ) 390,067 | ..oververerrins | e 107,732 107,732 XXX
92343X 10 0 |VERINT SYSTEMS INC .. 1 01/08/2020. [ VARIOUS.........oovveeervermnriimeniiinenns | o 1,740.000 | .......... 100,637 XXX | e T5 743 | 96,326 | (20,583) ) LT N I 24.8%4 | ... 24,894 XXX
92826C 83 9 |VISAINC .. 102/07/2020. | COWEN.........ooorreririirrirnrirerniineins | covernens 4,900.000 | .......... 996,287 XXX ] 384,611 920,710 ) (536,099) ) 384,611 | oo | e 611,676 | ........ 611,676 XXX
931142 10 3 |WAL-MART STORES INC........ccccoovurru .. 1 02/07/2020. 3,200.000 | .......... 372,242 XXX | .n310,443 | .........380,288 | ....... (69,845) ) 310,443 | oo | s 61,800 | .......... 61,800 XXX
931427 10 8 |WALGREENS BOOTS ALNC.. .1 01/16/2020. | ABN AMRO.........oocovrmerimrinriiniianns | e 1,141.000 ....62,058 XXX (5,055) ) 62,219 (161) (161) XXX
94946T 10 6 |WELLCARE HEALTH PLAN .. | 01/24/2020. | EXCHANGE...... 365.000 ..155,303 XXX . 0 122,816 32,487 32,487 XXX
949746 10 1 |WELLS FARGO & CO NEW.... .. 102/07/2020. [ VARIOUS.........ooovommrvivanriiranicienns | e 14,000.000 | .......... 669,213 XXX 593,812 | ..ovvvvveirries [ v 75,400 | .......... 75,400 | ......... 7,140 XXX
95040Q 10 4 |WELLTOWERINC .. | 02/07/2020. | COWEN 3,700.000 | .......... 311,342 XXX 243,904 XXX
960413 10 2 | WESTLAKE CHEM CORP.. weo | 1 02/12/2020. | ABN AMRO........oovvvimrriinniiieniins | e 1,550.000 | .......... 104,263 XXX 119,457 XXX
969457 10 0 |WILLIAMS COS INC......cccovvvirrerriirirrrnins .. 1 02/14/2020. | ABN AMRO.. 1,810.000 ....38,837 XXX 46,812 XXX
983919 10 1 |XILINXINC .. | 01/16/2020. | ABN AMRO.. 1,975.000 .197,838 XXX . 223,861 XXX
98956P 10 2 |ZIMMER HOLDINGS INC.........ccoovvvrrrrernne .. 1 02/07/2020. | COWEN 3,200.000 | .......... 500,914 XXX | e ATA438 | . 478976 | ... (4,538) 474,438 XXX
989701 10 7 |ZIONS BANCORPORATION... .| 01/07/2020. | VARIOUS...... 2,020.000 | ...coo.ee. 103,110 XXX ...101,570 | .............104,878 | ........ (3,309) 101,570 XXX
83356Q 10 8 |SOYOUNG INTLINC «. | D] 01/27/2020. | COWEN........oovvoririiririeririreneiiiens | e 73,000.000 | .......... 918,905 XXX crereBTT,440 | ..............892,060 | ..... (214,620) 677,440 XXX
G0177J 10 8 [ALLERGAN PLC......cooevevriiriicierinninnine C[01/10/2020. | COWEN.......cvvrrrirervrrscrernnisrirens | cernerns 41,900.000 | ....... 8,079,665 XXX | 6,533,298 A(1ATB,725) | oo | evrrennninnns | e TLATB,725) [ i | v 6,533,298 | ...ccoovvriienne XXX
G0408V 10 2 |AONPLC. D| 01/16/2020. | ABN AMRO. 978.000 205,178 XXX | 188,343 | ..............203,708 | ....... (15,364) 188,343 XXX
G1151C 10 1 |ACCENTURE LTD BERMUDA.................. C| 01/07/2020. | ALEX BROWN........ooorrviniieniins | e 10,000.000 | ....... 2,048,471 XXX | 233,993 ..(1,871,707) 233,993 1,814,478 | ... 1,814,478 | oo XXX
G29183 10 3 |EATON CORP .| D]02/10/2020. [ VARIOUS.........ccooovmmrivniririniiianns | e 122,100.000 | ... 12,463,387 XXX | 3,255,014 ..(8,310,298) 3,255,014 ..9,208,373 | ..... 9,208,373 XXX
G3223R 10 8 |EVEREST RE GROUP LTD .| €| 01/30/2020. | ABN AMRO 710.000 | .......... 195,148 XXX | s 160,876 | ..............196,556 | ....... (35,681) 160,876 | ...ooooevecenes | e 34,272 XXX
G5494) 10 3 |LINDE PLC D|02/13/2020. | SANFORD BERNST.......cocovuvrervnne | vevrnes 13,000.000 | ....... 2,884,935 XXX ..(2,306,590) 461,110 ...2,423,825 XXX
G5960L 10 3 [MEDTRONIC INC.......cooooorviariirarriennees D | 02/07/2020. | COWEN 6,100.000 | .......... 731,211 XXX crerer.053,600 | ... 692,045 | ....... (38,445) 653,600 | ..o [ e 77,610 XXX
Y2573F 10 2 |FLEXTRONICS INTLLTD......cccoooccuvuninnces D] 03/03/2020. | COWEN 625,000.000 | ....... 7,961,822 XXX | 3,687,186 | .......... 7,887,500 | ..(4,200,314) 3,687,186 4,274,636 | ... 4,274,636 | ..o XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...........cccccccouriciiniins ....321,433,862 XXX ....141,163,700 | ....... 326,872,653 |(186,618,371)] ....cccoceeen0 | o0 | (186,618,371) | oo 0 ... 141,163,700 | ......cccccoo... 0 (180,270,160 |..180,270,160 | ..1,092,499 XXX XXX
Ci Stocks - Parent, Subsidiaries and Affiliates Publicly Traded
30277@ 10 1 [FMIC HOLDINGS, INC.......ccovvivinririrnnins | . ‘ 03/01/2020. | RETURN OF CAPITAL.....ccovvvinnes | onrrninniniierisninnins | vnnnnens 155,728 XXX | | e 185,728 [ | v | s 0 155,728 0 XXX |
9299999, Total - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded............co oo | coveennens 155,728 XXX .0 0 0 155,728 0 0 0 0 XXX XXX

Common Stocks - Mutual Funds




Statement for March 31, 2020 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

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

02'5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond NAIC
o} Year's Interest / Designatio
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated nand
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual| ~Admini-
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 strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal Disposal | During Year|  Date Symbol
464286 10 3 |ISHARES AUSTRALIAETF.........ccccoovvvuunce .1 01/07/2020. | COWEN..........oovvvecrriinriinriiiniis | e 625,000.000 | ..... 14,087,896 XXX 11,822,625 ..14,150,000 | ..(2,327,375) e [ (2,327,375) | ... 11,822,625 ..2,265271 | ... 2,265,271 XXX
464287 23 4 |ISHARES MSCI EMERGING MKT INDEX |.. | 02/24/2020. [ VARIOUS..........ccooomurvemmmmiermenirienns | ceveen 750,000.000 | ..... 32,869,511 XXX | 31,960,504 | .........33,652,500 | ..(1,691,996) oot [ (1,691,996) | ... . 31,960,504 | .....ooovrviinin | e 909,007 | ........ 909,007 XXX
464288 24 0 |ISHARES MSCI ACWIEX US ETF .1 01/24/2020. | COWEN.........cooviiernrrriirernriseirenns | v 330,000.000 | ..... 16,193,293 XXX | 14,642,067 ..16,209,600 | ..(1,567,533) N (1,567,533) | evvoveverrierns | v 14,642,067 | ...cccvrvrvrirnn ..1,551,226 | ... 1,551,226 | ... XXX
46429B 68 9 |ISHARES EDGE MSCIMIN VOL EA......... |..| 03/06/2020. | VARIOUS. [ I 44,768.000 | ....... 3,328,936 XXX | 3,332,713 ..3,337,007 | ...coouus (4,293) (4,293) 3,332,713 | oo | e (CHaL:) | — (3,778) | .... XXX
46429B 69 7 |ISHARES EDGE MSCIMIN VOL US......... .. 1 03/06/2020. [ VARIOUS.........ocvemrrirmnrrimnnriienns | e 88,438.000 | ....... 5,923,618 XXX | 5,656,353 | ...........5,801,533 | ..... (145,180) | cvvvveeverrriies | eevvierriireneins | cevvin (145,180) 5,656,353 | ...ovoourrireines | e 267,265 | ....... 267,265 | ...ooovevrrrir XXX
46432F 33 9 |ISHARES EDGE MSCI USA QUALITY...... .. 1 03/06/2020. [ VARIOUS.........coooovmmvvimnnriinniiinns | e 53,649.000 | ....... 5,242,551 XXX | 5,188,245 | ..........5418,549 | ... (230,304) (230,304) 5,188,245 | ... [ e 54,306 | .......... 54,306 XXX
46432F 37 0 |ISHARES EDGE MSCI USA SIZE............. .. 1 02/11/2020. | VARIOUS. I I 41,501.000 | ....... 4,099,485 XXX | 3,907,495 | .........4,042,612 | ... (135,118) B (135,118) 3,907,495 | .oovvvoerirerins | e 191,990 | ... 191,990 | ..oocceee. XXX
46432F 38 8 |ISHARES EDGE MSCI USA VALUE.......... ..102/11/2020. | BANC OF AMERICA.........covvvrrvins | orernend 8,337.000 | .......... 749,428 XXX | e 741,250 | ... 246,309 | (5,755) (5,755) 741,250 8,178 8,178 XXX
46432F 39 6 |ISHARES EDGE MSCI USA MOMENT...... .. | 02/11/2020. | ABN AMRO 156.000 21,082 XXX . . 0 20,987 95 95 XXX
46434V 44 9 |ISHARES EDGE MSCI INTL MOMENT..... .. 1 02/11/2020. | ABN AMRO. 360.000 | ...ccooee. 11,672 XXX | 11,609 | v [ e | e | 0 11,609 63 63 XXX
46434V 45 6 |ISHARES EDGE MSCI INTL QUALITY...... .. 1 03/06/2020. [ VARIOUS..........ocoovmmvvvmnniianisinns | e 93,020.000 | ....... 2,868,902 XXX | 2,884,042 | ..........3,003,616 | ....(119,574) | .cccooooirvrviris | o [ s (119,574) 2,884,042 | ..ooocveeri | s (15,139) | .........(15,139) | .... XXX
46435G 40 9 |ISHARES EDGE MSCI INTL VALUE......... .. 1 02/11/2020. | BANC OF AMERICA. | 17,368.000 | .......... 414,126 XXX | s 424,616 (573) 424,616 | ..o | e (10,490) | .........(10,490) | .... XXX
46435G 50 8 |ISHARES EDGE MSCI INTL SIZE............. .| 02/11/2020. | VARIOUS.... 82,397.000 2,285,295 XXX | 2,260,525 e | e (51,633) 2,260,525 | ..o [ e 24,770 | ..o 24,770 XXX
78464A 69 8 |SPDR S&P REGIONAL BANKING ETF..... | .. | 03/12/2020. [ VARIOUS.........cccooomumvermmmimeniinenns | e 120,000.000 | ....... 4,022,593 XXX | 2,565,493 ..(4,424,507) OO [ (4,424,507) 2,565,493 ..1,457,100 | ..... 1,457,100 XXX
78464A 78 9 |SPDR S&P INSURANCE ETF. .. 02/07/2020. | COWEN........ooivoriiriirciiciieciini | v 34,400.000 | ....... 1,268,071 XXX | e ATTATT | 1,218,792 (41,615) B I (41,615) | oo | e VATTATT | | e 90,895 | ......... 90,895 | ... XXX
81369Y 88 6 |SELECT SECTOR SPDR.... .. | 03/13/2020. | COWEN... ....141,200.000 | .......8,198,425 XXX | 0 9,055,636 | .....oovvvennies | e (857,211) 857,211) XXX
922042 77 5 |VANGUARD FTSE ALL WORLD EX-U...... .. | 02/24/2020. | GOLDMAN..........coovommrrimmrrirnrirans | v 395,000.000 | ..... 20,089,572 XXX ..21,231,250 | ..(3,344,740) oo [ (3,344,740) | ..ooovvverrrans | v 17,886,510 | ..occvvevrrirnne ..2,203,062 | ..... 2,203,062 XXX
922042 85 8 | VANGUARD MSCI EMERGING MARKET | .. | 02/24/2020. | GOLDMAN........ccoovvirmmrmrirernrirenres | ovenn 230,000.000 | ....... 9,602,311 XXX | e 7,095,953 ......10,228,100 | ..(3,132,147) RO [N (3,132,147) ....7,095,953 ..2,506,358 | ..... 2,506,358 | ..... 128,593 XXX
922042 86 6 |VANGUARD PACIFICETF ... .. 1 02/24/2020. | GOLDMAN..........coooovuriiinniianinans | o 234,000.000 | ..... 15,013,178 XXX ] 13,701,987 | ........16,281,720 | ..(2,579,733) N (2,579,733) | ... ..13,701,987 L A311,191 | 1,311,191 | ... 250,169 XXX
9499999. Total - Common Stocks - Mutual Funds . ....146,289,945 XXX ....134,335,787 | ....... 144,261,218 | (19,802,076) ....(19,802,076) | ... 134,335,787 11,954,159 |....11,954,159 | ..... 658,899 XXX
9799997. Total - Common Stocks - Part 4 ....467,879,535 XXX ...275,499,487 | ...... 471,289,599 |(206,420,447) | .. ..(206,420,447) 275,655,215 192,224,319 |..192,224,319 | ..1,751,398 XXX
9799999. Total - COMMON StOCKS.........ccveuiieiiiirii s ....467,879,535 XXX ..2715,499,487 | ...... 471,289,599 |(206,420,447) ..(206,420,447) 275,655,215 192,224,319 |..192,224,319 | ..1,751,398 XXX
9899999. Total - Preferred and Common Stocks............ccccreeuun ....467,879,535 XXX ...2715,499,487 | ...... 471,289,599 |(206,420,447) ..(206,420,447) 275,655,215 192,224,319 |..192,224,319 | ..1,751,398 XXX
9999999. Total - Bonds, Preferred and Common Stocks .1,102,832,291 XXX ..913,753,342 | ...... 861,148,560 |(204,186,138) ..(204,367,164) 909,838,119 192,701,213 |..192,701,213 | ..7,893,298 XXX




Statement for March 31, 2020 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

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

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

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

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

Sch.DB -Pt. E
NONE

QE06, QE07, QE08, QE09, QE10



Statement for March 31, 2020 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

1 3 4 5 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date
Cash Equivalents (Schedule E Part 2 Type)
000000 00 0 |CITIGROUP GLOBAL MARKETS INC.........cccovvvrvrrinene 15,000,000 |03/25/2020.......
000000 00 O |NATIXIS NEW YORK BRANCH........coosiiuririiienirintiiesiie et ssessse s sssessenes 13,000,000 |03/25/2020.......
000000 00 0 [HSBC SECURITIES,INC.....ccriuutiuriiiirieirerieiseissiesssi st ..11,000,000 |03/25/2020.......
000000 00 O |SOCIETE GENERALE NY BRANCH.. . ....7,000,000 |03/25/2020.......
000000 00 0 |NOMURA SECURITIES........coooiirieiiriieinieinsiesieisisensiesse e issesssessssseessssnsessesssssssssessessssssesssssessssssssssessessnssssenessnss | Gurneesesnnnens | vnesnssssessnssessnsnns | sensenensensnennss 1,000,000 | coviorirriniinninns 7,000,000 |03/25/2020.......
000000 00 0 | BNP PariDas Paris..........c.cuuiuiriueimiireiiiiiriiesieisiesesi it 05/28/2020.......
000000 00 0 [PERSHING LLC......cotiiiieiiiiinerieieiiseietiss et 03/25/2020.......
6117P4 D8 0 |MONTBLANC........ OO RN 04/08/2020.......
000000 00 O |DEUTSCHE BANK SECURITIES INC.....ccoiuiiiiiririiieiineieriesieiesiessssiese s sssesesseensesnees . 03/25/2020.......
000000 00 O |UNITED OF OMAHA LIFE INSURANCE..........cocoeiiveiirieeieiercieeessisisssssiesssessssissssssssssssssessssssssssssesssesssssssssiesss | Guverveessnsens | esvensssessssiesensens | vovveseesenssnenss 1,000,000 | vovveiirevcinnnns 1,500,000 |04/23/2020.......
86565B T2 7 | SUMITOMO BKNY.....coovvverriircrinrins ....1,000,265 |04/02/2020.......
000000 00 O |NATIXIS FINANCIAL PRODUCTS LLC.....oouiviriirmiiaiiiniiiriieeisseseisssssessesesesssesisssssssse et ssssiensssnens ...1,000,000 |04/28/2020.......
51501G  SM 4 | LANDESBANK BADEN WUERTTEMBERG, NY.......cceviiimiiiiriiiineinriesisiessesise st ssssisene ....1,000,000 |03/31/2020.......
000000 00 0 |National Westminster Bank PLC...........ccooueimiierimreienninerieneesiesiseeens ...1,000,000 |04/14/2020.......
000000 00 0 |ERSTE GROUP BANK AG NY....coiiiiiriiiriiriiniiieineieissiesesisessesisesssssssessssssessssssssessessesssssesssssessssnsssnssnessssenss | Gurneereninens | sveeevnnirersenssenienes | eeeversnersnnenens 1,000,000 | wocvoiicirniinns 1,000,000 |03/25/2020.......
000000 00 0 |SHINKIN CENTRAL BANK............. ...1,000,000 |04/20/2020.......
000000 00 0 | CF SECURED LLC......oiiiiuiireiiiiieisiieiisiesie ittt ....1,000,000 |03/25/2020.......
60683B YA 5 [MITUFJ TRINY ..ot ....1,000,000 |07/13/2020.......
24023G DT 2 | DOAT, LLC. ..ottt 04/01/2020.......
000000 00 0 | CIC LONDON......ciuuitirrimririieisiesiiesise st 05/07/2020.......
000000 00 0 |NATL BANK CANADA........cootiiirirnmitirsrissisnisssenissines 03/31/2020.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type)........cccouev... 75,686,368 XXX
9999999. Totals..... ecoverveereeeeereinenn 75,686,368 XXX

General Interrogatories:

1. The activity for the year:
Average balance for the year:
Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

2.
3.
NAIC 1: §.

....75,686,368 NAIC 2: §....

63,831,006
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Statement for March 31, 2020 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Lien 10 of the Assets page)
3 5

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

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

QE12




Statement for March 31, 2020 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOunNt OT Interest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *

Open Depositories
ANZ BANKING GROUP LIMITED.........ccccvurernee SINGAPORE .....ocvorrireirireiiesinerienineennenes. | cereneseeinsnnns | eeveend 0.250 | oo 6,342 | oo | e 14,681,013 14,475,171 | ......... 14,326,971 | XXX
BANK OF AMERICA (OPERATING)...........c...... HARTFORD, CT...ocvvriiieierinnieeesieinsierenins | seeennsnsnnnins [ onrinesiesineinns | revesssssesinesssinesens | sneeessesessssensnis | seevessnennns 994,464 | ........... 1,719,442 | ........... 5,293,636 | XXX
BANK OF AMERICA (LOSS PAYMENT)........... HARTFORD, CT...oovuuriirierereeseisnersssssnenines | cerviensesssnnens | vevsnessesennees | vevesneessssssssessnesss | srmessesssseesnssnssies | seevnes (17,910,356) (17,924,057) | ........ (14,236,979) | XXX
BANK OF AMERICA (CDR AP)......cccoovrvrrrinnes HARTFORD, CT...ooiuiiuiiierireisneeiseisnesisnesses | eeveseessssisseens | ceveesssnssenees | vevsseessssssssissssessss | seesssnessneesssssnssssnns | sonsesseseans (710,121) | vevvvvves (2,302,324) | .cooovvvnne (738,857) | XXX
BANK OF AMERICA - SINGAPORE...........c.c..... WILMINGTON, DE........coooviirierireneierieneneeis | ovrernesinnsinens | covvesseesessnns | sovesssssnessesssnensenes | coesessesssssnsssnessnes | cosneeens 14,516,398 14,516,398 | ......... 14,516,398 | XXX
HSBC BANK OF AUSTRALIA LIMITED USD
ACCOUNT AUSTRALIA. ....ccooveeieiierieenseissiiesissssenes | vesesesisssinens | covsesssesessnns | sovssssssnessesssnessenes | coesessssssssnsssensnes | coseeens 10,171,341 10,900,607 | ......... 18,665,800 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.. HONG KONG........cccostiureinerierireeinsinerinsinens | seessesissssnnsens | sevneesisssnenss | sevomessesssssssssssnsess | oneesssssssssessssesnens | coneeenns 22,165,777 22,095,601 | ......... 22,195,266 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
USD ACCOUNT HONG KONG........ocveuriierireereeississsinensesinnee | ceresneessseissnees | sevesnessseesnens | vevessessssssssssesssnesss | senessssessssssssssnssses | cesneeens 10,455,571 ...10,585,857 | ........... 9,587,467 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.. INDIA. .13,923,500 14,030,700 ..13,643,000 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.. SINGAPORE 7,846,983 6,853,185 | ......... 10,754,824 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
USD ACCOUNT SINGAPORE..........cooeieiieirieisneinsriesineesnnes | cenessseessssinns | eonessnnsinenins | conneessssissssesinssses | oeessessseessssenssssnses | onsesenes 4,905,289 | ........... 5,643,071 | ..ccoennc 6,924,220 | XXX
HSBC-BANK MALAYSIA BERHAD............c....... MALAYSIA. ...t | s | [ e | s | oo 25,919,012 27,818,658 | ........ 22,301,223 | XXX
HSBC-BANK MALAYSIA BERHAD USD ACCT. MALAYSIA. ......coiiririiererieinerissrsessesssneesas | sessossssnessesens | sevsessnessnnnes | sessoesssssessesssssssessns | eessssssnessesssssssnes | sesssseesssssssssesssnsess | senessmsssssssnssnsssns | serssnsssnenes 296,278 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
usb NEW ZEALAND........ovvrieimrirerinnrnerieneneessnins | eernensseesnessns | eonesnsinenins | sonneessssissnsessnsses | ooessnessssesssssnsssnenes | oneeseees 5,612,814 | ..ccoovne 5,246,342 | ........... 5,246,342 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
NzD NEW ZEALAND........ccovorerrineirneinensenineenenins | eenessssinsensens | evneinesinseinns [ eneeesnessnsissssessnes | sessnessessseesssssnnsnss | oeseeees 16,387,902 15,861,949 | ........ 14,666,994 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
AUD NEW ZEALAND.......coooomiemeirerineinneniesineessnins | cereeiseisnseins o [ e [ | 854,051 | ..oooovcrenee 829,668 | ......ccooune 803,229 | XXX
JP MORGAN CHASE.........coviveiiiniirienieins COLUMBUS,OH.....coovviririeierninsessinsinsssins | cverssseennninns | vovned 0.500 | covvrrerenn 190,737 | covvveverererveinnns | v 64,944,681 49,968,404 | ......... 38,723,479 | XXX
JP MORGAN PRIV EQ-M.STANLEY..........cccc.... COLUMBUS,OH.......oovvmririreersnineiisrineniens | cernerinsensnsnins | eeveend 0.500 | cooovrrvnrirnas 33,257 | v | eevereenns 2,881,385 11,128,023 | ......... 15,689,114 | XXX
JP MORGAN CHASE SINGAPORE BRANCH... COLUMBUS, OH.......cccccoevrmririmminrineriinnrinens | coverinninnnins | e 0.500 | coovrrererirnnn 37,500 | oo | e 14,516,557 14,529,226 | ......... 14,541,562 | XXX
JP MORGAN CHASE AUSTRALIA BRANCH.... LONDON.... 0.500 .5,759,914 XXX
NORTHERN TRUST DDA .......cocovvverrrireririnns CHICAGO, IL.... o .2, 1,108,215 XXX
ROYAL BANK (RES ACCT)....cccoomveeirmerenrrnnes TORONTO, ON, CAN......oovvemirrnrrreriererneernnens | oversessneniens | cerneees 1.334 | 175,540 | oo 52,000 | ..cooennd (1,786,750) | .......... (1,757,662) | ..oovvvvne (452,304) | XXX
ROYAL BANK (USD ACCT)....overevriirrnersnrniins TORONTO, ON, CAN.....ooviriirernrirenriernniees | veensieenninens | vevvnees 1334 | 42,134 | oo 11,000 | ......... 19,939,432 23,382,387 | ......... 31,344,715 | XXX
ROYAL BANK (LOSS PAY).....ccoveeririnirrerinns TORONTO, ON, CAN......ovverrrrrmerierirneesnnins | oveenerisneniens i [ e [ | 51,207,537 64,514,778 | ......... 49,885,948 | XXX
RBC INVESTOR SERVICES.......cccoocrmrirernninns TORONTO, ON, CAN.....cooerirrrrrirernniernniens | veeresisisnsnens | oevenees 1334 | s YO TR IS 1,528,477 | .ooovvvne 4,372,981 | ... 5,224,376 | XXX
0199998. Deposits in.....3 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open DepoSItOries..........cccriiiiniiieniiinniines XXX ., S [P 49 | | (207,702) | ...cccvevnve. 128,724 | oo 43,836 | XXX
0199999. Total Open Depositories XXX XXX | s 493,355 | .o 63,000 | ....... 291,283,640 303,485,256 | ....... 310,294,552 | XXX
0399999. Total Cash on Deposit........ XXX XXX [ s 493,355 | oo 63,000 | .......291,283,640 303,485,256 | ....... 310,294,552 | XXX
0499999. Cash in Company's Office... XXX XXX XXX XXX 1525 | i 12,525 [ oo 12,525 | XXX
0599999. Total Cash XXX XXX | s 493,355 | .......c........ 63,000 | ....... 291,296,165 303,497,781 | ....... 310,307,077 | XXX
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Statement for March 31, 2020 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year
Bonds - U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Residential Mortgage-Backed Securities
UMBS MORTPASS 4% .o riiiiiiiiiiiiiiooinoninhnooniiimi 03/24/2020....... | ovvrrercrenn 0.040 |03/25/2020.......( . .~ 7,700,000
2699999. U.S. Special Revenue & Special Assessment Obligations - Residential Mortgage-BaCked SEOUMHES................irruuuiuiiiiriiiiisii s b0 bbb | 7,700,000 0 0
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed ObBlIGAtioNS.................cuiereuiiiiiiiire s eesaeesess e sess e ss et eneenes 17,700,000 0 0
Total Bonds
7799999. Subtotals - Residential MOrGage-BACKEA SECUMHIES..................rirrviirieeriiiiiicrissi s R0 00 S804 E8 L0880 SEE0 LA | .7,700,000 0 0
8399999, SUDLOLAIS = BONGS.........urvueriirieiriiieiii e .7,700,000 0 0
Sweep Accounts
HSBC TERM DEPOSIT 1203112014 | e [ [ 49,632,409 | ..ocovvorieeereeenians 3TAT3 | s 160,140
HSBC BRAZIL.....coovveoeveeeeeaissmsssssasssssssssssssssssssssssssssssnnnns 01/30/1990....... 5,060,496
BANK OF AMERICA AUSTRALIAN TERM DEPOSIT 07/01/2015....... 38,819
BANK OF AMERICA (USD) TERM DEPOSIT 07/01/2015....... ....95,475 ....115,661
ANZ AUSTRALIAN TERM DEPOSIT.......coutvutiueireimtiseeressseissssssesssssessessssss st s sesessssssssasssessessssssessossssssessssssssssssessessasssessassssssesssessssssssessosssssessassns | sessossssssossssssssasssessassssns 03/31/2015....... ..63,746,153 | .. ..58,700 | ... ...126,874
8499900, TOUAI = SWEEP ACCOUNES........ovorevvvssseieiessseieessss s8££ E8 1081218811218 110008 810 nssssnss | 191,433,344 | oo 230,467 | o 402,675
All Other Money Market Mutual Funds
092480 61 9 |BLACKROCK LIQUIDITY TEMPFUND INST'L....cceuueeueueueaeasaaassssssssssssssssssssssssssssssssssssssssssssssssssss s ssesesssssssssssssssssssssssssssssss 12/31/2019....... 0.700 | oo |, 5,337,100 27,720
31607A 20 8 |FIDELITY PRIME MON MAR-INS COMMON STK 08/08/2019....... 0.540 | oo | 18,247,563 92,434
4812A0 36 7 | JPM PRIME MMKT-CAPITAL......vvrvririiernrinsiersesisesensssssessnienes 03/24/2020....... 0.880 ..76,039,473
60934N 20 3 | FEDERATED INST PRME OBL-IS......ooooomeeeaeesaeaeasasssasssasasasssssasasasssssssassssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssmsmsssssasssns | ssssssssssssssssssssssssssssssssssss 03/02/2020....... 0.680 5057 A3 | e 15,387 | i 197,579
61747C 71 5 |MORGAN STANLEY INST'L LIQUIDITY MMF.......ooosciooerrsiierseesssssseessssssssessssssses s sovsssssesssssssesssssosseesss 08/02/2020....... 1000 | oo | 25,060,880 | ooooooonnnseiinnrsssninnss 890 | s 111,081
8699999. Total - All Other MONEY MarKet MUIUAI FUNGS.............ivuiieiiiiiiiiiieiieeie it bbb e £ 174,842,429 ...428,814

8899999. Total - Cash Equivalents

373,975,773
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