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Annual Statement for the year 2020 of the Metropolitan Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 Percezntage ’ Securitie: Lending T05ta| Perce6ntage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS.........ocvvieirirerierieieie e 214211362 | oo 44 0.0 214211,362 | v | e 214,211,362 | ..cooeen 44
1.02 All Other GOVEIMMENLS..........covvevvervricicieieesseesesssesesssessesseseessens | cveeieians 20,082,216 | ............... 04 |....... 20,082,216 | ..ooeverererereieiens | e 20,082,216 | ............... 04
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.......... | ........... 41144255 | ............ 0.8 [.ee.n A1144.255 | oo [ 41144255 | ............... 0.8
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUaranteed.............ccoceuevrvvevereeeceeeeeeseeeeeenees | e 70,354,673 | .coovvveee 14 .. 70,354,673 [ .ooveeeeeeeeeeeeeens | e 70,354,673 | .ovevvvnene 14
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccocvvveveiereieieeeeeee e 1,513,069,164 | ............. 311 .. 1,513,069,164 | ...cocovevererererieens [ oo 1,513,069,164 | ............. 311
1.06 Industrial and MiSCEllaNEOUS..............ccoevververrerrerirrieeiesis 1,160,133,698 | ............. 238 |...... 1,160,133,698 |...cooeverererererieies [ e 1,160,133,698 | ............. 23.8
1.07 Hybrid SECUNHES. .......cvrvivieiieiieieeeesieseiesiesesiesissiesiesesesesenes | creeienns 25,000,000 | ... 0.5 |, 25,000,000 [ ..coovverererereieiiens | e 25,000,000 | ..cocovevee. 0.5
1.08 Parent, Subsidiaries and Affiliates.............ccocoeeeeevevceeeeeecccece | e | e 0.0 [ oo | e | e, (1 I 0.0
1.09 SVO Identified FUNGS.........cccoeeveieieieiieiiereseseiseisesessissisniseis | ceviesenenesesesenens | oevveiieienn 0.0 [ oo [ e | e [V 0.0
1.10 Unaffiliated Bank LO@NS............ccoevveverreierieinieisieieeeee s 131,021,015 [ 2.7 [0 131,021,015 | e | 131,021,015 | oo 2.7
1.11 Total Long-Term Bonds..........ccceverrerrerereieisiesssssesesesesenens 3,175,016,383 | ............. 65.2 |...... 3,175,016,383 | coocvvereeeiine, 0f... 3,175,016,383 | ............. 65.2
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)............ccorvrrerrereernernrenererenees | eeeeeenns 40,805,790 | ..covvrvnee. 0.8 .. 40,805,790 | ...oovoeveeeeeeeeceinns [ e 40,805,790 | ..ccovovve.. 0.8
2.02 Parent, Subsidiaries and Affiliates...........cocovvevveeeereeeeeeereeieees [ eeeeeeeeeeeereeeeieen | cvvevrennnas 0.0 | oieeeeeeeeeeeeecees Lo | e () I 0.0
2.03 Total Preferred SOCK.........covvrvrvrveeeereeeeieeeeeeeeceeeseeeeeeeens | e 40,805,790 | .....coec..... 0.8 .. 40,805,790 | .oovoevrrcne. (1 I 40,805,790 | ............... 0.8
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ......... [ ..cc...... 22,095,337 | .coeoveeeenl0.5 [ 22,095,337
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........c.ccocvevrees [ crierinenas 28,971,023 [ ..ccoeieil0.6 [ 28,971,023
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........cccoocoevvee [ eeveninnniii | e 0.0 | e
3.04 Parent, Subsidiaries and Affiliates Other. 747,270,993 747,270,993 |.
3.05 Mutual FUNGS........coiuriiiicinicnieneeneeneeeseeesnesssesssseennes | reneennsennennesnneines | eonererneennnd 0000 | e,
3.06 Unit Investment TrUSES.........ccocvenircriencenceneeneeiseieeeenns [ e | evvereineeennd 0000 | e,
3.07 Closed-End FUNAS..........cccouririrrininninnennenineeneiseeesseessseennnees [ersensnsssssnssnnsnn | soneesneeennss000 | i,
3.08 Total COMMON StOCKS......corverrerrrirrrieinieieieieeeee e voreern 198,337,353 ....198,337,353
4. Mortgage Loans Schedule B):
4.01 Farm Mortgages....... 177,300,181 177,300,181
4,02 Residential MOrtgages............ourwereenrenernrneerneeneeneeneensenssnssensenens | eonrrerernemnennensensennens | vevneneenennl0.00 [, .
4.03 Commercial MOrgages..........ccouueuiveiiieieinieinieieie s 217,146,148 | 45 [ 217,146,148 | | e 217,146,148 | ............... 4.5
4.04 Mezzanine Real Estate Loans.............ccccoceueevieeceeniceccceeeeens | cvvveisieinas 428102 | .oocveeeea 0.0 | o 428,102 [ oo | e 428102 | ..o 0.0
4,05 Total Valuation AlIOWaNCE...........ccceverererereieeesesesessessessens | eriesiesines (269,585)| .............. [(LX0)] I (269,585)] ..o | i (269,585)| .............. (0.0)
4.06 Total Mortgage LOaNS..........ccccveverereieieieieieie e ens v 394,604,846 | ... 8.1 +..394,604,846 | ...oocveieia 0f.... 394,604,846 | ............... 8.1
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMpany...........ccccevieerrieieeriereserenenns
5.02 Properties Held for Production of Income............ccccoovevvievriicines
5.03 Properties Held for Sale
5.04 Total Real EState........cccoviveiiiriiiicricrcncceeee s
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)........cccouvvererninreiessssssssieseenennns vereennn(87,220,166) | ............. (1.8)] +verenr(87,220,166) | ovovvoerrerirrirres [ v (87,220,166) | ....oevvee. (1.8)
6.02 Cash Equivalents (Schedule E, Part 2)...........cccooovveveirnrereirennes v 163,795,130 2 163,795,130 | oo [, 163,795,130
6.03 Short-Term Investments (Schedule DA)..........ccooeverninnnneinines Lo |00 | [ |, 0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments....... ..16,574,964 16,574,964 | ..o 0 ], ..16,574,964
7. Contract LOANS.........ccoucvvieiiieiieieieeseiessessiessiessssessssessessnsessssessnns | eeveneenseensesnsesssens | svnneerennensns0:0 | eeiesieeiesiieseiens [ e | e, 0
8. Derivatives (Schedule DB).... 4,914,151 4,914,151 ...4,914,151
9. Other Invested Assets (Schedule BA)..........ccooevienicnicnieseeseees 382,105,281 | oo 7.8 [.382,105,281 | oo [ e 382,105,281
10. Receivables for SECUMIES..........ccoeuirrieirrcrcreneseeneeens | et | e 0.0 | e | e | e 0
11. Securities Lending (Schedule DL, Part 1).........ccocveveneereeninnnininineins | vevenenenesenenssene | v 0.0 [ ooeeeererererereens [ e ) 0.9 SOOI IR XXX
12. Other Invested Assets (Page 2, Line 11)......ccccovervennennnnneneieniiens | 74,164 | oo 0.0 | oo 74,164 | .o [ i 74,164 | oo 0.0
13, Total INVEStEA ASSELS..........cvoeveeeeieieieieieeseveseve e 4.872,432,931 |........... 1000 |...... 4872,432,931 [ .o, 0f... 4.872,432,931 |............ 100.0
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Annual Statement for the year 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st 0

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e 0

3. Current year change in encumbrances:
3.4 Totals, Part 1, COlUMN 13 ...
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee 0

4. Total gain (I0ss) 0N diSP0Sals, Part 3, COIUMN 18.........c.eueieieieieieieieie ettt

5. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.ciiiiiieieie ettt s bbbt s bbb bbb bbbt

6. Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens 349,510,837
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens 60,196,276

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e 8,109,392 68,305,668
3. Capitalized deferred interest and other:

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

3.2 Totals, Part 3, COIUMN 1. ...ttt 0
4. ACCIUAL OF QISCOUNL........evvvetetcececec ettt ettt ettt ettt a e et et et e s et s e e s e s eseseas et et esee st et et et et eeeae s ee ettt et et e s e s esesessases et et et et et et et et eseae s se s et et et et et et e snsesnannsasas 143,369
5. Unrealized valuation increase (decrease):

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

5.2 Totals, Part 3, COIUMN 8..........ooeeeeeeeececeeeeee ettt ettt ettt a ettt et s e st et et s s s setesssnsneen 0
6. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18.........c.uiiiiicce et s bbb s bbb bbbt
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.cieuiueiiiieieiese ettt ettt bbb bbbt bbbt n st ses 23,085,443
8. Deduct amortization of premium and mortgage interest points and COMMITMENE FEES..........cveuiuriiriir e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

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

10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e 394,874,431
12, TOAl VAIURLON GIOWANCE...........cveveiviieiitiet ettt s b s bbb a2 s s b s 2 b s 4 b8 s bbb bt bbbt b st s s bbbt bbbt es (269,585)
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st 394,604,846
14. Deduct total NONAAMILEA BMOUNLS...........cuirieiiiiiiee e
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).......c.iuiiiiiiiiieetses ettt 394,604,846
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........cii ittt bbb bbb bbbt 307,543,168
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e 7,626,289
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........coiriiuriiniiree e 67,086,126 74,712,415
Capitalized deferred interest and other:

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

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

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ..ottt ettt bbb bbb s s sttt s sttt s s setee 20,765,319

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiirriireseises et (191,592) 20,573,727
Total gain (10ss) 0N diSP0Sals, Part 3, COIUMN 19, ... (868,408)
Deduct amounts received on disposals, Part 3, Column 16. 20,945,223
Deduct amortization of premium and depreciation..............

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes 1,427,801

9.2 Totals, Part 3, COIUMN T4.........oiiiieiiieeisitei sttt 1,427,801
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et 338,200

10.2 Totals, Part 3, COIUMN 11 ... ettt r ettt ettt s s s st st st et st et et et eanse e se s stabatetas 338,200
Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5+6-7-8+9-10)..........ovurrurrerrrrrrrrnirieriee e nseees 382,105,280
Deduct total NONAAMITIEA @MOUNES...........cviieiiirieiieieicc bbbt

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.eueriuiuiireereereireireeseessiseeseesesssssss s sessessss st sttt ssessessessessessessessessessessessessessessessessesnns 382,105,280

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN.........ccciuiiiuiiiieiee ettt ettt bbb a bbb bbbt s bbb s 4,194,158,990
Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbbt s bbbttt s 1,074,747 407
ACCTUBL OF GISCOUNL.......cevveesiesis iR £EEEbbn 5,083,074
Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.c.oiiriiiiiieeeises bbb (960,053)

4.2 Part 2, SECHON 1, COIUMN 15, ..ottt ettt b sttt st et et et ae s s s st st atsteteteseananes 2,384,000

4.3 Part2, SECON 2, COIUMN 13.......cvirieeceeeeeee ettt ettt a et ae st e s s ssae s s s s nsetetasssnsnses (48,586,773)

4.4  Part4, Column 11 oo 617,952 (46,544,874)
Total gain (I0ss) on disposals, Part 4, COIUMN 19.........c.ciiiieiieiieictsicsi st s bbbt bbbt bbb bbb bbb bbbt sttt 9,879,002
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7...........ciriiriiineiee et 1,193,959,115
Deduct amOrtiZation Of PrEMIUM. ...........ciieiiieiiie ittt et s et s bbb s b et s bR b s s bt b bbbt bbbt 15,185,888
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, bbbt 3,084,930

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

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

8.4 Partd, COIUMN 15....... it 377,317 3,462,247
Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, COUMN T4t 344,611

9.2 Part2, SECHON 1, COIUMN 17.......viieececee ettt ettt sttt en ettt s s et et s s snsnaee 170,630

9.3 Part 2, SECtion 2, COIUMN 4.ttt 15,665,603

9.4 Partd, COUMN 13, ettt es bbbt 2,989,833 19,170,677
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........c.cceveveiiveieicericcecscse e 1,689,362
Book/adjusted carrying value at end of current period (Lines 142+3+445-6-7T+8-0+10)........ccuriuriiriiniiniiniiee e 4,014,159,528
Deduct total NONAAMITIEA @MOUNTS...........cviiieieieiee s 3,926,052
Statement value at end of current period (LINE 11 MINUS LINE 12)........oo ittt s bbbttt ntes 4,010,233,476
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........cooevvrverrvcns | corerereerirnceens 214,211,362 | ovvverrienne 215,311,273 | ovvvverrcnne 215,430,325 | ..o 213,047,237
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coooveeriries | covsrieriersisninnnas 20,082,216 | oo, 27,043,551 | oo 19,991,957 | oovvvieiiiniennas 20,403,000
4. TotalS. ..o | s 234,293,578 | ..o 242,354,824 | ..o 235,422,282 | ...ooovvieine 233,450,237
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.icieeeceiiiesiricees | v 41,144,255 | oo 44794204 | ..o 42,911,512 | oo, 39,405,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....ooerereieiereieieieeeis | e 70,354,673 | ..o 96,707,798 | ..o 58,464,641 | ..ccevvvnen. 103,125,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ..1,513,069,164 ..1,617,296,118 ..1,545,059,155 .1,487,573,777
Industrial and Miscellaneous, 8. United States .875,456,104 .942,902,867 878,341,914 .882,104,735
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada ...41,202,958 ...44.612,308 ...41,852,309 ...41,242,000
and Hybrid Securities (Unaffiliated) 10. Other Countries .399,495,651 433,552,954 397,294,341 | ..o 401,241,148
11. Totals......ccoocoe. .1,316,154,713 ..1,421,068,129 ..1,317,488,564 ..1,324,587,883
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccseemsmmensssnnass | covvireicienns 3,175,016,383 | .....cccocvvnnene 3,422,221,073 | ...ovvvcenns 3,199,346,154 | .....cccovvennee 3,188,141,897
PREFERRED STOCKS 14. United States.........oocccvevvrmeeees | crvvevrrerrneneennns 40,805,790 | ..overerrirrirnnn 40,805,790 | ..ovvvrrrircriinns 32,969,790
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | v 40,805,790 | ..ovvorririirinnnn 40,805,790 | ..ovovvirenciinns 32,969,790
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .cccccoevrnnnnen. 40,805,790 | ....cccoovvreeenes 40,805,790 | ..coovuvr 32,969,790
COMMON STOCKS 20. United States.........oveverveeenes | converrecerecineiins 50,157,428 | ..coovvvvven 50,157,428 | ..o 46,056,131
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccoevvverereieeierens | e 908,932 | ..o 908,932 | oo 1,065,243
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....oorreecrersriressrriesienenes | cvvvesenisnnresseens 51,066,360 | ...cocovreriencninn: 51,066,360 | ...ocovrirreiniinn: 47,121,374
Parent, Subsidiaries and Affiliates 24, Totals.....coorieiicciceiiieen | e 747,270,993 | .o 747,270,993 | .o 591,245,431
25. Total Common Stocks......... | cccocvrrniiiennn 798,337,353 | ..ovveriinciinns 798,337,353 | ..cvvrririeniinn: 638,366,805
26. Total StOCKS...ueurusmmrsssssmsnsnans | covvecrriicncnies 839,143,143 | .o 839,143,143 | ..o 671,336,595
27. Total Bonds and Stocks...... | ..cccccveveene. 4,014,159,526 | ......ocovvveren 4,261,364,216 | ...ccooovevrenees 3,870,682,749

S104
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Annual Statement for the year 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
U.S. Governments
......................... 75
......................... 0.0
......................... 0.0

............. 87,533,763

............... 2,463,191

........... 253,345,208

........... 378,006,492

............... 1,193,720
............. 12,050,275
............... 2,000,000

................. 946,119
................. 739,604
................. 660,866

............... 2,138,983
............. 23,015,753
............... 3,966,622
................. 478,377

............... 2,139,839
............... 8,207,524

............... 7,073,987
............... 2,660,866

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

A7 TOMAIS oo | erenrnn s [V I 0 [ 35,080,657 |....ccceunes 34,871,121 | o 402,895 | .......... D0 S 70,354,673 | oo 24 |, 71,595,425 | .o VI 50,181,795 | ..oovne. 20,172,878
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
........... 167,707,135 |...........653,306,008 |...........152,193,199 |...........279,264,713 |...........186,155,577 | ........ XXX \svrrrvvrs [ 1000 1,438,626,632 | ...oovovvvrirennd3.1 [0 1,391,505,423 | 411|110 1,438,626,632 |
............. 19,302,065 |.............16,076,316 |............22,794,811 | .............10,589,950 | ....... XXX....e00rrvenee o T4442532 | 2.2 ] 099,575,835 |29 | TAA42.532 |




Annual Statement for the year 2020 of the Metropolitan Property and Casualty Insurance Company

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

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

Industrial and Miscellaneous (unaffiliated)

............. 55,472,075 360,477,220
120,823,206 |...........400,690,132
80,644,371 |............ 95,068,791

33,125,948 160,202,162
28,677,618 |.. . v 298,852,124 |
..2,041,919 |.. X R 84,028,837 |..

............... 6,354,869 | ... XXX...ooooonnn | oeevnnn. 415,949,295
.11,083,566 | .. .521,513,338 |...
...5,140,633 | .. 175,713,162 ...

500,455,012
..638,250,769 | ...
..148,541,903 | ...

10,959,052 |.. 43,326,738 36,633,407 . .36,182,343

............... 1,758,167 v 3,031,162 ceevrennnnnn0,045,168 v 3,031,162
................................................................................................................................................................................................................................................................ 3
......................................................... 264,084,047 | ...........896,049,651

............. 25,000,000 | ....c... XXXeoiviriiiins [ e000000.25,000,000 |07 1en....25,000,000
.......... XXX evivvrerien | vererrsrnnnenerieenne0 [ 0.0 | ... 497,871

90IS

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

10,1 NAIC Tttt sstes s sesse s | evessesssssssssssssssesinsanss | sreesissessesinssssessssessenss | svessessesesesssssssesssssnss | eressesssssssssssessessnsenss | sveesessessessesenessessnssnss | eerereeres XK vrererierinns | soeveessssssesseseseesinnad 0

10.2 NAIC 2.t siessssnsenssens | cvevessesiesessenissieeeins | [ cviiierennnn 37,546,456 | oo 13,868,002 |............ 19,386,667 | .....ccoevvvrrerrverererens | eeereeen XK e [ e 70,801,126 | ..coocvvrereeeeeen 2.1 [ 65,472,098 | ....oooevvveeeeeee 19 | [ e 70,801,126
10.3 NAIC 3.ttt sas s saessanaas | oesasssessesesssessesssseens | seessesessans 26,871,293 | ............. 11,749,560 [ .ovovececreiereeieeieens | eereeeeieeieeseneesenneens | creereee XK | e 38,620,853 |...ccooevevrvererieeee 1.2 [ 51,071,655 | .ovvereeeceeeeee 15 [ [ 38,620,853
10.4 NAIC 4. ...(49,090) | .. 15,798,838 |.... ..5,150,701 |.. R ...20,900,449 |......cceeveevne.en 0.6 | ...23,967,177 .20,900,449
10.5 NAIC 5. v e ..698,587 |.. B e 698,587 |...cevvererriieenn0.0 [ [ eeverinsieieienenn0.0 | oo | e 698,587
10.6 NAIC 6. [ O s .. e L XXX i | s 0].. s 259,048 SO RROUR [ROOOOOROORO
107 TOAIS..c.v.cveireveiet et | snresessessneas (49,089) ...80,216,587 |............. 31,466,850 |............. 19,386,667 | ....cocooeeerverieriieiean0 | oot XX e [ 131,021,015 |39 | 140,769,978 | ..ovoverieriiriecen2 | s (U 131,021,015
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Annual Statement for the year 2020 of the Metropolitan Property and Casualty Insurance Company

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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
111 NAIC T (d)......488,842,322 | ........... 928,543,826 | ........... 359,677,963 | ........... 368,744,633 | ........... 200,412,442 | ..o, 0 [ 2,346,221,186 | ..cvervrrereenen 103 e XXX s [ e ) 9,9, GO R 1,965,571,088 |........... 380,650,098
34,357,009 |........... 156,990,080 |........... 340,846,717 | ........... 127,431,581 |..oovvrnnes 47,413,120 | oo [ O 707,038,507 | ..ovoveererneenenn 212 | e XXX s [ i ) 0,0, SO RN 228,473,262 | ........... 478,565,245
2,041,919 | .......... 109,504,965 |. 97,778,397 |.. .1,868,101 . ..216,994,881 ....80,644,371 |.. .136,350,510
.......... 1,990,487 |.............46,126,947 16,109,753 cenennenn.04,227 187 cerereennn 07,082,792
............. 244720 |..............1,093,372 | ...............2,456,754 ceeenn 4,329,749 ceveenennn4,329,749
................. 0 (SRR
1,242,259,190 (b)....3,338,811,513
11.8 Line 11.7.a52 % 0Of COl. 7...vvvvivreerercisnsieissscsnssnssnsnnsnnns | cvnvvnsesninnnsneens 198 | coiieisisiisiininins 372 | 285 | 149 | i 70 | 0.0 | i 100.0
12. Total Bonds Prior Year

........... 389,097,115 | ...........941,243,058
23,192,034 | ..........244,546,274 |.
.50,439,557 |.

........... 343,059,887
138,972,344 | ...
1,891,179 ...

2,265,711,934
....862,020,998
....204,078,051

....................... 9 |.......1,852,807,596

....69,606,461

..319,200,848 | ..

...11,973,363 |..

........... 412,904,338
532,820,150
134,471,590

................. 20,134,448 |. . ..58,000 |... ..61,078,961 . ...49,105,598
..226,859 | ..covvinnn 1,053,231 |..cccc00rn. 2,828,618 | oo 936,460 | ...evereeeeinineireiiees | e | ceenreeeee XX K | eeveeee e XX [ (€)1v0020.5,045,168 | ool 0 1,187,148 | ..o 3,858,020
................................................ 588,891 s | aensneeneennes 088,891
1,258,005,459 ...2,254,775,416 | ........1,133,748,587
12.8 Line 12.7 as a % of Col. 9. [ I 12.2 .37
13. Total Publicly Traded Bonds
131 NAIC Tttt seensnnns | censeneed 467,720,924 | ........... 776,651,522 | ........... 186,678,404 |........... 334,526,004 | ........... 199,994,234 | ..o | e 1,965,571,088 | ...coovvveeeinnes 58.9 |...... 1,852,807,596 | ...ooovererrrirenes T 1,965,571,088

............. 18,776,885 |.............42,579,893 | .............91,937,315 | .............39,358,487 v 228,473,262 | e 8.8 . 319,200,848 rreennen 228,473,262
...148,850 |.... .38,212,890 |. 35,273,897 |.. .1,868,101 . ....80,644,371 | .. ..69,606,461 . ...80,644,371 |..
2,039,577 | .o 5,104,818 | oo [ et | et rsnneies | nerereseresen e snnresenns | nreseseneeaens 7144395 | oo 0.2 [ 11,973,363 | o044 [ 7,144,395
............... 1,187,148
............................ 0
13,7 TOAIS. .o nsssrenseessnsnsennes | cneeennn 488,686,236 | ... 862,549,123 |...........313,889,616 |..........375,752,592 |...........240,955,549 | ......cc.cccrevvrrirecnn0 [ 2,281,833,116 | o683 | 2,254,775,416
13.8 Line 13.7 as a % of Col. 7..... ...37.8 XXX
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occvvvvevee | covevevevvevereneen 146 | e 258 | oo 94 | S el T2 | 0.0 | 883 | XXX i [ XXX
14, Total Privately Placed Bonds
T4 NAIC Tt | eraessessseas 21,121,398 |........... 151,892,304 |........... 172,999,559 |............. 34,218,629 | ...ovvrennn 418,208 | ..o | e 380,650,098 | ...covvereren 114 | 412,904,338 | oo 122 |t XK s [ 380,650,098

........... 532,820,150
....134,471,590

............. 15,580,124 | ...........114,410,187 | ...........248,909,402 |.............88,073,094 |............11,592,438 cereennn 478,565,245

1,893,069 |.... 71,292,075 |. 62,504,500 |.. . ...660,866 |.... . ..136,350,510
.................. (49,090).............41,022,129 |.............16,109,753
244720 | 1,003,372 |...ccovvene. 2,456,754

........... 478,565,245
.136,350,510

.12,671,515
e 1.2
......................... 04

............................ o ..38,790,221
Line 14.7 as a % of Col. 7..... . 3.7
Line 14.7 as a % of Line 11.7, Col. 7, Section 11........ccccvvvevees | covevireeiniinnnnnn, 1.2

A

Includes $.....492,897,108 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes $.....34,492,717 current year of bonds with Z designations and $.....4,685,888 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

Includes §.......... 0 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5GI designations and $.....3 current year, $.....259,048 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....163,795,130; NAIC 2§.......... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S........ 0; NAICG6S.......... 0.



Annual Statement for the year 2020 of the Metropolitan Property and Casualstélnsurance Com

any
HEDULE D - PKRT 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlGAtIONS. ......veceeiecercieiiceneire ettt ssntnes | creseeeens 287,986,936 | ............ 87,484,924 | ... [ e [ e 2,463,191 ). 0.9 R IR 377,935,051 | oo 113 | 253,235,484 | ..o 15 | 377,935,051
1.02 Residential Mortgage-Backed Securities... ....22,303 .48,839 | .. . s | e IR . ..109,724 71,441
Commercial Mortgage-Backed Securities..... i | | e | cenrreeee XX e [ v 0 | 000 | | 000 |

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities

4.04 Other Loan-Backed and Structured SECUMLIES............cerieeriieeeiieies | ervieeiinieiesiissinieies | avereissiessssssesssisiesns | oevessssssesessssssssssesesss | seesssseessssssesssseessnss | eersssssesessesessssnesansnss | sonsesenes XXX vveviene | e (O 0.0 [t | e 0.0 | | v
4.05 TOtAIS.....cviiiereiiisieieissieseississ e enssissisnseessssnsensensssensnessnssnsesssssnsenses | nnensesnsrssensensniennad | sonnesssnnenssnniannens0 | oeenieniens 35,080,657 |............ 34,871,121 | 402,895 | .......... D, S IS 70,354,673 | oo 2 I 71,595,425 | coovovivisiean 2 50,181,795 | ..coovvnen 20,172,878
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODlGAtIONS.........cvveveevireiicicisiieiccie et | cessienas 116,574,240 | .......... 465,805,213 |............ 93,122,941 | .......... 270,246,335 |.......... 178,577,264 | ......... XXXooeveer [ 00000 1,124,325993 | o337 | 1,292,026,413 | ..cvovvereens 381 |....... 1,124,325,993
5.02 Residential Mortgage-Backed Securities... 56,812,285 | ..........206,802,860 |... 74,622,037 |. 23,841,664 |... ...1,989,730 ...179,937,085 ...364,068,576 |.

5.03 Commercial Mortgage-Backed Securities..... . 524,537 |. 2,392,487 | ...
Other Loan-Backed and Structured SecUrities...........ccovovevvevveveeeevcececes [ eeeeeeeeeeeea s et . 5,579,038 |...
.......... 173,386,525 |..........672,608,073 | ..........168,269,515 | ..........302,059,524 |..........196,745,527

.16,178,533

....... 1,491,081,258

.0

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

7,268,789 | .......... 117,286,980 | ............ 21,629,431 | oo XXX i [ s 809,645,295
wATAB | . .10,532,511

.......... 939,039,821
.28,849,107

.......... 556,999,822
1,494,407

............ 48,230,907 |..........235,229,188
1,451,614 |. 6,410,339 | ...

6.03 Commercial Mortgage-Backed Securities..... 4,873,108 |. 47,084,867 |... 21,979,487 | ... 281,965 | .o . 74,019,427 .92,180,424 ...66,733,176
6.04 Other Loan-Backed and Structured Securities.. 11,574,153 |. ..100,009,289 | ... 144,298,649 |. 9,104,734 |... ..949,640 ...265,936,465 e 269,186,750 . 264,822,246
6.05 TOMAIS.......oouiveereereciereiee et seesies st ssssss st neensnsans | ansessessand 66,129,782 |.......... 388,733,683 555,800,342 |.......... 126,890,820 |............ 22,579,071 | .ooee. XXX [ 1,160,133,698 | ....ccoooveeenn 347 | 1,329,256,102 | ......................39.2 | ..........264,084,047 |.......... 896,049,651

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

............ 25,000,000 |.......XXX......oee0e. | co.v......25,000,000

............ 25,497,871

............ 25,000,000

o 25497 871

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt
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Annual Statement for the year 2020 of the Metropolitan Property and Casualty Insurance Company

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

Bond Mutual Funds Identified by the SVO

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

10 01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

.31,466,850 |.

9,386,667 |...

31,021,015

80 216,587

31,466,850

............ 19,386,667

.......... 131,021,015

1101
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds

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

.......... 452,792,083

58,286,202 |.

.......... 801,686,409

..213,262,038 | ...

.......... 541,724,308

1

.76,875,753 |.

22,504,024
44,298,649

.......... 437,775,522

.......... 234,509,161
...1,989,730

....... 2,468,487,483
...374,672,528

....... 1,881,579,930
...367,178,121

.............. 6,693,257

............ 26,381,808 |.

527,476,457

12 01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

Ling 12.08 @58 % 0f COL 9.

.......... 619,026,707

1

52,535,363
11,310,957

59,374,589 |.

.......... 271,794,865
............ 11,867,841
............ 16,484,846

.11,041,700 |.

....... 2,658,373,175

208,895,916
111,298,184
269,186,750

....... 2,037,677,548
.......... 185,418,015
............ 30,411,256

1,268,597 |.

.......... 620,695,627
............ 23,477,901
............ 80,886,928
.267,918,153

..311189.252
........................ 92

13 01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

ISSUET OBlIGAtIONS. ... s
Residential Mortgage-Backed Securities...........ccccvverneininrencininnnns
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccccerireieiieieiee e
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

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

.......... 431,136,641
............ 57,366,426

.......... 654,050,627
.......... 208,141,287

.......... 230,165,079

75,421,873

7,728,823 |.

....... 1,881,579,930
.......... 367,178,121
.26,381,808

....... 2,037,677,548
.......... 185,418,015

.30,411,256

1,881,579,930
.......... 367,178,121

.26,381,808 |.

2

2

2

14 01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

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

Affiliated Bank Loans.
Unaffiliated Bank Loans.

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

.......... 620,695,627

23,477,901
.80,886,928

38 790 221
...... 37

379 710,067 |...

2116

.122 826,626 |...

...... 1.2

12,671,515

1
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Annual Statement for the year 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVEStMENS ACGUIFET. .........c.oviveiriiieieiee ettt senseses | sretessnsessssssssesssssessssstesesnsesssas 41,458,195 | oo LI T L T OO O
3. ACCIUAL OF QISCOUNL. .......cuivvitcticts ettt a bbb bbb s bt s e s bans | 2ebsssesesssebesssseses e s b e s s s s s s b b s setens 14,227 | oo 4 T U OO PRO
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON QISPOSAIS...........cuiviriieiririeteiseieisieie sttt ss ettt se et s et s s b s sesesessnsabs | fetsesesasassetesssesessnsebebssesessn st ebensesees 48,893 | oo A8,893 | ..ottt | Sbeeiete sttt bRtttk s ettt enes | £etsetebesie et et R bt r ettt a ettt
6. Deduct consideration reCeived ON dISPOSAIS...........c.vurveiiueueiireieiiieisieieieesse s sssesessssesssns | stesesssssssssnsesessssssessssssesessssesesans 71,493,357 | oo A K 1 Y A I T SNt
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0
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SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (Line 10, prior year) 4,685,997
2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens 1,960,117
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns (808,272) 1,151,845
3. Unrealized valuation increase/(decrease):
3.1 SECHON 1, COIUMN 7.ttt Rt ent s (11,912)
3.2 SECHON 2, COIUMN 19.....ouirieite ettt bbb (110,438) (122,350)
4. SSAP No. 108 Adjustments
5. Total gain (loss) on termination recognized, SECHON 2, COIUMN 22.........c.ciueieiiiiirieieses ettt s bbb s bbb st (1,953,873)
6. Considerations received/(paid) on terminations, SECHON 2, COIUMN 15...........ouiuiiriirie ettt bbbt (1,473,572)
7. Amortization:
7.1 SECHON 1, COIUMN 9.ttt f sS85 E e R st n st (101,385)
7.2 SECHON 2, COIUMN 21ttt (217,684) (319,069)
8. Adjustment to the Book/Adjusted Carrying Value of hedged item:
8.1 SECHON 1, COIUMN 20........ceieriserieieeeseesee ettt
8.2 SECHON 2, COIUMN 23ttt ettt ettt sttt s s st s b b e et et et a et e s st et s s et e an e e st et e s s s et et e se b e s st et s e ses s aneatans 0
9. Total foreign exchange change in Book/Adjusted Carrying Value:
9.1 SECHON 1, COIUMN 18....ceeeeeeeeeeeeeee ettt ettt ettt ettt e e et et et et et et et e e st st st s e st st st et st et et st et enen s s s s s s enesenenenesene et et et eseeetaeaeans (3,613,262)
9.2 SECHON 2, COIUMN 20.........cuuuiriseisesee sttt 226,299 (3,386,963)
10. Book/Adjusted Carrying Value at end of current period (Lines 1+ 2+ 3+ 4 +5-68+ 7+ 8+ 9)...iiiiiiiiiiieiecese et 1,529,159
11, DEAUCE NONAAMIMEA BSSEES........euuiercricierscee ittt Rt
12 Statement value at end of current period (LINE 10 MINUS LINE 11)......oueiueiiiiiieieicieisieieeissies ettt sttt bbbttt 1,529,159
Futures Contracts
1. Book/Adjusted Carrying Value, December 31, prior YEAr (LINE B PHOT YEBAT)........cvuereuiuririrreeseissiesieisessiessessesssssssessessssssses e sessessssssssssessesssssssessessesssessassssssassessessnse
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column).............c.eeerrerieeneensireeeneersinesseeseessesseeseenns
3.1 Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MinUS...........cccevvveverrecrenereneeesieesenns
3.12 Section 1, Column 15, PriOr YEAI..........ccevevevereesieiesesesieeseiesies e 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year minus..
3.14 Section 1, ColUMN 18, PriOr YEAI.........ccevercrerreesiereiseveseesee e esee s 0 0
32 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........ccccoueveeriereirinnnnns
3.22 Section 1, Column 17, PriOr YEAI........vvevereerrrreeernreseessssesesessessessssesssessenes 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minuS...........coceovererrernenne N_O_N_E
3.24 Section 1, Column 19, prior year plus. .
3.25 SSAP NO. 108 AJUSIMENES.......cvererreririrrerneereieesseeeeseseeeseesessesssesessenens 0 0
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....cuieiiieiiieiieieistiese sttt s ks8££ s et s e bbbt nns 0
4.1 Cumulative variation margin on terminated contracts during the year (Section 2, Column 15).........c.ccocovrurrenne
42 Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22 Amount recognized (Section 2, Column 16).........cccocvevererrerrenierieeireinneenns
4.23 SSAP NO. 108 AQJUSIMENLS........cvueeieeeeieiieeireie et 0
4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2)......ocvcviiiieieiiee sttt ettt ettt a b s bbb bR b st b2 b s e s st b e bbb s e b s a bbb s s b b s bt s st et s et bbb n st n e 0
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINALIONS iN PIHIOT YEAN..........ccveveveiieeieieieetes ettt bbb a e s ettt s b b s et s st e s bt eneesaees
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNAtIoNS IN PrIOF YEAT........c.vcvuivieiiieicietete ettt
6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 =4.3 - 5.1 = 5.2).....cuoiiieiiiieieiieteees ettt saen 0
7. DEAUCE NONAAMIMEA BSSELS.....eueuuveieieueiseisiteie it eteee ettt ee bbb bbb E s8££ s £ £ E e A E £ E bbb bbbt
8. Statement value at end of current Period (LINE 6 MINUS LINE 7).......c.evereririieriirieissinsieiesiessse s ssessessssse st sss st ss sttt st es s ss s st esssssssessanssnsans 0
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SCHEDULE DB - PART C - SECTION 1

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

(471

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUsSIP Description Description | Carrying Value Value
Replicated Assets Open
CDX.NA.IG.35 ; 2020-RCDS-
990506971..... CDX.NAIG.35.......coevceeeeeien YA 80,000,000 | .......... 6,855,998 | .......... 7,276,009 |09/22/2020{12/20/2025|506971 | ... 1,858,731 | .......... 1,967,836 |3131XY 4B 2 |FHLMC 30YR UMBS MIRROR........ | DO ISV 4,997,267 | .......... 5,308,173
CDX.NA.IG.35 ; 2020-RCDS-
990506971..... CDX.NAIG.35.......coeeveeiian 2Zooisiies | e | e 9,108,683 | .......... 9,650,013 | ..o [ 506971 e [ 3131XY UM 9 |FHLMC 30YR UMBS MIRROR........ | DTSRI ISV 9,108,683 | .......... 9,650,013
CDX.NA.IG.35 ; 2020-RCDS-
990506971..... CDX.NAIG.35.......coeeeeeieiereinns 2o | e | e 2,478,915 | .......... 2,605,764 | ....oovvvvvers [ e 506971 s [ 3131Y0 JJ 2 |FHLMC 30YR UMBS MIRROR........ | DTN ISV 2,478,915 | .......... 2,605,764
CDX.NA.IG.35 ; 2020-RCDS-
990506971..... CDX.NAIG.35......oooeerieieiriiens AU USRS ISR 1,740,472 | .......... 1,845,215 | oo e, 506971 s [ 3132A5 JS 5 [FHLMC 30YR UMBS MIRROR........ | DO ISV 1,740,472 | .......... 1,845,215
CDX.NA.IG.35 ; 2020-RCDS-
990506971..... CDX.NAIG.35......ooveeeeieiinns AU USRS ISR 4,986,440 | .......... 5,021,744 | ...ooovvevis e 506971 s [ 3133KJ  3W 0 [FHLMC 30YR UMBS.........cccoevvrrnee | PO IS 4,986,440 | .......... 5,021,744
CDX.NA.IG.35 ; 2020-RCDS-
990506971..... CDX.NAIG.35.......coevereeeiinns AU DO ISR 6,339,685 | .......... 6,594,608 |....coevvieres [ e 506971 e s 3140GQ 3F 1 |FNMA30YR......ccoevveveiercrerircienns | DO ISV 6,339,685 | .......... 6,594,608
CDX.NA.IG.35 ; 2020-RCDS-
990506971..... CDX.NAIG.35.......coecieieiinns 2o | e | e 4,428,957 | ... 4,658,650 | ...oooviveieis [ e 506971 e [ 3140GS PD 8 |FNMA 30YR......ccoevererercreriercienns | DU ISV 4,428,957 | ... 4,658,650
CDX.NA.IG.35 ; 2020-RCDS-
990506971..... CDX.NAIG.35......oooeeieieeriinns 2Z.ooeisiins | e | e 2,734,988 | .......... 2,921,383 | .o [ e 506971 e [ 3140HK 4Z 8 |FNMA 30YR | DO ISR 2,734,988 | .......... 2,921,383
CDX.NA.IG.35 ; 2020-RCDS-
990506971..... CDX.NAIG.35......coveereieirisninnns AU USRS ISP 3,032,790 | ... 3,285,812 | ..o [ v 506971 s [ 3140J7 UR 4 [FNMA 30YR....coovirirrireieisiineieinnens | PSS IS 3,032,790 | ..ccoo. 3,285,812
CDX.NA.IG.35 ; 2020-RCDS-
990506971..... CDX.NAIG.35.......coevceeeeinns AN DO IS 3,698,352 | .......... 3,883,896 |..coovevvrin | e 506971 e s 314007 XW 0 |FNMA 30YR......ccoovveereeercreeiereiene | DO IS 3,698,352 | .......... 3,883,896
CDX.NA.IG.35 ; 2020-RCDS-
990506971..... CDX.NAIG.35.......coevcreeeeiie 2ooeevies | e | e 7,178,521 | .......... 7,670,076 |..covvvevcve | e 506971 e s 31408 AL 7 |FNMA30YR......ccoovviveiercreericea | DO ISV 7,178,521 | .......... 7,670,076
CDX.NA.IG.35 ; 2020-RCDS-
990506971..... CDX.NAIG.35.......coeeeeiieiinn 2ooiiviies | e | e 6,990,118 | .......... 7,348,377 | oo | v 506971 e [ 3140K0 DZ 8 |FNMA 30YRUMBS...........ccccvvernnnee | DTN ISV 6,990,118 | .......... 7,348,377
CDX.NA.IG.35 ; 2020-RCDS-
990506971..... CDX.NAIG.35.......ooeeeieieesiinns 2o | e | e 5,329,774 | .......... 5,361,820 |..cooovvrvvris | vrrrrieireinnnns 506971 s [ 3140KP NA 7 |FNMA 30YRUMBS..........ccccovverrnnen | DO ISV 5,329,774 | .......... 5,361,820
CDX.NA.IG.35 ; 2020-RCDS-
990506971..... CDX.NAIG.35......ooveeieieieeinns 2o | e | e 6,234,359 | .......... 6,537,512 | .ovvreviens [ e 506971 s [ 3140QA VA 5 [FNMA 30YR....coooovrierrieeereineeineins | PO IS 6,234,359 | .......... 6,537,512
CDX.NA.IG.35 ; 2020-RCDS-
990506971..... CDX.NAIG.35.......oevceeeeeinn U DO IO 7,489,862 | .......... 7,567,165 | ..covvveereees | e 506971 e s 31418C BF 0 |FNMA30YR......cccooveveiercreercne | DO ISV 7,489,862 | .......... 7,567,165
CDX.NA.IG.35 ; 2020-RCDS-
990506971..... CDX.NAIG.35.....cocoevcveicciiaa YAl PO [ 4,350,304 | .......... 4581415 | .o [ 506971 i L 31418C UB 8 [FNMA 30YR......ccooevereiercreieieiccins | eereresisnenienns | covrienan 4,350,304 | .......... 4,581,415
9999999999, TOtAL........cvivereieriririireieieicieceieisereiee ettt neeennnrenns | arrenees 82,978,218 | ........ 86,809,461 |..... XXX.oo | e DY T D0, R [FS, 1,858,731 | .......... 1,967,836 |........ DO S [P D0, O [P XXX, | v 81,119,487 | ........ 84,841,625
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SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENLOrY..........cccvivieeieiiieie ettt | evveviesssesses s sesnans L [ 83,314,164 | oo N 94,856,805 | ...ooovvereieeeeae L IO 83,920,154 | ..o L [P 84,260,227 | ..o I (P 83,314,164
Add: Opened or ACQUINEd TraNSACHIONS..........cccvrurieeiereirirens | cereversissieseisesesesissesesinss | seesesssssssssssssssesssssssessessnses | eesssssssesssssssesssssssesesssssesess | sessesesssssessssssessessssessessesss | sseessssessessssessesssssssessesenes T e 84,260,226 | ....cooveverieeieeiiieiieeeins [ et | v [ 84,260,226
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...........ccooveuvevieieniniinnns | coveneinenns ) 0.9, O ISR 11,542,641 | XXX eevreieirrienien | vereerenenseessssesssesees | eoeeseenssenns XXX vivirereinsiens | vereeereinsisnssssssenenssnens | covnennseenns XXX oeivvrarneireinns | rerveresesennsssesssesssnsens | coneennennens ) 0.9, O ISR 11,542,641
Less: Closed or Disposed Of TrANSACHONS............c.ciueieiereiies | errereisiteseiseiesesissssissesies | srresissesiesisssssessssssssssesesssss | ossessesisssssesssssssessesessssssses | sosessessssessesssssssesssssssssessnss | sesessessesisssssesissssssssesseses (I 83,020,153 | o | e | eerrrse e T o 83,920,153
Less: Positions Disposed of for

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

Transactions Statement Value...........c.ccocevvieeeriiisiinens | oveeriennnas XXX oetieirieeienes [ | ersnissesines .. T [FTTRRN 10,936,651 |.............. XXX ooiereririens [ eeiiiesiisseseseesssssseenens | oerersnseeenas .00 SN [T 1,282,008 |.............. 0.0, S [T 12,218,659
ENAING INVENIOTY. ....cuiviciiisieicssieicissiesies et ssssnsenens | snsessessssessesssssssessessnsansans | I I 94,856,805 | ..ooveriiiieieiisieieineas | I I 83,920,154 | oo 1] i, 84,260,227 | ..o 1 I 82,978,219 | oo | I I 82,978,219
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10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14.......coieieiceee ettt ettt b a e bbb a s s st b st tes s st s sa s snaa 1,529,159

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance............cccccovvivieeneiniesseeie s

TOAl (LINE 1 PIUS LINE 2)...vuereeieeerrireieseeee s essesseesessssaseesesse st ees e sse s s s s e85 2848828428288 21824 s RS £k s bbb 1,529,159

Part D, SECHON 1, COIUMN 5.t 4,914,152

Part D, SECHON 1, COIUMN B........covuveieieieiictsiteic ettt b s bbb bbb s bbb s bbb aes (3,384,993)

Total (Line 3 MINUS LINE 4 MINUS LINE 5)......ueiiuiieieieiiiisieieississ ettt sttt s8££t s8R E bbbttt 0

Fair Value Check

Part A, SECHON 1, COIUMN 16........ouuiiiiiiiiiiii bbb s 3,140,405

Part B, SECHON 1, COUMN 13......oeriicieieieteeeee ettt ettt et e e ettt ae bt e et st b st es s st s ae b st ea et st st et s s aes

TOLAl (LINE 7 PIUS LINE 8).....vvvieiviiecteietete ettt s b bbb bbb 4 b4 bR b s st 4 st ae Rt s s b bR b bR s s bbb A bbb bbb bR b s s et b st n b n s as 3,140,405

Part D, SECHON 1, COIUMN 8........oveeeceieeete ettt a et se bt a et e et et n st esse st et st et e s s s e e et snae b sen s et s e aetsnastetaneneees 5,471,803

Part D, SECHON 1, COIUMN ...ttt sttt b e ettt b b a bt s s st st es s s s sansaes (2,331,398)

Total (Line 9 MINUS LINE 10 MINUS LINE T1)......cuiueieiciiisiicicictsitete ettt bt bbb s st s bbb b b s bbbt b bbbt nes 0
Potential Exposure Check

Part A, SECHON 1, COIUMN 271........iiiiiiiiii bbb 81,209,101

Part B, SECHON 1, COIUMN 20.........coevevirieeieieiceeiee ettt ettt bbb bbb a st s st st s bt s s st n s see st e

Part D, SECHON 1, COIUMN 1. ...ttt 81,209,101

Total (LN 13 PIUS LINE 14 MINUS LINE 15)......cuuiieiieieeieiiesissiseiiesisssseisesssssse e sssss s sssss e ss st sttt s8££ st en 0
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDEN 31 Of PHIOT YN .........ovururrrierireerieiieereireiseesessssiseesssssssss e ssessessssssessessessssssessessanes | sesssssesssssssssessasssesessessesssssnssessassnsns 82,809,112 | e 82,809,112 | .ottt | saesea st bbbttt ettt
2. Cost of cash equivalents acquired 2,157,350,397 | oo 2,157,350,397 |....
3. ACCTUAI OF BISCOUNL........ouieeieeiiiiie bbbt | ohbbt bbb bbb A12,910 | A12,910 | oo | e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......vueeerererrerreseeeseeiseesesssseeesessessssesessessesssssee st assses st esssessessessassssssessessanssessessensanssessessanssnsnns | fessessosssssssssnsssssssnessessassnssnssassansssssessssnne 20,038 | oo 20,038 [ ooveieecieieeeee et estens | caesiesee sttt ettt e
6. Deduct consideration reCeIVEd ON QISPOSAIS...........cceiuiucviuieeiciciete ettt bbbt s s benaesaes | sbsssssessssassessesessesse s bssesse st anseneis 2,076,797,327 | oot 2,076,797,327 | ..ot st sen et ssstasenees | sessetessssassas et et s st ettt s sttt ae b s et et en et b enanteta
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)...........cccceriiiiiiriieiieiieie s eeisniens | crevesssesssse s ses 163,795,130 | .oveveercreeeesee s 163,795,130 | 1ooveieererciieeesee et 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieriiiiciesiietsiestctessssseissseresssssaesssssesessssesessnsens | sossesessssssessssssessssesesssssesassssessssssesanes 163,795,130 | coovieeiiccecee s 163,795,130 | oottt 0 | et 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

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

Properties Occupied by the Reporting Entity - Administrative
Unite 12 River Farms Condominium...........coeuiiinmiiinnnisissnssnssenssnesssisenes | vovesseens |West Warwick........ccoceeee | RI...... | 10/20/1989. | 10/05/1995. 289,232 | oo | e .0 8,880 6,161
0299999. Properties Occupied by the Reporting Entity - Administrative. 289,232 | oo [0 [ .0 8,880 6,161
0399999. Total - Properties Occupied by the Reporting Entity. 289,232 | .0 |0 | .0 8,880 6,161
0699999, TOAIS........ocvveerreeresereieesiees sttt eeins sient st 289,232 | o0 | s 0 ... 20 e 0 8,880 6,161
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NONE
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Annual Statement for the year 2020 of the

Metropolitan Property and Casualty Insurance Company

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

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

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

Mortgages in Good Standing - Farm Mortgages
0000199055.........cevmverrererrerierereeereeins | reeriiees Jackson 08/23/2017. 439 | .. 5,744,977 700 | - e - 9,701,565 | 04/15/2020
0000199058 cevernenes | Pl 07/21/2017. 410 |...... 694,546 26 | - - 2,046,750 | 06/20/2017
0000199084.........ccomveerirerierirerererinnians ceveeneee | Napa.. 11/30/2017. 428 .. 4,852,488 929 | - - 9,209,656 | 09/01/2020
0000199125......coveverrireirerierieeerneenns | reverinees MINIAOKAL ... 12/20/2017. 422 |.... 329,876 83 | - s - 1,556,505 |08/21/2017
0000199131 reveeenenn | Lafayette 11/08/2017. 5.66 | ... 1,166,866 e —————— - - 2,213,000 | 08/31/2017
0000199152 . | Douglas 12/22/2017. 3.99 | ... 1,781,154 361 | - - 4,768,717 |07/01/2020
0000199158 . | Douglas 07/02/2018. 410 | ... 2,159,724 444 | - - 5,782,726 | 07/01/2020
0000199159 Douglas . 108/01/2018. 3.87 9,244,842 2,693 | - - 24,748,624 | 07/01/2020
0000199160. reveenne. | Douglas 08/01/2018. 413 | ... 5,410,508 1,119 | - - 14,965,179 | 07/01/2020
0000199171 sevenenee | Madera. 11/30/2017. 412 | . 3,074,631 245 | - - 7,630,619 | 10/04/2017
0000199185. 01/31/2018. 4.55 1,309,448 243 | - - 2,509,119 | 11/08/2020
0000199188, 12/12/2017. 355 | . 1,864,647 862 | - - 3,498,000 | 11/07/2017
0000199191, 12/14/2017. 430 |..... 580,559 47 | - - 1,441,625 | 11/01/2017
0000199208 Dickinson 01/09/2018. 3.10 365,959 87 | - - 740,970 |10/27/2017
0000199210. . [ MONGOMETY......cvvververrirrirrirriierianns IL 01/10/2018. 425 | ... 906,308 52 | - - 2,390,130 | 11/30/2017
0000199292 I IMOWET ... 113\ S 02/08/2018. 417 | ... 281,612 16 | - - 544,520 |12/01/2020
0000199307 . | Cass A 02/05/2018. 415 | ... 1,683,680  ————— - - 4,249,980 |01/02/2018
0000199316.......oovvvrrrrrirrieerieriereieeins [ e RAPIAES. ...t [0, OO O 03/02/2018. 413 ... 430,566 13 - e - 2,322,565 | 01/03/2018
0000199352 . | MONGOMENY......cvverererreircireiieeiann IN... 03/14/2018. 450 |.... 669,839 59 | - - 1,612,170 |01/22/2018
0000199359 cevenerre | MBCONL L IL.... 03/08/2018. 3.90 |... 142,267 25 | - - 678,726 |02/06/2018
0000199364.........cooneerrriernerierineerneenns | rererinees ANt s [\ 04/06/2018. 330 ... 254,692 37 | - s - 1,296,015 |01/26/2018
0000199373 seveenenns | OsCEOlR [ 04/26/2018. | ................ 484 |, 14,941,732 5,506 | - - 28,842,494 | 04/06/2020
0000199374........cooririerierieeerseeisnins reveenenes | SChuyler. IL 04/16/2018. 397 | 1,581,561 254 | - - 2,550,489 | 03/16/2018
0000199379......corereereinrirerieriererseenns | eoverieees Macoupin............c...... IL 04/05/2018. 495 | ... 1,759,747 110 | = s - 3,491,270 | 03/18/2018
0000199425, . | Prairie. 03/29/2018. 464 | ... 1,739,590 91 | - - 5,230,000 | 02/22/2018
0000199452 04/25/2018. 3.00 |.... 456,782 e —————— - - 884,010 |03/07/2018
0000199465.........ccorvvrirrierieresninnninns | evereinens | MASOM. ittt | 04/12/2018. 3.65 | ... 3,180,539 1757 | = i - 5,061,880 | 03/24/2018
0000199479.......cvvvmririnerierierenenrnnnins | eerneeinens [ AN s TA. e [ e 06/18/2018. 414 | .. 2,492,776 145 | - - 5,079,313 | 03/30/2018
0000199496 05/21/2018. 290 | . 2,163,697 1,110 | - - 5,634,000 | 03/26/2018
0000199521.......ovvvmrrrrirriierieriereienins | reveriinens Chelan 07/13/2018. 475 | ... 2,556,036 185 | - s - 4,710,000 |09/03/2020
0000199530. . | Jefferson 06/06/2018. 465 | .. 2,189,438 164 | - - 4,262,670 |04/09/2018
0000199680. veveenenes | Arkansa: 07/27/2018. 475 |..... 820,828 140 | - - 1,531,600 | 06/26/2018
0000199697......oovvrmerrrirermerierireeerneenns | cereriiees TRAYET ..ot 09/05/2018. 3.00 ... 1,158,453 2,295 | - e - 3,198,320 | 07/02/2018
0000199698 . | Thayer.. 09/05/2018. 3.00 | . 1,019,346 2,028 | - - 2,814,520 |07/02/2018
0000199703 . | Fulton... 08/23/2018. 435 | ... 1,530,650 27 | - - 3,868,450 | 07/12/2018
0000199737 . [ OSCEOIAL ... 09/28/2018. 525 | . 1,580,618 322 | - - 3,045,768 | 04/06/2020
0000199782 Adams..... 02/25/2019. 5.05 2,090,218 412 | - - 4,000,000 |08/26/2018
0000199826, . | Jackson 07/18/2019. 531 | 3,196,948 1,081 | - - 5,399,662 | 04/15/2020
0000199836, L[ Franklin........ccooeeeiinnenn. 02/11/2019. 403 | .. 1,998,898 136 | - - 6,416,282 |10/28/2020
0000199928 Burt 01/11/2019. 4.70 822,996 31 - - 1,740,250 | 11/05/2018
0000200045, . | Washington 02/12/2019. 450 |.... 974,337 s - - 2,302,600 | 01/17/2019
0000200061 [ COIUSEL o 04/03/2019. 472 | ... 2,419,167 333 | - - 4,100,000 |02/19/2019
0000200075. Vanderburgh 04/11/2019. 5.25 976,355 118 | - - 2,754,700 | 01/31/2019
0000200085. 06/13/2019. 490 ... 3,141,929 669 | - - 7,259,997 | 03/12/2019
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Annual Statement for the year 2020 of the Metropolitan Property and Casualty Insurance Company

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

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

Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
0000200131 05/09/2019. 465 | .. 966,885 | -  ———— N - 2,195,964 |02/28/2019
0000200136. 04/15/2019. 440 | ... 1,892,854 | - A3 | - - 3,828,180 | 03/05/2019
0000200152 . 06/21/2019. 495 | .. 4,975,196 | - 16,536 | - - 8,994,310 | 05/24/2019
0000200173 . | Pulaski 07/11/2019. 410 | ... 4,623,100 | - 356 | - - 10,234,684 |03/13/2019
0000200190.........ocevmerrrereinerieriseeereenns | eeeriinees ThOMAS.....ouveervrerricrires 06/04/2019. 460 |... 2,214,064 | - e —————— C - 4,684,450 |04/16/2019
0000200227........vcrmrvrirrerrieissnseierinnens . | Humboldt 08/15/2019. 325 | .. 4,494 407 | - 652 | - - 12,085,728 | 10/14/2020
0000200260. 06/14/2019. 420 |.... 785,857 | - 39 | - - 1,341,280 |05/09/2019
0000200262 . | Quitman 07/15/2019. 3.99 | ... 2,498,017 | - 124 | - - 4,761,478 |05/10/2019
0000200269 Lonoke 07/26/2019. 4.00 5,169,362 | - 695 | - - 8,502,850 | 05/15/2019
0000200284..........cmvvrmrirereerineernenisninns . | Crawford 06/27/2019. 485 | .. 2,907,597 | - 15| - - 5,246,860 | 05/30/2019
0000200408 . | Toombs.... 12/04/2019. 3.85 | . 2,090,369 | - 803 | - - 4,037,950 |10/15/2019
0000200409 Toombs.... 12/04/2019. 4.35 1,174,761 | - 610 | - - 2,268,942 |10/15/2019
0000200485. [ HIGRIANGS. ... 03/23/2020. 3.35 | 2,498,450 | - s - - 6,995,805 | 12/16/2019
0000200552 . | Fresno.. 04/29/2020. 381 [ 997,008 | - 175 | - - 1,809,333 | 10/22/2019
0000200573 Dallam.. 03/18/2020. 4.35 3,452,097 | - 397 | - - 5,964,898 | 12/17/2019
0000200700. JANSOM...ci e 03/24/2020. 260 |..... 6,983,617 | - 1,024 | - - 15,966,352 | 10/31/2019
0000200714........cvomreeerereeeieeerseriseinns o[ SANGAMON. ... IL 03/17/2020. 315 ... 999,112 | - 26 | - - 1,567,158 |01/03/2020
0000200725. [ CIOSS e AR......... 02/28/2020. 360 |... 249,808 | - 8| - - 402,750 |01/31/2020
0000200735........vvvmevrrrirrieerierirnreienins | reverieens LaGrange.......cccuverreeerenrrierirereneenns N 02/28/2020. 340 |... 979,693 | - 35 | - s - 2,025,730 | 01/13/2020
0000200736. | 06/10/2020. 319 | 1,065,248 | - 422 | - - 1,800,680 |01/24/2020
0000200738 L BIUNAY oo 02/25/2020. 325 ... 687,500 | - e —————— - - 2,489,878 | 01/14/2020
0000200740.........cooeerrereerreriererneerneenens | rererinees HUMPATEYS ...t LV T 06/09/2020. 325 |.. 590,168 | - 85 | - s - 1,478,200 |01/15/2020
0000200753 A 02/26/2020. 375 |... 672,920 | -  ———— - - 1,258,800 |01/28/2020
0000200788 I DUNKIIN e V(O O 04/23/2020. 320 | ... 2,984,433 | - 321 | - - 5,520,005 | 03/03/2020
0000200862..........conrevmrereirerierierereeenns | cererieees Waushara.........coccoeeeereneeneinnnns Wl 04/01/2020. 3.80 | .. 2,963,263 | - 15 | = e - 5,872,822 | 02/26/2020
0000201004.........ccommvemrieerierireririninrians I WOOATUT..coo s 09/29/2020. 310 | .. 6,994,156 | - 83 | - - 12,810,777 |03/16/2020
0000201229 . | Arkansa 09/09/2020. 340 ... 1,494,589 | - 124 | - - 2,608,300 | 06/12/2020
0000201245.........comrerrrineireniirerierissiens | verienns FIESNO0....o vt 09/14/2020. 320 |.... 869,517 | - 17 |- e - 1,449,950 |07/13/2020
0000201273 BN s IL 09/28/2020. 340 |... 584,503 | - 8 |- - 2,155,300 | 06/29/2020
0000201294........ccoorrveireiiereeeiseissis . | East Carroll.........c.coeevvernnnes LA 09/02/2020. 320 | ... 2,672,996 | - 46 | - - 5,423,300 | 07/10/2020
0000201338........vuvmvrrrerrrierierinrerenins | rveriens YOTK. et NE 10/01/2020. 350 |... 749413 | - 13 - - 2,091,900 | 08/04/2020
0000201343 ... | Chase... NE 10/09/2020. 285 | . 2,280,000 | - e ——————— - - 3,854,570 | 08/05/2020
0000201344..........oovvnrneiieririiiseis . | MCDONOUGH. ... IL 10/07/2020. 295 | . 1,873,593 | - 37| - - 3,506,910 | 08/26/2020
0000201359......courvrmerreererneriereseeesseenns | eereriiens BUFBAU. ...t IL 10/15/2020. 2.90 | . 2,149,875 | - 3| - - 3,595,660 | 09/03/2020
0000201414 . | Lyon [ MNL....... 12/01/2020. 3.00 |... 973,920 | - 8 | - - 2,340,980 | 09/09/2020
Summary Line adj VAR....... 12/31/2020. | oo | e (1) ] ovrrerrenrererreeesesisrisnrenes | ereeesesssisssess s | essessessessns st senes | essessesens st sesent | nestessseentes e nsensente | nersessaneies
Summary Line adj VAR....... 12/31/2020. 4 5
0199999. Total - Mortgages in Good Standing - FArm MOMGAGgES. ... ...t ..177,300,181 47,680 0 ..379,258,170 XXX
Mortgages in Good Standing - Commercial Mortgages - All Other
0000702950. . [NEW YORK.....cooovevirinriiniis 09/15/2017. | cooovvrrene 365 | s 17,990,420 | - 2,555 | - - 35,454,008 | 06/24/2020
0000702975, MIAML.. 11/02/2017. 4.07 998,577 | - - - - 1,674,481 |07/29/2019
0000702995, cee | SOUTH JORDAN.....ccootiteii ittt bbbt 03/01/2018. 354 | ... 1,100,000 | - - - - 1,850,294 | 08/27/2020
0000702996 vee | SOUTH JORDAN. ...ttt sttt 03/01/2018. 354 | ... 1,000,000 | - e —————— - - 1,712,035 | 08/27/2020
0000703002 . | KATY.... 01/16/2018. 1.80 |...... 1,995,746 | - 2,042 | - - 3,573,981 | 05/14/2020
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Annual Statement for the year 2020 of the Metropolitan Property and Casualty Insurance Company

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

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

Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
0000703003.........oovvirinriieiierienireniins [ e NEW YORK (MANHATTAN) ANY 02/08/2018. 3.88 | . 4,000,000 | = oo | T e | T e - 6,656,681 | 06/26/2020
0000703004.........ccoevrmrererreriereeeersenins [ rereriens BOSTON.....oviririerirereeierrierienes MA........ 02/22/2018. 3.90 ... 9,500,000 | = e | s | T s - 16,142,736 | 11/02/2020
0000703008 v [INEW YORK.....oovooriiirriis NY........ 04/02/2018. 360 ... 6,500,001 | = oo | T s - 16,017,744 | 06/01/2020
0000703010. ree [ BOULDER ...ttt CO.vves | v 03/01/2018. 3.9 ... 755,000 | = oo | T s - 1,236,286 | 07/24/2020
0000703014.......oevrrrreireriereneerseniseinns .... |LOS ANGELES (o7, W 02/06/2018. 3.88 | . 7,800,000 | = oo | T e - 10,452,961 | 08/17/2020
0000703015, . |HENDERSON......ovviriririinrireriens NV......... 02/05/2018. 381 | 5,400,000 | = oo | T e - 9,646,303 | 05/07/2020
0000703016........ovvvmeerrererrererererererseeins | eereriiens LOCKPORT IL 01/29/2018. 397 . 243913 | = e | T e | T s - 398,746 | 06/11/2020
0000703017 .... |ELGIN.... IL 01/29/2018. 397 .. 137,500 | = oo | T s - 224,783 | 06/11/2020
0000703018 .... | ELK GROVE IL 01/29/2018. 3.97 84,891 | = e | T e - 138,779 | 06/11/2020
0000703019, .... |LINCOLNSHIRE... IL 01/29/2018. 3.97 83,696 | = oo | T e - 136,825 | 06/11/2020
0000703020. .... | REDWOOD CITY.. 04/05/2018. 3.65 | .. 119,545 | - i | 7 s - 2,103,618 | 12/30/2020
0000703023 . | LOS ANGELES 02/01/2018. 1.55 1,995,675 2,076 - 4,162,331 |04/02/2020
0000703024... WASHINGTON 02/08/2018. 3.75 5,537,391 3,490 - 5,848,533 | 12/31/2020
0000703026. .... |LEWISVILLE 06/19/2018. 3.90 ... 2,100,000 | = o | T s - 3,096,432 | 09/25/2020
0000703027......comererneirerierireeereersninns ... |MINNEAPOLIS 02/22/2018. 210 | .. 5,570,487 11,071 - 8,895,806 | 12/01/2020
0000703030. ... |NEW YORK. . 02/21/2018. 150 | ... 1,996,467 1,631 - 3,843,199 | 06/29/2020
0000703031.....comvrrremeererieesreeereeisninns I WAILEA. ..o 03/02/2018. 457 | ... 4,000,000 | = oo | T e - 5,694,760 | 08/28/2020
0000703033 TEMPE . 102/20/2018. 4.04 911,000 | = oo | T s - 1,384,288 | 04/30/2020
0000703034.........ccomrierieerierirrererisrians ... |PASADENA.........occornen. 04/02/2018. 3.65 | . 2,049,500 | = i | 7 e - 3,888,994 | 04/29/2020
0000703036. veee [LONG BEACH........cvvuriiierieieniseseiissias 03/15/2018. | ...cvvvvernee 2.60 | e 12,471,376 12,721 - 21,001,344 | 05/05/2020
0000703037......comvvrririererirerirereseninniens .... |ALTAMONTE SPRINGS......... 03/29/2018. 412 | ... 4,522,000 | = oo | T e - 7,219,030 | 10/28/2019
0000703042 . | PALO ALTO 06/15/2018. | ....coonvrnees 4.25 | s 10,500,000 | = oooverrereererieierinn | 7 s - 15,599,465 | 08/28/2020
0000703046, HOUSTON 07/02/2018. 2.70 5,744,561 9,324 - 8,560,369 | 12/30/2020
0000703049 07/31/2018. 4.21 3,000,000 | = e | T e - 4,727,387 |05/14/2020
0000703067 ........cocvvmremeireiierireeereeiseinns .... | SAN FRANCISCO 08/28/2018. 411 | 3,370,000 | = oo | 7 i - 5,906,064 | 06/09/2020
0000703069 v | SUNNYVALE.......coomrrinrinriins 08/30/2018. 424 | ... 2,000,000 | = oo | T e - 3,139,224 | 12/30/2020
0000703085. ... |ATLANTA ... | 08/15/2018. 265 |........ 4,667,153 8,108 - 6,124,676 | 11/30/2020
0000703102 . | SAN FRANCISCO . | 12/28/2018. 402 | .. 8,000,000 | = i | T i - 15,432,099 |09/17/2020
0000703103.......overmerrrerereerierieeerseeins | eereriiens WASHINGTON D.C....covevvrrvrrrrcrirrirerieerienienes 09/21/2018. 412 | ... 7,194,299 754 - 11,859,892 | 12/07/2020
0000703110 .... |LONG ISLAND CITY 11/29/2018. 250 | . 1,000,001 | = oo | 7 s - 1,405,088 | 12/01/2020
0000703113 v [WASHINGTON. ... 10/23/2018. 280 | ... 6,841,569 9,796 - 10,445,452 | 12/30/2020
0000703126. .... | DALLAS v | 1211972018, | oo 453 | s 25,000,000 | = oo | T s - 37,650,603 | 12/30/2020
0000703129 . |NEW YORK CITY. . | 12/06/2018. 345 |.. 285,383 307 - 555,401 | 12/30/2020
0000703133.....covererrrirermeriersneereenns | eereriiens ATLANTA 12/18/2018. 345 .. 982,737 984 - 2,253,267 | 12/18/2019
0000703148 woo |ARLINGTON.....ccoooiiriiiianee 03/07/2019. 429 | .. 7,194,109 714 - 11,299,435 | 12/30/2020
0000703171 .... |HOUSTON 05/29/2019. 418 | ... A8T0,647 | = oo | T e - 7,557,538 | 06/30/2020
0000703176. wee |CAMBRIDGE........c.oootvnieirieiiniinns 06/18/2019. 250 | . 1,630,482 1,751 - 2,885,419 | 12/01/2020
0000703179, .... | DALLAS 07/26/2019. 375 | 5,000,000 | = oo | 7 s - 7,866,583 | 12/30/2020
0000703200. . |HOUSTON 08/20/2019. 1.49 2,989,180 2,951 - 4,453,681 |12/30/2020
0000703281... BOSTON.. 03/20/2020. ..2.85 ...13,976,342 12,295 - 22,133,134 | 03/01/2020
0000703316. s | STURTEVANT.. 06/25/2020. 281 | 3,036,500 1,750 - 5,464,971 | 06/16/2020
0599999. Total - Mortgages in Good Standing - Commercial MOMGages = All ONET....... ..ottt sni et eesetstessesseb et seteeses et et ensesses et sesensetesentessssnssnsansessnssnsens | cessesssansessens 217,146,148 | oo 0 84,320 0 | o0 | e {1 P 357,774,726 XXX
Mortgages in Good Standing - Mezzanine Loans
0000703128.......oveeeririsirsersiereseesennns | eeverenees | NEW YORK CITY ...cieiiititenistessesississens s sesssssnssssnsens | NY......... I .................. 12/06/2018. 345 ... 428,102 456 | - s - 833,102 | 12/30/2020
0699999. Total - Mortgages in Good Standing - MEZZANINE LOANS..............iiiuiiiiii i ehsbiebs s bbbt | cniinis 428,102 456 0 833,102 XXX
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SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
0899999. Total - MOrtgages iN GOOU SEANGING. .. ....vuurrueiieseiiseieetes ettt essssess sttt es et eeE sk 8 888k k ke Ef et £4eeEE oL oL E oL E ekttt | eetssnssssisnssaas 394,874,431 | oo [0 R 132,456 0 0 | i (V)] [ 737,865,998 XXX
3399999, TOAIS.........vveerereceesreseiieieeesieesieriites ereseees e sie e b st R R ee SHeeb Rttt | cetenianei i 394,874,431 | oo, (V) [ 132,456 0 (1 [ (V] [ 737,865,998 XXX
General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes $.....2,712 interest due and unpaid.
2. Restructured mortgages §$.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
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Annual Statement for the year 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

1 Location 4 5 6 8 9
2 3
Loan Number City State Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Farm Mortgages
0000199826 Jackson 07/18/2019.....cocoiererers | e S e 2,283,677 5.399,662
0000200152 Napa 06/21/2019.....cocvvierereres | e 4.95 /999,491 8,994,310
0000200485, Highlands 03/23/2020.......cc0emvrris | e 3.35 2,498,450 | - 6.995.805
0000200552 Fresno 04/29/2020........ccomrvvrrs | e 3.81 996,833 | - 1,809,333
0000200573.........ococvvmiiinirieessss s Dallam 03/18/2020........coocvvvees [ v 4.35 3,494,570 | - 6,132,497
0000200700, Anson 03/24/2020..........ccouvvirs | coreees 2.60 4,666,667 | ...ovoooeveeeereeneieereesese e 2,315,926 9,575,085
0000200714 SANGAMON s IL.... 03/17/2020........coovevverces [ e 3.15 999,086 | - 1,567,158
0000200725......occcecevveeereneressssseesessesessssssoseesene Cross LR 02/28/2020.........ccouvvvvves [ e 3.60 249,800 | - 402,750
0000200735, LaGrange |[IN 02/28/2020........cocmrvvrs | e 3.40 999,257 | - 2,025,727
0000200736 LB GA 06/10/2020.........ccocvvvees [ v 3.19 1,094,150 | - 1,800,680
0000200738.......cceveveveveeeeceseeseee oo seesesseeenees GIUNY e A 02/25/2020.............coomirs | crvenes 3.25 687,500 | - 2,489,878
0000200740 HUMPIIBYS i MS...... 06/09/2020.........cccccccr | o 3.25 597,600 | - 1,478,200
0000200753 Emmet L A s 02/26/2020.........cccooo | crvenes 3.75 695,000 | - 1,258,800
0000200788........cooommreversnereesssseesesssnessessssnsssssssnees DUNKIN s MO....... 04/23/2020.........covvvvves | e 3.60 2,984,112 | - 5,520,005
0000200862 Waushara Wi 04/01/2020.........ccvvves | veree. 3.80 2,999,722 | - 5,872,819
0000201004 WOOLMUIT s AR s 09/29/2020.........ooeevres | e 3.10 LY < T TN SO 12,810,777
0000201229......ooovvvveveeevevevesesssssssssssssssssssssssssssesssssenens ATKENSES e a1 09/09/2020.........c0ccceier [ o 3.40 1,494,465 | - 2,608,300
0000201245, Fresno L CA o 09/14/2020.........occovvvies | o 3.20 869,500 | - 1,449,950
0000201273 BAGAr e IL... 09/28/2020........ccccoovnnnne | e 3.40 584,495 | - 2,155,300
000020124........ooovvvvvvvesssssssssssssssssssssssssssssssssssssssssnons EastCaroll LA 09/02/2020.........00000eeie [ o 3.20 2,672,950 | - 5,423,300
0000201338, York 10/01/2020.........covveans | cevenee 3.50 749,400 | - 2,091,900
0000201343 Chase . 10/09/2020........coevvverer | e 2.85 2280.000 | - 3,854,570
0000201344, McDonough IL.... 10/07/2020..........covrvees | oo 2.95 1,873,555 | - 3,506,910
0000201359. . | Bureau IL.... 10/15/2020. 2.90 2,149,873 | - 3595 660
0000201414, LYON e ———————— e MN 12/01/2020.........oovvcveeres | o 3.00 973912 | - 2,340,980
SUMMATY M€ AG]..crcvoveevrrerersessmiieeneeseesssssenneene VARIO...coovscciiivivrrrrerssscsies VAR L Er (234,281) [ s | s
0199999. Total - Mortgages in Good Standing - Farm Mortgages. 43,370,689 | .ovoveoeereeeereeeeeeeees e 7,599,004 | oo 101,160,356
Mortgages in Good Standing - Commercial Mortgages - All Other
0000703027 MINNEAPOLIS MN 0212212018.......oovvooov | o L T K 104,958 8,895,806
0000703085 . | ATLANTA GA 08/15/2018 2.65 54,262 6,124,676
0000703103, WASHINGTON D.C DC 09/21/2018...ccovverrins | s 4.12 ..49,231 11,859,892
0000703113, WASHINGTON DC 10/23/12018.....ooveveeeens | e 2.80 118,379 10,445,452
0000703176. . | CAMBRIDGE MA..... 06/18/2019, 250 | . ..10,258 2,885,419
0000703281 BOSTON MA...... 03/20/2020...cssvvesvor | v 285 13,790,837 173,210 21,860,061
0000703316.......cvevrererneresnerssseessseesseessssesssessnns STURTEVANT ... Wi 06/25/2020.........ccooomrnnne | e 2.84 3,034,750 | - 5,464,971
0599999. Total - Mortgages in Good Standing - Commercial MOMGAgEs = All OINET..............ciiiiiiii bbb Sobb bbb bbb 16,825,587 ....67,536,277
0899999. Total - MOrtgages in GOOG STANGING. ......cc. wuuurieuiiuiiiiiiiiisieeiieii e b bbbt SEbee b b L bbb bbb 60,196,276 ..168,696,633
3309999, TOMAIS.......v1oerreesseeeiesss st is s et LSRR 60,196,276 168,696,633
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation|  (Amortization) / Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

Mortgages Closed by Repayment
0000199039, Cass 10/13/2017. | 12/31/2020. 553,500 | - - - - 0]- . .553,500 +ern053,500 e 0
0000199232 DeKalb el [ 01/18/2018. | 05/12/2020. | ... 2,018,949 | - 838 | - T BT 838 | - .. . ..2,019,787 2,019,787 | - s 0
0000199296.........cccccrerrennnn Livingston....... L | e 01/17/2018. | 12/23/2020. | ... 1,697,037 | - 2,963 | - S s |, 2,963 | - .. . ...1,700,000 S 0
0000199456... Watonwan | MNL 05/04/2018. | 03/24/2020. 535,934 | - 622 | - TN B 622 | - .. 536,557 ....536,557 | - N 0
0000199559... De Wit /SO IO 07/18/2018. | 08/25/2020. | ............... 1,497,432 | - 2,568 | - s [ e 2,568 | = e | e 1,500,000 .1,500,000 | - N 0
0000199776.........cverrerrrenen | LOGAN. oo | I [ e, 09/21/2018. | 08/25/2020. | ... 1,888,829 | - 2,267 | - S s | e 2,267 | = e | e 1,891,006 | .ovoeeeeern 1,891,006 | = oo | * e 0
0000199961........ccvvvrerrrenees | DEKAID. oo | s | s 01/04/2019. | 05/12/2020. | ... ..248,274 | - - - - 0]- . 248274 | oo 288274 | = e | 7 e 0
0000199993, B [ 01/15/2019. | 08/26/2020. | .......cvvvuvnen 496,055 | - 168 | - S e | 168 | - .. 496,224 | ... 896,224 | - e | 7 0
0000199995... B 01/15/2019. | 08/26/2020. | ... ..496,214 | - 9 - - 9|- . 496,224 - s 0
0000200013... N 02/06/2019. | 06/25/2020. | ... ...767,965 | - 300 | - S s [ s 300 |- . .768,265 ....768,265 | - RN 0
0000200022.........cccevwervennns | MACON.cocorveeivirierirerinreisniserierieressseisnienenen | e [ v 02/15/2019. | 08/25/2020. 998,822 | - 1178 | - S s [ TAT8 | - e ...1,000,000 .....1,000,000 | - e 0
0000703182... oo [KENOSHA........oovinrinnrinnrincssnnsnnssnneniseesnnes | Wi [ 07/19/2019. [ 12/11/2020. | .....oovevnves 8,000,000 | - - - - 0 . . ...8,000,000 | ...............8,000,000 | = oo | 7 e 0
0199999. Total - Mortgages Closed by Repa 19,199,011 (O P 10,913 [ (] [RROO 0 10,913 0 19,209,927 0 0
Mortgages With Partial Repayments
Scheduled Repayments....... | VARIO........weressesmsessesee [VAR. [........ | 12/31/2020. | 12/31/2020. P 3,875,516 | v 3,875,516 0
0299999. Total - Mortgages With Partial Repayments........ s .. 0 0 0 0 0 (U I 3,875,516 .....3,875,516 0 0
0599999, TOtAl MOMGAGES. ........rvveerrrrreiaceeereieeeieesssiseessess et seesseis seesiesssaess st ssss st asssssnseninenes | soesesnssins 19,199,011 (U [ 10,913 | oo 0 10,913 0 23,085,443 ...23,085,443 0 0
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1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17

NAIC Desig-

nation, NAIC Current

Designation Current Year's| Year's Other-

Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign

SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage

strative Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated

Accel Growth V, L.P.......oooiviriieriieciieceseniieniis | e Palo Alto............c...... CA...... ACCEL.....oveereereereeceeneeseseneienns | ereieneieneeens 03/01/2019 555,056 | . 555,056 26,510 | oo [ e [ e | e | s | e 381,300 | ....... 0.060
Accel India VI, L.P. . | Bangalore... IND... 11172019 ..o | 86,000 | oo, 78,336 | ..cocvvvnee. 78,336 | ...coouue (7,664) B revrnrnniennnnns | e | e 394,000 | 0.070
Accel Leaders Fund I, LP.......ccccocoovvvvniriiinciiiriins couveeer | Palo Alto e 03/01/2019) ... 307,535 | . 307,535 (2,416) I rererennns | e | e | 0.060
Accel London VI, L.P.........ovrverirenreiseneineneiieces | ceviiens London.... GBR... [ACCEL....ouvieurriiriiireiiereiieseiisesesiesesiessiienns | erveseseieeseeons 05/06/2019) .....c...? | coovevrernn. 160,000 | oo 158,596 | ......cc... 158,596 | ............ 1,870 e e | s | 240,000 | 0.070
Accel XIV, LP....ooirririiirii | Palo AltO....eee | CAL | ACCEL s | 03/01/2019) ... .160,249 (2,054) B rervnrsnnnins | e | e 163,350 | 0.060
Accion Quona Inclusion Fund, L.P <eveueee | Washington Accion 07/26/2018 ....cvvoeve | o e 137,301 | (20,796) B ceveerennnneesennes | eeneneennnn(62,437) | .nn1,131,039 | 0.980
Accomplice Fortuity Pool, L.P.........cccccovrivrivniivciinnns | o Cambridge............... Accomplice. 06/11/2020] ......... 1. 238,000 239,463 | . 239,463 | ............ 1,463 e [ | | 462,000 | 0.630
Accomplice Fund II, L.P... . | Cambridge.. Accomplice. 01/10/2018] ...cc.. T | o 2,400,000 | ........... 3,665,732 | ......... 3,665,732 | ..... 1,118,619 I et | e | s | s 1.100
Accomplice Fund Ill, L.P.. . | Cambridge.. Accomplice. 06/11/2020] ........1 | .. 88,088 | ..... 88,088 88,088 | ..ueirieriricies [ e | e | e | e | s | 811,912 | 0.100
Advent International GPE IX-A SCSP..........ccccccocvmurves | connreens Boston..........c.ccoeeeee. Advent.... 03/13/2019) ......... 3 | 433,844 524,910 | . 524,910 | ........ 70,781 e | 20,285 | i | 804,883 | L 0.060
Advent International GPE IX-D SCSP.. . Advent..... 03/13/2019] ... 286,651 343,257 | . 343,257 .56,606 I cervmnnenenennns | e | e 493,349 | L 0.180
Affinity Asia Pacific Fund V L.P........ . | Hong Kong. . | Affinity Asia PacifiC...........ccoverrerernererinisernnins | v 01/15/2018] ........3 | .cevrerrer. 750,550 | .............. 701,025 | ... 701,025 11,466 e [ [ | 3,243,516 | 0.070
Alchemy Special Opportunities Fund IV L.P. . | London . | Alchemy Partners 01/05/2018 .... 153,927 (76,651) [ .vovreeeerereans | v 105,716

Altor Fund V (No. 1) AB....
American Industrial Partners Capital Fund VII, L.P......

. | Stockholm..
. | New York....

.| Altor, 12/17/2018
AlP. 03/26/2019) ...

.42,702

American Securities Partners VII, L.P.. . | New York.... American Securities . 12/10/2014/ ....

American Securities Partners VIII, L.P. . .| American Securities . 02/23/2018 ..1,015,730

Amherst Single Family Residential Partners VI, LP...... Amherst 03/15/2019 .... 3,088,999

Andreessen Horowitz Fund VI, L.P...... . Andreessen Horowit 04/18/2019] .... 276,500 296,949 | . 296,949

Andreessen Horowitz LSV Fund |, L.P. . | Menlo Park. .| Andreessen Horowit: 04/18/2019 . 588,000 642,751 642,751 .56,250

Ares Special Opportunities Fund, LP... . | New York.... ATES ..ottt nnaenens | seererenenerernas 05/04/2020] ....covveve | e 1,099,371 | ... 1,221,167 121,796

Arlington Capital Partners V, L.P..... . | Chevy Chase.. AMINGION. ... | e 04/29/2019] ........3 | coveerernnnnd 684,315 | ..ooeven 819,632 | ............819,632 | ...... 175,076

Arsenal Capital Partners Fund IV LP . | New York Arsenal 09/03/2015 ..16,861,065 ..16,861,065 ..(3,324,336) . . ..3,531,642

Arsenal Capital Partners V LP . | New York.... Arsenal 04/01/2019] ........3 | coverrirnns 875,378 | .cvvernee. 901,633 | ............901,633 | .......... 45,149 B I .

ASTORG VII ..| ASTORG. 10/26/2018 .... ..376,053 | ...........376,053 | ......... (31,073) N

ASTORG VII CO-INVEST LGC . . | ASTORG. o 02/14/2020] .... 1,170,004 (2,534) B T

Audax Private Equity Fund VI, LP.......ccooviiirinine Audax 08/03/2018] .........3 | .cccvvn......612,085 | ............. 792,259 | ........... 792,259 | ........ 166,520 B

Battery Ventures XII Side Fund, L.P . | Boston.... Battery. 04/01/2018 ... 2,054,263 | ........ 762,169 B .

Battery Ventures XII, L.P................. <oeeee. | BostoNL.... Battery. 02/01/2018 .... 2,970,191 | ... 803,305 B I .

Battery Ventures XIIl Side Fund, L.P........ccccoovvvvions v Boston........cccccoveuenne Battery. 01/24/2020] ........1 | ..............120,160 | ............. 127,416 | ............ 127,416 | oo 7,256 e [ [

Battery Ventures XIIl, L.P........ccooevenne . | Boston.... Battery 01/24/2020] .... ...158,400 ...158,039 .158,039 (361) B T . ..441,600 | ....... 0.050
Bayview Opportunity Domestic VI, L.P weee [ eereeee | New York Bayview Asset Management. 08/28/2020] ............ | veeverern. 150,000 | .............150,000 | ............150,000 B . 2,350,000 | ....... 0.100
BDCM Opportunity Fund IV, L.P.........ccovvnvrenrcrnns [ e Greenwich................. Black Diamond Capital Management...........cce. | overvcireennne 02/04/2015| .....oveeve | v 5,375,761 | ........... 5,439,181 | ....... 5,439,181 | ......... (92,649) e [ | 427677 | oo 594,866 | ....... 0.330
BE VILP . | London . | Bridgepoint 01/26/2018 .......3 | coovveeree 1,903,894 | ........... 2,001,506 | ......... 2,001,506 103,264 | .o | vereeenen 490 [ | v 109,603 127,429

Bessemer Venture Partners Century Fund L.P .| +reerenr | Larchmont.. BESSEMEN ...t | covereeeesneeenees 09/13/2019] ........1 | . 381,667 359,652 | . 359,652 | .........(22,015)

Bessemer Venture Partners X Institutional L.P............ | ......... Larchmont................. BESSEMEN ..o eseneienes | cvereieiesenieins 10/15/2018| ......... 11.. 278,044 273,982 | . 273,982

BGH Capital Offshore Fund I, L.P.... . | Melbourne.. . | Herbert Smith Freehills 05/15/2018] ... . 893,289 813,419 | . 813,419

BlackFin Financial Services Fund Il R .| BlackFin . 06/26/2019| ....ovvveve | cerrrirerininnd 60,231 | v 19,702 | oo 19,702 .

Blackstone Capital Partners VII L.P..........ccoovevvirninns [ rvirns New York........cccco.. Blackstone, 04/07/2015] ......... 3| s 4,563,850 | ........... 5,014,282 5,014,282 | oot 3,723 | oo e [ [ | e 108,460

Blackstone Strategic Alliance Fund Il L.P.........cccovvees | vveenne New YorK.......cocvveene Blackstone 11/23/2010] ....... 13 ] .. 826,671 845,482 | . 845,482

............................................ 69,897
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1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17

NAIC Desig-

nation, NAIC Current

Designation Current Year's| Year's Other-

Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign

SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage

strative Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership

Blue Sea Capital FUNd | LP........cccooevivvrviernnennnnns v Palm Beach.............. FL...... Blue Sea Capital 10/18/2013] .......... 3| 3,626,627 | ........... 4,117,342 | ......... 4,117,342 | ....(1,266,288) e [ | 1,884,172 | ..ooeev 805,136 | ....... 1.410
Blue Sea Capital FUNA Il LP..........covvemrrneririneriieins | cervrens Palm Beach.............. FL...... Blue Sea Capital 02/04/2019)| ......... 3. 204,613 234,456 | . 234,456 29,842 e [ | 5,537 | v 795,387 | ....... 0.330
Bond Capital Fund I, LP . | San Francisco. ..|CA..... Bond Capital........cccoveiverneiirniriernersisenenes | e, 04/15/2019] ........1 | ..............465,000 | .............. 592,373 | ccvnna 592,373 | ........ 133,706 I I e | e | e 285,000 | 0.050
Bridgepoint Development Capital IV . | ceeeeern | London ...| GBR... | Bridgepoint 03/27/2020 ........3 |.... B . cerereeennennennneneen | oo 1,366,950 | Lo 0.100
Bridgepoint EUrope V 'BA' LP........ccureueirnnreseriieniees | cervrens London........ceeeeniinnne GBR... | Bridgepoint 09/03/2014] ......... K 5,303,499 | .......... 5,876,027 | ......... 5,876,027 | ........ 235,246 e [ e 417,330 | oo 657,289 | ........... 271,331 | ... 0.130
Carlyle Europe Technology Partners Fund IV.............. wereeeee | LONdON .| GBR... | Carlyle. 11/29/2018 .... . 332,484 298,812 | . 298,812 | .........(42,589) N w8 T | v | 684,516 | 0.060
Carlyle Partners VI, L.P sveeeneee | Washington Carlyle. 02/19/2013 ........3 | v 760,158 828,730 | . 828,730 | ...oouc.. 84,192 B T revrsrenensnsinens | veereeneen 115,546 | 148,211 | 0.100
Carlyle Partners VII, L.P........ccoovivinieneeininens | ceerenene Washington............... DC..... CaYIB....ooveeice s | e 10/26/2017| ......... 3| e 2,319,811 | ... 2,184,609 | ......... 2,184,609 | .......... 30,692 e e e | 0000002..2,680,188 | ... 0.100
Charles River Partnership XVI, L.P.. . | Cambridge.. . |MA..... | Charles River. 06/17/2014| ... | o 3,281,000 | ........... 6,400,022 | ......... 6,400,022 | ..... 1,175,352 B T revrnrenernnsinens | e 142,648 | ... 119,000 | o 0.710
CHRYSCAPITAL VI, LLC seveeeeee | Mumbai 10/04/2018 .... 200,000 217,329 | . 217,329 | ... 17,329 B T revrneenennnsinens | rerseesssessnenes | e 800,000 | 0.110
CIP Capital FUNd I, L.P.....ovorirerrereneeisnies | e New York........ccocooue CIP.cereseesnssissssesiesienes | oerieneieesenens 07/01/2019] c.vev0e3 | i [ e | v | e | e | e | e | v | oo | oo 1,200,000 | 0.210
Clearlake Capital Partners V, L.P. . | Los Angeles... Clearlake Capital 10/13/12017 .o | v 3,406,476 | .......... 4,672,250 | ........ 4,672,250 | ........B17,338 | oo | e [ everensssieininees | vrnnsnieiesnnns | e 533,132 | ....810,757 | ... 0.090
Clearlake Capital Partners VI, L.P. . | Los Angeles... Clearlake Capital 01/16/2020| .......ove. | vevvrrnrreni 470,603 | ............500,764 | ............500,764 | 030,162 | oo | v [ v v | e | e 1,419,094 | L 0.100
Clearlake Opportunities Partners II, L.P Clearlake Capital. 05/31/2019] v | e 441,162 | 498,155 | 498,155 | 56,993 | e | e | s [ | e 1,226 | 1,305,449 | 0.120

Cortec Group Fund VI, L.P . .| Cortec. . | 04/127/2015 ..(564,481)

Cortec Group Fund VII, L.P.. . | New York.... o [NY. Cortec. o 09/16/2019| .........3 | .covver.....666,040 | ..o 771,148 | o TT1148 | 105,108

Court Square Capital Partners IV. . | New York.... S INY...... CoUrt SQUATE........verereeiereeireeeeieeieeiesieieereienes | ceeeesseesieenes 07/03/2018, ........3 | ...........1,315,917 | ..........1,397,010 | .........1,397,010 | .......... 81,003 | oo | s | s 123,466
CRV XVIII, L.P.. . | Cambridge.. MA..... Charles River 06/24/2020 .

CVC Capital Partners Asia V L.P. <eeneeeer | HONg Kong. [ CVC e | e 01/17/2019] ........3 | .ererernr 139,078 | ... 139,078 | e

CVC Capital Partners VIII L.P.........cccccovrrirniireinins <ereueee | LONdoN.... .|CVC. 04/27/2020] ....

Defy Partners II, L.P... . | Palo Alto. .| Defy.... 03/28/2019 ..174,489 174,489 ...(19,425)

Denham Oil & Gas Fund [ LP.........cccocovininirirnnnes . | Boston.... Denham 10/30/2019 ....

Dover Street X L.P, HarbourVest Partners, LLC..........cocvvvvevrnrnes | covvveiviineienns 04/30/2020] ... 851,457 | . 851,457 | ........ 108,957 ...714,926
Dyal Capital Partners IV, L.P... New York. .| Neuberger Berman 04/06/2018 ..5,811,440 42,741 .159,996
ECI 11 FP LP. . | London... . | ECI Partners LLP, 07/02/2018] ... 2,247,073 | .........(22,035) . .

Egerton Capital Partners, L.P...... .| Wilmington. Egerton Capital.........ccoeeereereeeinenieereniens | v 05/17/2012 .... ..15,700,000 | .........25,109,431 | ....... 25,109,431 | ... 2,176,200 B .

EnCap Energy Capital Fund X, L.P.. . | Houston EnCap 02/05/2015| ... 11,029,461 | ...........8,318,108 | ......... 8,318,108 | ....(3,587,074) | ..oovvvrerrrirerrens | v | e

EnCap Energy Capital [X.........cooovvvrvermrineisrnnnnineinnns [ rvirens Houston.........cc.ceuene. EnCap. 01/04/2013| ...ooveere | v 637,021 258,219 | . 258,219 | ......... (62,166) [ ..ovvvvrerrrieerens | rira 224,994 [ ..o | e | e

Equistone Partners Europe Fund V L.P....... . | London... . | Equistone.... 01/22/2015] ........3 | e 3,086,595 3,170,718 3,170,718 | ........ 113,096 N FOSRR SS 215,936

Equistone Partners Europe Fund VI SCSp.. weveeee | LONdoN.... . . | Equistone.... 03/08/2018] .........3 | ccoevrenes 2,837,480 | ...........2,794,965 2,794,965 | ...... (158,125) N [OOSR PN 149,202

Fifth Wall Ventures 11, L.P.......c.oocvvevrnerrseeiinninenes | cevvens Los Angeles.............. Fifth Wall VENtUres. ..o | v 10/15/2018 ......... 1. 265,577 208,657 | . 208,657 | ......... (11,39%) e [ |

FirstMark Capital OF I, L.P. . | New York.... FirstMark Captial.... 12/13/2019 .... 265,000 274,300 | . 274,300 9,300 B T . ..735,000 | ....... 0.420
FirstMark Capital V, L.P... ceeeenene | New York.... FirstMark Capital.... 12/13/2019] ...c.oo..? | v 115,000 | oo 109,798 | ..cvvvvneee 109,798 (5,202) B . ...885,000 | ....... 0.310
Fortress Credit Opportunities Fund V (A) LP........c.ccoce. | covvrnee New York........ccocoene Fortress 1211172018 ..o | 1,973,902 | oo 1,973,902 | ......... 1,973,902 | ......... (32,871) 1 [STURTTRIUON UORTTIRIRN ISR 348,800 | ............ 874,898 | ....... 0.100
Foundation Capital IX, L.P.......cccccocrriurec. . | San Francisco.... Foundation Capital.... . 08/10/2018 .... 45,382 B I .

Foundation Capital Leadership Fund II, L.P. . | San Francisco.... Foundation Capital.... . 02/20/2020] .... e 182,784 reeennen 38,666 B .

Foundation Capital VIII, L.P.......ccooereirrerieeeecnns e San Francisco Foundation Capital.... . 05/06/2015| ........1 | ..........4,340,769 | .......... 7,607,416 | ........7,607,416 | ........ 971,671 e e | e 452,859 | ........... 659,231 | ...... 1.360

Francisco Partners Agility II, L.P.. . | San Francisco.... Francisco Partners Management 04/03/2020] .... cevrrrnrnenn 30194 | 37,194 | (4,806) | ..vovoovvrerererrins [ erreverseierinninens | e
Francisco Partners IV, L.P........... . | San Francisco.... Francisco Partners Management 12/08/2014/ .... v 10,862,460 | .......10,862,460 | ..... A4710,915 | oo | e | e
Francisco Partners V, L.P........cccccoveviienniieieniieens | ceveenns San Francisco. Francisco Partners Management...............c..c.... 09/29/2017| ........3 | ...........3,180,000 | ........... 3,671,477 | ......3, 671477 | ........ 319,292 | oo [ e [
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Francisco Partners VI, L.P.......ccccoocvivniniiciinieni [ v, San Francisco........... CA..... Francisco Partners Management.............c......... 04/03/2020 e [ [ | el 1,150,000 0.100
Genstar Capital Partners IX; L.P.......ccoooeorrnnvenns [ o San Francisco........... CA.... GENSHA......cviececvecceeee e | e 02/19/2019] ........3 | .............473,892 | .............562,871 | ............ 562,871 | .......... 94,798 e e | 012,362 | 787,525 | 0.100
Gibson Holdings | LP. . | Toronto... . | Whitehorse 10/17/2019] .... 432,227 | ... 14,835 B TR cevererneenienienene | e 1134 | 64,550 | 0.210
Global Infrastructure Partners IV, L.P.. ceveeeene | New York Global Infrastructure... e 07/0172019] ..o | e 81,148 | 8,961 | 8,981 | it d(BA,187) [ e | e [ v [ e | e | 1,748,425 | L 0.100
Graham Partners V, LP..........cccccovveievceeieeccceiees | e Philadelphia.............. PA...... Grah@m.......ccccoevereeieieeeeeeeeeee e | cvereaeiesenenns 07/02/2020 N e | e (1,371) | 859,941 | 0.100
Great Hill Equity Partners VII, L.P . | Boston Great Hill Partners...........coeevvevennnrneinnnnes | covveinnineeenns 06/26/2019] ... . 59,704 | ..... 59,704 59,704 N rrvernenenennes | v | e 1,340,296 | Ll 0.070
Green Equity Investors VIII, L.P... . | Los Angeles Leonard Green. 10/14/2019] ........3 | oo 394,860 394,860 | . 394,860 B rereerenneneennnes | eeneeneenensnnenens | 2eeeeen2,605,140 | L 0.100
Gryphon Heritage Partners, L.P..........ccocovivernivcncns [ o San Francisco. Gryphon 03/16/2020] ......... 3| 155,702 | covvverees 155,702 | ..cvonee 155,702 e [ [ | e 044,298 | L 0.120
Gryphon Partners V, L.P.. . | San Francisco.... Gryphon 12/20/2017] ... 3,924,447 3,924,447 | ........ 243,246 B ST VRPN ISP 1oY (1.7 A IO 0.320
Gryphon Partners VI, L.P. . | San Francisco........... Gryphon 03/16/2020] .... 348,681 | . 348,681 N cererererennnens | e | e 451,319 1L 0.100
Harvest Partners VIII, L.P.........cccovereenminnnneines | cevvrens New York........ccocooue HAVESE....coooe s 11/30/2018 ........3 | ..........1,249,044 | .......... 1,330,400 | ......... 1,330,400 | .......... 81,356 e [ | | 1,000,956 | 0.050
HY GENesiS 9 L.P.....ooirieiieeececeeienies <eeeeeeee | LONdoN.... Hg 02/07/2020| ...cc0e3 | veeerereirerineinnenes [ eernerinsrinesienineises | sreesssisssssiessines | seesnesinsiesienes | s | s | s 1,162,372 | ....... 0.100
Hg Mercury 3 L.P . | London.... Hg 02/07/2020| ....c.e0.3 | i [ e | e | e | e | s | s | s | e | oo 1,330,611 | L 0.100
Hg Satun 2 A L.P . | London.... . |Hg 02/07/2020] .........3 | ccevevernn.59,325 | ... 83,352 83,352 | 1o0eetrn 24,027 | oo [ e [ | e | e 26,969 | 11,117,681 | L 0.100
Hg Saturn L.P . | London.... Hg .| 03/07/2018 4,116,538 4,116,538
Hg Secular Co-Invest L.P..........ccocvivinicncnivccennes weeneee. | BOStON Hg 09/04/2020] .... 383,601 | . 383,601
Hg Vardos Co-Invest L.P......... . | Oslo.... Hg 09/04/2020 .... 377,775 | . 371,775
Hudson Holdings Cayman | LP.... . | Whitehorse.. . | 07/29/2019 207,237 | . 207,237
Hudson Holdings | LP. . | Whitehorse.. 07/29/2019 ...cc..0.3 | v 251,624 | e 177,689 | oo 177,689
Index Growth V (Jersey), L.P . | Index Ventures... 03/02/2020 ........ T | woovreenen 115,925 | oo 115,925 | 115,925
Index Ventures Growth IV.... . | Index Ventures . 107/02/2018 ..3,503,843
Index Ventures IX . | Index Ventures... 07/02/2018| .... 1,073,967
Index Ventures X (Jersey), L.P.......ccccccuuuuee . | Index Ventures... 03/02/2020 ......... | covererren 121,622 | o 117,356 | e 117,356
Inflexion Buyout Fund V Limited Partnership. . | Inflexion.. . | 04/09/2018 ..1,340,554
Inflexion Enterprise Fund V . | Inflexion.. 04/04/2019) ........3 | coooerrenn 45,384 | 30,971 | 30,971
Inflexion Partnership Capital Fund Il Limited
Partnership | London........coeeeniinnee GBR... [ INfIEXION.......ovvuririiiiseieiiseiee e | cereeeesensneens 04/09/2018| ......... K 505,847 | oo 433,614 | oo 433,614 | ........ (38,519)
Inflexion Supplemental Fund V..........cccoocvvvvinererinens [ rviens London........cccevvunne GBR... | INfIEXION......c.oviiveieieiieieieieieee e | e 04/04/2019 ......... 3. 275,393 286,593 | . 286,593 | ......... 14,138
Investindustrial VII L.P..... . | Investindustria 03/25/2019) ...cc.0.3 | veririnnn 136,188 | oo 110,980 | cooovvvvneee 110,980 | ......... (31,054)
Jade Equity Investors, L.P R Leonard Green 10/14/2019] ........3 | oo 252,325 | . 252,325 32,917
K4 Private INVeStors, L.P..........covvivnerinreneeiinineens | cevveens Los Angeles.............. CA..... KT CapItal......ceeeveervreicrieeieiesieerienieseseees | v 06/15/2018| ......... K 4,463,671 | ..coovnv 4,790,645 | ........ 4,790,645 | ........ 493,944
K5 Private Investors, L.P.........ccccoovrninieieneninens <venneee | LOS Angeles .|CA.... K1 Capital.......oeveeeieieieeieieereieceieississeieees | coeeeiesiesieines 06/26/2020] ....
KKR Dislocation Opportunities (Domestic) Fund L.P.... | ......... | New York.... KKR..... 04/09/2020] .... 2,519,373
Kleiner Perkins Caufield & Byers XVIII, LLC . | New York.... Kleiner Perkins Caufield & Byers. 01/28/2019 .... 403277 | .......... 72,466
Kohlberg Investors IX, L.P.... Mt. Kisco . | Kohlberg 12/09/2019 150,127
Landmark Equity Partners XVI, L.P.. .| Simsbury.... Landmark 09/22/2017] ... 2,357,406
Lightspeed China Partners IV, L.P....... . | Shanghai.... . | Lightspeed 12/10/2018 .... 95,903
Lightspeed China Partners Select I, L.P.. . | Shanghai . | Lightspeed 12/10/2018 123,788
Lightspeed Venture Partners Select Il L.P. . | Menlo Park. Lightspeed 03/28/2018 .... 1,658,095
Lightspeed Venture Partners Select IV, L.P. . | Menlo Park Lightspeed. 02/28/2020] ... 120,597 ...(11,403)
Lightspeed Venture Partners XII, L.P... . | Menlo Park Lightspeed 03/28/2018 ... 794,073 .64,461
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Lightspeed Venture Partners XIIl, L.P.......c.ccccovvvvenes [ v Menlo Park................ CA..... Lightspeed. 02/28/2020| ......... T 66,000 | ..... 63,843 63,843 (2,157) e [ [ | . 234,000 | ....... 0.100
Linzor Capital Partners I, L.P........ccccocmeenernseenneens | cervrens Santiago.........cocvvrens CHL.... [ LINZOM... et esseeesensssies | cersseessensssnens 02/26/2015| ......... K 3,565,928 | ........... 3,344,498 | ......... 3,344,498 | ....... (187,806) e [ | | 1,429,366 | ....... 1.010
MED Platform | SLP .| ArchiMed 07/20/2020] ... ...442,995 ...488,664 488,664 | ... 48,899 B 1,009,407 | ....... 0.170
MEICXi 11 LP......eeerieice e <veveneee. | LONdoN.... . | Medicxi 04/09/2019) ........T | ceroverren 176,501 | ... 152,318 | ...........152,318 | ........(26,083) e [ 1,901 | 2,384 | 1,343,668 | 0.310
Medicxi Secondary | LP.........cccucvrinrineeneneeinniins | cereeens London.... . | Medicxi 05/29/2020| ......... 1| i 354,144 354,144 | . 354,144 e [ | | 62,085 | L 0.180
Menlo Ventures XV, L.P........... . | Menlo Park. Menlo Ventures, 07/22/2020 ........ | coveorvirinns 45,000 45,000 45,000 N [ ceernrnernnnn | | 405,000 | 0.090
Meritech Capital Partners IV, L.P. .| eeuene | Palo Alto METIECH. ... | i 09/29/2010] .........1 | . 35,150 | .... 35,150 35,150 | .ocvonee (14,681) B T . . 1,500 | ... 0.100
Meritech Capital Partners VI L.P..........ccccovvvevirerrnnns [ crvvres Palo Alto METIECN. ... | e 05/07/2018| ......... A [ 2,262,000 | ........... 3,451,042 | ......... 3,451,042 | ..... 1,158,467 e e | e, 145774 | ... 338,000 | ....... 0.360
Meritech Capital Partners VII L.P. . | Palo Alto Meritech 05/07/2020] ... . 35,700 | ..... 35,700 35,700 B T revrnrenernnsinens | orereseenesssnenes | 599,300 | i 0.090
Nautic Partners IX, L.P................ <eeeeene. | Providence. Nautic. . 02/28/2019)| ...cc00.3 | cevvrerirs 402,636 | .....cvvvner 443,672 | oo 443672 | .......... 41,036 B T revrnreneeensinens | e | 997,364 | L 0.140
New Enterprise Associates 17, L.P........cccovverevenrens [ crvvene Menlo Park................ New Enterprise Associates... 05/20/12019 ......... 1] 350,000 385,694 | . 385,694 38,409 e [ | | 650,000 | 0.100
QOdyssey Investment Partners Fund VI, LP.. . | New York.... S INY...... Odyssey Investment Partners. . 12/06/2019] ... . 227,797 205,649 | . 205,649 | ........(22,148) B I revrerrnneneeninns | s | e 1,272,203 | i 0.100
Olympus Growth Fund VII, L.P.................... . | Stamford Olympus 117202017 ..c..o0..3 | v 2,949,537 | ........... 2,949,537 | ......... 2,949,537 | .......... 71,284 N [ ceerneennns | 221,045 1 110.....3,800,566 | ... 0.320
One Equity Partners VII, L.P........ . | New York.... One Equity Partners. 08/07/2018 .... 5,799,458 7,657,095 7,657,095 1423110 | oo | ceeereereeeeieenes | cereereeseeeeeneees
OpenGate Capital Partners II, L.P.... . | Los Angeles: OpenGate... 10/04/2019 cerneeennnn 103,204 | ..........703,204 .54,994
PAG Asia lll, L.P . | Hong Kong . | PAG Asia 09/06/2018| ... 302,231 287,313 | . 287,313 | ........15,472
PAI Europe VII-1 S.L.P. . | Paris... .| PAL 11/02/2017 .... ...973,955 1,116,721 1,116,721 | ........ 181,976
PAI Europe VII-1 SCSp.... .| PAL 11/02/2017 ...1,063,097 | .............762,934 | ............762,934 ..(256,877)
Patria - Private Equity Fund VI, L.P. v | P s | e 12/18/2017 .... 854,486 830,784 | . 830,784 | .........(14,594)
Permira VII L.P.1 . | London... .| Permira 05/03/2019 .... 1,028,569 | .......... 50,124
Polish Enterprise Fund VIII, L.P. . | Warsaw.. .| Enterprise Investors 09/08/2017 ..1,246,629 ..(463,178)
Primavera Capital Fund Il L.P..... . | Hong Kong. L[ PAMAVETA......o e | e 02/14/2018 ........3 | ...........3,086,829 | ...........4,060,290 | .........4,060,290 | ........ 721,142
Public Pension Capital, LLC . | New York.... Public Pension Capital Management............cccc. | ooveveiiveiinens 07/10/2014] .... (5,589)
Scale Venture Partners VI, L.P . | Foster City.. . | Scale Ventures 06/27/2018| ........1 | ..........2,037,510 | ...........2,485,186 | .........2,485,186 | ........ 447,676
Sculptor Domestic Partners I... . | New York.... OZ Advisors. 07/31/2006 8,096,539 8,096,539 | ..... 1,322,117
Secondary Overflow Fund IV L.P..... . | Boston.... HarbourVest Partners, LLC..........ccocovvvreniinns | covereereineinnnns 04/30/2020 258,416 | . 258,416 | ........ 104,276
Senator Global Opportunity Fund LP O Senator Investment Group. . . 03/02/2015] ......13 | ..............390,300 | .............. 276,222 | ............ 276,222 | ....... (280,896)
Seventh Cinven Fund (NO.1) LP..c.covciceeeicinies | v London........cceveevnnns GBR... | Cinven, 02/27/2019 201,939 | . 201,939 | ........ (23,175)
Silver Lake Partners VI, L.P......... Silver Lake 06/02/2020 ....
Spark Capital Growth Fund Ill, L.P.. I Spark 02/12/2019) ...cc.oe.® | cireeren490,000 | oo 463,710 | oo 463,710 | ......... (26,290)
Spark Capital VI, L.P......ccceeeererineiereniseeneeens | cveeeens Boston........ccovevernen. MA..... Spark 02/12/2019| ...oceoea | v 190,000 | oo 176,470 | cooovvveneee 176,470 | ......... (13,530)
Tailwater Energy Fund Il LP.... Tailwater. 07/20/2018) ....vvoere | wrveennn. 7,748,609 | ... 6,826,281 | ......... 6,826,281 | ....(1,169,085)
Tailwater Energy Fund IV LP... S Tailwater. 06/24/2019) ....cooovvvs | verereen.. 492,632 335,113 | . 335113 | ....... (157,419)
The Baring Asia Private Equity Fund VI, L.P........ccccoe. | o Hong Kong................ CHN... | BariNG ASI8........evvurrvrrrierieiseesserissisesseninne | eervseessneesnnens 07/10/2018| ......... 3| 3,589,831 | ........... 4,258,933 | ......... 4,258,933 | ........ 801,578
The Veritas Capital Fund VII, L.P. . | New York.... o |NY. VBIHAS. ..voveiceeeiee e siseiensssessnies | eeeeeesinsienins 08/09/2019 .... e (34,177)
Trident VI, L.P..ooene <veneeree | Greenwich.. ..|CT...... Stone Point Capital.... . 12/20/2013] ........3 | ... ceeen(277,194)
Trident VI, LPoeciiceseseerieseeesseineens | ceieeens Greenwich................. CT..... Stone Point Capital.... . 05/03/2019)| ......... 3| s 486,880 | .............. 495,512 | ovverncs 495,512 8,632
Trilantic Energy Partners Il (North America) L.P.. Trilantic 1211412018 ..o | v 779,979 | oo 487,183 | oo 487,183 | ....... (187,705)
Trivest Discovery Fund, LP <eeeennr | Coral Gables.. THVESE. v eseienes | e 12/19/2019| ........3 | . 58,844 | ... 59,012 59,012 168
Trivest FUNd VI, L.P....oovicieieccceeeiceenns | e Coral Gables THVESE oot | e 09/19/2017 ......... 3. 553,774 528,894 | . 528,894 | .......... 10,930
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SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
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Trivest Growth Investment Fund I1, LP..........cccoovvevren | coverne Coral Gables............. FL...... THVESE oo | e 12/1912019] cooveiee3 [ o [ e | e | cesesiessssnenens | sresiesesssseseniens | sreressesesssiesinss | e | eeesesiesissenenn | sesesesiesesesesesens | evesessenne 800,000 | ....... 0.380
VIP IV LPcieieeissie e | VIIUVIBIN . oo | e 05/13/2020 ....o..0.3 | ovvivvernenn 17,324 | 17,324 17,324 [ oo [ e | vevnreinsiinsiens | o | e | s | o 1,389,700 | ....... 0.100
Wayzata Opportunities Fund I, L.P........cc.cccconrvunrnnn. ceevens Wayzata 09/11/2012| c.oovvvvre | erreerreenn 310,780 | oo 247,001 | ..ccevenee 247,001 10,590 | e e [ 1,134,980 | ....... 0.060
WCASXIII, L.P.......... . | New York.... o [NY...... Welsh Carson. 07/25/2018| ... 949,542 949,542 | ..o 89,125 | oo | e [ ceevrereneenesnennes | 3,070,242 | 0.090
Welsh, Carson, Anderson & Stowe XII, L.P..........ccccc.. | eeueeee New York.................. NY...... WelSh Carson..........ccoeeuieueveeeeeeeeieeiereeeeeenes | veeveveneseienenns 09/16/2014| ........3 | ..........5,240,188 | ........... 6,482,071 | ......... 6,482,071 | ... 1,000,928 | ..eovviicieieiies | eeeeieieeeieeeiees | e | ceeereseereeeees | e 1,765,713 | ... 350,534 | ....... 0.180
Westlake BioPartners Fund II, L.P. . | Westlake Village....... CA..... Westlak 05/07/2020] .... 15,750 15,750 [ covvveveerrcininis [ e [ v [ e [ e | v | e 394,250 | il 0.080
Westlake BioPartners I, L.P......... s | Westlake Village....... CA..... Westlal 08/30/2018| ... 2,114,767 | ......... 2,114,767 | .......... 87,072 | oo | everreriinsineninns [ neriinsiinseienins | eenesissinennnens | sevessnennensenens | e 1,031,625 | i 0.940
Westlake BioPartners Opportunity Fund I, L.P............. | c........ Westlake Village....... CA..... Westlal 05/07/2020] ........1 | ccvveeernnen. 70,000 | ... 69,673 69,673 (B27) [ ovvveerinriiiens [ [ e | e | e | e 180,000 | L 0.370
Whale Rock Flagship Fund L.P............... . | Boston.... Whale Rock.... 07/31/2017| .... ..24,986,587 | ....... 24,986,587 | ... 8,881,297 | ooouverercriiees [ oerrnenienineines [ e | e | e | e | e 0.340
Whitehorse Liquidity Partners Fund Il LP <eeeeenr | Toronto... . . | Whitehorse 05/31/2019] ........3 | ...........2,536,759 | ...........2,657,350 | ......... 2,657,350 8,370 | .oveveceeveeeeeens [ eeieeeiieeeens | ereeeeeeieeienens | e | e 248,416 | ... 1,511,635 | L. 0.200
Whitehorse Liquidity Partners Fund IV LP..........ccccccooee | cevrenee Toronto......ccouvvevernne oo | WHItENOTSE. ... | v 04/21/2020 379,050 [ .voveeiiniierens e [ e | e | ceernensnnneenee | ceeneensienenn 211 | riin.870,865 | .o 0.100
WIN 7, LP.iie . | New York.... NY...... Blackstone. 03/30/2007| .... 132,575 | iiieee(8,885) | oo | v [ e [ e | e | 88,113 [ 5.790
Wind Point Partners IX, L.P.. . | Chicago IL..... WINd POINt......c.ovoviceeieeeceeierecieeeeceeeese e | veeveeenieeienenns 01/17/2020 .... AT8,264 | ... i(24,383) | oo [ e [ e e | e (208) | 797,353 | 0.100
Wing Three, L.P. . | Menlo Park. Wing Ventures 05/29/2020 .... 1,039 [ i (BL981) [ s [ e | s | e | e | oo 405,000 | i 0.110
Wynnchurch Capital Partners V, L.P. . | Chicago.. ... |IL........| Wynnchurch 12/13/2019 112,942 e [ | | 000872926 | L 0.100
1999999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated..........cooeevniniiinicsccninnns | 2.....250,311,077 | .......299,420,773 | ..... 299,420,773 |...21,921,423 | ....ccvvvvnnnnd 0 . 338,200 ....15,625,070 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated
p000917 MetLife 1201 TAB Member, LLC.. . | Seattle.... Metropolitan Life Insurance Company. . 110/10/2012 ..4,386,571 (73)] ..
p001437 MetLife Core Property Fund, LP - MPC <eereeeer | Whippany... MetLife Core Property Fund GP LLC 04/02/2018 ............ | .........55,115,801 | .........55,245,582 | ....... 55,245,582 | ....(1,560,183) | ..vrevrererrirerees | coerreereireriieennes | e [ v | e 2,244700 | .o
p001806 MMP Owners LLC...........coovrevererereserieinns | e Whippany.................. MetLife Investment Advisors, LLC..........cccoovie | covverranannne 10/29/2018] .......coo. | oo 2,657,177 | ..........2,178,498 | ......... 2,657,177 B RO (OO
2299999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated .65,384,424 | ....... 62,289,330 | ....(1,542,590) 0 0 0 .0 ..2,245,521
Any Other Class of Assets - Affiliated
Metropolitan Lloyds Insurance Company of Texas.. | TX...... | 09/30/1993 ..20,395,175 | ... 20,395,175 | ........ 386,486 e | [ RO TR
4799999. Total - Any Other Class 0f Asset = AFfIlIAEA........corirriiriiiieisiri s erseeeas ..20,395,175 20,395,175 | .. 86,486 0 0 0 .0 0 XXX
4899999. Subtotal - UNAffIlIAtea...........ciiiiiiii e eheh et | ceeen 00301 1,077 | i 299,420,773 | ... 299,420,773 |...21,921,423 | ..o 0] . e 338,200 | oo 0. 1,427,801 | ......15,625,070 XXX
4999999, SUDOtAL = AFFIIBEE. .. ... et fheen et ettt enssnnsensnnnensenssnessensennssnenes | serenn ] 0,018,198 | i 85,779,599 | ... 82,684,505 | ....(1,156,104) 0 0 0 O 2,245,521 XXX
5099999. Totall RS Rt feeba e bbbttt ssesssssnsenssssssessnssensnnns | oenen 320,329,270 | v 385,200,372 | ..... 382,105,278 |....20,765,319 | ...cocovvrrrrrnnad 0 e 338,200 | ..oooecrirennn 0. 1,427,801 | ....... 17,870,591 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A i 0 1B 0 1C e 0 D e 0 1E i 0 1F s 0 L LC 0
2A s 0 2B 0 2C e 0
A 0 3B 0 3C s 0
AA e 0 4B 0 AC 0
BA e 0 5B 0 BC s 0
B s 0
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ACCEl GrOWth V, L.P.....coiiieeieieciceessienienes Pal0 ARO......ooerrereeeieeece s AACCEL e 03/01/2019. I RO PO 204,600 |. 0.060
Accel India VI, L.P......coovrrcrne. Bangalore.........cocuerueieiineeeeeeeeene ACCEL ottt 11/11/2019. T [ e eereeies | e 66,000 |. 0.070
Accel Leaders Fund II, L.P Pal0 AIO. ... Accel ....| 03/01/2019. LI [OOSR IO 176,700 | oo | crreeeeenad 0.060
Accel London VI, L.P....... London Accel ....| 05/06/2019. L O OUNUURTRTROI IO 112,000 |. 0.070
ACCEI XIV, LLP bbb Pal0 AIO. ... AACCEL. ottt 03/01/2019. 1 [ s | s 99,000 | oooverrrrerierirsensseineiens | s 0.060
Accion Quona Inclusion Fund, L.P Washington......... Accion 07/2612018. | ...ovoveveinee | cereeneieieiereseeneseieeee | cerees 265,165 |. 0.980
Accomplice Fortuity Pool, L.P...... Cambridge Accomplice. 06/11/2020. 1 84,000 |...... 154,000 | .vooeeeriennieienieeinenies | e 0.630
ACCOMPIICE FUNA [, L.P....oiii s Cambridge. Accomplice......... 01/10/2018. T ] [ 655,851 | oo | e 1.100
ACCOMPICE FUNG 11, Pttt Cambridge . | Accomplice. 06/11/2020. 1 88,088 | ..o . 0.100
Advent International GPE IX-A SCSP........c.cccovevvinienne Boston 03/13/2019. 3 | s | 300,376 | ... | v 0.060
Advent International GPE IX-D SCSP.........ccccvuiiiiiinieeesiessiese e seseeessnes Boston 03/13/2019. 3 [ | s 196,951 |. 0.180
Affinity Asia PaCIfic FUNG V LP.......oie sttt Hong Kong.......ceceveenenencnennneeineneennenenes | CHN o | AFfiity ASIA PACHIC. ... 01/15/2018. 3 [ | e 80,333 | [ 0.070
Altor Fund V (NO. 1) AB......coovvirirririenierierieenns Stockholm 12/17/2018. 3 0.100
American Industrial Partners Capital Fund VII, L.P. . et New York 03/26/2019. B | oeeeeeeeeeieerieieenies | eerieiereneeieiereneeeen8,2TT | e | e 0.050
American Securities Partners VII, L.P . | New York American Securities... 12/10/2014. 3 | e | s 591,945 | ..o | s 0.100
American Securities Partners VIII, L.P .. | New York American Securities... 02/23/2018. 3 [ e | e 1,090,414 |. 0.070
Amherst Single Family Residential Partners VI, LP..........ccociiiicessees s Austin Amherst..........cccoeune. 03/15/2019. | ..o | e | e 1,351,641 | oo | e 0.650
Andreessen Horowitz Fund VI, L.P........ Menlo Park Andreessen Horowitz........ 04/18/2019. T ] [ 122,500 |. 0.050
Andreessen Horowitz LSV Fund I, L.P.... Menlo Park Andreessen Horowitz........ 04/18/2019. L O UUNUUURUOI IO 294,000 | .eoovierereeeeeeeeeereeeen | e 0.100
Ares Special Opportunities Fund, LP New York . | Ares <o [ 05/04/2020. | ...ooovvri | o 731,012 | ...... 372,262 | ... | i 0.060
Arlington Capital Partners V, L.P. . Chevy Chase.. .. | Arlington . ... | 04/29/2019. KT [N IS 638,293 |. 0.200
Arsenal Capital Partners FUNA [V LP...........cooooioiiiiieee et New York. . |Arsenal........coooeveicieeiee 09/03/2015. 3 | e | e 715,000 | oo | e 1.470
Arsenal Capital PArtNErs V LP ...t enseen New York ArSENal.......coevereicirieeine 04/01/2019. KT [T ISP 472,926 |. 0.060
ASTORG VII. . Pari . | ASTORG 10/26/2018. KT I D 285,248 |. 0.100
ASTORG VIl COAINVEST LGC....oviriiiiieiieieieriiesiesis sttt ensnes London ASTORG . 102/14/2020. | ......ooocnne KT I 1,080,550 | oo rerrrneer s | s 0.280
Audax Private EqUity FUNG VI, L.P........cooiiiieeeeseiesiseseeesesissssessenes Boston, 08/03/2018. KT RO TN 413,756 |. 0.070
Battery Ventures XII Side Fund, L.P Boston . . 04/01/2018. N ORI VOO 144,200 |. .0.270
Battery VENTUIES XII, LiP.....oeeecce s Boston . | Battery.... . 02/01/2018. I TR O 410,800 |. 0.290
Battery Ventures XlII Side Fund, L.P................ Boston . | Battery.... 01/24/2020. 1 4,000 |...... 116,160 .0.050
Battery Ventures XIII, L.P.......cccoiiiiici s Boston . | Battery.... . 01/24/2020. 1 24,000 | ...... 134,400 |. .0.050
Bayview Opportunity Domestic VI, L.P........ New York Bayview Asset Management.............ocovevreririeninineneneeereesee s 08/28/2020. 75,000 | .oveveeeeeereirieens 75,000 |. 0.100
BDCM Opportunity Fund IV, L.P.... Greenwich .| Black Diamond Capital Management . 02/04/2015. | ..o | o | e 803,018 | ..o | i 0.330
BE VI LP.. oot London Bridgepoint......... 01/26/2018. KT TR IS 1,407,459 |. 0.080
Bessemer Venture Partners Century Fund L.P....... Larchmont BESSEMEN ...ttt ettt 09/13/2019. L O UNUUURUTI BV 290,037 | oo | e 0.190
Bessemer Venture Partners X Institutional L.P............. Larchmont. Bessemer, ... | 10/15/2018. LI RN IO 141,040 | oo [ e 0.050
BGH Capital Offshore Fund I, L.P.................... Melbourne Herbert Smith Freehills ... | 05/15/2018. KT [T IS 799,102 |. 0.320
Blackstone Capital Partners VII L.P......... New York. Blackstone.........cccouevvviiieniniicinnne 04/07/2015. 3 | | s 1,162,716 | ooveeeeeeeeveeeeeeieceeenes | ereiernad 0.100
Blue Sea Capital Fund | LP. Palm Beach.... FL Blue Sea Capital.... 10/18/2013. 3 39,360 | .o 1.410
Blue Sea Capital Fund Il LP Palm Beach.... FL Blue Sea Capital.... . 02/04/2019. 3 (28,132) . .0.330
Bond Capital Fund I, LP.........cooovivvreieinrieinninns San Francisco CA..coovvvnn BONA CaPItAl.....vevvirii e 04/15/2019. LI [N IO 277,500 |. 0.050
Bridgepoint Development Capital IV London Bridgepoint......... 03/27/2020. 3 | e | s . 0.100
Bridgepoint Europe V 'B1' LP . London Bridgepoint......... 09/03/2014. K RN I 6,911 | oo [ e 0.130
Carlyle Europe Technology Partners Fund IV........... London GBR......... CAMYIE. ..o 11/29/2018. 3 70,271 | ...... 262,213 |. 0.060
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Carlyle Partners VI, L.P... Washington....... Carlyle ... | 02/19/2013. 3 | e | e 12,371 i [ 0.100
Carlyle Partners VII, L.P.. Washington....... Carlyle. . 110/26/2017. 3 1,197,944 0.100
CHRYSCAPITAL VI, LLC ittt st Mumbai CRIYSCAPIAL. ...t 10/04/2018. | .....ccconvv. 3 | s 100,000 |...... 100,000 0.110
Clearlake Capital Partners V, L.P........cccccuiiiiiiiieiiiesisiiie s ssessesesseses Los Angeles. Clearlake Capital 10312017, | v | e | v 698,993 | ..o | s 0.090
Clearlake Capital Partners VI, L.P.......... Los Angeles Clearlake Capital 01/16/2020. | ..o | e 185,334 | ...... 301,112 0.100
Clearlake Opportunities Partners I, L.P........c.cccoiiiiiiniicesesssies e Los Angeles. Clearlake Capital 05/31/2019. | oo [ e | s 233,455 | oo | s 0.120
Cortec Group Fund VI, L.P.. New York Cortec. ... | 04/27/2015. KT [T IS 724,653 0.710
Cortec Group Fund VII, L.P. New York Cortec .109/16/2019. 3 23279 | | e 0.200
Court Square Capital Partners IV...........cciiiiiiineseessessssssessessenes New York COUM SQUAME. ....vuerriaiereri st 07/03/2018. 3 | e | 354,279 | oo | e 0.240
CRV Xvlil, L.P Cambridge. .| Charles RIVET.........c.ouvvnerinns 06/24/2020. 1 0.100
CVC Capital Partners Asia V L.P HONG KONG....voviiicse e OV 01/17/2019. | ..ovvvvvnee. 3 [ 139,078 | oo | v | e 0.100
CVC Capital Partners VI L.P.........ccccoewmerreneeeriinernerienes London CVC s 04/27/2020. B | | e 0.100
DY PAMNETS 1], L.Pu..ooeoeii s Pal0 ARO.......oovvrririeeeeseee s DY .ot 03/28/2019. I O O 153,000 | ovoveereenrierienieeinenis | crreeriennd 0.320
Dover Street X L.P........cocreieinirereinieiinns Boston, HarbourVest Partners, LLC................ 04/30/2020. | .......c0oon... 3 | s 165,000 | ...... 577,500 0.050
Dyal Capital Partners IV, L.P.........ccccoorerninniieeciee New York Neuberger Berman............cccccoooveenee. 04/06/2018. 3 | e | s 4,235,344 | ..o | e 0.780
ECI11 FPLP London ECI Partners LLP.........cccoouvvvrinerininiinns 07/02/2018. 3 | e | s 549,636 | ....oooverriiieerrinins | e 0.660
EnCap Energy Capital Fund X, L.P. HOUSEON. ... 02/05/2015. | ..eovevreeinee | coeereeneieeeireireeseeeseeseeeeee | cerees 448,528 0.190
EnCap ENergy Capital IX..........ovuevuiuiereiiicieiisiie e HOUSEON. ... 01/04/2013. | oo [ e | e 11,504 | oo | s 0.100
Equistone Partners EUrope FUNA V L.P..........coiuiiiiiiiiieeccee s London GBR ....|01/22/2015. 3 | s | e 207,203 0.160
Equistone Partners Europe Fund VI SCSp... London Equistone ....| 03/08/2018. 3 | e | s 1,162,328 | oo | e 0.210
Fifth Wall VENUIES 11, L.P......oveieieieee ettt Los Angeles. Fifth Wall Ventures .110/15/2018. T [ s | e 88,483 | .o | e 0.250
FirstMark Capital OF III, L.P New York FirstMark Captial 12/13/2019. 1 60,000 205,000 0.420
FirstMark Capital V, L.P....... New York. FirstMark Capital .1 12/13/2019. 1 35,000 | .o 80,000 | .o | e 0.310
Fortress Credit Opportunities Fund V (A) LP.. New York FOrress.....coveeneneeeneens 121172018 | oo s | e 2,070,964 0.100
Foundation Capital IX, L.P... . San Francisco. Foundation Capital 08/10/2018. L O OUNUURIRTUTI BV 975,735 0.860
Foundation Capital Leadership Fund I, L.P. San Francisco. Foundation Capital .102/20/2020. | ............... L [P 333,892 |..... 410,226 | covvererreerenenns | e 0.700
Francisco Partners Agility II, L.P.. San Francisco. Francisco Partners Management....... 04/03/2020. 3 42,000 | .o 0.080
Francisco Partners V, L.P.... San Francisco. Francisco Partners Management 09/29/2017. K T S I 1,130,000 .0.160
Francisco Partners VI, L.P... San Francisco. Francisco Partners Management....... 04/03/2020. 3 | e | e 0.100
Genstar Capital Partners [X, L.P.........cooiieee sttt San Francisco. . | Genstar. .102/19/2019. B | e | e 200,999 .0.100
Gibson Holdings | LP.........ccccevvienen. Toronto. Whitehorse . 110/17/2019. 3 | e | 13,168 | oo .0.210
Global Infrastructure Partners [V, L.P.........cccoinesscesieresssisenessseeessenenes New York Global Infrastructure.............. 07/0172019. | oo [ e | ceeeiereeseneernnis 30,734 0.100
Graham Partners V, LP................ Philadelphia .. | Graham ....| 07/02/2020. 3 36,975 | ...... 153,083 | oo | s 0.100
Great Hill Equity Partners VII, L.P................ Boston . | Great Hill Partners. . | 06/26/2019. 3 59,704 | oo 0.070
Green Equity INVESIOrS VI, LP.......oooiiieie ettt Los Angele: Leonard Green...........cccceceuennnee 10/14/2019. 3 | e | s 394,860 | ..covieerereeereeeieeereeeen | e 0.100
Gryphon Heritage Partners, L.P.......cc.ccccovvviirninnnnes San Francisco Gryphon.. 03/16/2020. | ............... 3 [ 155,702 | coovovrrierrerieierienienines 0.120
GIYPhON PArtNEIS V, LP....ceoeeice ettt eeen San Francisco. Gryphon.. 12/20/2017. KT [T (NS 1,266,953 0.320
GrYPhON ParnErs VI, LiP........cooiiicieiiiisiise bbb San Francisco GIYPhON.....cvviriie e 03/16/2020. | ............... 3 | 348,881 | ..o | e | e 0.100
Harvest Partners VIII, L.P.........cccccoovvrervinienne New York Harvest .| 11/30/2018. 3 [ e | e 1,029,873 0.050
HG GENESIS O L.P ...t en LONAON.....oiveirriririeirseeieesneeesesenenes | GBRuciis [HG e 02/07/2020. B [ s | e | e sisnenes | seseeeen 0.100
Hg Mercury 3L.P.....c.ooveriiicine LONdON. ... | GBRuciiis [HG s 02/07/2020. 3 | e | e 0.100
HY Saturn 2 ALP...ceeeeeiis London ... | 02/07/2020. 3 3,010 | oo 56,314 0.100
Hg Saturn L.P London .|103/07/2018. 3 | e | 796,641 | ..o | e 0.210
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Hg Secular Co-Invest L.P.... Boston, MA........... Hg 1o [ 09/04/2020. | ..o | i 376,348 | ieeen(325) [ s [ i 0.140
Hg Vardos Co-Invest L.P..... O8I0, NOR......... Hg .109/04/2020. | ... 0.100
HUASON HOIINGS | LP ...ttt TOTONO. ..o CAN......... Whitehorse, 07/29/2019. 3 . 0.220
INAEX GIOWEN V (JEISEY), LP.viiiiriiiriise b London Index Ventures ... 03/02/2020. 1] oienenene35,000 | oivviiiiiiinnnne80,925 | e | s 0.070
Index Ventures Growth [V..........c.coeueveeieeviecereccene London Index Ventures. . .... | 07/02/2018. 1 1,625,485 |. 0.350
Index Ventures IX..........ccoeeeereicrereeeceeeee e London INAEX VENIUIES........cocvvreiecieecete ettt aeae 07/02/2018. L R URUUUROTI BV 421,616 | oo | e 0.180
Index Ventures X (JEISEY), L.P.........ovveiirieiccneeesee s London Index Ventures ....| 03/02/2020. 1 17,535 | ...... 104,087 |. 0.100
Inflexion Buyout Fund V Limited Partnership.............. . s London Inflexion ... | 04/09/2018. K O TUURTTIOT PO 901,406 | ..o | e 0.180
Inflexion ENtErprise FUNG V..ot nsenes London INFIEXION. ...ttt 04/04/2019. 3 | e | 38,802 | oo | e 0.090
Inflexion Partnership Capital Fund Il Limited Partnership...........c.ccocoeueeene. . | London Inflexion ... | 04/09/2018. 3 | s | e 275,490 |. 0.200
Inflexion Supplemental Fund V . | London Inflexion . ... | 04/04/2019. 3 | s | e 238,762 | ... | i 0.120
Investindustrial VI L.P.........cccccrvvunee. London Investindustria............cccceeene. 03/25/2019. 3 [ | s 108,068 |. 0.050
Jade Equity Investors, L.P Los Angele: Leonard Green.........c.ccccoeceuennnes 10/14/2019. | ..ccvnee KT I 199,943 | .o 19,465 | oo | e 0.180
K4 Private Investors, L.P. Los Angeles KA CPIAL v 06/15/2018. 3 | s | e 826,470 |. 0.290
K5 Private INVESIOrS, L.P.........c.cocuiieiieieieicce ettt Los Angele: K1 CaPItAL......eceiecie et 06/26/2020. B | e | e e ennenens | ererenenns 0.100
KKR Dislocation Opportunities (Domestic) FUNd L.P.............ccoociiiiininiiiisiieiissicsiesissiissiis New York 04/09/2020. | ....ooovvvvins [ e 750,000 2,187,415 | oo | s 0.540
Kleiner Perkins Caufield & Byers XVIII, LLC........... New York Kleiner Perkins Caufield & Byers........ . 01/28/2019. 1 52,500 |. 0.080
KORIDErg INVESLOrS X, L.P.....oviiieiiiciice s Mt. Kisco Kohlberg........coouevrvvniennn. 12/09/2019. | ..covennee KT I 150,127 | oo e | oo 0.050
Landmark Equity Partners XVI, L.P......cccovvcrivininnee Simsbury........... .. | Landmark... 09/22/2017. 3 | s | e 752,554 |. 0.110
Lightspeed China Partners IV, L.P..........oooiriieeeeecseeece e Shanghai .. | Lightspeed.. 12/10/2018. T ] s | s 87,500 | oo | s 0.090
Lightspeed China Partners Select I, L.P...... Shanghai CHN......... Lightspeed.. 12/10/2018. T ] [ 14,000 | oo [ s 0.130
Lightspeed Venture Partners Select lll, L.P............ Menlo Park Lightspeed.. 03/28/2018. I (SRR 240,000 |. 0.110
Lightspeed Venture Partners SEIECt IV, LP..........cciririieeieese st Menlo Park Lightspeed.. 02/28/2020. 1 30,000 | ...... 102,000 | oo | e 0.100
Lightspeed Venture Partners X, L.P .. | Menlo Park Lightspeed.. 03/28/2018. 1 207,000 |. 0.120
Lightspeed Venture Partners XIII, L.P .. | Menlo Park Lightspeed.. 02/28/2020. 1 9,000 ...57,000 |. 0.100
Linzor Capital Partners Il L.P.........ccccovvvnev. SANHAGO. ...t LINZOT ...ttt 02/26/2015. 3 | e | 964,022 | ..coovieeeeeeeeee | s 1.010
MED PlAtfOrM T SLP......ooiriiicieieieiie et Lyon 07/20/2020. | ............... KT IR 271,591 | ...... 171,404 |. 0.170
Medicxi Il LP... London 04/09/2019. 1 29,009 | ...... 147,492 |. .0.310
Medicxi Secondary | LP . London Medicxi... 05/29/2020. 1 354144 | oo . 0.180
MENIO VENUTES XV, L.P....o.ooiee ettt ettt Menlo Park Menlo Venture: .... | 07/22/2020. 1 22,500 | .o 22,500 | oo .0.090
Meritech Capital Partners IV, L.P..........cviiiiiciicier et essnes Palo ARO......ovviiciee e . Meritech . ....| 09/29/2010. 1 ..1,500 |. .0.100
Meritech Capital Partners VI L.P..........o ot snen Palo ARO......coesee e MEIIECN. ... 05/07/2018. I (SRR 864,500 |. 0.360
Meritech Capital Partners VIIL.P..........ccviiiiiiieiiieiieeni e nsnes Palo AO. ... " . | Meritech ... | 05/07/2020. 1 35,700 | oo ST ORNIOTEN P 0.090
Nautic Partners IX, L.P........cccocoeivrrernerccineirnns Providence. . | Nautic ... | 02/28/2019. 3 9,940 |...... 392,696 |. 0.140
New Enterprise ASSOCIAtES 17, L.ttt Menlo Park NEeW Enterprise ASSOCIAES.........c.ruururerireirireieierieiseiesie et 05/20/2019. I OO UTRRTT O 235,000 | .o | e 0.100
Odyssey Investment Partners FUN VI, LP.........ccovinsssesssesessssessessnes New York Odyssey Investment Partners..........cc.cccovvvne. 12/06/2019. 3 60,322 | ...... 167,475 |. 0.100
Olympus Growth Fund VII, L.P.........cccccovvevrninen. Stamford Olympus........cceevvene. 11/20/2017. 3 [ | s 614,553 |. 0.320
One Equity Partners VII, L.P...........ccccceevunne New York One Equity Partners..... 08/07/2018. 3 | s | e 2,452,800 | ..ocovveeienniinienicsniees | s 0.390
OpenGate Capital Partners Il, L.P Los Angeles CA...cce. OPENGALE. ...ttt 10/04/2019. KT (SRR IS 241,727 |. 0.250
PAG Asia lll, L.P......c.ovvrernee HONG KONG.....ooveirriicee e CHN......... PAG Asia............. 09/06/2018. 3 | e | e 204,931 | oo | s 0.100
PAIEUrope VII-1 S.L.P......eieineierierinsiienis Paris. FRA......... PAL oo 11/02/2017. 3 [ | s 606,460 |. 0.080
PAI Europe VII-1 SCSp......cccovvrererreinens Paris. FRA......... PAL oo 11/02/2017. 3 [ e | e 1,024,486 |. 0.080
Patria - Private EQuity FUNA VI, LP.....c.ciiiiiieccce e Sao Paulo BRA......... PatTIA. ...ttt 12/18/2017. 3 | s | s 625,183 | oo | e 0.160
Permira VIIL.P. 1. London GBR......... Permira. ..o 05/03/2019. 3 | s | s 947,025 |. 0.100
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Polish Enterprise Fund VI, L.P.......covvvevinnnes Warsaw. ... |POL......... Enterprise Investors, 09/08/2017. B | e | s 303,924 | ..o | e 0.640
Primavera Capital FUNG [T L.P.........o.ireceseeee e HONG KONG...ooeviiece e CHN......... PHMAVETA. ... oot 02/14/2018. KT [N IO 532,066 |. 0.120
Public Pension Capital, LLC..........cccovvrreeirrncinirirenes New York. Public Pension Capital Management..... s 07/10/2014. 3 3,450 | i 35478 |. . 0.100
Scale Venture Partners VI, L.P..........cocioieiiiiicie et Foster City. Scale Ventures. 06/27/2018. T [ e | 914,574 | oo | e, 0.700
Secondary Overflow Fund IV L.P..........cccooec.. Boston HarbourVest Partners, LLC 04/30/2020. 3 38,974 | ... 124,160 |. 0.150
Seventh Cinven Fund (No.1) L.P.........cccorunee. London CiNVEN...coviiieeeceeeee e 02/27/2019. 3 209,603 | ..cooveeererecieie 40,152 | v | e 0.100
SiIVer Lake Partners VI, LuP.........ciiieiic et New York Silver Lake.. 06/02/2020. 3 [ | s . 0.100
Spark Capital Growth Fund lll, L.P.................... Boston 02/12/2019. 1 90,000 | ...... 400,000 | oo | e 0.220
Spark Capital VI, L.P....c.ovrrrerirreiriininns Boston 02/12/2019. 1 40,000 |...... 150,000 | ovoverrrerrirrieieieernns | v 0.220
Tailwater Energy Fund Il LP........ccccovvevenrenee. Dallas 07/20/2018. | ..o [ e | s 802,299 |. 0.370
Tailwater ENrgy FUNG IV LP........c.oiiiiiciiese s Dallas Tailwater. 06/2412019. | ..o [ e | e 69,226 | ..o | v 0.090
The Baring Asia Private Equity Fund VI, L.P......c.ooovvirirrcene HONG KONG...vvecee e CHN......... BaliNG ASIA......eovvveereeeeseei it 07/10/2018. KT [P IS 1,821,735 |. 0.150
The RESOIUE FUNA IV, LLP ...ttt en New York The Jordan Company ....| 03/16/2018. K T URTTRT IV 2,058,424 | ..o | e 0.120
The Veritas Capital Fund VII, L.P........ccoovon.... New York Veritas ... | 08/09/2019. 3 19,532 |..... 474,581 |. 0.100
Trident VI, L.P.cccoviceceeeee GreenWICH. .......cuvvcecveece e CTe Stone Point Capital.............ccocoeueieicuiieiececieice e 12/20/2013. £ I OO UURUUUUUURRURURN ISVOOON 458,894 | ..o | e 0.180
Trdent VI L.Peoececceeeceeeee e GrEENWICH. ......vvvceeeece e CTene Stone PoiNt CaPital..........ovrivueriiieieiniereies s 05/03/2019. | ....coeveee KT 107,570 | ...... 400,533 | oo | e 0.100
Trilantic Energy Partners I1 (North America) L.P..........ccoirirresceeeseeseeee e Austin X THIANHC. ... 12/1412018. | oo [ e | e 84,917 |. 0.910
Trivest Discovery Fund, LP..........cccoocviinenrniicininns Coral Gables.........c.ccoevnrnnee FL THVESE. oot 12/19/2019. 3 31,069 | oo 27,775 | o | v 0.180
Trivest Fund VI, L.P Coral Gables..........ccovuveres FL Trivest ....|09/19/2017. 3 [ | 72,722 |. 0.310
VIP IV LP... London Vitruvian ... 05/13/2020. 3 17,324 | oo rererneeere s | e 0.100
WCAS XIlI, L.P New York Welsh Carson ... | 07/25/2018. 3 | e | 900,417 | oo | e 0.090
Welsh, Carson, Anderson & Stowe XII, L.P New York . | Welsh Carson . ... | 09/16/2014. 3 [ | s 336,180 |. 0.180
Westlake BioPartners Fund Il, L.P........................ Westlake Village Westlake.............. 05/07/2020. 1 15,750 | oveverecveeeeeeeeeeeeveeenas e | oo 0.080
Westlake BioPartners I, L.P .. | Westlake Village. Westlake.... 08/30/2018. 1 496,125 |. 0.940
Westlake BioPartners Opportunity Fund I, L.P.... . | Westlake Village. Westlake.... . 05/07/2020. 1 ...32,500 |. 0.370
Whitehorse Liquidity Partners Fund |1l LP Toronto. WHItEROTSE.......oiii s 05/31/2019. 3 1,120,112 | s | v, 0.200
Whitehorse Liquidity Partners Fund [V LP... Toronto. Whitehorse, . | 04/21/2020. | ... o3 | e 317,649 | 156,399 |. 0.100
Wind Point Partners IX, L.P. Chicago . IL Wind Point . 01/17/2020. 3 | 101,440 | 101,207 |. .0.100
Wing Three, L.P............... . Menlo Park CA..cccoe WING VENEUTES. ...t 05/29/2020. T i 22,500 | v 22,500 |. 0.110
Wynnchurch Capital Partners V, L.P.........cccooornninninieceians Chicago 12/13/2019. 3 26,117 | ...... 100,957 | .veeeeeiceeeeceeeeceeeies | e 0.100
1999999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of COMMON StOCKS = UNGFIIAIE. .......vurereriiiiiis  ootieisiissieeisstisssesss sttt entnns | enbssssanssssnnsas 7,626,289 | ..o 64,841,520 | ...ovooviriiias 0 XXX
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated
p001437 MetLife Core Property Fund, LP - MPC..........cccoviiniiiiiiniiinississceeissssssiesienes WAIPPANY.......ovoiiieiiiiieeeies . | MetLife Core Property Fund GP LLC. 04/02/2018. | ..o | e | e 2,244,700 |. 1410
p001806 MMP Owners LLC...........c...... WRHIPPANY. ... . | MetLife Investment Advisors, LLC 10/29/2018. .(94)]. .1.180
2299999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated ettt ettt ene | eteteeeeeeaesietee st et sttt n et ent st st st ens 0| 2,244,606 XXX
4899999, SUDLOMAI = UNGIIAIEA. ...........cooovvveecveiecieesiecieiesee st se e s s s s s s ses s ees s bess s e sessssssesssnses  aavssesassssssessassssssess s besesse e s aee s st e s s s s s et esese e ssesassssssessssenes | aassassssssssssesaessesese s e s e s s st e e e et s s e b s s s e bbb s s ee e sennasnnesinnins | enriiesesienierean 7,626,289 | ...oooviennninn 64,841,520 XXX
4999999. Subtotal - Affiliated OO OO PO P P PO OO OO OO PO PO PP PO PO PP PO PO PO PPO PO PP PP RO . 0 ... 2,244,606 . XXX
5099999, TORAIS. ... vvveeeeerereseeses st ssees st b bbb bbb 8 b 1R bRt R e tiee ELEseLReL LR bR R bR ee 1R R bR R R R bR LR bR e R e R ReLs feEieRE e LR R R LR RS RS eR R R R LR LR R bR bRt | oetirenienb et 7,626,289 | ...ocoovrvrirnnnd 67,086,126 | ...covvrrrririrrierrirnd 0 XXX
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated

Normal Distributions/and or

Accel Growth V, L.P Palo Alto........cccouereene CA.. | adjustments 03/01/2019. | 12/31/2020. | ...ccovvvnnne 6,111 | o [ e 0 [ o [ e 6,111 | v 6,111 | oo
Normal Distributions/and or

Affinity Asia Pacific FUNd V L.P........cccoeviniinieicieiin Hong Kong..........ccc..... CHN| adjustments 01/15/2018. | 12/31/2020. | ....ovvvnvne 80,534 | ..o [ 0 80,534 | .......... 80,534 | ..o
Normal Distributions/and or

American Industrial Partners Capital Fund VII, L.P.. . | New York.. . | adjustments 03/26/2019. | 12/31/2020. | ...ccce0eeee.21,619 | oo [ e 0 21,619
Normal Distributions/and or

American Securities Partners VII, L. New York........ccovwrenne NY.. | adjustments 12/10/2014. [ 12/31/2020. | ............ 137,110 | oo [ v 0 [ coererrerernnines | v 137,110 | ........ 137,110 | e
Normal Distributions/and or

American Securities Partners VI, L.P........ccccoovenincninnnne New YOrK.......covvvrenee NY.. | adjustments 02/23/2018. | 12/31/2020. | .....covvuvene 9,490 | oo [ e (01 [OOSR (PR 9,490 | ..cooeeee. 9,490 | .o
Normal Distributions/and or

Ambherst Single Family Residential Partners VI, LP............... AUSHN. .o TX.. | adjustments 03/15/2019. | 12/31/2020. | ......... 1,073,890 | .ovvvvvrerreiinns | e (01 O ISP 1,073,890 | .....1,073,890 | ..cocovrrrvririrerrnns
Normal Distributions/and or

Ares Special Opportunities Fund, LP..........c..cccvererniininiine New York........ccovueae. NY.. | adjustments 05/04/2020. | 12/31/2020. | ................ 3,903 [ [ e 0 | e | e 3,903 | ..o 3,903 [
Normal Distributions/and or

Arsenal Capital Partners Fund [V LP........cc.cccoooviiirieinrinnnnns New York......cccooovueaee NY.. | adjustments 09/03/2015. | 12/31/2020. | ......... 1,884,069 |...cooovvvrvicerans | e 0 | eoeeeeereeeeees | e 1,884,069 | .....1,884,069 |......cccceovvvrnnerne
Normal Distributions/and or

Arsenal Capital Partners V LP..........ccocovvvnericineirerieineins New York........cccovvrenne NY.. | adjustments 04/01/2019. | 12/31/2020. | «...vorvvrrennes 833 | e [ 0 833 833 | i
Normal Distributions/and or

Audax Private Equity Fund VI, LP.....c.ccoovovercreene Boston.......cccoevvviennnne MA. | adjustments 08/03/2018. | 12/31/2020. | ...ocvoeevne 4159 | o [ e (0 [OOSR (PR 4,159 | o 4159 | e
Normal Distributions/and or

BDCM Opportunity Fund IV, L.P Greenwich . | CT.. | adjustments 02/04/2015. | 12/31/2020. | .............. 63,627 | .oovvveerieriniin | ceris 0 63,627 | .......... 63,627 | ..oovrvieririiiis
Normal Distributions/and or

BEVILP...oviiiiiicniccie London..... GBR| adjustments 01/26/2018. | 12/31/2020. | ............ 296,670 | ..o | e 0 296,670 | ........ 296,670 | ..o
Normal Distributions/and or

Bessemer Venture Partners X Institutional L.P................c..... Larchmont..........ccc...... NY.. | adjustments 10/15/2018. [ 12/31/2020. | .......ccounee 2,132 | oo [ [0 ORI [FRO 2,132 | e 2,132 | oo
Normal Distributions/and or

BGH Capital Offshore Fund I, L.P.........ccccoveremrinnrinciinniinns Melboume...........cc...... AUS | adjustments 05/15/2018. | 12/31/2020. | ............. (16,574) [ ovvorevereeiaerans [ s (V1 OO [T (16,574)| ......... (18,574) [ ..ovvreererirrirns
Normal Distributions/and or

Blackstone Strategic Alliance Fund II L.P........ccccoocvrerernnns New York.........coceunn. NY.. | adjustments 11/23/2010. | 12/31/2020. | ............ 157,868 | .ovooueereveriens [ e (V1 RO R 157,868 | ........ 157,868 | ..ooovverrererieiins
Normal Distributions/and or

Blue Sea Capital FUNA I LP.........cccmivmerieeeineiecicrieens Palm Beach..........c...... FL... | adjustments 10/18/2013. | 12/31/2020. | ............ 568,237 | ..oevverrrrerirenens | e 0 568,237 | ........ 568,237 | ..overereririrnriens
Normal Distributions/and or

Bridgepoint EUrope V 'B1' LP.......c.cccvreinriererirnseseininns London......cevvevrirnnine GBR| adjustments 09/03/2014. | 12/31/2020. | .....cvvvnvne T1971 | e [ e 0 71971 | v 1971 | s
Normal Distributions/and or

Carlyle Partners VI, L.P. Washington................. DC.. | adjustments 02/19/2013. [ 12/31/2020. | ................ 9,556 [ oo [ e 0 | eooeeeeeereeees | e 9,556 | ..coeue. 9,556 [ .oovevereieiieian
Normal Distributions/and or

Carlyle Partners VII, L.P .| Washington... .| adjustments 10/26/2017. | 12/31/2020. | .......... 126,765 | ..oceoovrrrervrvcns [ v 0
Normal Distributions/and or

Clearlake Capital Partners VI, L.P........cccoovvveeinrnerencninnns Los Angeles................ CA.. | adjustments 01/16/2020. | 12/31/2020. | .............. 15,844 | oo [ 0 15,844 | .......... 15,844 | oo
Normal Distributions/and or

Cortec Group Fund VI, L.P New YOrk.........oceenn. NY.. | adjustments 04/27/2015. | 12/31/2020. | .............. 23,363 | oo | e 0 23,363 | oo 23,363 | e
Normal Distributions/and or

Cortec Group Fund VII, L.P .| New YOrK......cooevvrvnn NY.. | adjustments 09/16/2019. | 12/31/2020. | ......cvonvn. 59,872 | cvvvverererirenns | i 0 59,872 | oo 59,872 | oo
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 7
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1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and B/AC.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income

Normal Distributions/and or

Court Square Capital Partners IV.............cccoeeeennniniernnens New York......ccccovuvaene NY.. | adjustments 07/03/2018. | 12/31/2020. | .............. 11,903 | oo [ e 0 11,903 | ......... 11,903 | . 0
Normal Distributions/and or

Dyal Capital Partners IV, L.P.........c.ccccomeunrnienerineinernnnens New York.........oceenn. NY.. | adjustments 04/06/2018. | 12/31/2020. | ............ 228,396 | ..cvoerrreerriins [ s 0 228,396 228,396 | ...ccovvrrrirririns . 0
Normal Distributions/and or

EnCap Energy Capital Fund X, L.P.......ocovveerininicrirns Houston.........ccccveennee. TX.. | adjustments 02/05/2015. | 12/31/2020. | .......cvnvvn 85,958 | ..o | e 0 85,958 | ......... 85,958 | ..o . 0
Normal Distributions/and or

EnCap Energy Capital [X........coevvrvrrmrineinienniieneernnis Houston.........ccccveennee. TX.. | adjustments 01/04/2013. | 12/31/2020. | .....cvonvne 22,078 | oo | v 0 22,078 | .......... 22,078 | .o . 0
Normal Distributions/and or

Equistone Partners Europe Fund V L.P........ccccovvvvvinirinnnn London......coeeevveininne GBR| adjustments 01/22/2015. | 12/31/2020. | ............ 228,867 | .o | e 0 228,867 228,867 | .ovoveirrrriiciininn . 0
Normal Distributions/and or

Fortress Credit Opportunities Fund V (A) LP........c.ccccovcvunnee New York........coconen. NY.. | adjustments 12/11/2018. | 12/31/2020. | ............ 721,381 | e | e (V1 OO PR 721,381 | ........ 721,381 | .o . 0
Normal Distributions/and or

Genstar Capital Partners IX; L.P.......cccoovvrnrniniensinns San Francisco............. CA.. | adjustments 02/19/2019. | 12/31/2020. | .............. 16,815 | oo [ v 0 16,815 | .......... 16,815 | oo . 0
Normal Distributions/and or

Gibson HOIAINGS | LP........ouveurvirrieriieierieeieeienisseneeinns TOrONt0....covvveierrenes CAN | adjustments 10/17/2019. | 12/31/2020. | ....cvvuvvenes 9,894 | oo | e (V) ORI SRR 9,894 | ..o 9,894 | .. . 0
Normal Distributions/and or

Hudson Holdings Cayman | LP.........cccovvnvmierreniinerinnis TOronto....c.ovvrerereeinns CAN | adjustments 07/29/2019. | 12/31/2020. | ...coovvvnenes 3,013 | s [ (0 RO (S 3013 | e 3,013 | oo . 0
Normal Distributions/and or

Hudson Holdings | LP. Toronto CAN | adjustments 07/29/2019. | 12/31/2020. | ......cvvnv.. 41,897 | v [ e 0 41,897 | ..o 41,897 | oo . 0
Normal Distributions/and or

Inflexion Buyout Fund V Limited Partnership.............cccc........ London.........ocveerernns GBR| adjustments 04/09/2018. | 12/31/2020. | .........c.... (4,808) [ ..ovvvrerciniins [ s (V1 IUUOURIS ISR (4,808) | ..cvvvnc (4,808) [ ..ooeeveieiiiirs . 0
Normal Distributions/and or

Inflexion Partnership Capital Fund Il Limited Partnership....... London.. . | GBR| adjustments 04/09/2018. | 12/31/2020. | ...cvovvreeen 2,101 [ o [ e 0 0
Normal Distributions/and or

K4 Private InVestors, L.P.........ccccovmiveneneerncrerinenneenine Los Angeles................ CA.. | adjustments 06/15/2018. | 12/31/2020. | ............ 273,237 | oo | e 0 273,237 | ........ 273,237 | oo . 0
Normal Distributions/and or

KKR Dislocation Opportunities (Domestic) Fund L.P............. New YOrK.......cocrevrenee NY.. | adjustments 04/09/2020. | 12/31/2020. | ............ 418,042 | ..o | e (01 [N IPTRRY 418,042 | ........ 418,042 | ..o . 0
Normal Distributions/and or

Lightspeed Venture Partners Select 11, L.P.......c.cocovevrvrennnns Menlo Park.................. CA.. | adjustments 03/28/2018. | 12/31/2020. | .....covcveve 5,320 [ ooeeiieeiiies [ 0 | oo | e 5320 | .o 5,320 [ .oooiiieirieia . 0
Normal Distributions/and or

Linzor Capital Partners Il L.P.........ccccoevirvviriinnns Santiago CHL | adjustments 02/26/2015. | 12/31/2020. | ............ 158,524 | .oovevvvervinins [ i 0 [ coerrereererneines | e 158,524 | ........ 158,524 | ..ovviverriierins . 0
Normal Distributions/and or

Meritech Capital Partners IV, L.P Palo Alto........ccceueueeee CA.. | adjustments 09/29/2010. | 12/31/2020. I [ 0 31,848 0
Normal Distributions/and or

Olympus Growth Fund VI, L.P........ocveeeeiniineieneenne Stamford.........cccovvvnnee CT.. | adjustments 11/20/2017. | 12/31/2020. | ............ 249,897 | .o [ s 0 249,897 | ....... 249,897 | ..o . 0
Normal Distributions/and or

PAG ASIa 11, L.P...oriieieniceieisesiee e Hong Kong.........cccooue CHN| adjustments 09/06/2018. | 12/31/2020. | .......cvvvece 5,960 | oo | cerri 0 | e | s 5,960 | .oovverees 5,960 | .ovoeverrieiieni . 0
Normal Distributions/and or

Secondary Overflow Fund IV L.P.......c.cccouvevirinrinninninenns BOStON. ... MA. | adjustments 04/30/2020. | 12/31/2020. | ......ovvvvecs 8,994 | ..o | e (U ORI SRR 8,994 | ....cocoes 8,994 | ..o . 0
Normal Distributions/and or

Senator Global Opportunity Fund LP...........cccccoumivviinciinns New York........cccouenunee NY.. | adjustments 03/02/2015. | 12/31/2020. | ......... 8,923,336 | ..cooviverieinniins [ i LU O P 8,923,336 | .....8,923,336 | ......ccocvviiriinnnne . 0
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5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Normal Distributions/and or
Seventh Cinven Fund (No.1) L.P London..... GBR| adjustments 02/27/2019. | 12/31/2020. | .............. 40,152 | e [ s 0 40,152 | .......... 40,152 [ .o 0
Normal Distributions/and or
The Baring Asia Private Equity Fund VII, L.P.. Hong Kong......ccocoveuene CHN| adjustments 07/10/2018. | 12/31/2020. | ........... (R RIRIe 0) N R S (01 R (RN (311,590) | ....... (311,590) | .. 0
The Resolute FUNd IV, L.P.......ccooiiinseseieis New YOrk........covvvrenne NY.. | Liquidated.......ccooveverrrvernnns 03/16/2018. | 12/31/2020. | ......... 4,069,880 (191,592) | oo e [ e | e (191,592) | ccvvoveveviiriiens | v 3,878,288 | .....3,009,880 | .....ccocorurrmriinri | corriens (868,408) | ........ (868,408) | ....... 1,919,826
Normal Distributions/and or
Trident VI, L.P... . | Greenwich. . | CT.. | adjustments 12/20/2013. | 12/31/2020. 1636,408 | ..o [ 0 ...636,408 | ........ 636,408 0
Normal Distributions/and or
THAENE VI, LLPeoiiieeeieeseee s Greenwich...........cc...e.. CT.. | adjustments 05/03/2019. | 12/31/2020. | .............. 21,223 | oo | e 0 21,223 | e 21,223 | i 0
Normal Distributions/and or
Wayzata Opportunities Fund lll, L.P..........ccccooreririnnennne Wayzata........coovereeeene MN. | adjustments 09/11/2012. | 12/31/2020. | ......vvnvve 13,953 | oo [ e 0 13,953 | o 13,953 | oo 0
Normal Distributions/and or
Welsh, Carson, Anderson & Stowe XII, L.P.........ccccccvvrenne. New YOrK.......occvvvrenne NY.. | adjustments 09/16/2014. [ 12/31/2020. | ............ 809,278 | .o | e 0 809,278 | ........ 809,278 | ...ovvverrreieiins 0
Normal Distributions/and or
Whitehorse Liquidity Partners Fund |1l LP. .| Toronto CAN | adjustments 05/31/2019. | 12/31/2020. | ............ AT1,752 | s [ s 0 | oo [ e 471,752 | ........ 471,752 | oo, 0
Normal Distributions/and or
Whitehorse Liquidity Partners Fund IV LP...........ccccoorernnne. Toronto...........cc........... CAN | adjustments 04/21/2020. | 12/31/2020. | .............. 94,998 | ...oooovvceereiies | e 0 94998 | ... 94,998 |...cocvvvrrnn. 0
1999999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated..........cccoccoeisriiinnes | v 21,889,756 | ....... (191,592) [ ovvvvvviirinns (] I [V I [\ (191,592) | cooovvvrrnirnnad 0] ... 21,698,164 |....20,829,756 | ....ccovririnninn 0. (868,408) | ......... (868,408)] ....... 1,919,826
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated
Normal distributions and/or
p000917 MetLife 1201 TAB Member, LLC. .| Seattle.......ocnirririn WA. | adjustments 10/10/2012. | 12/31/2020. | ........c.... 62,069 | ...ovvrrieriiens | e 0 62,069 | .......... 62,069 | ...ovvrerirriiinis 0
Normal distributions and/or
p001806 MMP OWNErs LLC........ccovvmivniririniciinisnrisenienes Whippany..........cccueeee. NJ.. | adjustments 10/29/2018. ] 12/31/2020. | .......ccoe.us 53,398 0 53,398 | .o 53,398 0
2299999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated...........cccooooovrnincinsinias | coirinens 115,467 0 0 [V P 115,467 | ........ 115,467 0 0
4899999, SUDLOtAl = UNGFFIBIEM. ....voeerrreteissseeis st 0e a8 see st ee s bbbttt entnns | erenian 21,889,756 | ......(191,592) | .ovovvviriieen0 | iiiiiiinnl0 | i 0 [ (191,592) | oo 0 . 21,698,164 |....20,829,756 | .......coccoeenrn0 | .........(868,408) | ......... (868,408)] ....... 1,919,826
4999999. SUDOtAl = AFfIIAIEA. ...k bttt | ceiniienes 115,467 0 0 () I 115467 | ....... 115,467 0 0
5099999, TOAIS........ocvveereeeeeieseieeeeseess et es e stttk feet LRttt | enins 22,005,223 | .......(191,592) | oooovvrvirienn0 | 0 | (V)] [ (191,592) | oo 0. 21,813,631 |....20,945,223 | ......ccccerernl0 | .........(868,408) | ....... (868,408) | ....... 1,919,826
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1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,

F NAIC

[} Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810 QZ 4 |UNITED STATES TREASURY T 3 1/8 02/15/43.........cccoovvrrerireriiereriinins LY/ R A e | e, 2,457,372 |...131.160 | ..ovcvvneee. 3,279,004 | ....ccconvee. 2,500,000 | .ooocrerece 2,463,191 | ........ 1121 [ s | | e 3.125 | ... 3214 |FA..c| 00029297 | e 78,125 | 02/20/2013. | 02/15/2043.
912828  G3 8 |UNITED STATES TREASURY... SD.. .107.727 ..556,582 | ......... (1,619) 2.250 |...... 1.928 |MN...... cereenenn 1,573 | 12,375 | 03/31/2015. | 11/15/2024.
912828 RC 6 |UNITED STATES TREASURY... SD.. |..|. . . | ...101.242 ..705,367 |......... (576) | cvvvrveeerrerienns | eeererineriseriennns | s 2125 |...... 2.041 |FA....... rerreennD,818 | 14,981 | 11/03/2011. | 08/15/2021.
912828  S7 6 |UNITED STATES TREASURY.........ccceeen. LY/ R A ...100.586 32,178,883 | ..ovvverrerieeinenns [ v (218,486) | ...vvvvvreereriiee [ e [ 1.125 | ...... 0.167 | | .. 149,674 | e 180,000 | 04/14/2020. | 07/31/2021.
912828 TJ 9 |UNITED STATES TREASURY........cccvvenee SD. |.|. ..102.430 | .................583,849 | ................570,000 | ................566,313 |......... 2,198 | .o e | e 1625 |...... 2.031 |FA...... 08/26/2013. | 08/15/2022.
912828 VS 6 |UNITED STATES TREASURY 2.5% 8/15/2023 SD.. |..|. ..106.149 | .................159,223 | .................150,000 | ................149,139 | ......... K 1 T FFURRUUIOTIRR [PPSO IO 2500 |...... 2.728 |FA....... 11/08/2013. | 08/15/2023.
912828 WE 6 |UNITED STATES TREASURY... M.... ...107.422 994030 ......... 1,959 [ [ | s 2.750 |...... 2.968 |MN...... 12/30/2013. | 11/15/2023.
912828 WN 6 |UNITED STATES TREASURY... LS... ..61,726,664 ...100.770 160,969,316 | ..o [ v (757,348) | ..o [ v [ 2.000 |...... 0.129 |MN...... ....1,210,000 04/29/2020. | 05/31/2021.
912828  YP 9 |UNITED STATES TREASURY... LS... ..30,457,873 |...101.141 30,338,240 [T IO (119,833) | .cvvvvereereninee [ e [ 1.500 |...... 0.143 |AO...... | cee......75,829 | ........ 225,000 | 10/14/2020. | 10/31/2021.
912828 ZA 1 |UNITED STATES TREASURY... LS. ..25,370,167 |...101.180 | .. . .25,223,425 N (148,743) | ..o [ [0 1125 |, 0.354 < 140,625 | 03/25/2020. | 02/28/2022.
91282C AG 6 |UNITED STATES TREASURY... M.... | .. ...9,999,239 |...100.008 | .. . reeeenern 10,000,000 | oo 9,999,341 102 | covvererierinens [ v [ 00000125 [l 0.129 rerrerenenh 213 [ 09/28/2020. | 08/31/2022.
91282C  BC 4 |UNITED STATES TREASURY......ccoooiiiiiimiiiniiniiienisiisnisssissisenississsnins | cviens . 49,996,094 |...100.078 . 49,996,004 | ..oooiviiiniiniiinns [ | e | e 000375 | 0.377 | D.cces | e |, 12/29/2020. | 12/31/2025.
0199999. U.S. Government - IsSUET OblIGRtIONS. .........cvuuressirssersieisisenssesesssesserssssssenssensssessnssssnssa XXX .215,232,568 ..212,975,000 | ......... 214,139,921 | .o 0]... (1,238,714) 0 0 XXX ....1,901,619 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B  QJ 0 | GINNIE MAE | GNMA | 7.000% 781357. ...106.670 .24,531 22,997 12 [ [ [ 07,0000 | e, 7.461 | MON.. 11/19/2001. | 10/15/2025.
36225B QL 5 | GINNIE MAE | GNMA | 6.500% 781359 ...111.062 19,909 | .vveeerrrinnes 17,926 12 [ [ [ 06,500 | oo, 7.047 |MON... 11/19/2001. | 12/15/2025.
36225B QN 1 | GINNIE MAE | GNMA | 7.500% 781361 ..109.080 | .ovvriieeen 33,181 | 30,419 | 30,017 21 | | | e 1500 | i 8.207 | MON... 11/19/2001. | 12/15/2025.
36225B QR 2 | GINNIE MAE | GNMA | 8.000% 781364 . . . | LA21MT [ 1,084 [ 895 | 902 | ()] e [ | 200.8.000 [ oo 7.783 |MON... 11/19/2001. | 12/15/2030.
0299999. U.S. Government - Residential Mortgage-Backed Securities .. ettt naes . XXX 0 44 0 0 XXX XXX XXX XXX
0599999. Total - U.S. Government XXX | 215,311,273 | .........213,047,237 | ... 214,211,362 | ..o 0 [ e (1,238,670) 0 0 XXX XXX XXX XXX
All Other Gover ts - Issuer Obligation
168863 DL 9 |CHILE REPUBLIC OF......ccoviiiiiiiireieinnineienisississsiessssseeesssissssenssssnnss | coveses D|. 114751 | l...860,633 ..l 750,000 el 745,933 . 83 | e | v [ e 3.500 |...... 3.530 [JJ....... 06/17/2019. | 01/25/2050.
25714P  DZ 8 |DOMINICAN REPUBLIC.........ccriveuevmrirnrrierirenisseeserisssiesienssseessssssseens | seveen D|. . 119.626 | .............2,392,520 | .............2,000,000 | .............2,000,000 [ .oovorrormvemmminrnns | corrrerirenerneesnnins | verererineesenines | evereeeesneninnenens [ e 6.000 |...... 6.000 |JJ....... 07/12/2018. | 07/19/2028.
445545  AH 9 |HUNGARY REPUBLIC OF......cccoiiirriieiieireiineiineiiesississesssssssessesssssenas | seeins D|. ..109.750 | .................548,750 | .................500,000 | ................495,459 | ......... 1,933 [ e [ e | e 5.375 | ..... 5.833 |FA....... 11/12/2013. | 02/21/2023.
455780 BV 7 [INDONESIA REPUBLIC OF........ccovvimirierirreiieisnieeriesiesessesssssssasenssens | sevee D|. ..116.884 | .............1,168,841 | ..............1,000,000 | ...............997,7% |........ 379 [ | e | e 4.750 |...... 4.800 |JJ....... 12/01/2015. | 01/08/2026.
46513Y  JH 2 [ISRAEL STATE OF ....ooviiieriiieieriesineeiensssissensssssssssesssssssssssssassssenes | svenees D ...114.006 | ..............1,368,077 | ..............1,200,000 | .............1,193,720 |......... Y TN IO I 3.250 |...... 3.334 | WJ....... 01/10/2018. | 01/17/2028.
46513Y  JJ 8 |ISRAEL STATE OF ....cooiiiiiiiiiiieiseisiensssiessessssissssssssisssssssssssssessessnes | connens D|. ..128.839 | ................. 257,677 | .................200,000 | ................200,186 |......... [ RO [PURRIOR DO 4125 |...... 4119 | JJ....... 01/10/2018. | 01/17/2048.
486661 AF 8 |KAZAKHSTAN REPUBLIC OF........cocoviimrieririerneiserierieseseesssssssssensenes | seveen D|. ..135.464 | .................406,392 | .................300,000 | ...............321,579 |......... (1070 ESSURTITOIORN ISTRRTRRON BN 4.875 ... 4.385 |AO...... 06/04/2019. | 10/14/2044.
617726 AG 9 |MOROCCO KINGDOM OF Cl|. L2479 | 754,548 | ............805,000 | ...............660,866 |......... (1,410) | cvvvverireinei | e | s 5.500 |...... 4.813 |JD....... 06/07/2019. | 12/11/2042.
698299 AV 6 | PANAMA REPUBLIC OF D|. ...127.626 . v 992,894 | . TINT | e | e 7125 |...... 7.295 | WJ....... 11/18/2005. | 01/29/2026.
698299 AW 4 | PANAMA REPUBLIC OF D 148501 | 2,892,799 | e 1,948,000 | ..cooovvennee 1,463,219 [ oo | e 15,261 [ .ovevvrererreeeins | e | e 6.700 |...10.041 | UJ....... 01/26/2006. | 01/26/2036.
718286  AY 3 |PHILIPPINES REPUBLIC OF........ccoviiiiriririssierisisissierssssienssssssensnes. | oeneens D|. ...164.594 ..5,000,000 | ....oee0ree5,156,809 | oo | e (10,761) [ v | vevveererireisnrseirens [ e 9.500 |...... 8.988 [FA.....| oo 195,278 ........ 475,000 | 10/18/2005. | 02/02/2030.
718286 BB 2 | PHILIPPINES REPUBLIC OF........ccosiviiirierieierierieseseesssisssssessesssnsens. | reeens D|. ..153.910 | oo 153,910 | .. 100,000 | ooeveene. 99,143 | i B4 | e [ s [ 7.750 |...... 7875 [ Jevers | v 3,574 | v 7,750 | 01/04/2006. | 01/14/2031.
77586R  AF 7 | ROMANIA REPUBLIC OF.......ccoovimiieiiiiiiiieiesinsisisssiesessssisessssssesessnnes | vnnens D|. . A27.750 | ...eeee.511,000 | ceeeee....400,000 e 418,025 (310) [ v | e [ e 5125 |...... 4.827 06/03/2019. | 06/15/2048.
X5424X  BR 8 | RUSSIAN FEDERATION........ccoiriieiiinirierierieeississiiesienessesesisssiones | evens D|. ...114.025 ...4,285,030 ...................................... 14,809 [ .o [ e | e 4.250 |...... 4.723 04/11/2018. | 06/23/2027.
X5424X  CA 4 | RUSSIAN FEDERATION.......covtmrireirniinsrieriesisseessssisessessessssessssssssnnes | oeeens D|. ...116.628 617,748 | ......... [GIVESK) ) ST IR DO 4.375 | ... 3.950 06/20/2019. | 03/21/2029.
X5424X  CF 3 | RUSSIAN FEDERATION.......oiviriririiiniieniiieniienesressssesssissesssenessesssnesssises | coenees D|. . . ...126.392 .433,811 (1,689) | oo | e [ 5.100 |..... 4.300 06/20/2019. | 03/28/2035.
0699999. All Other GOvernments - ISSUET OBlIGAtIONS.........cu.rruuirusirsere e s 19,991,957 XXX 20,082,216 0 | s 17,939 | i (V] I 0| XXX XXX XXX XXX
1099999.  Total - All Other GOVEIMMENES. ......ovuuiverisieiersers st erssss s bbbttt snnnnsas | eensnias 19,991,957 XXX 20,082,216 (U I 17,939 | i (U P 0 XXX XXX XXX XXX
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U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
13063C 6Q 8 |CALIFORNIA STATE OF CF. [ [ 2|1.CFE s | v 11,460,160 |...123.194 | ........... 12,319,400 | ...ccooenee 10,000,000 | ........... 11,007,926 | .coovverrerireriens | e (163,945) | ..o [ e [ 5.000 |...... 3.017 |FA......| ........208,333 | ....... 500,000 | 11/15/2019. | 08/01/2034.
13063C  JA 9 | CALIFORNIA STATE OF ......covoiiiiriiireiieseiieseiseseissssissessissesessseseinns | e |2 | LC FEiiiis | 9,993,300 |...113.467 | ............ 10,212,030 | ..ooocveneee. 9,000,000 | . 9,336,972 | ..o [ i (107,369) | ..cvoovvrrieeriens [ e [ 5.000 |...... 3.636 |JD.......| .........37,500 | ........ 450,000 | 04/03/2014. | 12/01/2030.
341422 XX 6 |FLORIDA ST BRD ED FLORIDA ST BRD ED CAP.......ccocccrmmummrrnerirerinnns CF.. .3,403,764 |...113.920 ....3,782,144 ...3,320,000 .3,334,653 (5,483) | cvvvuverrrireirneres | cerereriseineriieninn | e 6.000 |...... 5.802 |JD.......| veer..... 16,600 | ........ 199,200 | 08/23/1999. | 06/01/2023.
57582R  LJ 3 | COMMONWEALTH OF MASSACHUSETTS . CF.. [.|. . 8,025,373 |...115.176 | .. ...8,736,100 | ... ...7,585,000 XN 1 (VI R I (55,367) [ ..vermeernerrnneenes [ eerererneernenineinens [ e 4.000 |...... 3.124 |MS......| .......101,133 | ........ 303,400 | 11/15/2019. | 09/01/2042.
882722 ZN 4 | TEXAS ST Texas State Of.....ccociiiiiirisissierssissississrssssssessssssssensssssnes | oerene R PR 2| 1AFE..o | v 10,028,915 |...102.574 | .............. 9,744,530 | ..o 9,500,000 | ...........9,540,734 | ..ooiiiiiiiiiinis | e (73,064) [ .oooveerinrinnin | ervrisnssisnssiinns [ 5.000 |...... 4201 |FA.....| .. 197917 | ...... 475,000 | 12/12/2013.] 08/01/2036.
1199999. U.S. States, Territories & Possessions - Issuer Obligations. ..........ccoconivnne: . ..42,911,512 XXX 44,794,204 39,405,000 | ... 41,144,255 | .o | i (405,228) XXX XXX | XXX | .......561,483 | ... 1,927,600 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). [T ..42,911,512 XXX ..44,794,204 39,405,000 | ..........41,144.255 | ......ccoccoeee 0 | oo (405,228) XXX XXX | XXX | ......561,483 | ..... 1,927,600 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
180848 Q7 1 |CLARK CNTY NEV. ..ot eessssissessssssssssesssssssesssssnss | seseees 4,515,660 |...101.731 ...4,577,895 ...4,500,000 . (P2} ) ISUOTUIOR IVSTTRORRORN DO 2.750 |...... 2.710 10/16/2020. | 11/01/2038.
282726 DV 7 |EL CAMINO CA CMNTY CLG DIST . . . 6,248,705 |....82.313 | .. ...9,009,158 | ... .10,945,000 | ... 7,298,447 | ......... 226,605 | ..oovoerieriienes | e | v | s 3.194 .| 11/15/2019. | 08/01/2033.
282726 DY 1 |EL CAMINO CA CMNTY CLG DIST....coomrurerrrimermeriesessensssissensessssnsens (010 R 1BFE i | s 4,635,260 |.....69.158 | .....ccco..u 9,682,120 | ..ovvvvneees 14,000,000 | ....ccoevece 6,668,186 | ...oovvrvercercrrnnns | e 302,508 | ..ooverererrerenis | eerrerinrinenineins | e | e 4.710 03/05/2013. | 08/01/2038.
652113 WM 9 |NEWPORT-MESA CALIF UNI SCH DIS NEWPORT M.......cccovvnivrriririrernns @CF|..|. 6,642,521 |.....78.454 ..15,404,443 .19,635,000 .9,928,527 VAB2,248 [ | s [ [ s 4.730 .. | 05/22/2012. | 08/01/2035.
652113 WR 8 |NEWPORT-MESA CALIF UNI SCH DIS 2,811,204 |.....74.327 | .. ...5,886,698 | ... ...7,920,000 | ... .3,785,887 | ... v | e TBABBT | e | e | e | e 4.500 .| 04/16/2014. | 08/01/2037.
797355 P9 9 | SAN DIEGO CALIF UNI SCH DIST SAN DIEGO U.......cocooverereveneernseenernnne |@CF| oo | o | 1D FEiiiiis | i 3,458,569 |....91.321 | ... 7,419,831 | oo 8,125,000 | . 5,338,975 |......... 256,565 | ..oocvvnerirrireeis | cerrerieninennnninns | e | s 5.000 03/02/2012. | 07/01/2029.
797355 Q2 3 | SAN DIEGO CALIF UNI SCH DIST SAN DIEGO U... .3,258,330 |.....89.236 ...1,277,196 ...8,155,000 | ....ccouue.. 5,053,385 | ...ovverireriririienns | e 247,521 | oo [ [ | s 5.100 .. | 04/10/2012. | 07/01/2030.
797355 Q8 0 | SAN DIEGO CALIF UNI SCH DIST SAN DIEGO U... . .3,996,300 |.....81.027 ...8,102,700 .10,000,000 | ..... 5,592,969 234,941 | oo | e | e | e 4.350 .. | 03/05/2013. | 07/01/2034.
797683 HU 6 | SAN FRANCISCO CALIF CMNTY COLL.......covvveriiniiirciieniscinissisciienns | s o ...105.627 ...2,112,540 2,000,000 | voeeree00:2,000,000 | vovoireiiiieniiens | e | e | e | s 3.165 |...... 3163 [ D | e 2882 [ i 12/02/2020. | 06/15/2041.
88033S L2 8 |DETROIT MICH CITY SCH DIST ...152.621 ..27,235,217 .17,845,000 .(186,650) ...10.883 |...... 8.645 [MN......| .......319,254 | ..... 1,884,667 | 07/21/2016. | 05/01/2029.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: . XXX . ..96,707,798 | .........103,125,000 | ...........70,354,673 | ...........cc.........0 | ... 1,697,830 | ................... (L] [ 0 XXX XXX .....343,372 | ... 1,884,667 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession . 58,464,641 XXX | 96,707,798 | .......... 103,125,000 | ...........70,354,673 | ...ccccovvverinnn0 | i 1,697,830 0 0 XXX XXX XXX ] s 343372 | ... 1,884,667 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorltles of Governments and Their U.S. Political Subdivisions - Issuer Obligations
000000 00 O |SUMMARY ADJUSTMENT......covmrimrimmmierinseseessssesssssssssssssessessssssessnes . B Zoii [ | | | | s | s | e [ [ | s | s | | 209,224 12/31/2020. | 12/31/2022.
000000 00 O | SUMMARY ADJUSTMENT. ..(217,314) | ...100.000 (217,314) | .... (217,314) | .... 12/31/2020. | 12/31/2022.
011903 DZ 1 |ALASKA INDL DEV & EXPT AUTH ALASKA IND. 5,291,650 |...102.770 5,138,500 5,000,000 5,027,207 | oo | evreerene(B4,840) | oo | e [ s 5.500 |...... 4.751 11/23/2011. | 10/01/2041.
03255L  AA 7 | ANAHEIM CALIF PUB FING AUTH Anaheim Publ.... 5,247,450 |...111.669 ....5,025,105 ...4,500,000 4,635,309 | oo | erreeenn(82,004) | oo | e [ 6.000 |...... 4561 |MS..... | .........90,000 | ........ 270,000 | 05/09/2006. | 09/01/2024.
04780M MN 6 | ATLANTA HARTSFIELD-JACKSON AIR Atlanta G 7,294,140 | ...100.000 ....7,000,000 ...7,000,000 7,000,102 | oo | erereeerene(36,875) | oo | e | e 6.000 |...... 5450 | JJ....... | ........210,000 | ........ 420,000 | 12/16/2010. | 01/01/2030.
04780M PF 0 |ATLANTA HARTSFIELD-JACKSON AIR .3,112,920 |...100.000 | .. ....3,000,000 | ... ...3,000,000 | ... .3,000,048 | ..o [ erreree(17,372) | e | v [ e 5.000 |...... 4400 |JJ....... | o0 75,000 | ... 150,000 | 07/23/2013. | 01/01/2026.
04780M PH 6 | ATLANTA HARTSFIELD-JACKSON AIR Atlanta G 6,004,140 |...100.000 | .............. 6,000,000 | ..ooovvvrecs 6,000,000 | ....cvvvec 6,000,001 | .oooucveerrrerernernnnns | eevrnerrrnersen(500) [ oo | v | e 5.000 |...... 4991 |JJ....... | .......150,000 | ........ 300,000 |07/25/2011.| 01/01/2028.
04780M  PJ 2 | ATLANTA HARTSFIELD-JACKSON AIR Atlanta G... .5,000,000 |...100.000 ....5,000,000 ...5,000,000 | . 5,000,000 | ..o | e | e | s | 5.000 |...... 5.000 {JJ....... | ........125,000 | ........ 250,000 | 07/27/2011. | 01/01/2029.
04780M  PK 9 | ATLANTA HARTSFIELD-JACKSON AIR Atlanta G... - . .5,058,153 |...100.000 | .. ...4,875,000 | ... ..4,875,000 | ...ocoonnens 4,853,568 | .....oovvrerirricnins | e (30,772) | oververeriieirnes [ [ v 5.000 |...... 4.368 |JJ..ooe. | o0 121,875 | e 243,750 | 06/10/2013. | 01/01/2030.
04780M  TL 3 | ATLANTA HARTSFIELD-JACKSON AIR.......covveurvrerrrerireireeiseriersesineens P . 3,566,488 |...112.190 | ..ccocvvneee. 3,646,175 | ..ovvvvnnens 3,250,000 | .ooocrvnees 3,360,248 | ..o | i (33,951) [ ovvrrererrneirnes [ e [ e 5.000 |...... 379% [ | 81,250 | e 162,500 | 04/03/2014. | 01/01/2032.
047870 NE 6 |ATLANTA GA WTR & WASTEWTR REV. ..12,514,434 | ..118.481 .13,032,910 .11,000,000 LANTSTTAS | s | v (160,282) | ... | v | e 5.000 |...... 3.279 |MN...... .91,667 11/15/2019. | 11/01/2040.
052414 RT 8 |AUSTIN TX ELECTRIC UTILITY SYS. ..112.369 | .. ...3,371,070 | ... ...3,000,000 | .... 3,053,706 |... (7,050) | cvvoverrrrreenneien | cevereeiseeneriieninn | s 2.837 |...... 2.551 |MN...... 10,875 | ... 06/18/2019. | 11/15/2027.
052414 RW 1 |AUSTIN TX ELECTRIC UTILITY SYS. L3762 | 4,550,480 | ........c..... 4,000,000 | ....ccccoee. 4,000,000 [ ..ovooreeriiniinniins e | e [ [ 3.037 |...... 3.037 [MN......| woocvrenee 15,522 | ....... 121,480 | 05/23/2019. | 11/15/2030.
052414  RX 9 |AUSTIN TX ELECTRIC UTILITY SYS. .5,500,000 |...114.444 ....6,294,420 ...5,500,000 5,500,000 | ..o | e | e | s | e 3.087 |...... 3.087 |MN...... 21,695 | ........ 169,785 | 05/28/2019. | 11/15/2031.
052476  G8 5 |AUSTIN TX WTR & WASTEWATER SYS.....ccomiriririneiieeeserieeiseesnsi - . 5,634,950 |...113.708 | .. ....5,685,400 | ... ...5,000,000 5,242,995 | oo | e (66,684) | ..vvveerneerreirnes [ e [ e 5.000 |...... 3.461 |MN...... 31,944 | ... 250,000 |07/23/2014. | 11/15/2039.
052476  ZP 6 | AUSTIN TX WTR & WASTEWATER SYS Austin Te........ccccvvrunirivnrrnerrenns e CFE i | s 4,581,440 |...107.832 | ..cccooverenus 4,313,280 | ..cooorrennn 4,000,000 | ..ocooreereid, 120,957 | oo | i (61,493) | ..vvovvreriirines [ [ 5.000 |...... 3.321 [MN......| .........25,556 | ........ 200,000 |07/12/2012. | 11/15/2037.
114894 RS 9 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO. ...11,184,100 |...108.419 ..10,841,900 10,000,000 | ........... 10,250,605 | ....ooverucermrerirns | verirnes (136,402) | ...vvvevereererinee [ e [ e 5.000 |...... 3.510 |AO...... | ........125,000 | ........ 500,000 |05/01/2013. | 10/01/2042.
114894 SP 4 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO. ..19,975,840 |...108.181 ..20,013,485 18,500,000 (211,087) | cvvoeverivernnivens | v | e 5.000 |...... 3488 |AO...... | .....231,250 | ........ 850,000 | 05/18/2020. | 10/01/2042.
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114894  WJ 3 |BROWARD CNTY FLA ARPT SYS REV......covviriiniirrinrinersirneiersssiseienies CF..|..|. .2|1.FFE... ...113.820 1,883,721 | oo 1,655,000 | .............1,829,951 |......... [RZCICIC) | NI ISR PO 5.000 |...... 2616 |AO..... | ..........20,688 | .......... 82,750 | 11/15/2019. | 10/01/2045.
13033A CE 9 | CALIFORNIA HEALTH FACS FING AU .2 ...104.709 2,764,318 | ... 2,640,000 | .............2,628,397 |......... 2,305 | oovoereeeeinne [ e [ 5.750 |...... 5.990 [AO...... | 037,950 | ... 151,800 | 03/02/2000. | 10/01/2023.
13053C AB 8 |CALIF PCFA - PG&E California Pollution C .2 ...100.282 2,005,640 2,000,000 | ..ce0reeeri2,000,000 | oo | e | e | s | 5.100 |...... 5.100 | JD....... cererenen8,500 | i 102,000 | 06/09/2010. | 06/01/2040.
13077C M4 3 | CALIFORNIA STATE UNIVERSITY . - .2 . . 115744 | . 4,629,760 | .....ocvvennn 4,000,000 | ..ocoooeed,204,518 | oo [ i (48,867) | ..vvvveverrerrreennes [ rerererneerrenineiiens [ v 5.000 |...... 3.561 |MN...... v 33,333 | L 200,000 |08/01/2014. | 11/01/2039.
13077C M5 0 | CALIFORNIA STATE UNIVERSITY .....cvviririririerierinesisseesseessessessenssens P DFE s | s 4,474,200 |..115.539 | ..cooorrrnnns 4,621,560 | ...cooouennn 4,000,000 | .oovrrernid, 198,665 | .oooovvrcercirrinins | e (A7,823) | ..cvoveeeieines [ e [ e 5.000 |...... 3.601 [MN......| ..........33,333 | ....... 200,000 |08/01/2014. | 11/01/2044.
13078R  EU 0 |CA STATEWIDE CDA CHF IRVINE LL ...3,060,450 |...101.256 | ..............3,037,680 | .............. 3,000,000 | .............3,002,978 |......... Q2] IO ORI I 5375 | ... 5.102 |MN......| ..........20,604 | ........ 161,250 | 01/10/2012. | 05/15/2038.
130795 5E 3 |CA STATEWIDE CDA KAISER PERMAN ..10,438,100 |...105.359 ..10,000,000 | ..oerrer 10,086,011 | ovoevercvreeiecines | vevveenne (50,245) | ..vvovererrirines [ e [ e 5.000 |...... 4451 |AO...... | e 125,000 | ........ 500,000 | 04/05/2012. | 04/01/2042.
155048 AZ 4 |CENTRAL PUGET SOUND REGIONAL T ...100.370 2,355,000 | .............2,354,853 | ......... (2,493) | oo [ e | e 5.250 |...... 5.043 |FA.....| oo 51,516 | ....... 123,638 | 04/01/2001. | 02/01/2021.
155048 BB 6 | CENTRAL PUGET SOUND REGIONAL T LA11.011 3,607,858 3,250,000 | vvverrrere: 3,250,000 | oo | e | e | s | s 4.750 |...... 4.657 |FA .| ool 64,323 | ........ 154,375 | 06/15/2010. | 02/01/2028.
155498 CN 6 | CENTRAL TEX REGL MOBILITY AUTH.... . ...109.502 | ............13,008,838 | ............11,880,000 | ...........11,876,800 |......... 89,273 | .o | e | e 5.000 |...... 5.012 | Jdeies | o 297,000 594,000 | 11/20/2013.| 01/01/2033.
155498 CP 1 |CENTRAL TEX REGL MOBILITY AUTH ..14,912,076 |...109.502 .14,921,172 ...... 5.014 | WJ....... .373,250 ..746,500 | 05/06/2014. | 01/01/2043.
167593 HG 0 |CHICAGO ILL O HARE INTL ARPT. 15,711,779 |...104.566 14,454,431 v | eerneennd(172,028) | oo | e | 2005000 | e 3711 | s | 356,875 713,750 | 08/09/2012. | 01/01/2029.
167593 HY 1 |CHICAGO ILL O HARE INTL ARPT ..16,476,028 |...104.566 | ............15,669,215 | ...........14,985,000 | ........... 15,258,665 v | s (264,817) | oo [ e [ 205,000 | oo, 3134 | o | e 374,625 | ... 749,250 | 11/15/2019. | 01/01/2026.
167736 SJ 7 |CHICAGO IL WATER SYSTEM CHICAGO ILL WTR. ..22,291,510 |...125.101 | ............25,020,200 | ............20,000,000 | .......... 21,015,132 N (141,333) | cverererrcrrirines [ [ 05,750 | s 4790 [MN......| cooe 191,667 | .....1,150,000 | 04/30/2014.| 11/01/2030.
196479 6Q 7 | COLORADO HOUSING AND FINANCE A ...106.433 565,000 | e | e | e | e [ 0002950 [ 2.950 06/20/2019. | 05/01/2029.
196479 6R 5 | COLORADO HOUSING AND FINANCE A. ...106.459 880,000 | ..o | e | e [ [ 0003000 [ 3.000 06/20/2019. | 11/01/2029.
196479 6S 3 | COLORADO HOUSING AND FINANCE A ...106.145 880,000 | ..o | e | e | e [ 000 3:.080 [ 3.050 06/20/2019. | 05/01/2030.
196479 6T 1 | COLORADO HOUSING AND FINANCE A ...106.075 485,000 | ..o | e | e | s | 20 3.080 [ 3.080 06/20/2019. | 11/01/2030.
196479 6U 8 | COLORADO HOUSING AND FINANCE A ...104.490 2,855,000 | ..voocvorerirerirniinnns [ ereenieniienienienns [ evenrieesieniinnns | eeviensiesiissnissnins | 0000003250 | oo 3.249 06/20/2019. | 11/01/2034.
196479 6V 6 | COLORADO HOUSING AND FINANCE A ...105.022 745,000 | ..o | cereeeieenienineins | cevnseieesiinsieens | e | 0000 3.550 [ i 3.549 06/20/2019. | 05/01/2037.
235036 D8 0 |DALLAS FORT WORTH TEX INTL ARP ...103.890 ..5,900,000 L077) [ oo | e | 200.5.000 | ece 3.650 ..295,000 | 05/29/2014. | 11/01/2030.
235036 E6 3 | DALLAS FORT WORTH TEX INTL ARP ...103.890 3,116,700 3,000,000 ,910) [ oo | ververireeeneniseinns | 200.5.000 | oo 3.625 150,000 | 12/11/2012. | 11/01/2037.
235036 V7 2 |DALLAS FORT WORTH TEX INTL ARP ...112.553 5,627,650 | .....cooeueen 5,000,000 1985) | cvvevveeieriens [ | 2000 5.250 | 3.104 196,875 | 05/18/2020. | 11/01/2027.
235036 V8 0 |DALLAS FORT WORTH TEX INTL ARP ..112.284 5,614,200 | ...cocooneee. 5,000,000 ) [ oo | e | 2005250 | i 3.184 196,875 | 05/18/2020. | 11/01/2028.
235036 XM 7 | DALLAS FORT WORTH TEX INTL ARP ...103.890 9,350,100 9,000,000 V[ e s | 20005.000 | 3.666 450,000 | 11/15/2019. | 11/01/2042.
235036 XN 5 | DALLAS FORT WORTH TEX INTL ARP . ...103.890 | .. 5,194,500 | ...oocvonnee. 5,000,000 ) [ o | e | 2005.000 | i 3.902 250,000 |07/25/2012. | 11/01/2038.
249182 GH 3 |DENVER COLO CITY&CNTY ARPT Denver CO Cit.....ccouevreernerenerrerienes CF.. |.. ..108.892 | ...cccvoneee 12,304,796 | ...cccoene. 11,300,000 1822) | oo [ e [ 00005000 [ 347 565,000 | 06/04/2013. | 11/15/2037.
249182 GR 1 |DENVER COLO CITY&CNTY ARPT Denver CO Cit.....coevvereerereneeririnninns CF.|.|. ...108.892 9,800,280 | ....covvuve 9,000,000 | ............. 9,287,594 ................................... (146,915) | .o.oovvvvvvrrvriens [ v | 205,000 | ..o 3.225 450,000 | 11/15/2019. | 11/15/2033.
249182 HH 2 |DENVER COLO CITY&CNTY ARPT.....coovvvmerirerererirnireenns CF.. [.|. ..112.426 2,810,650 | cooovvverncen 2,500,000 | . 2,552,359 | oo | e (16,616) | ...vvvoevrrvereres [ eerveerrvrirseineiiens [ 205,500 | oo 4.712 137,500 | 07/11/2013. | 11/15/2028.
249182 HL 3 |DENVER COLO CITY&CNTY ARPT....cocooviirrinrirneereeineenns CF..|..|. ...111.705 2,792,625 2,500,000 | ..cc0eeenni2,536,261 | oo | e (11,455) | ..o [ [ 205,500 | o 4.952 137,500 | 07/11/2013. | 11/15/2031.
25477G  TZ 8 |DISTRICT OF COLUMBIA WASHINGTO DC PERSON..........ocoorereririirinnes [ s - ...104.350 | .. 1,904,388 | ....ccvvvnne 1,825,000 | .............1,905,205 |........ (23,200) | ..ovvvvverrrercries [ e [ 205,000 | oo 0.203 604 | ..o 45,625 |09/25/2020. | 12/01/2036.
25477G  UD 5 | DISTRICT OF COLUMBIA WASHINGTO DC PERSON.........ccoomrereirneinns [ s . ..103.958 | ...oovvennc 3,300,667 | ..oovvvvnnenn 3,175,000 | ..o 3,300,024 | oo | e (36,298) | ..evevneerreieins [ e [ 205,000 | oo 0.681 229 | o 79,375 | 09/25/2020. | 12/01/2036.
254839 P4 9 |DISTRICT COLUMBIA REV - GEORGE s ] VARK . 17,635, ...101.160 ....18,790,000 | ... 18,929,120 ......... (564,477) | coveverervervenien | wovrervenieievenns | 205.000 | ..o 2.082 939,500 | 11/15/2019. | 04/01/2040.
254845 HN 3 | DISTRICT OF COLUMBIA WTRE&SWR A.....coomrirrererinrirerieiinns e L2011 . L5721, ...107.689 | ..............5,384,450 | .............. 5,000,000 | ..ooocverecs 5,138,158 | .oooevrrerervrervrinnns | e (75,349) [ ..vevevrveisernns [ e [ 205,000 | oo, 3.360 250,000 |03/15/2012. | 10/01/2032.
254845 HP 8 |DISTRICT OF COLUMBIA WTR&SWR A......covmivvirrierriieieriniinns ] VARK . ...107.507 3,500,000 Y| e | e [ 205,000 | 2.104 162,500 | 05/18/2020. | 10/01/2037.
254845 JK 7 |DISTRICT OF COLUMBIA WTRE&SWR A.....ccoourirriririrrireiienians e L2011 . ...5,698, ...107.616 R 5,000,000 ,962) [ oo | e | 000.5.000 | e 3.410 250,000 |03/15/2012. | 10/01/2033.
254845 JQ 4 |DISTRICT OF COLUMBIA WTRE&SWR A.....ccvvmrirrireiirineeieeis e WK . ...113.163 5,658,150 | ... 5,000,000 ) [ v [ e [ 005,000 | s 4.892 250,000 | 07/24/2013. | 10/01/2044.
282726 DZ 8 |EL CAMINO CA CMNTY CLG DIST ...107.580 5,567,265 ..5,175,000 1303) | oo [ e [ 0005000 [ 2.499 ..258,750 | 11/15/2019. | 08/01/2037.
29270C ZN 8 |ENERGY NORTHWEST . - . . . ..114.963 | .. 2,960,297 | .... 2,575,000 JT16) [ oo | e | 200.5.000 | 2.625 128,750 | 11/15/2019. | 07/01/2032.
345105 BC 3 |FOOTHILL/ EASTERN TRANSN CORR FOOTHILL ....couiveiivreiieireriiis @....| . . ,488, 95234 | L 11,942,344 | ............ 12,540,000 | ..ooe0ree8,652,292 | oo | oo 85,367 | s | e | e | 5.370 [N/A . [ oo | e 11/05/2003. | 01/01/2028.
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373539 K8 7 |GEORGIA ST HSG & FIN AUTH GEORGIA HOUSIN........covvvrirrierinriires | cervae - 2[1.AFE.. ..103.183 | ..............8,254,640 | .............. 8,000,000 | ....cccruns 8,000,000 | ....covvreririrrririens | eererereirneneiens [ v [ | e 3.850 |...... 3.849 |UD.......| ... 25,667 | ........ 308,000 | 02/21/2013.| 12/01/2041.
38611T AA 5 | GRAND PARKWAY TRANSPORTATION C [SSSTRRR DA - .2|2BFE.. ...107.287 . ...12,920,000 | ..oceveneee 12,693,316 | ......... A834 | oo | e | e 5125 |..... 5.270 |AO...... | ........165,538 | ........ 662,150 | 08/02/2013. | 10/01/2043.
38611T AB 3 | GRAND PARKWAY TRANSPORTATION C v [ s o 2| 1EFE. ...114.380 3,431,400 3,000,000 | ............2,985,121 | ......... 27,944 | oo [ s | e 5500 |...... 5.698 |AO...... | 41,250 | ... 165,000 | 07/17/2013. | 04/01/2053.
38611T CB 1 | GRAND PARKWAY TRANSPORTATION C CF..[.|. .2|1.FFE... ..118.501 | .. 5,925,050 | c.oovvvernes 5,000,000 | ..ooererern5,195,542 | s | e (14,508) | ...vvoverrerereenes [ e [ v 4.000 |...... 3499 |AO...... | ..........50,000 | ........ 118,889 | 03/12/2020. | 10/01/2045.
43232E BX 6 |HILLSBOROUGH CNTY FLA HSG FIN.......cooooerireeririnerierineerensseesessines | ceeees [ 2|1BFE 2101631 [ o 7,952,626 | ...ovvvvnecn 7,825,000 | .............7,760,138 |......... 6,525 | oo | e | s 4.750 |...... 4917 |Joes | 185,844 | L 371,688 | 05/09/2006. | 01/01/2039.
442349 ET 9 |[HOUSTON TEX ARPT SYS REV... 2[1.FFE.. ...101.030 1,687,201 | .oovvvrene 1,670,000 | ............ 1,677,157 |......... (158) 2.385 2.334 |JJ....... ... | 09/18/2020. | 07/01/2031.
442349 EU 6 |HOUSTON TEX ARPT SYSREV... .2|1.FFE... ...101.032 7,577,400 7,500,000 | ............7,517,022 | ......... (K15) ) ISR INTRRRORN BN 2485 |.... 2458 |JJ....... . ... | 09/21/2020. | 07/01/2032.
442435 52 2 |HOUSTON TEX UTIL SYS REV. .2|1.CFE L5117 5,755,850 5,000,000 | .............5,240,753 | ......... (57,589) | ..vvveererinninns [ [ 5.000 |...... 3.651 [MN......| .......31,944 | ... 250,000 | 06/13/2014. | 11/15/2039.
44244C  GY 7 |HOUSTON TEX UTIL SYS REV. . - 2|1.CFE ...116.754 5,837,700 | c.ovvvvrnee. 5,000,000 Y[ e | e | 24000 2.894 |MN......| ..........25,556 | ........ 200,000 | 11/15/2019. | 11/15/2037.
45200F 7G 8 [ILLINOIS FINANCE AUTHORITY lllinois Fina CF.. [.|. 2 ...101.411 5,070,550 5,000,000 | .oocrvrecr 4,994,002 [ ..ovovvernvrinrinnnns | e 13,614 | s [ [ 206,000 | .o 6.321 |AO...... 300,000 |01/13/2011. | 10/01/2032.
45203H B4 3 |ILLINOIS FINANCE AUTHORITY. ...114.050 5,702,500 ..5,000,000 | . 5,263,224 | ....ovvverriverrerrans | erirnreen(B454T) | oo e [ 2005.000 | e 3.490 |AO...... ..250,000 | 08/06/2014. | 10/01/2035.
45203H B6 8 |ILLINOIS FINANCE AUTHORITY... ..113.574 5,678,700 5,000,000 | .oocvvrecs 5,243,497 | cooovvvrerrnvrnrrinnnn | ereeeeenn(59,858) [ oo | vevrerineineenseinns | 200.5.000 | ooco 3.600 |AO...... | woovrenne 62,500 250,000 | 08/06/2014. | 10/01/2038.
452252 HF 9 [ILLINOIS ST TOLL HWY AUTH - ...107.945 4,500,000 | ... 4,658,190 | ...coovvvericnniecins | verrenne(52,249) [ o [ [ 05,000 | 3.162 |Jdoes | e 112,500 | ........ 175,000 | 05/18/2020. | 01/01/2035.
452252  HG 7 |ILLINOIS ST TOLL HWY AUTH lliinois State. . e |CF. [ ] . ..107.719 ....11,500,000 | ...oceneee 11,830,509 | oo | ereeenne(156,214) | oo | e | 2005000 | oo 3.502 {JJ.cors | 2. 287,500 | ... 575,000 | 04/25/2013.| 01/01/2038.
45884A LT 8 |INTERMOUNTAIN PWR AGY UTAH............ SOOI B - ...1,065,470 |...100.930 1,135,000 | .oooovrvnnee 1,132,223 | .o | e 3,327 [ i [ [ 5,000 | e 5.500 | JJuviis | 028,375 | o 56,750 | 11/17/2000. | 07/01/2021.
53945C AP 5 |LOS ANGELES CALIF WASTEWTR SYS ..10,979,500 |...110.373 10,000,000 | .. 10,290,913 | oo [ e (M12,713) v [ [ 205,000 | oo, 3.730 +......500,000 | 03/19/2014. | 06/01/2034.
53945C BM 1 |LOS ANGELES CALIF WASTEWTR SYS ...6,317,605 |...110.297 5,615,000 | ..ooovvernes 5,808,523 | ..ovvvrereieenrriinnns | wrrrereeenn(75,270) [ oo | ververineineeinneinns | 200.5.000 | ooco 3.500 {JD...c... | veerrnnn23,396 | ... 280,750 | 06/05/2013. | 06/01/2035.
544495 XV 1 |LOS ANGELES CALIF DEPT WTR &P e .. . . ...106.754 7,000,000 LTA45,193 | | eenn(92,186) [ e [ [ 2025.000 3.570 [ ..o | ...l 175,000 | ... 350,000 | 07/24/2014.|07/01/2043.
544628  JK 7 |LOS ANGELES CALIF REGL ARPTS | REGIONAL.......cccvvvrmvirirrcrirerinnes - W21 . ...9,014, ..103.392 | ..............9,305,280 | ...cccoonnee. 9,000,000 18,897,296 | ...cvvvrrnerrerrenis | e (15,085) [ oo [ e [ 205,000 | oo 4884 |JJ....... | .......225,000 | ....... 450,000 | 12/11/2013.| 01/01/2032.
546589 SP 8 |LOUISVILLE & JEFFERSON CNTY KY. ...106.496 ....10,500,000 | ...cvvnee 10,693,800 | .ooovevvrerrenninens | crvverrene(B4,081) | oo | e | 0004000 | e 3.178 |[MN......| .........53,667 | ........ 360,000 | 05/18/2020. | 05/15/2037.
549310 VS 6 |LUCAS CNTY OHIO LUCAS COUNTY OH PROMEDIC 1,792,930 |...104.101 783,324 | e | e (B841) [ [ [ 205,000 | 4.779 89,000 | 03/22/2018. | 11/15/2029.
56036Y DG 7 |MAIN STR NAT GAS INC GA GAS PR Main Stre ..10,299,700 |...122.114 ..12,211,400 ...10,000,000 | .vevvrer 10,106,889 | ..o | evereenenne(19,544) | oo v [ 00005500 [ e 5.241 550,000 | 09/07/2007. | 09/15/2025.
56052F  SX 4 | MAINE STATE HOUSING AUTHORITY ..1,425,000 |...103.770 1,478,723 | v 1,425,000 | .ooooreereeen 1,425,000 [ oo [ | v [ | 200 2.635 | i 2.635 [MN......| coceer 4798 | e 13,976 | 06/03/2020. | 11/15/2032.
56052F SY 2 |MAINE STATE HOUSING AUTHORITY ...104.043 1,482,613 | .oooovrrne 1,425,000 | .ovooereee 1,425,000 [ oo e e [ e [0 2,738 |, 2.735 |[MN......| vooveeeern 4,980 | oo 14,507 | 06/03/2020. | 11/15/2033.
56052F UM 5 | MAINE STATE HOUSING AUTHORITY o . . . ...102.868 4,500,475 4,375,000 | covoooerreeeid, 375,000 | oo [ e | v | e | e 2674 | i 2.673 10/29/2020. | 11/15/2035.
574296 CG 2 | MARYLAND STADIUM AUTHORITY......ccovirmrimmririenircesseiserieniseneseeens e e |1 . ...1,890, ..101.873 | .. 1,925,400 | ....ccovvnnee 1,890,000 | ..cveereer 1,890,000 [ oovevuvenvieirierin [ rerereeereeinninenes [ rererneeinnineines [ e [ 02,107 |, 2.107 07/10/2020. | 05/01/2030.
574296 CJ 6 | MARYLAND STADIUM AUTHORITY.....ocoiiuririnerrerirenereeseessessessseseseens P . 102165 | oo 1,486,501 | covovvvrne 1,455,000 2.257 07/10/2020. | 05/01/2032.
574296 CK 3 |MARYLAND STADIUM AUTHORITY 2 102.269 | i 843,719 | 825,000 | 825,000 | e | e [ [ |00 2.307 [ 2.307 07/10/2020. | 05/01/2033.
574296 CL 1 |MARYLAND STADIUM AUTHORITY. ..102.417 2.327 07/10/2020. | 05/01/2034.
574296 CM 9 | MARYLAND STADIUM AUTHORITY ...102.239 1,500,000 2.357 07/10/2020. | 05/01/2035.
574296 CN 7 |MARYLAND STADIUM AUTHORITY. 2102381 | i 3,071,430 | oo 3,000,000 13,000,000 [ coooveuiveerierienens e [ [ [ 202,808 | 2.805 07/10/2020. | 05/01/2040.
57563R  GR 4 | MASSACHUSETTS EDL FING AUTH 2101232 | 577,022 | 00.570,000 | e 570,000 | ..ovonvrrerercireninns | cereeereenienineens | cerserenineeeens | e | 00008000 [ i 5.996 06/26/2009. | 01/01/2028.
57563R  JC 4 |MASSACHUSETTS EDL FING AUTH ..101.116 | .................586,473 | ................580,000 | ....cccrevnce. 580,004 | ..o | e [ [ 2205700 5.650 03/29/2010. | 01/01/2031.
575831 BK 7 |MASSACHUSETTS ST COLLEGE BLDG ...106.404 . 2,552,333 | coooevriverierienrienins | eeenreeed(BT,675) [ o | cevveiiesissiesiins | 00025000 | ..o 3.381 |[MN......]| ..........20,833 | ........ 125,000 | 02/02/2012. | 05/01/2037.
575831 BL 5 |MASSACHUSETTS ST COLLEGE BLDG ...106.404 4,250,000 | .......cco... 4,335,623 | ..o | verrenene(61,598) [ o [ [ 025,000 | 3.441 [MN......| ......35417 | ....... 212,500 | 02/02/2012. | 05/01/2043.
57583F FZ 9 |MASSACHUSETTS ST DEV FIN AGY. ...130.265 ...16,375,000 | .......ce. 15,813,932 | oo | e 035 | i | e | 0005450 | 5.670 [MN......| .......114,034 | ........ 892,438 | 02/28/2002. | 05/15/2059.
575830 CL 0 |MASSACHUSETTS ST DEV FIN AGY ...101.232 5,567,760 5,500,000 15,504,555 | ..o | e (17,783) e [ e [ 0.5.250 | e 4911 288,750 | 08/02/2011. | 04/01/2037.
57586N XX 4 |MASSACHUSETTS ST HSG FIN AGY ...108.383 6,134,478 ..5,660,000 125,660,000 | .o [ [ [ [ 204250 | 4.249 ..240,550 | 03/18/2015. | 12/01/2035.
57586N XY 2 |MASSACHUSETTS ST HSG FIN AGY ...108.045 3,192,730 2,955,000 | . 2,955,000 | ..vocvorererecieeriennns | e | e | eeviesiiesissnisseiens | o350 | o 4.349 128,543 | 03/18/2015. | 12/01/2040.
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57587A DN 5 [ MASSACHUSETTS ST HSG FIN AGY ...105.263 3,147,364 | ............. 2,990,000 | ...coverevs 2,990,000 | ..o | e [ [ | 4.300 |...... 4.300 |JD....... e 10,714 128,570 | 06/12/2014. | 12/01/2034.
57587A DP 0 |MASSACHUSETTS ST HSG FIN AGY ...105.390 2,661,098 | ...oovvvnnen. 2,525,000 | . 2,525,000 | .voovveerienireeiennns [ e s | e | s 4.500 |...... 4.500 |JD....... v 9,469 | L 113,625 | 06/12/2014. | 12/01/2039.
57587G DG 7 |MASSACHUSETTS ST HSG FIN AGY . ...102.298 1,022,980 1,000,000 | ...cc00eee0e 1,000,000 | coocooeioniiiiniiis e | e [ e [ e 3.065 |...... 3.063 |JD....... ... | 12/04/2020. | 12/01/2040.
57587G DH 5 |MASSACHUSETTS ST HSG FIN AGY - . ...1,000,000 |...102.213 | .. 1,022,130 | oovovrrrne 1,000,000 | .............1,000,000 |......... 3.265 3.263 | JD....... . | 12/04/2020. | 12/01/2050.
575896 QH 1 |MASSACHUSETTS PORT AUTHORITY......covvumrrmmrirrereesneissersesineesnnes P CFE i | s 1,928,868 |...115.309 | ...cccovrnee 2,017,908 | ..ovvvrnnen 1,750,000 | ..coovvnnee 1,838,836 [ ...vvreererrrnrrenns | verirenees(18,048) | oo e [ 5.000 |...... 3.760 |JJ....... 07/09/2015. | 07/01/2040.
575896 QJ 7 |MASSACHUSETTS PORT AUTHORITY.... ..1,093,510 |..114.404 | .............1,144,040 | .............. 1,000,000 | ..o 1,046,543 | ..o | v (9,444) | e | e [ 5.000 |...... 3.860 |JJ....... 07/09/2015. | 07/01/2045.
576000 LP 6 | MASSACHUSETTS SCHOOL BUILDING.. ..13,409,810 |...103.792 . +.12,000,000 | ..oe0rrer12,203,088 | ..o | eereeenn(252,120) | oo | e | 5.000 |...... 2.812 |AO...... 11/15/2019. | 10/15/2041.
576000 ZR 7 |MASSACHUSETTS SCHOOL BUILDING.. ..111.376 5,875,084 5,275,000 | ..cc0eee5,828,218 | oo | eeeeenn(93,022) | i | [ s 5.000 |...... 0.545 | MN...... ... | 08/06/2020. | 05/15/2038.
576000 ZT 3 |MASSACHUSETTS SCHOOL BUILDING.. ..111.250 5,256,563 | ...ocvornens 4,725,000 | ..ocererrn5,155,563 | oo | e T2A7T) s | e | e 5.000 |...... 1.096 |MN...... ... | 08/06/2020. | 05/15/2038.
59259Y Q8 5 |METROPOLITAN TRANSAUTHNY......... ...113.810 6,879,815 6,045,000 | ..ooeeerrn6,199,044 | i | erreerenn(89,506) | oo | s [ s 5.000 |...... 4.051 [MN...... 302,250 |02/21/2014.| 11/15/2031.
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR. ...131.948 3,364,674 +.2,550,000 | coerreernn2,703,763 | oo | erverrenn(14,860) | oo | e | 20008500 oo 3.719 |AO...... ..165,750 | 01/05/2015. | 10/01/2044.
592646 3U 5 |METROPOLITAN WASHINGTON D C AR ...106.876 5,343,800 5,000,000 | .ooerrern5,103,883 | oo | eeereennne(56,353) | v [ [ 20005.000 [ 3.761 |AO...... | woovrenne 62,500 250,000 | 06/06/2012. | 10/01/2029.
592646 3W 1 | METROPOLITAN WASHINGTON D C AR ...106.625 4,798,125 4,500,000 | .coooverrnd, 541,947 [ | cvreeeren(22,550) [ o | e [200.5.000 | 4.440 |AO...... | coovereee 56,250 | ........ 225,000 | 06/28/2013.| 10/01/2031.
592646 5M 1 |METROPOLITAN WASHINGTON D C AR ...109.739 2,518,510 | covvverneens 2,295,000 | vooverererni 2,310,116 | e | eerreeereenn(5,027) | v v [ 20005.000 | oo 4742 |AO...... 114,750 | 07/17/2013. | 10/01/2033.
592646 5N 9 | METROPOLITAN WASHINGTON D C AR ...109.343 2,000,000 | cooorreeern 2,014,618 | oo | eevireereenn(5,365) | oo [ [ 20005.000 | e 4.701 |AO...... 100,000 | 06/28/2013. | 10/01/2038.
592646 6T 5 | METROPOLITAN WASHINGTON D C AR. L1477 ..2,000,000 11,663 [ o | e (27,439) [ s [ [ 205,000 | o 3.401 |AO...... ..100,000 | 05/30/2014. | 10/01/2029.
592646 6U 2 |METROPOLITAN WASHINGTON D C AR ...113.900 2,000,000 12,105,901 | oo | e (28,974) [ [ e [ 05,000 | oo, 3.481 |AO...... 100,000 | 05/30/2014. | 10/01/2030.
59333P C5 5 |MIAMI DADE CNTY FL AVIATION RE ...107.999 ....15,000,000 | ...ooucee 15,296,407 | ...cvovvvvvrervrevrens | erereed(161,672) | o v [ 005000 | 3.818 [AO...... | ovvenee 187,500 | ........ 750,000 | 11/26/2013.| 10/01/2030.
59333P L5 5 |MIAMI DADE CNTY FL AVIATION RE L3116 | 4,524,640 | 4,000,000 | ..ovorneens 4,209,061 | ..ovorvervrernrnens | verreeenn(51,253) [ v [ [ 05,000 | oo, 3.500 |AO...... | woovrrrnee 50,000 | ........ 200,000 |03/16/2015. | 10/01/2035.
59333P R7 5 |MIAMI DADE CNTY FL AVIATION RE ...113.335 4,000,000 | .ocvorerrei4,220,556 | oo | e (82,884) [ o | e | 2005000 | e 3.708 |AO...... | oovrernee 50,000 | ........ 200,000 | 11/15/2019. | 10/01/2038.
593791 FX 9 | MIAMI UNIV OHIO MIAMI UNIVERSITY OHIO ..102.914 ..2,000,000 | coorrerrnn2,008,102 | cooveercvrrrinirnens | errrererend(9,610) | oo | e | 2005000 | oo 4.501 |MS. +..100,000 | 11/17/2011. | 09/01/2036.
594654 KK 0 |MICHIGAN STATE HOUSING DEVELOP. ...105.257 5,000,000 15,201,605 | ..oovveeenerreninnins | e (1T1445) [ [ e [ 203739 |, 3.187 [ JD.cceee | i 15,579 | oo 81,531 | 06/11/2020. | 12/01/2050.
60637A FE 7 |MISSOURI ST HEALTH&EDL FACS AU ...109.675 ....10,000,000 | ...oveuvee 10,165,002 | ..o | ervereennd(52,180) [ v [ | 2.5.000 | ... 4401 | Jdoois | e 250,000 | ........ 500,000 | 03/07/2014.|01/01/2044.
613692 AB 8 | MONTGOMERY CNTY TEX HEALTH FAC.... 298995 | ....c.ee...n.5,939,700 | cooencennd 6,000,000 | ...ocverees 5,398,460 | ..oocvvrererevenrrininn | v 219,192 [ s | e | e | s 4.200 [N/A oo [ | e 02/18/2010. | 07/15/2023.
63968A S8 9 |NEBRASKA PUBLIC POWER DISTRICT o ...116.585 1,000,000 | ..oooveeee 1,125,695 | oo | oeereenn(23,534) | e [ e [ 5.000 |...... 2321 | | e 25,000 | .......... 50,000 | 11/15/2019.| 01/01/2046.
63968A TJ 4 |NEBRASKA PUBLIC POWER DISTRICT NE PUBLIC........cccovuvirirnienirinne CF.. [.|. ...104.165 | .. R 3,835,000 | ..oe0rerers 3,895,706 | ..o | erereeeenn(58,389) | oo | v [ s 5.000 |...... 3.381 [ Jdvers | e 95,875 | ........ 191,750 | 02/06/2012. | 01/01/2033.
63968A VX 0 |NEBRASKA PUBLIC POWER DISTRICT CF.. |.. 2104241 | e 2,017,063 | c.ovvvrnnen 1,935,000 | oovoeereen 1,948,915 | s | e (13,289) | o [ e [ 5.000 |...... 4.260 |Jooies | s 48,375 | .......... 96,750 | 11/05/2013. | 01/01/2032.
63968A VY 8 | NEBRASKA PUBLIC POWER DISTRICT. CF.|.|. ...104.165 2,031,218 | ..o 1,950,000 | .oooereereen 1,963,072 | oo [ ereeeen(12,489) | o [ v [ e 5.000 |...... 4310 | Jdoois | s 48,750 | ......... 97,500 | 11/05/2013. | 01/01/2033.
63968A VZ 5 |NEBRASKA PUBLIC POWER DISTRICT CF.. [.|. ...104.143 4,269,863 | .....oocrenn 4,100,000 | .ocorerrnid,124,209 | oo | reeenenn(28,086) [ oo | e | e 5.000 |...... 4392 [ | v 102,500 | ........ 205,000 | 11/05/2013.| 01/01/2034.
63968A  XJ 9 |NEBRASKA PUBLIC POWER DISTRICT CF.|.|. ...104.107 2,082,140 2,000,000 | .co0eerni2,025,165 | oo | e (24,126) | e | [ 5.000 |...... 3710 | Jees | v 50,000 | ........ 100,000 | 06/12/2014. | 01/01/2036.
63968A XL 4 |NEBRASKA PUBLIC POWER DISTRICT CF..|.|. ...104.034 | .. 1,040,340 | ..coovvrnnee 1,000,000 | .ovoerreee 1,012,090 | oo | v (11,585) | s [ [ 5.000 |...... 3.760 | JJovers | i 25,000 | .......... 50,000 | 06/12/2014.| 01/01/2038.
63968A XM 2 |NEBRASKA PUBLIC POWER DISTRICT CF.. |.. ...104.008 | ....cccvovne 1,040,080 | ..coovvvrne 1,000,000 | .ovoovreeen 1,011,893 [ oo | e (T1,.394) | s [ [ 5.000 |...... 3.780 | JJovers | i 25,000 | .......... 50,000 | 06/12/2014.| 01/01/2039.
645790 FL 5 |NEW JERSEY HEALTH CARE FACSFI.... .. 114.764 5,738,200 | ....coveuee 5,000,000 5,215,801 | e | (35,813 [ [ [ 4.000 |...... 3135 (W | v 100,000 | ........ 200,000 |11/15/2019. | 07/01/2032.
646108 SR 2 |NEW JERSEY ST HSG & MTG FIN AG ..106.918 | ..............1,069,180 | ...cocoonuve. 1,000,000 11,000,000 [ oo [ [ | | 3.750 |...... 3.748 [MN......| cocovrrnnec 6,250 | ..ovvenee 37,500 | 04/29/2016. | 11/01/2045.
646139 3H 6 |NEW JERSEY ST TURNPIKE AUTHORI... ..107.210 ....10,000,000 | ........... 10,173,450 v | s (112,240) | ..o [ [ 5.000 |...... 3791 | | e 250,000 | ........ 500,000 |03/21/2013. | 01/01/2038.
646139 3M 5 |NEW JERSEY ST TURNPIKE AUTHORI... . ..107.210 | ..............6,432,600 | ............. 6,000,000 | ....ccoovue 6,127,982 RO IO (81,299) | ..vvvveernerirrirnes [ e [ 5.000 |...... 3.530 |Jdeciee | o 150,000 | ........ 300,000 | 11/21/2013. | 01/01/2025.
646139 4N 2 |NEW JERSEY ST TURNPIKE AUTHORI ...5,703,850 |...108.028 5,000,000 | ..ooovrvnnes 5,165,404 | ...ovvverirrinriinnns | i (78,435) | ..vevvereerveines [ e [ v 5.000 |...... 3.280 125,000 | ........ 250,000 |05/03/2013. | 01/01/2034.
649519  BR 5 |NY Liberty Divpt NY LIBERTY DEVELOPMENT. ..27,825,900 |...103.508 28,000,000 | .. .27,855,964 1,781 [ | v [ 225,000 | oo 5.041 178,889 | .. 11/117/2011. | 11/15/2044.
64966T AY 0 [NEWYORKNY CITY HSG DEV CORP...... . - . | ...1,000,000 |...100.286 1,000,000 | ..coovvnnee 1,000,000 [ .ooovermeerrrerenienin [ rerereerneeinsenenes e | e | e 750 | s ATAT | | s 21,903 | oo 47,500 |03/28/2007. | 01/15/2039.
649670 LF 1 |[NEW YORKN Y CITY EDL CONSTR F.....ooovivrirnriirniiiirerieisesissisinnens e DFE. | 9,083,433 |...101.302 | ..............9,466,672 | .............. 9,345,000 | ..covveree. 9,136,399 |......... 5,354 | .o [ | e 5.750 |...... 5.958 134,334 | ........ 537,338 | 01/14/2011. | 04/01/2041.
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64970H DU 5 [NEW YORKN Y CITY HSG DEV CORP.......ccocrmrrrirnireieierssnirensssisisesinins | rnnene 1BFE.. ...101.400 2,489,370 | ..coovvuuee 2,455,000 | ............. 2,455,000 | ....ooveerriiirieien | e [ [ | e 4.500 |...... 4499 |MS......| 032,529 | L. 110,475 | 09/11/2009. | 09/15/2025.
64971W 3B 4 |NEW YORK CITY TRANSITIONAL FIN.....cvorrvmirirrirerriseriersienieseneeens CF.. 1.AFE.. +100.380 | .eovvrnrirrirens 5,019 | ...c.... 5,000 5,000 | ..veeerrerrrererneenes | seernerinerenenins | e | e | e 5.500 |...... 5.500 | MN...oo. | vovorvrererecndB [ s 11/03/2020. | 11/01/2035.
64972B  J3 0 [NEWYORKNY CITY HSG DEV CORP NEW YORK.......ccooesvvmriiniriccrirs CF.. ...103.939 5,196,950 5,000,000 5,000,000 | ..o | e | e | s | 4.000 |...... 3.999 [MN......| ........33,333 | ....... 200,000 |02/22/2013. | 05/01/2044.
64972C LJ 0 |[NEWYORKNY CITY HSG DEV CORP...... CF.. . ...106.403 4,362,523 | ..oooonenn 4,100,000 | ..coornvens 4,124,073 |......... (4,295) | cooovvvvvirineien | e | e 4.250 |...... 4.056 |MN......| .........29,042 | ........ 161,500 | 05/18/2020. | 11/01/2045.
64972E  GL 7 |[NEWYORKNY CITY HSG DEV CORP...... CF.. [ o2 | LO FEuiii | e 6,250,000 |...105.550 | ..............6,596,875 | .....c.cece.. 6,250,000 | .ve0ree0r8,250,000 | eeourieiirerienins | e | e | s | e 3.317 | ...... 3.317 [MN......| .ee.....34,552 | ... 207,313 | 06/13/2019. | 11/01/2034.
64972E  GM 5 |[NEW YORKN Y CITY HSG DEV CORP...... . CF.. ..6,258,213 | ...105.678 | ..............6,604,875 | .............. 6,250,000 | ..e0e0rerec6,256,776 | oo | ererneinneeee(940) e [ | e 3.720 |...... 3.702 |MN......| ..........38,750 | ........ 232,500 | 06/14/2019. | 11/01/2039.
64972F  5C 6 |NEW YORK CITY MUNICIPAL WATER NYC MUNICI.......ccvvreermerinerrcrinnes CF.. ..10,532,273 |...104.841 . 9,750,000 5.250 |..... 2702 [ Do | eeernn22,750 | ... 511,875 | 11/15/2019. | 06/15/2044.
649726 BX 1 |NEW YORK CITY MUNICIPAL WATER ...110.847 5,542,350 5,000,000 | ..cc0eeer5,183,370 | e | e (70,219) | i e | s 5.000 |...... 3430 [ Do | e AT | 250,000 | 07/18/2014. | 06/15/2035.
64972G DS 0 |NEW YORK CITY MUNICIPAL WATER . ..114.481 5,724,050 | ...oocvvnece. 5,000,000 | ..overerer5,136,901 | oo | ererreeene(36,043) | oo | e | s 5.000 |...... 4141 |ID.e | v 1| 250,000 | 03/26/2014. | 06/15/2039.
64972H SX 1 |NEW YORK TFA BUILDING AID BOND CF.. ...102.385 5,119,250 5,000,000 | c.oerreeere 5,018,767 | oo | erreerene(33,526) | oo | e | s 5.000 |...... 4290 (oo | v 115,278 250,000 | 12/07/2011. | 07/15/2033.
64972H SY 9 |NEW YORK TFA BUILDING AID BOND CF.. ...102.506 5,125,300 ..5,000,000 | ..cc00eerrn.5,023,008 | .oooeernciiirinnrnens | errererenn(83,209) | oo | e | 200005250 | i 4.350 |JJ....... 121,042 ..262,500 | 12/07/2011. | 07/15/2037.
649906 VR 2 |NY ST DORM AUTH NEW YORK UNIV New YOrk S.........cccovvuunervereneinnnens CF.. .2 ...107.242 2,681,050 2,500,000 102,553,661 | ..o | rrrenend(34,898) [ oo [ e [ 05,000 | e 3511 [ s | e 62,500 125,000 | 05/04/2012. | 07/01/2037.
64990C EJ 6 |NY ST DORM AUTH NEW YORK UNIV . |CF.. .2 ...113.506 405,180 3,000,000 | ...cccvvven 3,267,352 | ..oovvverierinnicnnis [ (2,731 [ s | e | 2004000 2266 |JJooe | e 60,000 | ........ 110,000 | 05/18/2020. | 07/01/2039.
64990E QT 7 |NEW YORK ST DORM AUTH ST PERSO......cccovivirrerremrimerierierireesenens CF.. .2 . L A14.303 | 9,144,240 | e 8,000,000 | . 8,392,554 | ..oooovvererrerreninn | eerieen(114,053) [ oo | e | 2022.5.000 | ..o 3.371 [MS.oe | v 17,778 | ........ 400,000 | 06/25/2014. | 03/15/2032.
650116  AQ 9 |NEW YORK TRANSN DEV CORP.......coccovruurirriicireissrisessessseessssssssesas | oeeens .2 ...2,790,683 |...109.651 2,750,000 | .ooovvenee 2,770,273 | covovevrerrecrnernneen | eeerrnneed(5,702) [ oo | vevverineiineenneinns | 200.5.000 | ooco 4.764 137,500 | 12/01/2016. | 07/01/2041.
68275M  AA 4 | ONONDAGA CNTY N 'Y INDL DEV AGY .| CF.. ..12,882,420 |...115.726 12,000,000 | .. 12,203,415 | oo [ e B7,705) [ e [ e [ 05,750 |, 5.162 ..690,000 | 10/07/2003. | 03/01/2024.
708692 AH 1 | PENNSYLVANIA ECONOMIC DEV FIN......cooivemerrrermerierereessnissenseesenes | eeens ...5,664,608 |...136.204 . 5,550,000 | ..ooocvvrnes 5,612,826 | ..oovvreriicenerinnns | cevrrrnendB.5TT) [ | e | 2008375 | s 5.230 298,313 | 08/03/2004. | 03/01/2031.
70917S AW 3 | PENNSYLVANIA HIGHER EDUCATION. CF.. ...106.001 5,300,050 5,000,000 | ...........5,080,343 | ...coccvvirviirniris | erereeennn(62,836) [ v [ | 22.5.000 | 3.660 250,000 | 08/20/2014. | 04/01/2042.
709223 2R 1 |PENNSYLVANIA ST TURNPIKE COMMI CF.. ...109.205 5,460,250 | ...oovvenneen 5,000,000 | .ooerrern5,139,929 | e | ererrenene(70,236) | oo [ [ 00005.000 [ i 3471 250,000 |07/18/2012. | 12/01/2037.
709223 XW 6 | PENNSYLVANIA ST TURNPIKE COMMI CF.. ...131.968 9,237,760 7,000,000 | oo 7,209,744 | e | eereenennd(25,410) | e [ [ 20008375 [ 6.021 446,250 | 04/08/2010. | 12/01/2038.
709224 CR 8 | PENNSYLVANIA ST TURNPIKE COMMI CF.. ...115.265 7,740,045 6,715,000 | ..ce0verrrns6,920,341 | oo | erreeren(87,282) | o | e | 2005000 o 4.146 ..335,750 | 04/02/2014. | 12/01/2034.
717794 AL 5 | PHILADELPHIA AUTHORITY FOR IND CF.. ..114.078 5,703,900 5,000,000 | .ooerrer5,204,363 | oo | e (B4,129) | s e [ 20005.000 [ 3.941 250,000 | 06/24/2015. | 04/01/2040.
717794 AV 3 |PHILADELPHIA AUTHORITY FOR IND CF.. ..115.223 4,689,576 | ........c..... 4,070,000 | ....c.e0..0. 4,408,766 | oo | v (TA,384) | e | e 05,000 | .. 2.894 203,500 | 11/15/2019. | 04/01/2033.
717817 QP 8 | PHILADELPHIA ARPT SYS Philadelphia PA Ai.........cc.cocvmieirncinirnerienns CF.. ..101.882 | ..............5,094,100 | .....ccoo.ce. 5,000,000 | coooererern 5,013,119 | e | e 22,735) | i [ v [ 00005.000 [ e 4.412 250,000 | 05/18/2020. | 06/15/2027.
71884W BG 5 | PHOENIX ARIZ CIVIC IMPT CORP D Phoenix C... ...163.063 ..15,000,000 | .........15,596,829 | ....covvermrrrermrrrrans | rverreenc(17,353) | o [ e [ 205500 | oo 3.864 |JJ.oes | v 412,500 | ........ 825,000 | 01/28/2008. | 07/01/2042.
71884W BH 3 |PHOENIX ARIZ CIVIC IMPT CORP D Phoenix C... ...164.558 R 4,445,000 | ............. 4,625,883 | ....covvvrrrrenrrnerns | e (4,874) [ [ [ 05,500 | 3.880 |JJucrirs | o 122,238 | ........ 244,475 | 01/28/2008. | 07/01/2043.
71884W  CP 4 |PHOENIX ARIZ CIVIC IMPT CORP D PhOENIX C......ccvvuueermrererrerererenneenas | werens 147824 1 ... 11,825,920 | ..o 8,000,000 | ..ooocvvrecs 8,341,303 | .ooovvvverreinerinnns [ errereeen(18,672) [ oo | v | 2005500 | oeco 3.953 | Jduveins | v 220,000 | ........ 440,000 | 09/03/2009. | 07/01/2034.
73358W  FH 2 |PORT AUTHORITY OF NEW YORK&NEW........ccocrirmiriererinriierniesiirinnins CF.. ...103.058 ....10,350,000 | ......ec 10,380,852 | ...covveerrerirnreerens | errerreenn(B7,578) [ s [ | 222.5.000 | 4.610 |AO...... | v 109,250 | ........ 517,500 | 10/26/2011.| 10/15/2033.
735389 QP 6 | SEATTLE WASHINGTON PORT OF.......oovmeririreereinerieriesssseessenissennes | reeens 102713 | e 1,540,695 | e 1,500,000 | ..cooovvenee 1,506,010 [ ..overerrvrenerrenns | everrrenerne(8716) [ e e [ 205,000 | oo 4.382 |MS...... 12/01/2011. | 09/01/2026.
759911 NH 9 |REGIONAL TRANSN AUTH ILL......oiiiiiiiiciiiinnicssisicsiecseississiienes | s ...107.891 ....10,000,000 | ............. 9,987,766 | .....cooveveerinricnnns [ ereiieennen 3,872 [ s | e | 2005750 | 5.811 | JD....... 03/16/2000. | 06/01/2023.
765433 MB 0 |RICHMOND VA PUBLIC UTILITY REV.. . 111.087 | .. . 3.536 |JJ....... 04/08/2020. | 01/15/2043.
786005 TC 2 | SACRAMENTO MUNICIPAL UTILITY D . 107.384 | e 1,073,840 | .coooovrvnne 1,000,000 | .oooereen 1,022,189 [ oo [ e (13,005) [ ..ovevneernreirernns [ eernrernseiiseinernnns [ 205,000 | .o, 3.581 |FA....... 04/20/2012. | 08/15/2033.
786005 TL 2 | SACRAMENTO MUNICIPAL UTILITY D.... ...107.654 1,614,810 | oo 1,500,000 (20,359) [ ..vovvrrverrinriees | vevvrererineissinninens [ 000.5.000 [, 3.522 |FA....... 04/20/2012. | 08/15/2031.
786005 VA 3 | SACRAMENTO MUNICIPAL UTILITY D.... . 111.294 5,564,700 | ..coocovveeen. 5,000,000 (21,240) [ ..vevevrveernns [ e [ 205,000 | oo 4520 |FA....... 11/20/2013. | 08/15/2037.
786005 VU 9 | SACRAMENTO MUNICIPAL UTILITY D.... ..111.516 3,964,394 3,555,000 | .ovoeerernn 3,610,839 | oo [ e (19,619) [ .vvvervrieriniens | veveernrveiiveniiens [ 200.5.000 [ 4.360 |FA....... 11/13/2013. | 08/15/2033.
786149 GM 0 | SACRAMENTO CNTY CALIF SINGL FA.... ...100.000 3,480,000 | ..oovvereces 3,480,000 | .............3,480,000 | ..o | e (100,427) | ..cvoveverrerriricnns [ rrerncevirineiieens [ 208,250 | oo 5.250 | JJ....... 06/18/2004. | 01/01/2021.
795576  FR 3 | SALT LAKE CITY UTAH. .121.415 1,214,150 1,000,000 1,088,931 | v | e (11,968) | ..ovvvneerveineies [ e [ 205,000 | e, 3.461 |WJ....... 02/15/2017.| 07/01/2032.
795576  FS 1 | SALT LAKE CITY UTAH. ...120.946 2,116,555 ..1,750,000 ,979,386 (31,902) [ ..o [ [ 05,000 | oo 2773 | W....... 11/15/2019. | 07/01/2033.
795576  FU 6 | SALT LAKE CITY UTAH. ...120.477 5,421,465 4,500,000 15,026,595 | ..o | e (72,670) | ..veveervvesernns | e [ 5,000 | oo, 2.99 |JJ....... 11/15/2019. | 07/01/2035.
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795576 FW 2 | SALT LAKE CITY UTAH. 1.FFE... ...119.885 2,397,700 | ..coovveeen 2,000,000 | ....cccne 2,232,454 | ..o | eeerenn(32,004) [ s [ | 5.000 |...... 3.009 [Jeeee | v 50,000 | ........ 100,000 | 11/15/2019. | 07/01/2037.
795576  GN 1 | SALT LAKE CITY UTAH. . 1.FFE... ...122.545 3,106,516 | ...oovvvveeen. 2,535,000 | . 2,902,074 | .ooovvvrerrerrnernnnns | crrreee(B1,408) [ oo | e | s 5.000 |...... 2.559 | Jdovrs | e 63,375 | ........ 126,750 | 11/15/2019. | 07/01/2035.
795576  GP 6 | SALT LAKE CITY UTAH. ..ot o 1.FFE... 122227 ...916,703 821,729 | .o | errereneenn(9,894) | i [ [ 5.000 |...... 3.351 [ Jdvis | i 18,750 | coouenes 37,500 | 02/09/2017. | 07/01/2036.
796242 RR 8 | SAN ANTONIO TEX ARPT SYS REV...... CF..[.|. .2|1.EFE.. ...106.429 | .. 4741412 | ... ABIA2T8 | e [ rreeenn(89,509) [ o [ | s 5.000 |...... 2.857 |Jduvies | e 111,375 | ... 222,750 | 11/15/2019. | 07/01/2024.
796242 RS 6 | SAN ANTONIO TEX ARPT SYS REV...... CF. [ [ 2|1EFE ..106.398 | ..coovrerne 1,329,975 | coovovrrrns 1,250,000 | ..coovvvnnee 1,277,955 [ .oocveeenercnnrnenns | v (TTTT3) | e e [ 5.000 |...... 3460 |JJovrs | i 31,250 | ... 62,500 | 05/02/2012. | 07/01/2025.
796242 TB 1 |SAN ANTONIO TEX ARPT SYS REV...... CF.|.|. 1.EFE ...114.023 8,728,461 | ..o 7,655,000 | .....cccouns 8,167,870 | .coovvvvrcrevrcrens | eerrenee(104,826) [ oo [ | e 5.000 |...... 3.380 [Jdoveee | e 191,375 | .o 382,750 | 01/07/2016. | 07/01/2040.
796253 2P 6 | SAN ANTONIO TEX ELECTRIC&GAS........cvoorrrrmerirerirceseesesiserierinees CF.. [.|. ...109.899 2,747 475 2,500,000 | . 2,532,631 | ..ooervververeerenins | eieeeeen(15,120) [ oo | e | e 5.000 |...... 4.330 |FA..o.| oo 52,083 | ........ 125,000 | 06/28/2013. | 02/01/2038.
796253 2Q 4 | SAN ANTONIO TEX ELECTRIC&GAS........ccoosrvirriiiiericisrinissienis CF.. [.|. ...109.899 5,494,950 5,000,000 | . 5,058,300 | ....ovvvmrrvcrrenirnns | errereeenc(27,098) | oo e | s 5.000 |...... 4.400 [FA....| .. 104,167 | ........ 250,000 | 06/28/2013. | 02/01/2043.
79642B 7N 7 | SAN ANTONIO WATER SYSTEM CF.. [.|. ...117.545 2,938,625 | ...ocoonne. 2,500,000 | .oocrerece 2,685,479 | .ooovvvrererrnernnnns | erereeenn(26,631) [ oo | e | e 4.000 |...... 2713 {MN......| eeerr 12,778 | e 100,000 | 11/15/2019. | 05/15/2034.
79642B 7P 2 | SAN ANTONIO WATER SYSTEM CF.. [.|. ...125.765 3,842,121 3,055,000 BAT5,594 | e [ rreenen(60,148) [ s | e | e 5.000 |...... 2.629 |MN...... 19,618 | i 152,750 | 11/15/2019. | 05/15/2035.
797355 W5 9 | SAN DIEGO CALIF UNI SCH DIST. .| @CF|. .....50.133 2,506,650 ..5,000,000 152,820 | oo | e 113,889 [ s [ [ | 5.510 ... | 04/02/2014. | 07/01/2036.
797355 W6 7 | SAN DIEGO CALIF UNI SCH DIST.... @CF| .. |. 47232 2,361,600 5,000,000 102,025,964 | ..o | e 107,739 [ s [ [ e | e 5.551 . | 04/02/2014. | 07/01/2037.
79766D CB 3 | SAN FRANCISCO CALIF CITY&CNTY......... CF.|.|. ...101.410 ....10,000,000 | ........... 10,002,887 | ..o | erreererennd(8,382) | oo | e |200.5.000 e 4.912 08/25/2011. | 05/01/2027.
79766D DH 9 | SAN FRANCISCO CALIF CITY&CNTY......... CF.. [.|. ...105.663 | ..............5,283,150 | ...cccoon.ce. 5,000,000 | ..oocverecs 5,071,369 | ..oovvvererervcerncrinnens | wrreereeenn(51,085) [ oo | e | 200.5.000 | oo 3.891 02/23/2012. | 05/01/2029.
79766D DJ 5 |SAN FRANCISCO CALIF CITY&CNTY......... CF..[.|. ...105.581 ..1,715,000 0723991 | e | e eenn(6,386) | oo [ e [ 20005.000 | e 4.590 12/19/2013. | 05/01/2030.
79766D RB 7 | SAN FRANCISCO CALIF CITY&CNTY......... . ...105.445 .955,000 2957,219 | v | errnreeeen(1572) | v [ [0005.000 [ 4.818 09/19/2019. | 05/01/2032.
79771F  CB 1 |SAN FRANCISCO CALIF CITY&CNTY......... FSSSTRRRT IV - ...105.337 ..18,960,660 ....18,000,000 18,000,000 [ oouvvureeerierirenins e [ | e [ 203,145 | 3.143 10/08/2020. | 11/01/2047.
812728 TY 9 |SEATTLE WASH WTR SYS REV. 112,512 3,347,232 2,975,000 ..3,096,452 |......... (26,116) [ ..voovrrererrnrrens | vevveereriveriveneiiens [ 000,000 [, 2.982 [MN......| e 19,833 | ........ 119,000 | 11/15/2019. | 05/01/2034.
852328 AB 5 |ST CHARLES PARISH LA ...103.831 3,114,930 | oo 3,000,000 13,000,000 [ coouveerreerierienens e [ | e [ 04,000 | 4.000 [JD.ccoee | cevvrrs 10,000 | ........ 120,000 | 05/31/2012. | 12/01/2040.
875301 ES 8 | TAMPA-HILLSBOROUGH CNTY FLA EX TAMPAHIL... CF.. ...107.132 ..14,361,045 ...13,405,000 | ....coonce. 13,808,313 | ooooceverenrineriens | eererrne(258,948) | oo | v | 2005000 | e 2.936 |JJcees | e 335,125 | ........ 670,250 | 11/15/2019. | 07/01/2032.
875301 EU 3 | TAMPA-HILLSBOROUGH CNTY FLA EX . ..107.132 5,356,600 ..5,000,000 | .. ,070,023 | oo | e (45,423) [ v [ v [ 025,000 | o 4.020 |JJ....... .125,000 ..250,000 | 04/29/2014. | 07/01/2037.
876385 EA 9 | TARRANT CNTY TEX HEALTH FACS D....courvrririrrirenieiserisensenesseenns | reeens - 2201 | L1732 2,636,875 2,360,000 | . 2,359,334 ...(5.874) 141,600 | 09/05/2003. | 09/01/2024.
880461 2F 4 | TENNESSEE HSG DEV AGY.. ...106.080 3,315,000 | ...coovvvneen 3,125,000 | ..ooeererne3,313,900 | oo | e (9,318) [ [ [ 2020.3.500 | 2.697 [ | 50,130 [ e 07/01/2020. | 07/01/2050.
91417K  C8 2 |UNIVERSITY OF COLORADO ...116.097 5,804,850 | ...oovvennce. 5,000,000 | .ooererern5,247,995 | oo | eereenend(68,222) | v [ [ 0005000 [ 3.439 |JD.......| e 20,833 | ... 250,000 | 08/22/2014. | 06/01/2046.
91523N  RL 2 |UNIVERSITY OF WASHINGTON ...121.563 1,215,630 1,000,000 | ..ooovrereen 1,169,501 | oo | e (26,847) | s [ e [ 25250 | 2479 | D | e 4375 | 52,500 | 11/15/2019. | 12/01/2046.
917393 BN 9 |UTAH CNTY UTAH . . - . | . ..107.934 | .. 2,158,680 | ...ovcvvvece. 2,000,000 | coooerrerni 2,089,499 | oo | erereerene(23,800) | v [ [ 04000 [ 2.602 |MN......| 010,222 | ... 75,000 | 05/18/2020. | 05/15/2047.
92812U Q8 4 |VIRGINIA ST HSG DEV AUTH.....covvuieieieiereseeieeiesiseiseesssssenseseeens P . ..104.030 | oo 9,594,864 | .............. 9,223,170 | vveeree09,223,170 | ioecrcrierines | ceeneriserneienins | eeeeneineiieninens | oersennennnenenns | 0000 2,850 [ 1o 2.850 [MON... | .o 4,381 | e 219,050 | 01/29/2020. | 12/25/2049.
92812V D7 8 |VIRGINIA ST HSG DEV AUTH... ...107.324 5,097,890 | ...ccovvuunen 4,750,000 LAO8T2T4 | | (12,088) [ ..vovvrrererrinriees | vevveermrineisesninens [0 3,641 [, 3.024 [UD....... | e 14,412 | 88,395 | 06/16/2020. | 06/01/2045.
92812V F5 0 |VIRGINIA ST HSG DEV AUTH... ...103.359 3,100,770 | cooovvvernens 3,000,000 13,000,000 [ oo e [ | e [ 002,982 | 2.981 | JJvirs | 39,760 [ o 07/09/2020. | 07/01/2040.
92812V F6 8 |VIRGINIA ST HSG DEV AUTH... ...103.139 5,156,950 5,000,000 | . 5,000,000 | ...oocvvnerireriirinns | e | | e 203132 [ 3.131 .. | 07/09/2020. | 07/01/2045.
92812V K5 4 |VIRGINIA ST HSG DEV AUTH... . - . | . ...101.669 | .. 3,050,070 | coovvvernees 3,000,000 | ..oocreres 3,000,000 | .ovouverererrerrrinens [ e [ | e | 000 2.808 | e 2.805 . | 09/25/2020. | 09/01/2040.
92812V KB 2 |VIRGINIA ST HSG DEV AUTH......otiiiiereirerieieriesinessesiesissessssissnsaees P . 101498 | .o 3,435,707 | coovvvrnnens 3,385,000 | .voorrerr:3,385,000 | .eeourercirerirines | reenrrinneinenienins | reeeneineieninnes | e | 0000 2.956 [ 2.955 09/25/2020. | 09/01/2045.
92812V K7 0 |VIRGINIA ST HSG DEV AUTH... ..101.601 | ..............3,048,030 | .............. 3,000,000 | ..ceeeeree3,000,000 | oo | e [ [ | 003108 [ 3.104 ... | 09/25/2020. | 09/01/2050.
92812V K8 8 |VIRGINIA ST HSG DEV AUTH... 102892 | .o 4,115,680 | oo 4,000,000 | .ocvreerreid,000,000 | oooovorrircernerinnns [ e [ | e | 000 3.308 | i 3.304 ... | 09/25/2020. | 09/01/2055.
92812V R6 5 |VIRGINIA ST HSG DEV AUTH... 2102785 | e 678,381 | 660,000 | eoiierni860,000 | e | e | s s [ 202,980 [ 2.979 .. | 11/18/2020. | 11/01/2040.
92812V R7 3 |VIRGINIA ST HSG DEV AUTH... 102,857 | 941,142 | 915,000 | 915,000 | e | e | s s [ 003130 [ 3.129 ... | 11/18/2020. | 11/01/2045.
92812V R8 1 |VIRGINIA ST HSG DEV AUTH... ...102.593 1,125,000 125,000 | e | e | e | e | 000 3:230 [ i 3.229 . | 11/18/2020. | 11/01/2050.
92812V R9 9 |VIRGINIA ST HSG DEV AUTH... . ...103.517 ..1,250,000 1250,000 [ oo [ [ [ [ 00n3.380 |, 3.379 ... | 11/18/2020. | 11/01/2055.
928827 DL 5 |VOLUSIA CNTY FLA ARPT SYS......oiiimririeemnnineriesiesiseesssisssssessenes | reeens - e |2BFE | , ...104.764 2,650,000 2,876,412 | oo [ e (33,584) [ ..oveveererineres [ e [0 7.000 | e, 5.621 v 86,375 | L 185,500 | 07/18/2000. | 10/01/2021.
929833 AX 9 |WACO TEX EDL FIN CORP WACO EDUCATIONAL F......ccooovvviiiinririens CF.. |. ..105.537 | ..............8,442,960 | .............. 8,000,000 | ....ccoouue 8,128,466 | .......cocvvervvriinis | v (106,041) | ...cvovvrvererrins | cevrviveniiienriinenns | 20005.000 | oiec 3.580 |MS......| cooveeee 133,333 | ........ 400,000 | 02/02/2012. | 03/01/2043.
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944514  SX 7 |WAYNE CNTY MICH ARPT AUTH CF..|..|. ..115.843 5,792,150 | ..oovrenes 5,000,000 (GIS K20 | [N ISR P 5.000 |...... 3.559 [UD.coc | v 20,833 | ........ 250,000 | 01/05/2016. | 12/01/2045.
958697 JS 4 |WESTERN MINN MUN PWR AGY MINN......cooumirmrirrieeieiseriessneeinenes CF.. [.|. . 114.297 8,000,790 | coovvvernes 7,000,000 | c.ooovveer 7,405,704 | oo | e (129,842) | ..cvoveververerinee [ e [ 5.000 |...... 2.950 | Jdevine | o 175,000 | ........ 350,000 | 11/15/2019. | 01/01/2046.
958697 JT 2 | WESTERN MINN MUN PWR AGY MINN... CF.|.|. . 114.297 2,857,425 2,500,000 OO IO (33,517) | v [ [ 5.000 |...... 3471 | | 62,500 | ........ 125,000 | 06/27/2014. | 01/01/2035.
958697 JU 9 |WESTERN MINN MUN PWR AGY MINN... CF. |.|. . 114.297 | . 2,857,425 | ..o 2,500,000 ) (32,591) [ ooververeriininns [ [ 5.000 |...... 3511 [Jors | v 62,500 | ........ 125,000 | 06/27/2014. | 01/01/2036.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . XXX | 1,216,551,643 | ....... 1,112,385,856 | ......1,124,325,993 | .....ccooivninnnnc0 | o (7,402,824) | ..ooovvverinens 0 s 0 XXX XXX XXX |....14,968,952 |....48,732,389 XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Secuntles
31283H NA 9 |FEDERAL HOME LOAN MORTGAGE COR FHLMC 7.5......cccnvvemerrerrnnes | e [ AL1A i | 485 |...114.463 554 A8 | o8B | s e e [ [0 75000 | 7.536 | MON... 06/22/2001. | 12/01/2030.
31283H NE 1 |FEDERAL HOME LOAN MORTGAGE COR ISP IO - 1A.. . A17.647 60 51 | D2 | | | [ [ 20080000 [ 7.802 |MON... |.... 06/22/2001. | 10/01/2030.
3131XY 4B 2 |FEDERAL HOME LOAN MORTGAGE COR . LS..|..|. 1A.. 2 A07.579 [ e 6,303,889 | ...cocvvvne. 5,859,798 (9,385) | c.vovercerrrirenns | cererererneenenirneins | 000003500 | oece 3.103 [MON... | .......17,091 | ........ 205,093 | 08/12/2019. | 01/01/2048.
3131XY UM 9 |FEDERAL HOME LOAN MORTGAGE COR . LS. |..|. 1A.. ...108.270 9,650,013 8,912,903 (23,715) | eveveereeineinns [ e [ 200:3.500 | oo, 2.843 |MON... 311,952 | 08/12/2019. | 12/01/2047.
3131Y0 JJ 2 |FEDERAL HOME LOAN MORTGAGE COR . CF.. |. 1.A ...106.989 2,605,764 ..2,435,554 (6,572) | oo | cerrerenerveriniine | 0004000 | e 3.282 | MON... 97,422 | 08/21/2019. | 02/01/2048.
3132A5 JS 5 |FEDERAL HOME LOAN MORTGAGE COR . CF.. [.|. 1A .. . ...108.564 5,535,646 (22,375) | evereererineines [ e [ 24500 | o, 3.239 | MON... 229,453 | 07/15/2019. | 06/01/2048.
3133KJ  3W 0 |FEDERAL HOME LOAN MORTGAGE COR SOOI IO . 1A.. .20730618 ...106.260 (59,437) [ ..vvvvevrrinrinns [ e [ 202,500 | oo, 1.353 |[MON... | ........40,815 | ....... 163,259 | 08/25/2020. | 09/01/2050.
3133KJ JC 7 |FEDERAL HOME LOAN MORTGAGE COR SSSTTRRORI IO - 1A.. ..29,923,630 |...105.554 28,772,721 | 129,812,900 | oo | e (110,730) | ovveveverrevrrrenes [ rerererneerrveisereens [ 202,500 | e, 1430 [MON... | ........59,943 | ....... 299,716 | 06/23/2020. | 07/01/2050.
3133KJ XL 1 |FEDERAL HOME LOAN MORTGAGE COR ISR IO - 1A .. ...105.606 ...48,500,889 | ..........51,225,960 | ....ovreivrrnririeians | s (222,874) | ..o [ v [ 2023.000 | oo 1141 [MON... | ... 121,252 | ........ 363,757 | 08/18/2020. | 08/01/2050.
3137FK  PJ 9 |FREDDIE MAC FHLMC_4855 . 1A ...109.846 ..5,759,019 (81,493) [ ..o [ [ 104,000 | e, 2.170 | MON.. <. 188,494 | 12/01/2020. | 08/01/2048.
31402C 5L 2 |FEDERAL NATIONAL MORTGAGE ASSO FNMA 6.50..........cocvmevrrererniens | cerens - 1A.. ...115.537 15,852 16 [ [ eervernseiserienines [ 006,500 | oo 7.330 [MON... | ceoovviriereen86 | e 1,030 |04/21/2004. | 12/01/2031.
31406Q 3F 1 |FEDERAL NATIONAL MORTGAGE ASSO . LS..|..|. 1A.. ..107.329 6,144,277 | ............6,339,685 | ....oocvviviiriiiiris | e (16,821) [ .o | vevveernriveiisnneieens [ 000,000 [, 2.845 [MON... | .........20,481 | ........ 245,771 | 01/18/2018. | 08/01/2047.
3140GS PD 8 |FEDERAL NATIONAL MORTGAGE ASSO . LS..|..|. 1A.. ...107.560 | ..............4,658,650 | ............. 4,331,198 (8,933) | cvvvvereereeiieens | cervrererneenerineins | 004000 e 3.144 |MON... | .........14,437 | ...... 173,248 | 02/02/2018. | 09/01/2047.
3140H3 7J 9 |FEDERAL NATIONAL MORTGAGE ASSO SOOI DR o 1A.. ...109.192 ...12,273,447 (25,576) | ..evvveervrineinns [ e [ 204000 | e, 3.427 [MON...| ........40,911 | ....... 490,938 | 04/20/2018. | 04/01/2048.
3140HK 4Z 8 | FEDERAL NATIONAL MORTGAGE ASSO . CF.. |. 1.A ...108.178 ..2,700,545 (A761) | oo | e | 0004000 | e 3.540 | MON... ..108,022 | 07/27/2018. | 07/01/2048.
314007 UR 4 |FEDERAL NATIONAL MORTGAGE ASSO. . CF.. [.|. 1A.. ...109.403 3,003,413 (2,684) | ..o | e | 0004000 | e 3.629 | MON... 120,137 | 09/18/2018. | 12/01/2047.
3140J7 XW 0 |FEDERAL NATIONAL MORTGAGE ASSO . CF.|..|. 1A.. ..107.395 | .............3,883,896 | .............. 3,616,468 (9,259) | cvvvvvvererrnvirnens [ vvererieiinnnnirenns | w4000 | 3.062 [MON... | .........12,055 | ........ 144,659 | 02/01/2018. | 01/01/2048.
3140J8 AL 7 |FEDERAL NATIONAL MORTGAGE ASSO . LS. |..|. 1A.. . . 106.977 | ............ 7,670,076 | ............. 7,169,835 (3,837) | oo | cerrereneeneriineine | 0000003500 | oo 3.403 [MON... | ........20,912 | ........ 250,944 | 03/26/2018. | 06/01/2046.
3140K0 DZ 8 |FEDERAL NATIONAL MORTGAGE ASSO . CF.. [.|. 1A .. ...8,923,162 |...106.916 8,742,840 | ..ooeeeeere8,891,779 | i | e (31,022) [ oo [ e [ 20023.000 | oo 2.464 |MON...| .........21,857 | ........ 262,285 | 12/17/2019. | 11/01/2049.
3140K0 SN 9 |FEDERAL NATIONAL MORTGAGE ASSO . CF.. [.|. 1A.. v | 20,410,741 | ...104.967 v 19,900,783 | ..........20,343,697 | ..o [ s (67,044) [ ..o [ v [ 023,000 | oo, 2.306 |[MON...| .........49,752 | ........ 447,768 | 03/20/2020. | 12/01/2049.
3140KC DJ 8 |FEDERAL NATIONAL MORTGAGE ASSO. . CF.. |.. 1A e | s 4,403,525 |..106.428 | .............4,548,693 | .............. 4,273,970 (22,408) | ..o [ e [ 203,000 | oo 2.092 [MON... | .covrvnnee 10,685 | .......... 96,164 | 03/17/2020. | 04/01/2050.
3140KH GY 1 |FEDERAL NATIONAL MORTGAGE ASSO et [ e 1A.. ..40,916,291 |...105.507 ...39,313,056 | ........... 40,779,947 | oo | e (136,344) | ...oovovrvevivries [ v | 0000:2.500 | oo 1519 [MON... | ccoovenee 81,902 | ....... 409,511 | 06/23/2020. | 07/01/2050.
3140KP  NA 7 | FEDERAL NATIONAL MORTGAGE ASSO. SRRSO DR - 1A.. ...107.628 | ..............5,361,820 | ...cocoonnees 4,981,811 | oo 5,329,774 | ......... (6,991) | oo | e | 2002500 oo 1.623 | MON... 379 | 20,758 | 10/09/2020. | 10/01/2050.
3140Q8 AH 8 | FEDERAL NATIONAL MORTGAGE ASSO. SOOI DR - 1A.. ...108.672 ..15,517,626 | ...ccoonce. 15,887,796 | ovoovereererinrinnns | v (32,981) [ vvveereeineinns [ e [ 00.3.500 | oo 2.855 |MON... | ..ccoeuue 543,117 | 01/05/2018. | 12/01/2047.
31400A AJ 9 |FEDERAL NATIONAL MORTGAGE ASSO USROS DR - 1A.. ...107.129 R 2,354,620 | ...ocvonee 2,391,239 |......... (7,466) | ..o | cerirerencencrirneins | 004000 | 3.286 |MON... | ... 849 | 94,185 | 02/12/2019. | 05/01/2048.
31400A VA 5 |FEDERAL NATIONAL MORTGAGE ASSO . LS. .. 1A ..105.641 | ............8,537,512 | coovvrrnnce. 6,188,394 | ............. 6,234,359 | ..oocrverieieriinnns | i (13,772) | v [ v [ 200.3.500 | oo 3.098 | MON... 216,594 | 05/01/2019. | 04/01/2049.
3140QB TF 5 | FEDERAL NATIONAL MORTGAGE ASSO. crr e | e 1A.. ..108.560 | .............5,137,480 | .............. 4,732,376 | .oooeeernd,896,246 | .o | i (16,552) [ ..vovvrrvrernrriens | vevveererineisenninens [ 003,000 [ oo, 2.255 | MON... 118,309 | 01/30/2020. | 09/01/2049.
3140Q0C K8 8 |FEDERAL NATIONAL MORTGAGE ASSO SRRSO DR - 1A .. . 110226 | ............4,431,046 | .............. 4,019,976 | .oovooeernid,216,367 | covooircccinnns | e (51,421) [ ovverveereeinernns [ e [ 204,000 | e, 2.102 |MON... 160,799 | 12/05/2019. | 12/01/2049.
31400C QC 3 |FEDERAL NATIONAL MORTGAGE ASSO SOOI DR o 1A.. ...4,167,125 |...107.162 3,993,352 | covoeereeene 133,776 | s | e (33,349) [ ..o [ [ 203,500 | e 2.215 |MON... 128,120 | 01/06/2020. | 01/01/2050.
3140QE AF 9 |FEDERAL NATIONAL MORTGAGE ASSO ceereee e | s - 1A.. ...105.507 v 21,116,762 | .....28,103,598 | oo [ e (97,834) [ ovevvervrinrines [ [ 202,500 | oo, 1.489 | MON... 282,466 | 06/23/2020. | 07/01/2050.
3140QF F4 6 |FEDERAL NATIONAL MORTGAGE ASSO. SOOI DR - 1A .. ...109.148 3,258,322 | .... 2,985,228 (6,885) | c.vovrercereeiveins | cereerineerieninneins | 000:3.000 | oece 1.605 [MON... | ..........7,463 | .......... 14,926 | 10/05/2020. | 10/01/2050.
3140X4 UK 0 |FEDERAL NATIONAL MORTGAGE ASSO 1.A ...107.831 4,142,314 ..3,841,504 (22,774) | vveevvvvecviicnns [ v [ 023,500 | oo, 2.545 | MON... ..134,453 | 10/28/2019. | 08/01/2049.
31418C BF 0 | FEDERAL NATIONAL MORTGAGE ASSO - A1TA L | ...105.185 | .. 7,567,165 | .... 7,194,134 (5,526) | cvvvvereereriieins | cerrrereneeneninneins | 000:3.000 | ooce 1.721 |MON... 143,883 | 03/11/2020. | 09/01/2046.
31418C  UB 8 | FEDERAL NATIONAL MORTGAGE ASSO B [T 411A . A07.067 | oo 4,581,415 | .oovvvnnn 4,279,028 (9,380) | cvvvvvreererrerrenns [ eevermriverisnniiienns | 4000 | 3.243 | MON... 171,161 | 02/14/2018. | 02/01/2048.
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31418C XN 9 | FEDERAL NATIONAL MORTGAGE ASSO........ccoviirmiriirirnrirernsieessissinnes | crnnene 1A. ..107.224 ....3,515,171 ...3,278,341 3,299,454 (3,819) | cvvvreererrrieens [ ervermriveisnsniienns [ e 4.000 |...... 3.642 | MON.. 10,928 | ... 131,134 | 05/17/2018. | 06/01/2048.
31418D TQ 5 |FEDERAL NATIONAL MORTGAGE ASSO e | s ...103.888 | .. ..25,669,327 | ... 24,708,554 | ...........25,530,119 (29,721) [ ovevvvnenininnns e [ 2.000 |..... 1.394 |MON... 41,181 | . 123,543 | 09/28/2020. | 10/01/2050.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . XXX [ s 374,004,627 | ......... 351,608,883 | ......... 364,068,576 | ...ovvieriiciinninnd 0 ... (1,203,525) | .oocveerinens (V)] I 0] XXX XXX XXX | s 881,560 | ..... 6,893,111 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
31419T PH 3 |FEDERAL NATIONAL MORTGAGE ASSO (010 R IO A11A i | e 10,600,000 |...116.760 | ............ 11,675,978 | ...ccveeeee 10,000,000 | ........... 10,581,357 | cevoveereererineinens | v (11,782) | oveveererrseines [ e [ e 3.750 |...... 3.448 |MON... | .cccoonnee 31,250 | ........ 381,250 | 06/26/2019. | 11/14/2057.
31419T PJ 9 |FEDERAL NATIONAL MORTGAGE ASSO. (o500 IS A1I1A i | 8,530,625 |...116.760 | .............. 9,340,782 | ..o 8,000,000 | ...cccens 8,514,200 | ..o | e (10,422) [ ..ovovvvvinriiiin | cvvvisnssiisnssiinns [ 3.750 |...... 3416 [MON... [ ..ccoouee. 25,000 | ........ 305,000 | 06/25/2019. | 12/08/2057.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed SECUMIES. ... ..o sessessesnsessesnnenns | eessennen 19,130,625 XXX | 21,016,760 | ............ 18,000,000 | ........... 19,095,557 0 (22,204) 0 0 XXX XXX XXX | 56,250 | ........ 686,250 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
647201 HD 7 [ NEW MEXICO MTG FIN AUTH.....ccoivninniinniniensnisssissrisenssssessnssssesssnes | enenee | oo | convenncens 2 | TAFE i | s 5,579,038 |...102.582 | .......c...... 5,723,088 | ..o 5,579,038 | ..oovvenns 5,579,038 | ..ooovvierrirnrinnnes s [ | | 2.900 |...... 2.900 [MS......| oovrre 53,931 | . 134,827 | 07/10/2019. | 08/01/2040.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 5,579,038 XXX [ s 5,723,088 | ..ooovvnns 5,579,038 5,579,038 0 0 0 0| XXX XXX XXX | e 53,931 | .o 134,827 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations.............ciiiiiiiiriniier s | aveees 1,545,059,155 XXX | e 1,617,296,118 | ....... 1,487,573,777 | ...... 1,513,069,164 | ...covovvrrerirns 0]... (8,628,553) 0 0] XXX XXX XXX 15,960,693 | ....56,446,577 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00081T  AJ 7 |ACCO BRANDS CORP........coccmiiirieriiiriiniissiieiiesisssississisesiesssssies | sriiens 2,742,719 |...102.750 ....3,000,300 ...2,920,000 .2,796,901 26,444 | ..ooooevevnnins | e | 200005250 | i 6.475 |JD..cooc. | e 6,813 | e 153,300 | 11/20/2018. | 12/15/2024.
00115*  AA 0 [AESILUMINA LLC....ootiiirirrireeicrissriesiesiseesssssssssessessssesssssssssssessenes | sevien .3,631,162 |...100.000 ..3,631,162 | ... ...3,631,162 | .... BLB31,162 | e | e | e | e | 00080000 [ 6.045 [ MJSD. | .cooovvvervrrrernens | v 225,647 |01/18/2013. | 03/26/2032.
001224 AB 5 | AEW CORE PROPERTY FUND......cccsvrummrrmrirereernnisersensesessensessinsnnsnns | sevvene | oo | evvvsennens | 28 s | e 5,400,000 |...121.096 | .....coouee.. 6,539,210 | coovvvrnnens 5,400,000 | ..ooocvvnees 5,400,000 | .ooocvrerireereninnes [ e [ | e | o270 | s 4.270 |[MON... | .........16,013 | ....... 230,580 | 03/06/2019. | 03/06/2031.
00122@ AA 9 |AES SOUTHLAND ENERGY LLC......coomvumrrirrinericrinresenieninsiisesienenennns | creens ..112.521 ..15,190,294 .13,500,000 213,500,000 | ..o | e | e | e | e 45000 [ 4525 |FMAN. | .........50,625 | ....... 607,500 | 02/28/2019. | 02/29/2040.
00194@ AA 2 [APH FINANCE 1 LLC....cooiriierieiieierienieeiesssisesssssssssessssessssssssnns | avseens ...104.465 ....6,685,785 ...6,400,000 | ... 6,400,000 | .ovoovvrererrereninnns [ e [ | v | o770 | s 4770 |JAJO.. | e 71,232 | e, 305,280 | 06/10/2019. | 07/07/2039.
00206R  GT 3 |AT&TINC ...142.064 11,365,142 | ..............8,000,000 | .....ccoeee 7,951,715 2,809 | .o [ e | e 1125 | 7.206 11/23/2018. | 12/15/2031.
002824 BF 6 | Abbott Laboratories. . 117.145 285,324 (362) | cvvvneererrerienns [ e [ 0003750 [ i 3.589 04/17/2017. | 11/30/2026.
00287Y  AY 5 [ABBVIE INC.....cooiiiiiiiieiciieeiseisseiesee st ssssssenees | sesin . 110.789 | ............. 7,755,229 | ..............7,000,000 | ............. 6,899,039 | ..oovvveriieiiriiinens | s 16,787 [ oo [ erveeinenneiieninns [ 0:3.200 | e, 3.497 04/17/2017. | 05/14/2026.
003009 B@ 5 |ABERDEEN ASIA PACIFIC INCOME F.......ccoormrerieriinninerirerineenenisniines | eeens ...120.347 2,853,659 | cvvevverererereeseecennnn | reeeereeerererrsneienne | eeeereeeriseeinenies | eeveeereessineniessiens | 000n3.730 | oo 3.730 06/19/2019. | 06/19/2034.
00809Y AB 4 |AES ANDRES BV/DOMINICAN POWER . ...103.250 548 | oo | e | e 1950 | i 8.250 05/04/2016. | 05/11/2026.
008474  C# 3 |AGNICO-EAGLE MINES LTD......ceuvirirerneieirerineiesissisesssssssssssssessssssees | ceveens Al. L1919 | 859,595 | .. .500,000 | 500,000 | e | e [ [ |0 4420 [ 4.420 06/29/2017. | 06/29/2025.
008474  F* 4 |AGNICO-EAGLE MINES LTD ..106.041 | .............4,029,552 | ..............3,800,000 | ............3,800,000 | ...ccvvrorerermremmrrns | verrrmrrrerirerirnnens | cerinerneriieneinens | e | 02780 [ i 2.780 04/07/2020. | 04/07/2030.
00928Q AM 3 |AIRCASTLE LTD . ...100.797 1,000,000 | oo | e [ s | e | 23125 L 5.125 14,948 03/12/2014. | 03/15/2021.
019736 AE 7 | ALLISON TRANSMISSION INC.......cccoovvrererernnne .1,275,960 |...105.250 1,282,567 2,363 | oo [ e e 750 [ 5.013 .15,461 02/08/2018. | 10/01/2027.
02507  AC 8 | AMERICAN CENTURY COS INC.......cocourirririmimeererisersnessesssseesssisensns | aevees .5,500,000 |...110.254 5,500,000 | ..voureerrrerieniee | ceerreerinninenienins | e | e |00 3.730 [ 5.730 03/09/2011. | 03/09/2023.
03027X  AM 2 | AMERICAN TOWER CORP........ccccvuriirirmiirererinisirssisissssiessssssssesssseens | aeseses » .6,973,384 |...110.319 ....8,020,209 | ... 29,067 | .ooeeeiieiieien | e [ 2003125 | 3.637 |JJ....... 07/12/2017. | 01/15/2027.
038522  AQ 1 |ARAMARK SERVICES INC......coovererririirieriereeessnisnessessessssessssensenss. | eneees | oo | vevereeens 2 .105.375 | oo 1,338,263 | .oooovrrrne 1,270,000 | .ovevreee 1,270,000 [ coovernernriirierins [ revereeereeisnnnenes [ rererneersnineines [ e [ 005,000 | e, 5.000 |FA....... 01/10/2018. | 02/01/2028.
04317@ BC 1 |ARTHUR J GALLAGHERS&CO..........ccoiiiiriiiiiniiiciierississississsiesissiis | v ...100.000 ..12,500,000 112,500,000 | .e0reeres12,500,000 | cvovcrirncireiinrinens [ e [ e | e | o0 1.6200 | s 3.733 06/13/2018. | 06/13/2024.
044209 AF 1 | ASHLAND INC.....oovverrimiieerierieseseesssieserie it siesssessenssssssas | revens . . ...104.750 500,000 | .... ....497,627 1,360 [ v [ e [ b750 | e, 5.017 |FA....... 07/30/2014. | 08/15/2022.
05330A  AA 5 |RUTA DEL MAIPO SOCIEDAD CONCES AUTOPISTA......c.ovvvueriecrnnnines | seve [0 2.CFE...... ...102.868 | ..............1,168,105 | .............1,135,534 | ............. 1,152,071 |........ (8,592) | cvvuvereererireins | cererereneensniineins | eeen 1373 | s 5.708 | JD....... 04/17/2012. | 06/15/2022.
05330K A@ 4 |AUTOPISTAS METROPOLITANAS DE P......ccovivriiiiereieisirssierississernnens | cereees Cl. ...135.407 18,000,000 [ ..oovoereeriierireinns e | e | | v 15000 | i 7.57 02/27/2019. | 12/31/2038.
05401A  AA 9 |AVOLON HOLDINGS FUNDING LTD....ccovvvuermmerirrereeseiasermerisesesssessninns | seeeene ...106.334 cevrnrenerennnn 10,000 | i 70,000 | oo [ e [ e | e | 200500 | s 5.500 |JJ....... 03/01/2018. | 01/15/2023.
05578Q  AB 9 | BPCE SA. ..ottt | eeens LA13.874 | 2217474 | o, 2, 000 000 | .............1,998,519 |......... 369 [ v | e | 2005150 | i 5173 | W....... 01/13/2014. | 07/21/2024.
05707#  AA 9 |BAIRD FINANCIAL CORP......costviriirieriririeissieeriesiesesessssissessesienes | seveen .1,600,000 |...118.635 ....1,898,162 ...1,600,000 1,600,000 | o | e | e | s | 4580 [ 4.579 |MS...... 18,727 03/29/2019. | 03/29/2029.
058498 AR 7 | BALL CORP BALL CORP 5% 3/15/2022..........ccomeerrrenerenerieeerseesssnesesnnens | reeens .1,000,000 |...104.625 ...1,046,250 | ... ...1,000,000 | ... 1,000,000 | oo | e | e | e | 0005000 [ 5.000 |MS...... 14,722 02/24/2012. | 03/15/2022.
058498 AT 3 |BALL CORP......oeviierrirrierierienieniniiseniensiessenssnsesssssssssnessensssnsssnssns | vnnee | oo | cenreveninee | QoA FE v | o 7,000,000 |...114.123 | .............. 7,988,610 | ..ovvvereces 7,000,000 | ..ooocrerenes 7,000,000 | .ovooverererririninnns [ e [ | e | 0005250 | s 5.250 |Jducies | o 183,750 06/22/2015. | 07/01/2025.
059597  AE 4 |BANCO GENERAL SA.......coiiriiiriiniineriesiesiseesssisssssessessssessssisssssaees | eeens 3,471,325 |...113.251 ....3,963,785 ...3,500,000 .3,479,753 2,600 | oo [ s 125 [ 4226 |FA....... 57,349 08/24/2017. | 08/07/2027.
05990G  AA 3 |BANCO DE CREDITO DEL PERU.......ovvuiiiriiniiieiininisissisesienissines | s .2,975,880 |...106.750 ....3,202,500 ...3,000,000 .2,993,639 2,634 | oo | s | 250 | 4.350 |AO...... .31,521 03/25/2013. | 04/01/2023.
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06034L  AA 8 |BANISTMO SA. ..ot ssaes ..102.676 | ..............2,659,308 | .............. 2,590,000 | . 2,586,378 | ......... 2,005 | .o e | e 3.650 |...... 3735 [MS...... | 026,522 | .o 94,535 | 05/08/2019. | 09/19/2022.
06051G EM 7 |BANK OF AMERICA CORP.... ...105.686 | ............17,702,330 | ............16,750,000 | ........... 16,899,997 | covoevvvrrverieriens | e (133,779) | v [ e [ v 5.700 |...... 4827 | | o0 416,377 | e, 954,750 | 06/04/2012. | 01/24/2022.
06849U AD 7 |BARRICK PD AUSTRALIA FINANCE P BARRICK A. ...143.973 219,034 . 3,553,596 | ......... 1,981 [ [ | s 5.950 |...... 6.128 |AO...... | .........45534 | ....... 215,688 | 10/13/2009. | 10/15/2039.
085770  AA 3 |BERRY PLASTICS ESCROW CORP. ...107.419 ..322,257 | .o 300,000 | oo 300,000 | .ooverrirrereeinries | ceerrerieneeesneie | e | e | e 4.875 ... 4875 [ | v 8,744 | e 16,250 | 05/17/2019. | 07/15/2026.
096630 AE 8 |BOARDWALK PIPELINES LP............... 118272 | .. 5,444,075 | e 4,603,000 | ..ooooneens 4,932,294 | ..o | e (55,558) 5.950 |..... 4.387 |JD.ccois | 022,823 | .. 273,879 | 05/11/2017. | 06/01/2026.
10553Y AF 2 |BRASKEM FINANCE LTD ...109.501 ..3,000,000 3,189,872 | e | e (46,977) [ vvverrverininees | vevveereriveiisnnsirens [ s 6.450 |...... 4582 |FA.....| o0 79,013 | e 193,500 | 06/04/2019. | 02/03/2024.
109696 AA 2 | BRINKS COMPANY. ...104.500 130,000 129,049 | ......... [ (G TSRO IUUPPURRORIRN PO 4.625 |...... 4752 |AO..... | v 1,269 | oo 6,013 | 11/14/2017.| 10/15/2027.
11134L  AH 2 |BROADCOM CORP. . 112.231 ....10,687,000 | ... 10,552,217 | cevoreeeineriineinens | v 19,236 [ .vvvvrierienins | e | e 3.875 | ... 4.113 02/21/2018. | 01/15/2027.
11271 AC 9 |BROOKFIELD DISTRICT ENERGY FIN . 114962 | 2,529,161 | e 2,200,000 | .oooverece 2,200,000 | covoevererirrererinnns [ e e | | o 4112 | ... 4.112 08/01/2017. | 07/31/2032.
12564C  AB 2 | CKHUTCHISON INTERNATIONAL 19......ciiimiirirreireieereineiseesenissssens | sevee ...1,984,740 |...113.101 2,000,000 | .ooovrenees 1,986,986 |......... 1,319 [ s [ e | s 3.625 |..... 3.717 04/08/2019. | 04/11/2029.
126117 AT 7 |CNA FINANCIAL CORP ..12,196,950 |...117.640 12,200,000 12,198,328 281 | v | v [ e 45000 | L 4.503 02/19/2016. | 03/01/2026.
126307  AH 0 [CSCHLDGS LLC.....coouiieiieeieeeiseeiieeesneeesseeessesssssessssssesssssssssssssssssssnns | coneees 153,860 |...108.240 155,218 480 [ .o [ [ 0.5.250 | e 5.620 11/16/2017. | 06/01/2024.
126307 AS 6 |CSC HLDGS LLC.......oooiiiciiriiciiitisiiiesiesinessssisssiesiesissisneians | criees ...106.750 12,000,000 [ oo v [ [ [ 208,375 | 5.375 01/12/2018. | 02/01/2028.
126307 AU 1 |CSC HLDGSLLC ...104.000 540,417 |......... (905) | covvvevrnrrerirnens | vvriverierierenneens [ 0008500 [ e 5.291 11/27/2018. | 05/15/2026.
126307 AZ 0 |CSCHLDGSLLC 112905 | ..............5,080,725 | .............. 4,500,000 | ..ocvorneens 4,517,084 (2,232) | oo | cevrerineinsrinseins | 0008500 | .oc 6.424 |FA....... 121,875 01/25/2019. | 02/01/2029.
126307 BA 4 |CSCHLDGSLLC ...109.626 58,000 | ... 58,000 | ..voovvvrrirerirerirnnns [ erneiesiinniesinnns [ e | eeressiesnsssnnins | 0008750 | s 5.750 |JJ.. .1,538 07/01/2019. | 01/15/2030.
13215%# AA 8 | CAMBRIDGE ASSOCIATES LLC . ceeveneennes [ s e [ 1.F Pl ..120.441 | ............ 7,467,319 | ..............6,200,000 | ............. 6,200,000 | .ovoovvrerereireninnns [ e [ e | e | e 910 | s 4910 [FA...... 125,150 08/28/2018. | 08/03/2028.
136375 BD 3 | CANADIAN NATIONAL RAILWAY COMP 6.9%  7/....ovvvvriereririreererinerinnns | corees Al. ...138.185 434,341 | ......... (2,086) | cvvovvveererreirenns [ e [ 008900 | 6.078 |JJ....... 09/06/2002. | 07/15/2028.
14040H BN 4 | CAPITAL ONE FINANCIAL CORPORAT........covumrrmerrmerirererssessessenseninenes | seeiene 114122 ...6,442,659 |........ 9,429 | oo [ s [ 0003780 [ 3.940 |MS...... 05/09/2017. | 03/09/2027.
14313*  AB 9 | CARMAX AUTO SUPERSTORES INC.......ccoviuuirierieieirsneiseiiesiesisnnens | oveens ...115.629 800,000 | ..ovoevrrrirrirerins | e | e | e | e 170 | 4170 |AO...... 04/27/2016. | 04/27/2026.
14313*  AC 7 | CARMAX AUTO SUPERSTORES INC ..119.210 ,000,000 [ oo [ [ [ e | 270 | 4.270 |AO...... 06/22/2016. | 04/27/2028.
14456#  AA 4 | CARRIXINC ..ottt ssssinns | svsees ...121.669 800,000 | ..ovvurrrrirrerrrins | cerreerienieninees | cevesereninseens | e | e 960 [ 4.960 |JJ....... 07/19/2017.| 07/31/2027.
14456  AB 2 [CARRIXINC.....oiiiiiiiiriieissiicierieserse st ssssssensnnes | cvseses 125724 ) 3143107 | 2,500,000 | ..ce0reree2,500,000 | oo | e e [ | 005,080 [ 5.060 |JJ....... 07/19/2017. | 07/31/2029.
14456#  AC 0 | CARRIXINC ..ottt essensssssssssenns | criees - 2129134 | ... 1,937,005 | ..o 1,500,000 | ..coooereee 1,500,000 [ coooeruvenrinirierins [ rerereeerreinninenes [ rereneensnineines [ e [ 008.210 |, 5.210 | WJ....... 07/19/2017.| 07/31/2032.
151191 BE 2 | CELULOSA ARAUCO Y CONSTITUCION.........cvvverrinricririninniceiiienns [ v D|. ...112.501 8,000,000 | .............7,952,322 | ......... 4,654 | ..o | e | 04250 | 4.336 |AO...... 04/25/2019. | 04/30/2029.
151191  BG 7 |CELULOSA ARAUCO Y CONSTITUCION ceeveereneennnnes | e D|. . . ..986,690 |...120.750 | .. R 1,000,000 | ................986,994 | ......... 185 | v [ v [ 008,500 [ i 5.592 |AO...... 04/25/2019. | 04/30/2049.
15135U  AF 6 | CENOVUS ENERGY INC CENOVUS ENERGY INC 6.......cccovvvrererriririnns | cerenne Al 3AFE. | s 1,698,521 |...132.209 | ...ccovvvnee 2,254,171 | oo 1,705,000 | .............1,699,817 |......... 132 | e [ v [ 0008750 [ 6.779 | MN...... 09/15/2009. | 11/15/2039.
156830 AA 9 |CERRO DEL AGUILA SA.....oiiiiiiiiinnisinnieiesissessssssisessesssssseesssnens | cvveses ...107.625 2,690,625 | .....cooeuee. 2,500,000 | .............2,497,701 | ......... 295 | e | e [ 4125 | 4141 |FA....... 08/09/2017. | 08/16/2027.
16411Q AB 7 |CHENIERE ENERGY PARTNERS LP......c.coovmiriierieinerienieeereeessesissines | aeeiee ...102.625 5,151,775 | oo 5,020,000 | ............5,017,448 | ........ 460 5.262 |AO...... 07/26/2018. | 10/01/2025.
18683K  AM 3 | CLIFFS NATURAL RESOURCES INC 101500 | .o 94,395 | ..o 93,000 | ... 90,005 | e 805 | ..o | e | 2005750 | i 6.648 |MS...... 04/27/2018. | 03/01/2025.
202795 HK 9 |COMMONWEALTH EDISON ..144.394 | . rerreennnnn3,000,000 | ............3,133,911 | ......... (5,530) | cvvvvereerenirienns | cererereneenerineine | 00025900 | e 5.464 |MS...... o 09/17/2009. | 03/15/2036.
22112E AC 2 | COSAN LUXEMBOURG SA.......oociiriiemeineriesieseneesssississssssssssssssinns | sesens . 107.626 | ..o 1,614,390 | .oooovverne 1,500,000 | .............1,489,164 |......... 440 [ e [ [ 07,000 | e 7.082 [ JJooers | i 46,667 12/15/2016. | 01/20/2027.
22279%  AA 2 [COUSINS PROPERTIES INC......cccovvrrvriririeierieierssiseesenssssesessessnsssenes | cereees ..111.649 8,820,294 | .............. 7,900,000 7,900,000 | .o | [ [ [2003.910 | 3.910 [Weeee | e 150,155 07/06/2017. | 07/06/2025.
22279%  AB 0 | COUSINS PROPERTIES INC......ccovvuurumirmerierireessessesssessesssesssseessssees | seeeen ...113.706 1,364,467 | ..coovvvnne 1,200,000 11,200,000 [ oo [ [ | [ 204090 | 4.090 |JJ....... 04/19/2017. | 07/06/2027.
22279  AC 8 | COUSINS PROPERTIES INC......cooiimiiiirriieiineisssessssisseissessesessessssines | sevie ...112.546 3,939,123 3,500,000 3,500,000 | ..vvevvrrrierirerines | ceereniinnieeienins | e | |00 3780 [ 3780 [JJvrs | e 64,313 | 138,548 | 06/19/2019. | 07/06/2027.
22279 AD 6 | COUSINS PROPERTIES INC......ccovvuriiriirrieririrsesesiesssiesisenesssessniaes | sevee 114176 5,366,288 | .............. 4,700,000 | ..cooonvens 4700,000 [ oo [ e e [ [ 00n.3.860 | 3.860 |JJ.ocre | 88,190 | 189,987 | 06/19/2019. | 07/06/2028.
22279  AE 4 |COUSINS PROPERTIES INC......ccoiiimiriiineirerineiseesssissesssensesissessssiaes | seeees ...115.268 5,993,916 15,200,000 [ coouvvieeenienienins e [ [ e [ 20:3.950 | 3.950 [ s | 99,847 | e 215,099 | 06/19/2019. | 07/06/2029.
23311V AG 2 |DCP MIDSTREAM OPERATING Ll ...109.882 2500,000 | ..o | e | e | e [ 208,379 [ 5.375 26,875 | 07/10/2018. | 07/15/2025.
242370  AD 6 | DEAN FOODS CO.....coovvvrmirrmrireinerinensnensenississssssssessesssssssssssssssnsssenes | onnvens | oo | cerrnnenenn | B vt [ v | e 0.346 329,840 | ..coovrvvrrnerienns [ 08500 | ... 6.838 | MS...... | cooeeeererreriinnns | v 11/09/2017. | 03/15/2023.
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24618# AR 1 |DELAWARE NORTH COMPANIES INC. ..24,000,000 |...111.759 ....24,000,000 23,825,271 | oo | e QUL P2) ) R ORI I 6.000 |...... 6.000 [JD.coove. [ o | e 930,000 | 06/30/2020. | 06/30/2025.
24618%# AY 6 |DELAWARE NORTH COMPANIES INC. 999,367 |...116.731 | ..o 1,167,313 | i 1,000,000 | ..cooovernnene 991,235 |......... (8,132) | cvvvrerrcrrmeerneies | cevereeiseineriieninn | e 6.590 |...... 4975 |MS......| ......... 18,855 | .......... 27,992 | 06/30/2020. | 03/18/2034.
24618%# BA 7 |DELAWARE NORTH COMPANIES INC.......cooviimriiiinerinsineeiseiseisssninns | aevie ..1,501,513 | ...110.581 1,500,000 | .....ccooeece 1,489,389 | ..o [ e (12125) | oo [ [ 5.970 |..... 4.334 |JD.oes | e 1,244 | 44,483 | 06/30/2020. | 06/26/2034.
268648 AN 2 | EMC CORP/ MASSACHUSETTS.......coomivimrererierineriesienesssessssssnsenienes | reeens 11,811,729 |...104.795 ..13,175,000 | ..ocoveneee 12,385,983 |......... 293,750 | ..vvveerrerincens | e | s 3.375 |...... 6.076 |JD.......| ..c.......37,065 | ........ 444,656 | 01/09/2019. | 06/01/2023.
268789 AB 0 | EON INTERNATIONAL FINANCE BV GTD-by-E.ON L 149134 1,491,344 1,000,000 e 1,114,903 |......... (3,841) | oo | e | e 6.650 |...... 5.605 |AO...... | v 11,083 | e 66,500 | 09/15/2009. | 04/30/2038.
29245 AK 8 |EMPRESA NACIONAL DEL PETROLEO. . ...111.038 ..1,362,025 |......... 703 [ oo e | e 4.500 |...... 4679 |MS......| ... 18,550 | ... 63,000 | 09/11/2017. | 09/14/2047.
29260F AD 2 |ENDEAVOR ENERGY RESOURCES LP........oecoireirieiieiisenerissinneniens 2102615 | 268,851 | 262,000 | iiirc0i262,000 [ oo | e | e | e [ e 5.500 |...... 5.500 |JJuvire | covvennn8,004 | e 14,410 | 11/28/2017. | 01/30/2026.
29260F AE 0 |ENDEAVOR ENERGY RESOURCES LP... . 107.870 | 350,578 | oi325,000 | 325,000 [ oo | e | e [ e [ 5.750 |...... 5750 | Jdeciis | e 1,786 | e 18,688 | 11/28/2017. | 01/30/2028.
29278N AN 3 |ENERGY TRANSFER PARTNERS L7700 | e 748,217 | 834,000 | e dB34,000 [ oo | e | e | e [ e 5.500 |...... 5499 | Do | vorveennni2,908 | oo 34,870 | 03/25/2019. | 06/01/2027.
293360 AD 9 |CROSSTEX ENERGY LP.... .....719.689 398,445 2,076 1,369 [ | e | e 5.050 |...... 6.362 |AO...... | ccoeerennn8,313 | o 25,250 | 08/02/2018. | 04/01/2045.
29379V AG 8 |ENTERPRISE PRODUCTS OPERATING ...139.187 . ,985,116 AN [ [ [ 206,125 | 6.170 | AO...... ..183,750 | 09/24/2009. | 10/15/2039.
30225V A@ 6 |EXTRA SPACE STORAGE LP. 17165 | ... 11,716,477  ......10,000,000 | oo 10,000,000 | .cvvouernrenrrrerrens | crrreriseeneninnines | erveneneeneninneens | cerererenennnnnenns | oeen 390 | s 4390 |JJ.oee | 199,989 | e 439,000 |07/17/2018. | 07/17/2028.
30251G  AY 3 |FMG RESOURCES AUGUST 2006 PTY........ccocommivmriirerierinriiniisniiciienes ...105.625 215,000 | ..o | e | e | | 208125 [ 5125 [MS..... | oo 3214 | 11,556 | 03/01/2018. | 03/15/2023.
30284@ AP 7 [FNBMLLC...ccoiimirrirrcriecircenne 105347 | e 7,374,264 | ............. 7,000,000 | ..o 7,000,000 | ooooerincrirrirenins | e | e | | 1800 [ 4.155 06/20/2017. | 06/20/2022.
30288* AE 0 |FLNGLIQUEFACTION 2 LLC.....couiiurieeriineeieniseiserissiisessessssessessssins L7646 | 3,119,909 | 2,651,940 | 2,651,940 | e | e | e | | 0390 [ 4.388 05/21/2019. | 12/31/2038.
315720  AF 3 | FIBRIA OVERSEAS FINANCE LTD ...113.876 (165) | cvvovveverierienns [ v [ 00008500 [ i 5.452 03/29/2017.| 01/17/2027.
32055R  B# 3 |FIRST INDUSTRIAL LP ..114.462 ..2,000,000 | cooeererrn:2,000,000 | ovoreererneninnniens [ e | e | e | 00ee 3970 | s 3.970 07/23/2019. | 07/23/2029.
34489@ AC 1 |FOOTBALL CLUB TERM NOTES 2019- ...115.843 1,100,000 | ..cooe0veee 1,100,000 [ oo v e [ [ 203,330 | 3.330 10/08/2019. | 10/05/2031.
34489@ AD 9 |FOOTBALL CLUB TERM NOTES 2019- ...117.858 3,400,000 | .voovrrer. 3,400,000 | .oeouivencrierirenires | ceerrinernenienins | e | | 003480 [ 3.480 10/08/2019. | 10/05/2034.
34489@ AE 7 |FOOTBALL CLUB TERM NOTES 2019- ...120.165 1,200,000 | ..cooereer 1,200,000 [ cooovornioniineiiciins e [ rereeeninniseies [ erneenneinneinennnne [ 2003790 | e, 3.790 10/08/2019. | 10/05/2039.
355145 B# 9 | FRANKLIN UNIVERSAL TRUST ...108.858 ..5,000,000 | ..ce0reerre.5,000,000 | .voriirniiiiriniriens [ e | e | e | 0039100 s 3.910 08/28/2018. | 09/15/2023.
35671D AZ 8 |FREEPORT-MCMORAN COPPER & GOLD ...104.330 2,773 | oo [ v [ 000 3.875 [ e 4.542 02/14/2018. | 03/15/2023.
35671D BC 8 | FREEPORT-MCMORAN COPPER & GOLD ...124.500 4,742,188 | ......... 5,541 | o [ | 005450 | 5.868 09/11/2017. | 03/15/2043.
35671D BL 8 | FREEPORT-MCMORAN COPPER & GOLD ...109.250 TAT734 |......... 1,667 [ .o | e [ 4550 | s 4.826 02/14/2018. | 11/14/2024.
35877# AA 0 |FRISCO HQ OPERATIONS LLC.......cooiiiiiiniiniiieiesicineissiesiesissiies | e .....90.476 ...10,572,946 0,572,946 | i [ | e | e | e 1300 | 4127 08/22/2017. | 12/15/2037.
361841  AF 6 | GLP CAPITAL LP / GLP FINANCING........ccomrremrrierieriririreiiersessisenienins | eeens ...109.248 500,000 495706 |......... 706 [ oooeverererrcerinins | ververineeneeinnins | 0008375 | s 5.708 01/29/2014. | 11/01/2023.
364725  BC 4 |TEGNAINC.....oioiiieeieiineieeieeisees st sssssnsssnses | eeens 2101625 | oo 108,739 | e 107,000 | cooovvvrerrnnee 106,556 |......... 103 | oo [ v [ 00005500 [ e 5.624 09/03/2014. | 09/15/2024.
37045X AL 0 | GENERAL MOTORS FINANCIAL CO IN . A07.777 e 1,616,657 | e 1,500,000 .. 1,486,112 | ... 5,404 | .o e | 4250 | 4.667 01/21/2014. | 05/15/2023.
374297 B* 9 |GETTY REALTY CORP . 119.867 | .............6,472,804 | .............. 5,400,000 125,400,000 | oouvverrerierieeens e [ | e [ 208470 | 5.507 06/21/2018. | 06/21/2028.
38141G  GS 7 | GOLDMAN SACHS GROUP INCTHE ...105.700 ....14,400,000 14,456,572 | oo [ (50,192) | ..vvvevrrvererrins | cevrvieereineniiienes [ eereD.750 | i 5.365 04/25/2012. | 01/24/2022.
40049 AV 9 |GRUPO TELEVISA S.AB 2121591 | 1,215,910 | e 1,000,000 993,631 |......... 1,265 [ oo [ v [ 06,625 | o 6.801 08/31/2005. | 03/18/2025.
40049) BC 0 |GRUPO TELEVISAS.AB 2138552 | L 277,104 | ............200,000 | .. 230,732 | ......... (B21) | cvvveeererrerienes [ v [ 00008125 [ 5.029 04/26/2019. | 01/31/2046.
404119 BN 8 |HCA-THE HEALTHCARE CO.... 112,497 805,595 | ......... (167) [ ovveererireirvniens | verveerernersennnens [ 000.5.000 | oo 4.975 07/16/2014. | 03/15/2024.
404119 BW 8 |HCA-THE HEALTHCARE CO.... ...120.348 227,500,000 [ oo e [ | e [ 20 5.875 | 5.875 01/17/2019. | 02/01/2029.
40414 AK 5 ...109.758 1,000,000 998,327 | ......... 483 [ [ [ 04200 | 4.257 02/12/2014. | 03/01/2024.
410345 AL 6 |HANESBRANDS INC ..108.625 | ............ 1,357,813 | ..ocevennve. 1,250,000 ..1,234,135 | ......... 2464 | ..o [ [ 4875 [ 5.146 02/08/2018. | 05/15/2026.
428102 AC 1 |HESS MIDSTREAM PARTNERS LP ...104.000 860,000 | ..ovvnvrrrerrirenins | cereeerienienineens | e | e | 005,625 [ 5.625 12/12/2019. | 02/15/2026.
436440 AM 3 |HOLOGIC INC ...106.125 ..1,395,000 1395,000 [ oo [ e [ | e |0 4628 | 4.625 01/16/2018. | 02/01/2028.
454889 AM 8 |Indiana Michigan Power Co..... ...142.621 2,000,000 ...2,036,268 (1,310) | covveverreerenivenns | eervrereneeneninseins | 00008050 | ooece 5.875 |MS......| ..........35,628 | ....... 121,000 | 09/09/2009. | 03/15/2037.
458140 AK 6 |INTEL CORPORATION .. 135833 | 2913614 | 2,145,000 | ..covveree. 2,377,986 |......... (7,089) | cvoovvveererieireens [ evernrveiivenerenns | 4800 | e 4.023 |AO...... | cerrern25,740 | ... 102,960 | 04/11/2017. | 10/01/2041.




Annual Statement for the year 2020 of the Metropolitan Property and Casualty Insurance Company
SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

ANUE

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

F NAIC

[} Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
460599  AC 7 |INTL GAME TECHNOLOGY PLC......ovviriirierierisiisirssisissssssssisssiessesssens . L3 . ...1,000, ...111.802 1,118,020 | .oovvernne 1,000,000 | .coereereen 1,000,000 [ oo [ | e | e | e 6.500 |...... 6.500 04/07/2015. | 02/15/2025.
465077 AL 9 |ISRAEL ELECTRIC CORPORATION LT ...115.250 9,462,025 | ....ccoonne. 8,210,000 | .............7,970,757 |......... 25,336 [ .ooereericeenis | e | e 4.250 |...... 4.708 05/10/2018. | 08/14/2028.
47032@ AH 4 |JAMES CAMPBELL COLLC ..115.193 1,151,928 1,000,000 | ...cc0eee0e 1,000,000 [ coocornioniiiiniiins e | e [ e [ 4.580 |...... 4.582 09/26/2014. | 09/30/2026.
47032@ AJ 0 |JAMES CAMPBELL COLLC ..116.692 | .. 1,166,920 | ....covvvnee 1,000,000 | ..ovoerreer 1,000,000 [ coocvereernrinnieneris | v | veveerernensenines | e | e 4.630 |...... 4.631 09/26/2014. | 09/30/2027.
47032F AB 5 |JAMES HARDIE INTERNATIONAL FIN 2108217 | e 2,734,026 | .............. 2,574,000 | .............2,559,201 |......... 1,672 [ e | e | e 5.000 |...... 5.097 02/15/2018. | 01/15/2028.
479142 C@ 8 |JOHNSON MATTHEY PLC ...100.321 6,137,387 | ...ccovvnund 6,117,750 | .............6,117,750 | ......... .505,250 |...... 4.660 |...... 4.660 01/31/2011. | 01/31/2021.
48021P  A* 9 | JONES LANG LASALLE FINANCE BV . . | . ...107.559 1,447,646 1,345,905 | .............1,345,905 |......... . 11,155 | ... 1.960 |...... 1.960 06/27/2017. | 06/27/2027.
48021P  A@ 7 | JONES LANG LASALLE FINANCE BV.......cocovimrriirriinneisenisssiiesenienens . |2 ] ...110.956 6,787,994 8,117,750 | oovveeeeee 8,117,750 | oo | e [ e | e 505,250 |...... 2210 |..... 2.210 06/27/2017. | 06/27/2029.
48121@ AE 1 |JRDHOLDINGSLLC.............. ...100.000 | ..............2,100,000 | .............. 2,100,000 | covoerrererei2,100,000 | oo | ererrreeninnnenes | e | e | e 1.565 |...... 2.244 04/25/2018. | 04/25/2025.
48667Q AN 5 | KAZMUNAYGAS NATIONAL CO JSC ...116.000 [T C))) SOOI IR DO 4.750 ... 3.734 05/21/2020. | 04/19/2027.
48668N  AA 9 |KAZTRANSGAZ AO... ...114.995 759 | o | vevverreeenenisnins | o375 | s 4.400 09/19/2017. | 09/26/2027.
494550 BD 7 |KINDER MORGAN ENER PART ...130.454 (B00) | cevvrrernerrerirenes | vvrinerrerirerinenns [ 0008500 [ 6.300 02/23/2010. | 09/01/2039.
50152 AL 1 [KWIKTRIPINC....cccoovvvrrrrirnne LAI6 | 8,984,232 | 8,285,526 | 008,285,526 | oo | e | e | | e 080 [ 4.100 06/30/2017. | 05/24/2037.
531543  AF 3 |LIBERTY UNIVERSITY. ..106.839 | .............2,136,772 | ..............2,000,000 | .............2,133,578 |......... (5,742) | cvooevereereerieis | cerrereneenenirneins | 00003338 | e 2.626 06/16/2020. | 03/01/2034.
55303X AC 9 |MGM GROWTH PROPERTIES OPERATIN 108615 | ..o 847,197 | .............780,000 | ... 791,959 | (3,469) | c.voverrererireins | cerrereneeisriiseins | 2005625 | i 5.084 02/13/2018. | 05/01/2024.
55303X AJ 4 |MGM GROWTH PROPERTIES OPERATIN L A12187 | 5,216,696 | ......rr4,650,000 | .iri4,650,000 | oo | e | e | [ 0087900 [ 5.748 01/08/2020. | 02/01/2027.
553420 AH 7 |MPT OPERATING PARTNERSHIP LP /. ...106.375 3,120 | oo [ e [ 005,000 [ 5.608 02/12/2018. | 10/15/2027.
56501R  AE 6 | MANULIFE FINANCIAL CORP. ..109.341 | ............11,480,758 | ............10,500,000 | ...........10,595,649 | .....ccoevrmirrvrmrirens | crrrvris (13,727) [ oo | v [ e 4061 [, 3.880 [FA.....| oo 150,426 | ........ 426,405 | 04/25/2017.| 02/24/2032.
56585A AD 4 | MARATHON PETROLEUM CORP 5.125% 3/1/2021.. ...100.707 | ............12,084,874 | ............12,000,000 | ...........11,999,879 |......... T12 [ v | e | 2005125 | 5.131 [MS...... | v 205,000 | ........ 615,000 | 01/27/2011. | 03/01/2021.
58308# AA 1 |MEADE PIPELINE INVESTMENT LLC...... 198166 | ..o 4,462,625 | .o 4,546,018 | 8,546,018 | oo [ s | e | e | e 172 | 3.339 [ MON... | oo [ v 103,995 | 11/29/2019. | 10/30/2026.
58517# AE 0 [MEGGITT HOLDINGS (USA) INC.. ...104.870 .4,000,000 | ..oovveereid,000,000 | oo | e | e | e | 000e3.0000 | s 3.000 ... | 11119/2020. | 11/19/2025.
600814 AN 7 |MILLICOM INTL CELLULAR S.A.... ...106.290 1,500,000 7,592 | oo [ e [ 20008125 [ 5.925 | JJoiis | 035,234 | e 76,875 | 01/29/2019. | 01/15/2028.
62854A AN 4 |MYLANNV. . » . . 114436 | .............8,010,631 | .............. 7,000,000 | .............6,948,792 | ......... 8,197 [ [ oo [ 2000.3.950 | ..o 4101 {JD.ceer | 12,289 | 276,500 | 04/27/2017.| 06/15/2026.
62927# AS 5 [NFLVENTURESLP........ccccoormirinnns - |1 . ...5,300, ..104.616 | ..............5,544,667 | .............. 5,300,000 | .eerrerere5,300,000 | oo | ceenrrinnrenenins | e | | 0003020 [ 3.019 [AO...c.. | ceeereee52,909 [ oviviiioiiniinns 09/02/2020. | 04/15/2035.
65342Q AB 8 |NEXTERA ENERGY PARTNERSLP........ L1927 1,429,308 el 1,277,000 1,234,022 5,251 | oo [ v [ 500 | e 5.099 [MS......| ..o 16,920 | ... 57,465 |02/14/2018. | 09/15/2027.
67054K AA 7 |NUMERICABLE GROUP SA................. ..105.250 | ..ovoiieern.526,250 | i 500,000 | 500,000 | oo | e | s | [ 2379 [ 7.367 | Jdevire | 16,901 | i 36,875 | 04/06/2016. | 05/01/2026.
67091T AC 9 |OCPSA ..108.797 | .................870,373 | .................800,000 | ................ 774,514 | ......... 4542 | oo | e | 008500 | 5.259 |AO...... | ccoeereern8,900 | ooooeee 36,000 | 05/10/2018. | 10/22/2025.
680665 AK 2 |OLIN CORP ..106.500 | ..............1,469,700 | .............. 1,380,000 | .............1,357,072 |......... 1,905 | oo | | 205.000 | e 5231 [FA......| 28750 | ..o 69,000 | 08/07/2018. | 02/01/2030.
68218F A* 2 |OMNIT3DAC.... ...100.000 | ..............5,000,000 | .....c........ 5,000,000 | ...ooerrer.5,000,000 | eeonivncricrirenines | cerrrrinernenenne | e | |0 2700 [ 2.715 |MON... | ceceee 15,375 [ i 11/20/2020. | 03/19/2029.
68620Y B* 2 |ORIGIN ENERGY LTD ..122.766 2,600,000 | ...cc0eeeri2,600,000 | ..o | e | e [ e [ 04950 [ 4.950 |JJ....... | .e......59,345 | L 128,700 | 05/15/2019. | 01/15/2029.
69318F AG 3 |PBF HOLDINGS COLLC - . . . ....64.824 R 1,620,000 | ............1,050,141 | ........... (544,103) AB75 | oo | e | e 1250 | e 7.678 |JD.......| 5,220 | .o 117,450 | 12/08/2017. | 06/15/2025.
69327R  AJ 0 |PDC ENERGY INC DELAWARE.........ccocuirimrermerieeineinersssesesssesiseisssins . . ,260, ..103.250 | .............2,333,450 | coooiennee. 2,260,000 | . 2,260,000 5,650 | vveurrrerirerirneins | ceeenenieninennens | oneenerienineennes [ 0005750 [ 5.750 |MN......| ..........16,605 | ........ 129,950 | 07/25/2018. | 05/15/2026.
69369E AD 1 |PERTAMINA PERSERO PT . . ...127.756 2,931,720 |.....c... 1,490 | oo | v | 20.8.000 | ..o 6.193 |MN......| ..........28,500 | ........ 180,000 | 06/11/2014. | 05/03/2042.
69370N  AA 4 | PELABUHAN INDONESIA Il PERSERO........cccmivimeemeinerierissereeiseinenes . A . ..313, ..120.250 | .....c.eerr....360,750 | ................300,000 | ................313,480 |......... (276) | cvvvnveererrerinens | v [ 00008375 [ 5.052 |MN......| vooeeeeeri2,508 | ooeeeee 16,125 | 06/21/2019. | 05/05/2045.
70014L  AC 4 |PARK AEROSPACE HOLDINGS LTD ..104.793 | ..............2,095,850 | .............2,000,000 | ...........2,000,000 | ...0ooverirrrmrrmmmrrens [rerimrrererniinnns [ [ vvrernensinnnens [ 4500 | 4500 |MS......| ..eern.26,250 | ..o 90,000 | 09/14/2017. | 03/15/2023.
70137T AP 0 |PARKLAND FUEL CORP...... ...108.123 RO 4,070,000 | .............4,077,994 | ....... (1,496) | ..oovvrvvrcriini | vevrerernerivenineins | 0005875 | 5.825 |JJcies | o 110,257 | ........ 242,434 | 06/26/2019. | 07/15/2027.
70432 AA 9 |PAYCHEX INC ...116.476 2,329,528 | ... 2,000,000 | veoerreerei2,000,000 | eeonienniiciienines | ceenerineineienns | e | e | 070 [ 4.070 [MS......| oo 24,420 | ......... 81,400 | 03/13/2019. | 03/13/2026.
70432  AB 7 |PAYCHEXINC ..122.811 5,280,891 .4,300,000 | ..oovreerreid,300,000 | v | e | e | e | 802500 | s 4.250 ..182,750 | 03/13/2019. | 03/13/2029.
706451 BC 4 |PEMEXPROJECT FUNDING MASTER T. . . SRV . ..102.797 | .. 1,336,367 | .... 1,300,000 23,995 ...11.402 112,125 | 02/10/2006. | 12/01/2023.
706451 BD 2 |PEMEX PROJECT FUNDING MASTER T PETROLEOS .................................... Clorirnns 3BFE. o | o, 1,720,926 |...118.048 | ............. 2,478,998 | ..coovvvnnd 2,100,000 | .............1,878,234 | ......... 20,734 ...11.825 199,500 | 02/08/2006. | 09/15/2027.
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709599 AX 2 |PENSKE TRUCK LEASING COMPANY L.. ...115.049 ....16,100,000 | ..o 16,378,356 | ....covvververirvrvnrens | erverreenn(40,342) | i [ | e 4.200 |...... 3.875 |AO...... | ovveeee 169,050 | ........ 676,200 | 04/27/2017.| 04/01/2027.
71647N  AF 6 | PETROBRAS GLOBAL FINANCE BV. ...106.600 | ..............1,385,800 | ...cccoonuee. 1,300,000 | ..coovrvnnee 1,189,678 | ..o | wrrneerenn0,125 | s [ [ 4.375 ... 8.374 [MN......| cocovrrene 6,319 | oo 56,875 | 05/03/2016. | 05/20/2023.
73179P  AK 2 [POLYONE CORP ...107.250 500,163 | .. | e (88) | e e [ 5.250 |...... 5234 [MS......| oo 1,729 | 26,250 | 02/13/2013. | 03/15/2023.
737446  AM 6 |POST HOLDINGS INC ...105.875 | .. 255,689 | ..o | BB | s [ s 5.750 |...... 6.077 [MS......| ooveeeern 4,983 | e 14,950 | 02/13/2018. | 03/01/2027.
737446 AN 4 |POST HOLDINGS INC +1068.500 | ..vvoiirnrenn 401,505 | ooooovereenns 377,000 | ...............377,000 |......... 5.625 |..... 5624 |JJoiis | e 9,778 | 21,206 | 11/28/2017.| 01/15/2028.
74264*  AB 2 [PRISALHCLLC 114754 2,295,089 | ....ccovveee 2,000,000 | ...ce0eeei2,000,000 | .ooconirreriiiniiirens | e [ [ | e 4.270 |...... 4.270 |AO...... | v 18,029 | ... 85,400 | 04/15/2014. | 04/15/2026.
74264* AC 0 |PRISALHCLLC ...113.226 1,471,943 1,300,000 | .ovvereee 1,300,000 [ coocvornermeririnneris | eevreeirneesneeinnins | verieresnensnnines [ e | e 3.750 |...... 3.750 |AO...... | wovvrernee 12,188 | .......... 48,750 |06/01/2016. | 04/01/2026.
74264 AD 8 |PRISALHCLLC ...116.019 2,784,449 2,400,000 | ..co0eeeri 2,400,000 | oo | e | e | s | 3.850 |...... 3.850 |AO...... | oovrvenee 23,100 | .......... 92,400 | 06/01/2016. | 04/01/2028.
74273@ AC 7 |PRIT CORE REALTY HOLDINGS LLC ...110.451 1,656,763 | .....cocvvne 1,500,000 | ..coooereee 1,500,000 [ oovoruvenrinirierins e [ rereneesnineines [ [ 4,000 | s 4.000 [FA....... 02/14/2013. | 02/14/2025.
742754  AA 7 [PRISA L., ...105.339 2,738,824 2,600,000 | ..ooocrvnee 2,600,000 | .oooocvrrerireereninees [ e [ | e | e 3470 | s 3471 |FA....... 09/28/2020. | 11/17/2028.
743756 AC 2 |PROVIDENCE ST JOSEPH HEALTH ...118.192 4,317,562 ..3,653,000 3,558,675 1,692 [ v [ v [0 3744 | 3.903 |AO...... 05/21/2019. | 10/01/2047.
74840L  AB 8 |QUICKEN LOANS INC......cccomvrvrrrrrrirnes ...106.750 1,067,500 1,000,000 825 | .o | ververineinennnnins | 000005250 | s 5.375 | Jduvirs | v 24,208 | .......... 52,500 | 12/05/2017. | 01/15/2028.
751277 AN 4 |NESTLE PURINA PETCARE CO......cccccoouvvvrrerinarinrinns ..101.817 4,927,951 4,840,000 | ............4,848,836 |........ (25,113) | vvverervirenrins | e [ 20009.300 | onec 8.730 [MN......| wovrernee 75,020 | ........ 450,120 | 09/06/1994. | 05/01/2021.
751277 AR 5 |NESTLE PURINA PETCARE CO.......cccovvvmerirmrirarirennns ...113.350 5,000,000 | .ooerrere 4,958,780 | oo | v 17,305 [ .o [ e [ 08,125 |, 8.565 |FA.......| ovvenee 169,271 | ........ 406,250 | 09/01/1994. | 02/01/2023.
75973Q AA 5 |RENAISSANCERE FINANCE INC ...109.709 5,385,000 3973 | oo [ [ 000 3.450 [ i 3.545 06/28/2017. | 07/01/2027.
761152 A@ 6 |RESMED INC. ...116.793 ..2,200,000 2,200,000 | .ovoovererirrirrnienns [ e [ | e | 3450 | 3.450 07/10/2019. | 07/10/2029.
780153 AU 6 |Royal Caribbean Cruises Ltd.. ...100.413 803,302 (212) (1,745) | oo | eevreeeneensninneins | 000005250 | e 5.001 03/26/2013. | 11/15/2022.
78516F  AA 7 |SABAL TRAIL TRANSMISSION LLC ...115.804 ...2,505,554 | ......... (839) [ v | e [ e 4248 | 4.210 05/02/2018. | 05/01/2028.
79575@ AK 3 | SALTCHUK RESOURCES INC 4.270% 6/25/2028. ...110.535 937,500 | ..o | cerreerienieninees | e | e | 2700 | 4.269 06/25/2013. | 06/25/2028.
79575@ AL 1 |SALTCHUK RESOURCES INC ...111.883 1,125,000 125,000 [ oo [ [ [ [ 204500 | 4.499 09/02/2014. | 09/02/2029.
80874Y AW 0 [SCIENTIFIC GAMES CORP ...103.189 ..1,500,000 ,500,000 [ oo [ [ [ [ 008,000 | 5.000 01/31/2018. | 10/15/2025.
811054 AG 0 |EW SCRIPPS CO ...102.073 818,160 2,331 | oo [ e [ 0005125 [ 5.497 02/06/2018. | 05/15/2025.
81211K AU 4 |SEALED AIR CORPORATION SEALED AIR CORP 5. ...106.250 1,000,000 1,000,000 | o [ | e | e 0082500 | 5.249 03/07/2013. | 04/01/2023.
81725W AG 8 | SENSATA TECHNOLOGIES BV 4.875% 10/15/202... ...107.875 1,000,000 985,932 | ......... 4551 | oo | e | e 8875 | 5.426 01/22/2014. | 10/15/2023.
81725W  AJ 2 | SENSATA TECHNOLOGIES BV......coviiiiireiinieieiieeiseseeissisessesiseeens ..111.250 400,000 | ..ovonvrrrirrirnenins | e | e | e | 0005000 [ 5.000 03/19/2015. | 10/01/2025.
82481L  AD 1 |SHIRE ACQUISITIONS INVESTMENTS...... . . ...111.868 . ..2,937,341 | ......... 9,676 | .ovvvvevevvvrienns [ e [ 003200 | 3.607 05/11/2017. | 09/23/2026.
829259  BA 7 | SINCLAIR TELEVISION GROUP INC.......cccireeririererieenerssrsnsnsenssninee | oeevens | er | sevvensennes 3BFE. | e 1,000,000 |...102.323 1,000,000 | ..cooorvnnee 1,000,000 [ .ooovermeerrererrenins e [ rereneesnineins | e | 125 | s 4.125 11/19/2020. | 12/01/2030.
832248  AZ 1 | SMITHFIELD FOODS INC......ocviiiiiiiiieriiieisisisnssissssssesessssssessessnes | censns .2 .17,049,957 |...111.087 ....16,710,000 16,933,065 |......... (33,337) [ v | v [ 000250 |, 3.990 04/12/2017. | 02/01/2027.
833636 AH 6 | SOCIEDAD QUIMICA 'Y MINERA DE C . .2 15125 | 1,151,250 | e 1,000,000 999,862 | ......... 13 [ e [ [ 04250 | s 4.252 05/02/2019. | 05/07/2029.
845467 AN 9 | SOUTHWESTERN ENERGY COMPANY.........oovivimrrinrrenreiienerieeneieeees .2 ...107.970 ...1,500,000 | .....cc..... 110,700 | ovoevrnineiierins | e [ ensiesnieesieniennns [ 7750 [ 7.750 09/11/2017.| 10/01/2027.
852060 AD 4 | SPRINT CAPITAL CORPORATION .2 ...131.848 rerirnrnnnnn860,000 | ............866,495 | ......... (B07) | cvvvreererierieens | vvreverirerirerinenns [ 0008875 [l 6.750 07/16/2014. | 11/15/2028.
85207U AK 1 | SPRINT CORP. 2124120 | 1,030,192 | 830,000 | ..oveerrerers830,000 [ oo [ [ [ e [ 7625 |, 7.621 02/20/2018. | 03/01/2026.
857006 AG 5 |STATE GRID OVERSEAS INVESTMENT L1013 | 110,132 | 1,000,000 | ................987,366 |......... 1,733 | e | v | 2003500 | e 3.726 01/30/2018. | 05/04/2027.
85812R AA 7 |STEEL FUNDING DAC ..107.201 | ....cc...ee..5,252,839 | oo 4,900,000 | .oovreerei4,900,000 | covoovorrircerrrinnns [ v [ | v | 0040000 | e 4.000 09/14/2017. | 09/21/2024.
86765L AL 1 |SUNOCO LP/SUNOCO FINANCE COR ...102.500 | .................451,000 | .................440,000 | ............... 440,000 | ...covroirimriimmians | crverrircrieniienins | e e [ 208,500 [ 5.500 12/03/2018. | 02/15/2026.
86765L AN 7 | SUNOCO LP / SUNOCO FINANCE COR ...108.000 | ..coovvveer.r. 248,400 | ..cirrerenn230,000 | viirrerrni230,000 | oo | e | s | [ 008,875 [ 5.875 12/03/2018. | 03/15/2028.
87264A AU 9 |T-MOBILE USA INC 2102234 | 613,401 | 600,000 | iiiierrn800,000 | oo | e | e | | 500 [ 4.500 01/22/2018. | 02/01/2026.
87470L AD 3 | TALLGRASS ENERGY PARTNERS LP ...102.125 ..6,000,000 | .............6,000,000 | .....ccc... 720,000 | ooovorvervrivninns | crverirnrineniinnis | verrereineenennnnins | 0005500 | e 5.500 |JJ....... 152,167 | ........330,000 | 09/12/2017. | 01/15/2028.
87612B BG 6 | TARGA RESOURCES PARTNERSLP........ ...105.556 5,000,000 | ...cc0reer.5,000,000 | .eeoecencricnirerinnes | eeenerineineienins | e | | 0005000 [ 5.000 |JJuvies | o 115,278 | ........ 250,000 | 10/17/2018. | 01/15/2028.
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877249 AD 4 |MONARCH COMMUNITIES INC 107375 | 836,875 | 0.500,000 | i 500,000 | e | e [ [ | e 5.625 |..... 5625 |MS...... 9,375 28,125 | 02/28/2014. | 03/01/2024.
879369 AF 3 |TELEFLEXINC L0747 | 118,218 | 110,000 | e 110,000 [ oo | e | e | e [ e 4.625 |...... 4.625 MN...... ceevnerenen880 | ..5,088 | 11/16/2017. | 11/15/2027.
87952V  AM 8 | TELESAT CANADA / TELESAT LLC.. ...104.500 907,058 |......... (1,591) | oo | e | e 6.500 |...... 6.264 |AO...... | oo 12,350 | .......... 59,150 | 10/03/2019. | 10/15/2027.
88032W AG 1 | TENCENT HOLDINGS LTD ..110.393 | .. . ..3,299,389 |......... 75 3.595 3598 | | o 53,056 | ........ 118,635 | 01/11/2018. | 01/19/2028.
88104L AE 3 | TERRAFORM POWER OPERATING LLC 112,365 | e 1,056,231 | ovvoeernnennd 940,000 1,321 [ s | e | e 5.000 |...... 5212 | Jies | v 19,583 | ...oouc 47,000 |03/05/2018. | 01/31/2028.
883203 BU 4 | TEXTRON INC...cooovvrrrrirririrrrernriniines ...109.827 3,843,932 3,500,000 T10 [ o e | e 4.300 |...... 4324 |MS.....| o 50,167 | ........ 150,500 | 01/23/2014. | 03/01/2024.
893647 AX 5 | TRANSDIGM INC ..101.772 2,069,025 2,033,000 | coooerrerni2,089,577 | o | e (11,614) | oovereeeerieines [ [ e 6.500 |...... 5.883 | JJuvcirs | v 60,934 | ........ 132,145 | 11/10/2017. | 07/15/2024.
893647 BB 2 | TRANSDIGM INC ...103.500 3,084,300 2,980,000 (9,589) | covvvveeiirinni | e | 6.375 |...... 5.985 |JD.......| oo 8,443 | L 189,975 | 11/08/2017. | 06/15/2026.
893647 BE 6 | TRANSDIGM INC ...106.500 1,065,000 1,000,000 (1,614) | oo | e | e 6.250 |...... 6.045 02/04/2019. | 03/15/2026.
89675* AP 2 |TRITON CONTAINER INTERNATIONAL ...103.911 4,447,374 4,280,000 | ..oovrerrni4,280,000 | oooocvoncrierireirienes [ s [ | e | e 6.600 |...... 6.599 04/30/2010. | 04/30/2022.
89675 AR 8 |TRITON CONTAINER INTERNATIONAL ...103.959 1,372,256 21,320,000 | coorreerna 1,320,000 | v [ e | e | e | 0008650 | 6.652 06/30/2010. | 04/30/2022.
897051 AA 6 | TRONOX INC ...104.130 10,413 (2) | cvereveremrneinenn | e | 0008500 | oac 6.470 03/28/2018. | 04/15/2026.
89705P AA 3 | TRONOX FINANCE PLC......... ...103.750 075,000 | ..............2,000,000 | ...........2,000,000 | ....ccovuomrrmmrmerns [rmmirmrimmiicnniivens [ v e [ 05,750 |, 5.750 09/14/2017. | 10/01/2025.
911365 BG 8 |UNITED RENTALS NORTH AMERICA | ...106.500 (323) | covrveererrerieens [ v [ e 4875 | 4.744 11/08/2017. | 01/15/2028.
914906 AS 1 |UNIVISION COMMUNICATIONS INC ...100.750 3,825 | oo [ s [ 05125 [ 6.058 02/15/2018. | 02/15/2025.
91832C AA 4 |VMHOLDING SA 111126 ..5,640,000 3187 | o v [ 2008375 [ 5.459 05/10/2018. | 05/04/2027.
91832V AA 2 |VOC ESCROW LTD .....99.250 1,275,000 (9,563) | cvvvverrererrvrines [ crrverieeineeinseins | verrerineensnnseins | 00000:5.000 | oo 5.000 01/29/2018. | 02/15/2028.
91911K AN 2 | VALEANT PHARMACEUTICALS INTERN ..103.629 | ..............1,818,689 | ..............1,755,000 | ............1,755,547 |......... (278) [ vveevrerecivrrnenn | ververerneisenniens | 0005500 [, 5.482 11/14/2017. | 11/01/2025.
92840V AA 0 |VISTRA OPERATIONS COMPANY LLC......ocvoririreemrrinerierienieesseinenns ...104.220 310,000 | ..o | cerreerienieninees | e | v | 0008500 [ 5.500 08/07/2018. | 09/01/2026.
941848 E# 6 |WATERS CORP. ..111.618 1,100,000 21,100,000 [ oo e [ [ [ 203.310 | 3.310 09/12/2019. | 09/12/2026.
941848  F* 9 |WATERS CORP. ...114.694 ..1,500,000 ,500,000 3.530 09/12/2019. | 09/12/2029.
958102 AM 7 |WESTERN DIGITAL CORP ...110.500 2,500,000 2,500,000 | .ovovvoereeciesiienens [ e [ eeenriesieniinenes | eevieesieniesiisseiens | e 750 | e 4.747 44,861 01/30/2018. | 02/15/2026.
97786# AQ 5 |WOLSELEY CAPITAL INC.....cccoovvvvvrrrirenns ..100.000 | ..............3,000,000 | .............. 3,000,000 | ....c0eeee3,000,000 | .ooooveiiiiniiiren | e [ [ |0 1.334 L 2.589 3447 | 65,447 | 11/30/2017. | 11/30/2023.
98954# AB 2 |ZIEGLER INC ...109.868 | ..............1,098,676 | .............. 1,000,000 | ..cooeereee 1,000,000 [ coovorneenvieirierins e [ rererneesninennes [ e [ 4520 | 4520 |AO...... | v 9,291 | i 45,200 | 04/22/2014. | 04/17/2024.
BOROM3 AC 3 |BARRY CALLEBAUT. ...108.250 1,000,000 | ...coovorneee 1,005,516 |......... (1,987) 500 |...... 5258 |JD..ooces | o 2411 | e 55,000 |01/16/2014. | 06/15/2023.
C4931* BC 6 |KEYERACORP............ ...109.729 ...10,675,039 | ....c...ce. 10,675,039 | .vovuvervennrieriens | cevreeererisninenies | ceeneeseninsinenes | e 187,281 |...... 3.680 |...... 3.680 |MS......| ......110,214 | ....... 364,169 | 09/20/2017. | 09/20/2027.
D2736# AJ 8 |FRITZ DRAXLMAIER GMBH & CO KG ...100.550 | .............3,075,701 | ..............3,058,875 | ............. 3,058,875 |......... 252,625 |...... 3.570 |...... 3.570 {AO...... | 026,997 | ... 120,887 | 04/02/2014. | 04/06/2021.
D2736# AK 5 |FRITZ DRAXLMAIER GMBH & CO KG . ...103.734 611,775 | ......... 50,525 |...... 4.050 |...... 4.050 |AO...... | oerereen6,125 | e 26,887 | 04/02/2014. | 04/02/2024.
G0369@ AK 2 [ANGLIAN WATER SERVICES FINANCI.......cc.vvvurvmerierierieerseiseriesieees ...103.202 L8273 | [ s (18,754) | ..vevvererrivenes [ e [ v 5.180 |...... 4893 |JD..coo. | 026,562 | ... 370,620 | 04/29/2019. | 12/05/2021.
G0827# BK 5 |BARRATT DEVELOPMENTS PLC. ...109.227 9,158,565 | ............. 9,158,565 |......... 282,740 |...... 2.770 | ...... 2770 |FA.....| ........90,202 | ........ 241,559 | 08/22/2017. | 08/22/2027.
G0892# AA 8 |BAZALGETTE TUNNEL LTD ..118.478 | .. . ..13,396,110 | ccceveneee 13,396,110 | ovevueenrrenrrieriens | crvreeereninnrnenies | ereeeesneninssnenes | eeneeenn 413,560 |..... 2.860 |...... 2.860 |MS......| .........98,975 | ........ 353,090 |09/28/2017. | 09/28/2032.
G1018# AA 5 |THE BERKELEY PARTNERSHIP LLP......... L7103 | 1,152,536 | .oooovevr..984,204 | oo 984,204 | ..o | cereeerienieriees | e | e (105,450) | ...... 4.130 |...... 4130 [MS..ooo | v 13,098 | oo 11/20/2020. | 09/05/2027.
G1313@ AA 9 |BLACKROCK SMALLER COMPANIES TR.... ..121.257 8,121,833 ...6,698,055 |......... 206,780 |...... 2.740 |...... 2.740 05/24/2017. | 05/24/2037.
G1652# AA 6 | THE BRYANSTON THREE PARTNERSHI ..117.103 1,152,536 984,204 | ... | e | v | ceeeeen(105,450) | ......4.130 | ... 4.130 11/20/2020. | 09/05/2027.
G2479@ AH 2 |COVENT GARDEN GROUP HOLDINGS L. ...108.153 3,171,160 2,932,108 | ooeerren2,932,108 | oo [ v | v | 90,519 11,2960 | ... 2.960 08/31/2017. | 08/31/2032.
G2765* AA 2 | DIONYSUS AVIATION DAC ...108.042 2,701,039 | oo 2,500,000 | ..eerrreri2,500,000 | oo | e | e | | 0003900 [ 3.900 |JJ....... 07/19/2017.| 07/19/2024.
G2765* AB 0 | DIONYSUS AVIATION DAC ...109.908 2,088,259 1,900,000 | ..cooeereee 1,900,000 [ ooovereermrenrrreiins [ rerereeerneeisninenes [ rereneerisnineies [ erneenneineinennnns | 204,060 | s 4.060 |JJ....... 07/19/2017. | 07/19/2025.
G2765* AC 8 | DIONYSUS AVIATION DAC 111,672 3,350,161 ..3,000,000 | ..oerreerree 3,000,000 | oo | e | e | e | 82200 | s 4.220 |JJ....... 07/19/2017.| 07/19/2026.
G2765*  AF 1 |DIONYSUS AVIATION DAC 115311 1,153,105 | .... 1,000,000 | ..cooeereee 1,000,000 [ coooeriernrenrrnerins [ e [ rererneenninneenes [ e [ 24860 | s 4.860 |AO...... 10/23/2018. | 10/23/2026.
G2765* AG 9 |DIONYSUS AVIATION DAC LA17.346 | 4,693,846 | .............. 4,000,000 | .......c..0c4,000,000 | .ooooveiririiniericins | e | e | e | e 89700 | L 4.970 | AO...... 10/23/2018. | 10/23/2027.
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G2765*  AH 7 |DIONYSUS AVIATION DAC.......comieiiriiiernnieierississsesiseisssssssssssssssenss | cereens D|. . |2.APL. .2,200,000 |...119.384 ....2,626,437 ...2,200,000 2,200,000 [ ..o e | e | e | v 5.090 |...... 5.090 |AO...... 21,152 | ... 111,980 | 10/23/2018. | 10/23/2028.
G3424*  AA 3 | GAS PLC ..ot | renens D|. e .3,000,000 |...116.745 | .. ...3,502,358 | ... ...3,000,000 | ... 13,000,000 | ..eouveeernerirerirene | e | e | e | e 4.900 |...... 4.900 [MN...... 19,192 | .. 147,000 | 05/13/2019. | 05/13/2026.
G3424*  AB 1 | GAS PLC ..ottt | s D oovernne | 2.0 i | v 1,100,000 |...123.024 | .............. 1,353,265 | cooovrvrnc 1,100,000 | ..coovvvenee 1,900,000 [ .ooverncereiineieenis | eerreeineinnnineies | eereeeenesneines [ e [ e 5120 |..... 5120 [MN......| vooeeeeen 7,353 | o 56,320 | 05/13/2019. | 05/13/2029.
G3646# AC 7 |FORTH PORTS LTD.....cvuuiiiieirimienerieniieesesssessesessssessesssesesssssssssens | evens Bi. ..10,512,232 |...128.376 ..11,581,910 ...9,021,870 9,021,870 . 278,520 |...... 5.030 |...... 5.029 [JD...c. | eeerrn 32,774 | . 434,869 | 12/05/2013. | 12/05/2031.
G6363# AT 4 |NAC AVIATION 29 DAC [T D|. rernenn 12,822,017 |...100.000 | .. ..12,687,692 | ... 12,687,692 | ...........12,687,692 | .. (116,564) | ........... (17,761) | evereeererrveines [ [ e 6.830 |...... 6.386 |MS......| ........255,157 | ....... 704,192 | 09/14/2020. | 03/14/2025.
G6363# AV 9 |NAC AVIATION 29 DAC......cooiuieririieisieissiesessssissssssssssssssssssssessesss | sersees Do [4BPLoccci | e 2,158,275 |...100.000 | .....cccvuuee 2,089,073 | ..covrenee 2,089,073 | ..ccoovenea 2,089,073 | ...ocoeeund (54,737) | cvoerene (14,465) [ ...ovvrrverininees | crvveereriieiisnnsirens [ e 6.040 |...... 4163 |FA.....| 83,112 | e 91,823 | 08/27/2020. | 02/27/2024.
G6363# AW 7 | NAC AVIATION 29 DAC........comirmerirrereeisinseisesisssssessssesssssssssesssessssens | oeeens D|. .3,200,782 |...100.000 ....3,136,976 ...3,136,976 .3,136,976 (46,325) | ........... (17,481) | evereereriieines [ [ e 6.170 | ...... 4.745 |FA....... . .66,668 .141,101 | 08/27/2020. | 02/27/2026.
G6515# AK 0 | JOHN WOOD GROUP PLC........cocoviiiieiirinissisivesieseseississiiesinees | s D|. .2,000,000 |...119.909 | .. ..2,398,182 | ... ...2,000,000 | .... 12,000,000 | ..o | e [ | e | e 4780 |...... 4.780 [JJ....... 47,534 ...95,600 | 07/02/2019. | 07/02/2029.
G6515# AL 8 | JOHN WOOD GROUP PLC.......couuivumrirrirrereinrierieneesesssessssssessesssenees | oeeens D oo | 2.8 s | v 2,100,000 |...121.655 | .....coonuee. 2,554,762 | ...ovvonnen 2,100,000 | ..oocvvrece 2,100,000 | covoovererirrereeienns [ e e | | o 4.880 |...... 4.880 07/02/2019. | 07/02/2031.
G6515# AQ 7 | JOHN WOOD GROUP PLC.......ccomivuirinrireireniseinesienssesesssesssissessesssesens | oseens D|. .2,000,000 |...100.000 ....2,000,000 ...2,000,000 12,000,000 | .eoureereneiierins | e | e | e | e 2.564 | ... 4.650 07/02/2019. | 07/02/2026.
G7612# AA 2 |ROCK RAIL SOUTH WESTERN PLC........cocoiviirieiinnnienieciniisnienienes | reeens Bl. 7,876,789 |...134.224 | .. 11,375,628 | ... ...8,475,090 | .... BAT5,000 | vvouverinerieriens | e | e | e 402,697 |...... 3.938 |...... 3.957 12/31/2020. | 06/18/2047.
G8698# AA 7 | TAUNTON ONE PARTNERSHIP SOOI DR B e |2AZeins | s 847,509 |...117.033 | .ocorvirrrens 895,882 | ...coovvrrnnenn 765,492 | oo 765,492 | ...ooocvirrierinnins | cerrreriesisesnnnins | eevienineeenines | eriens (82,017)|...... 4.130 |...... 4.130 11/20/2020. | 09/05/2027.
N1614R  AX 9 | BRITISH TRANSCO INTERNATIONAL GTD-by-Mul........cccerrvrrrcrierirnns @....|D|. .3,909,640 |.....99.333 ....6,953,314 ...7,000,000 8,687,173 | oo | s 351,470 [ oo | e | e | s 5.488 01/27/2011. | 11/04/2021.
P4001# AA 8 |EOLICAMESA LA PAZ SDE RLDE.......c.cooocmiviirerienineeneeissesseriesinnns | sevee - 7,246,383 |...120.331 | .. ..8,719,678 | ... ...7,246,383 | .... T,246,383 | s | s | s | e | e 5.980 |...... 6.024 |MJSD. | ..........13,241 433,334 | 05/31/2019. | 12/20/2044.
Q3535# AD 8 | AUSTRALIAN GAS NETWORKS VIC 3 ENVEStra V......cocoovevererereerreiscrinens [ v D covveerne | LG FE s | v 10,000,000 {...126.112 | ....ccoo.ee. 12,611,163 | .coocvveenee 10,000,000 | ........... 10,000,000 | .cevucermrernerreninens | erereeernenineenenses | eeeneessnineiienes | e | e 6.520 |...... 6.520 | JJuceies | o 326,000 07/01/2010. | 07/01/2027.
Q3629%# AP 8 |ETSA UTILITIES FINANCE PTY LTD .1,400,000 |...111.721 ....1,564,100 ...1,400,000 1,400,000 | e | e | e | e | 3.560 |...... 3.560 .20,767 08/01/2019. | 08/01/2029.
Q3629 AQ 6 |ETSA UTILITIES FINANCE PTY LTD .1,400,000 |...111.908 | .. ....1,566,710 ...1,400,000 1,400,000 | o | e | e | e | e 3.630 |...... 3.630 21,175 08/01/2019. | 08/01/2030.
Q3917# AA 2 | FLINDERS PORT HOLDINGS PTY LTD... 1,018,220 |...110.102 | .. ...1,101,021 ...1,000,000 11,012,593 (3,099) | cooovvvrriinienis | e |70 | i 3.803 11,931 02/13/2019. | 09/18/2024.
Q3917# AB 0 |FLINDERS PORT HOLDINGS PTY LTD... .3,065,700 |...115.394 3,461,827 3,000,000 | ... .3,051,421 (T,875) | oo | vevrerencensrirneins | 00270 | i 3.932 .36,651 .128,100 |02/26/2019. | 09/18/2026.
Q3971@ AL 3 [GPT GROUP. .5,300,000 |...114.278 ....6,056,720 ...5,300,000 | . 5,300,000 | .ocveveeeeeeieieiens e | e | e | 200 3.940 | 3.940 90,489 | ........ 208,820 | 07/25/2019. | 07/25/2034.
W4662R  EN 2 [INTRUM JUSTITIA AB......... .1,003,500 |.....99.863 ....1,099,686 ...1,101,195 .1,099,686 | . (1,509) 90,945 |.....3.125 | ...... 3.125 15,772 06/16/2017. | 07/15/2024.
X5151*  AD 2 |LANDSVIRKJUN .1,800,000 |...103.196 1,857,533 1,800,000 1,800,000 | e | e | e | e o010 | 4.010 .22,657 03/08/2018. | 03/08/2022.
X5151* AE 0 | LANDSVIRKJUN . . .2,100,000 |...105.824 | .. ....2,222,303 | ... ...2,100,000 | .... 2,100,000 [ .o [ | e | e |aend01200 ] 4.120 .27,158 03/08/2018. | 03/08/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........cvvvireinieninienernneens s | e 809,290,942 XXX | s 908,371,925 | ......... 814,579,396 | ......... 809,645,295 | ........... (534,587) | ..ovveeas 245405 | ....... 329,840 | ....... 3,084,930 XXX XXX | .. 9,924,437 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
05990T AU 1 |BANC OF AMERICA FUNDING CORPOR.........ccocomirirrerimrmrineriersnessanenns | sereee e e | TAFMec | i 1,549,481 |...100.579 | ...cccvvvneee 1,558,460 | .....ccooone 1,549,481 | oovevrrenee 1,549,481 [ ..o e | veveeneneninnines [ e [ e 3.750 |...... 3.592 | MON... 02/10/2015. | 02/01/2037.
07332B  AD 1 |BAYVIEW OPPORTUNITY MASTER FUN JSSSTRTRRRTINN IO - 12,391,397 |...107.438 ....2,524,804 ...2,350,000 2,373,667 (5,254) | cvvvvererrveineien | eeverneeiseinenieninn | s 4.150 |...... 3.902 | MON... 04/28/2017. | 03/28/2057.
07332B  AE 9 |BAYVIEW OPPORTUNITY MASTER FUN FETRRPTOR BT e .1,687,685 |...109.210 | .. .. 1,834731 | .. ..1,680,000 | .... 1,687,373 |......... (1,292) | cvvvvvvererririreeins [ ovenrineiisnnniienns | s 4.500 |...... 4.448 |MON... 04/28/2017. | 03/28/2057.
126694 3B 2 | CWHL_06-8 CWHL 2006-8 TAT........ooererrercerrmimeerersesriensenssssesensssssens | ceveens . 185802 | o 284,598 | ..o 331,690 | oo 276,282 | ..o | e (10,233) | ovvvvererrneenes [ eerereneerenineiiens [ e 6.000 |...... 6.429 | MON... 03/01/2006. | 05/01/2036.
52524V AQ 2 |LEHMAN XS TRUST LXS_07-15N......ocoriiirrrrireiiinniieneieessisessisseisenees | e o ....88.034 52,680 | .ovvueererierienns | e | s 1.048 |...... 7.142 |MON... | .. 09/30/2015. | 08/26/2047.
68389F CG 7 |OPTION ONE MORTGAGE LOAN TRUST OOMLT 200.........cccmevemrererennns | cereene - ....97.802 reventeneiennneniens | v | e | e | 0.688 |...... 0.705 |MON... | .. 09/24/2002. | 08/25/2032.
76119H AA 8 |RESIMAC MBS TRUST RESI_18-1A....... SOOI PP D 199646 | oo 537,852 | e B39761 | 539,761 | e | e | s | e | e 0.949 |...... 0.955 | MON... 05/17/2018. | 11/10/2049.
76123M  AB 9 |RESIDENTIAL MORTGAGE TRUST RML SRS RPN o ...101.082 (622) 2.831 |..... 2.423 |[MON... | .. 06/26/2020. | 05/01/2060.
97655) AH 5 | WINWATER MORTGAGE LOAN TRUST W.....cooiiiniriinnininnsnssnisssnsssrinnes | erneens AN . . ...100.067 | .. ...14,815 40 | e [ [ 3.500 |...... 3.839 [MON... | .. 06/07/2018. | 01/03/2046.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities . s | s 10,335,061 XXX | s 11,197,328 | ............ 11,309,543 0 35,319 0 0] XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
04410R  AG 1 |ASHFORD HOSPITALITY TRUST INC.....covoreremrierreeeeneeserenrsnsisenseses | eveeene | oo [ eonrriennnd | TAFM | 3,750,000 |....95.116 | ..covvvvneee. 3,566,868 | ....ccoonne. 3,750,000 | .oocvvnecs 3,750,000 | cvooecvrrerirrerenrnnes [ e e | e | s 1.409 |..... 1.463 | MON... 04/27/2018. | 04/15/2035.
04410R  AJ 5 |ASHFORD HOSPITALITY TRUST INC......cocovvrrerirmrimrerninisrinerirerieneneenes | evivene | o [evnrncennnd | TA M | s 2,000,000 |....92.584 | .............. 1,851,682 | ..coovvvenee 2,000,000 | ..ooocrerene 2,000,000 | oooovirerirrirrninnes [ e [ | | 1.559 |...... 1.614 |MON... 04/27/2018. | 04/15/2035.
05549R  AE 7 |BARCLAYS COMMERCIAL MORTGAGE S.. 19,973,447 |.....92.863 ....9,286,289 .10,000,000 19,985,727 5,946 | oo [ e [ 2.050 |...... 2.153 | MON... 07/19/2018. | 07/15/2037.
05552E AA 8 |BARCLAYS COMMERCIAL MORTGAGE S.. 4,718,750 |....98.876 ...4,943,782 ...5,000,000 4,869,355 | ..o | i 150,605 | ..o | e | s 1.009 |...... 5.252 | MON... 05/14/2020. | 08/15/2036.
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05604L  AA 0 |BROADWAY MORTGAGE TRUST BWAY _T.....vvvirrirerieinereiersnssniernnes | cevvne ...102.001 ...3,550,152 | ......... (5,903) | cvvvvveeererrnrieens [ v [ e 2917 |..... 2.205 08/27/2020. | 01/01/2035.
05607K  AA 9 [ BXMT_17-FLT . oottt ssessssnes | seeiens ....99.947 TA0,883 | ..ovooeercererirnis | ceerierienineesneins | ceeriessneesenines | s | e 1.023 |...... 1.013 12/08/2017. | 06/15/2035.
10482T AG 7 |BRAEMAR HOTELS & RESORTS TRUST. ....94.700 | ................947,000 | ..............1,000,000 | ............. 1,000,000 [ ..occvomieriinnieiis e | e [ [ 1.209 |..... 1.260 05/22/2018. | 06/15/2035.
36255C AA 7 |GPMT 2018-FL1 LTD GPMT_18-FL1 . .....99.377 , 817 | ...... 262,817 | oo | ceerierienineesneie | ceerierseeseninee | e | e 1.052 |...... 1.073 04/26/2018. | 12/19/2035.
36255N  AZ 8 | GS MORTGAGE SECURITIES TRUST G....coooourvrmrireererineisersneesseessensns | wvnees ..104.665 | ..coovvernes 7,588,224 | .............. 7,250,000 | .ooovcverees 7,286,251 |......... (T,284) | oo | e | s 4.362 |...... 4.333 03/15/2018. | 03/01/2051.
432885 AG 6 |HILTON USA TRUST HILT_18-ORL....ccoviuirririrnrieinnreiereisseeessssssserenens | cereees ...96.991 | .............9,699,139 | ............10,000,000 | ..........10,000,000 | ....oeorererrrrmrrrrans | crrrmrerrimnerieirins v e | e 1.209 |...... 1.393 02/14/2018. | 12/15/2034.
432885 AJ 0 [HILTON USA TRUST HILT_18-ORL......ccrtreurirrerirrerenmeiseriensenesseesnsnins | sevee ...94.986 | ..............2,849,579 | .............3,000,000 | ..eereeerne 3,000,000 | coooiioniinirieniens | e | e | e | e 1.459 |..... 1.644 02/14/2018. | 12/15/2034.
46649) AG 3 | JP MORGAN CHASE COMMERCIAL MOR.......ccoovuimiiniiciincienisniniinns | s ..93.065 | .oien2,578,824 | L 2,771,000 | e 2771133 | e | D65 | e [ 1.259 |..... 1414 09/18/2019. | 02/15/2035.
46649 AJ 7 | JP MORGAN CHASE COMMERCIAL MOR.......ccovtureimirierineirerenneessnines | reeens 91424 | . 940,758 | e 1,029,000 | .ovoerrern 1,029,019 [ oo | v | s [ [ 1.459 |..... 1.616 09/18/2019. | 02/15/2035.
48275P  AE 1 [ KREF_18-FLT oottt essssissnsns | sisees ....99.042 4,000,000 | ..ccorerrec4,000,000 | .ooooivoncrierirneirnenes [ s [ | e | e 1.753 | ..... 1.747 11/07/2018. | 06/15/2036.
61691K  AG 6 | MORGAN STANLEY CAPITAL | TRUST ....93.970 ..3,500,000 | ..oerreerree 3,500,000 | oo [ e | e | e | e 1409 | 1.493 11/117/2017. | 11/15/2034.
61691K  AJ 0 |MORGAN STANLEY CAPITAL | TRUST ...couivrurrrermerireesseisersersesesnennns | seeeene ....91.961 3,000,000 | .veerrer: 3,000,000 | eeoucenncricrirerines | ceernerinernenienine | e | e | 1559 [ 1.644 11/117/2017. | 11/15/2034.
87275Q AE 7 |TPG REAL ESTATE FINANCE_TRTX_1....ciiviiienrieiinierennseienssineenins | cevies ....98.547 6,000,000 | ..coe0rerre6,000,000 [ oo [ | e [ [0 1.803 [ 1.797 11/15/2018. | 11/15/2037.
88327H AG 8 | THARALDSON HOTEL PORTFOLIO TRU.......cccoueerreeermerierirseessniseiines | werens . . ...95.988 | ..............3,499,098 | .............. 3,645,361 | ..overrnrn 3,649,228 | .o | e (1,243) | s [ [0 1283 [ 1.509 01/22/2018. | 11/11/2034.
88327H AJ 2 | THARALDSON HOTEL PORTFOLIO TRU [SSSTTROUROTRUTORORN [VUURORS O TSRO 41.AFM......... ...3,618,796 |.....93.982 3,621,059 | i 3,624,862 | .oviviieniinciinninnns | e (1,284) | o [ [0 1508 [ 1.760 01/22/2018. | 11/11/2022.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . XXX ....74,070,120 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Secuntles
00176A  AX 3 |AMERICAN MONEY MANAGEMENT CORP ....99.185 3,000,000 | ..ooeereerni2,986,467 | oo | e 97T [ s [ |00 1.224 |l 1.345 04/20/2018. | 04/30/2031.
00176A BB 0 | AMERICAN MONEY MANAGEMENT CORP 98510 | i 2,955,297 | oo 3,000,000 | .verrrer: 3,000,000 | evoeivrrinnireninee | eeerreinernenienine | e | | 1814 [ 1.819 04/20/2018. | 04/30/2031.
00176C AN 1 |AMERICAN MONEY MANAGEMENT CORP........ccccosvummremerimerinrernneiseinns | weeees ....99.902 1,000,000 21,000,000 [ oo [ [ [ [ 01408 | 1418 11/01/2017. | 11/10/2030.
00833L AA 4 | AFFIRM ASSET SECURITIZATION TR... ...100.570 ..1,500,000 ,502,137 (B76) | cvvvvvevereerienns | evrivrrveriverinenns [ 00002100 [ iies 1.948 09/25/2020. | 02/04/2025.
00834A  AA 7 |AFFIRM ASSET SECURITIZATION TR....ooouivirrireereeneesesisessenssssesenis | seree ....99.934 5,529,125 | ..... 5,528,544 (273) | cevverenernnerireees | verisernerrerineens [ 00001900 [ i 1.909 10/13/2020. | 01/15/2025.
01750L  AC 7 |ALLEGRO CLO VIII LTD ALLEG_18-......coviiiririeiniireinnssieiseieiesssseenss | cevves ....99.088 1,000,000 | o [ | e | e [ 1907 | 1.891 06/29/2018. | 07/15/2031.
02377A° AA 6 |AMERICAN AIRLINES........cooviviiririeiieinirieriresieessessssssesiessessssssssnssnes | sevee 94012 | i 884,746 | ... 941,101 | i 884,746 | e (56,355) | ..vvererernreerrreenes [ rererneerenineines [ e [ 03,700 |, 3.699 09/02/2014. | 10/01/2026.
02378*  AA 8 | AMERICAN AIRLINES 2017-2 CLASS........covvuririrriineieeriesiseissssissisnns | sevee 2100921 | oo 4,026,297 | 3,989,546 | 3,989,546 | oo | e | s | | 0005180 [ 5.181 07/24/2018. | 10/15/2023.
02378L  AA 1 | AMERICAN AIRLINES 2017-1 CLASS.......ccomirmerierireerreissiierieneeseseniens | reeens ...100.933 | .. R 1,014,519 | oo 1,014,519 [ s e e [ [ 05,180 |, 5.178 , 07/24/2018. | 08/15/2023.
03665L  AE 3 | ANTARES CLO ANTR_18-3A.....coiirmrirrireesnnineinesiesieessssssssessesssnsens | eeens 198615 | 2,958,435 | ...oovvvnnenn 3,000,000 | .verrrer: 3,000,000 | ovouienncrrncnirerines | ceernerinernenenine | e | |00 2318 [ 2.323 | JAJO.. | v 13910 | ........ 103,283 | 11/20/2018. | 01/20/2031.
03665L AG 8 |ANTARES CLO ANTR_18-3A.......oiiriiiernircierisisisesiesssssssessssssssensnes | cenens .....96.157 2,884,710 | ..covvenen 3,000,000 | ....e0eeee3,000,000 | .oovoirveciiiniiirens | e e [ |00 2.968 [ 2977 [JAJO.. | .o 17,810 | ........ 123,053 | 11/20/2018. | 01/20/2031.
03665T AG 1 |ANTARES CLO ANTR_T18-2A.......cooiiiriiierierienieesssiseniesiessssesnsninns | aeeie 196401 | 11,928,012 | e 2,000,000 | overrreri2,000,000 | eeoeiererienirenines | e | e | |00 2918 [ 2.926 |JAJO.. | oovrrnnee 11,674 | .......es 81,022 | 08/24/2018. | 10/20/2030.
03765X  AJ 5 |APIDOS CLO APID_15-22A..........ooviimiiiciiriiiiiniissiceiesisensissisiinnes | e .....98.883 1,000,000 | ....cc.occc.1,000,000 [ oooooeioeiiniiiciins o e [ [0 1718 | 1.719 |JAJO.. 3437 | 13,693 | 02/24/2020. | 04/20/2031.
03789X AD 0 |APPLEBEES /IHOP FUNDING LLC D....ccoovuirirririerieiirserieriesenenisninns | veve .....98.632 R 2,992,500 | . 2,992 ﬁno ............... 5.950 |MJSD. | ... 9,064 | ... 125,505 | 05/28/2019. | 06/07/2049.
04016D AG 0 |ARES CLO LTD ARES_16-41A.......cooiiiirierieeineessnsiseisesieseseessssisessens | seseees ...100.025 | ..............5,001,255 | .............. 5,000,000 | ..oocrvrecs 4,985,804 |........ (6,724) | oo | e | e 4437 | s 4490 |JAJO.. | oo 47,450 | ........ 281,131 | 12/18/2018. | 01/15/2029.
04017F  AE 9 |ARES CLO LTD ARES_18-48A.........ccovmrirernririirernsinsissineissssienssssssessns | coeees 99133 [ 991,325 | e 1,000,000 | ..covreereen 1,000,000 [ oooioveiiiinieieneee e | e [ | 1798 | i 1.800 [JAJO. 05/24/2018. | 07/20/2030.
04965L  AJ 7 |ATRIUM CDO CORP ATRM_14AB........cccoviurrirrrerineeieniresensesssssnessenes | reeens 299435 | 1,988,700 | oo 2,000,000 | .verrreri2,000,000 | eceoniveerierirerines | ceerrrinennenenne | e | |00 1930 [ 1.921 [JAJO. 07/19/2018. | 08/23/2030.
056162 AN 0 |BABSON CLO LTD BABSN_15-IA.......coociiiiiiniiniiceieniccsissisesienes | s .....99.405 4,000,000 | ...ccc..eec4,000,000 | .oooovorririinriiinnns [ e [ | e |0 1.208 | i 1.208 |JAJO. 02/07/2018. | 01/20/2031.
12548F  AS 9 | CIFC FUNDING LTD CIFC_13-TA ...t | cveeens +.96.526 | .......c...... 1,206,570 | oo 1,250,000 (7,391) (1,034) | oo | e | 200.8.880 | oece 7.139 | JAJO. 10/16/2017. | 07/16/2030.
12548M  BF 1 | CIFC FUNDING LTD CIFC_15-TA......oiiriinerierinrirnenieesssissessessseessnnins | avieees .....99.823 3,000,000 | veoerreeree3,000,000 | eeouieneirciireninnes | ceernerineineiienns | e | e |0 1.328 [ 1.328 |JAJO. 12/12/2017. | 01/22/2031.
12549F  BP 3 |CIFC FUNDING LTD CIFC_13-4A. .....98.996 ..2,000,000 | c.oerreernn2,000,000 | voriirniiiinininiens [ e | e | e | e 1817 | 1.827 |JAJO. 05/21/2018. | 04/27/2031.
12549Q BE 4 |CIFC FUNDING LTD CIFC_14-3A......comirireriminerieriesessessenssssssssensneens | seeis ....99.825 3,000,000 | .verrrern 3,000,000 | .oceouiencricrirenires | eeernerinerneienine | e | |00 20168 [ i 2.021 | JAJO. 10/10/2018. | 10/22/2031.
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12550M  AJ 9 | CIFC FUNDING LTD CIFC_15-3A. 99313 | 993,132 | e 1,000,000 | .coereereern 1,000,000 [ oo [ | e | e e 1.088 |...... 1.087 |JAJO.. | cieeeeeni2,206 | oo 21,925 | 02/23/2018. | 04/19/2029.
1255IN° AA 5 [CIFC FUNDING LTD CIFC_17-5A. . 97218 | 1215224 | 1,250,000 (7,824) | oo | e | cevereeissesesiennnn | e 6.318 |..... 6.327 |JAJO.. | ......... 16,014 | ......... 94,618 | 10/13/2017. | 11/16/2030.
12702 AA 4 |CVSPASSTHROUGH TRUST.............. ..112.687 6,380,909 5,662,491 | ..ciiiii5,662,491 | oo | e | e | s | 3.901 |...... 3.932 [MON... | .........12,885 | ........ 220,894 | 09/27/2017.| 10/10/2039.
12708# AA 4 |CHARTER COMMUNICATIONS CTL ..130.374 | .. 3,615,540 | c.ovvvennees 2,773,206 5.550 |...... 5.614 [MON... | ...........6,841 | ....... 153,913 | 12/17/2018. | 07/15/2035.
14311X AC 6 |CARLYLE GLOBAL MARKET STRATEGI..... 1.98.060 | oo 2,941,794 | ..ooovonne. 3,000,000 | vverrrere 3,000,000 | 1eeonrvniererienirne | e | e | s | s 1.718 | ...... 1.720 [JAJO.. | .........10,310 | .......... 85,033 | 04/17/2018. | 04/20/2031.
14315L  AE 4 |CARLYLE GLOBAL MARKET STRATEGI..... .....98.943 1,978,854 | ....coevnued 2,000,000 | ...ce0eeei2,000,000 | .oooirreciiiniiirens | e [ [ | e 1.767 |...... 1.770 |JAJO.. | cieieeren8,379 | 56,548 | 05/23/2018. | 07/27/2031.
150323 AQ 6 | CEDAR FUNDING LTD CEDF14-4A.........oeoumrrrierineersniseessssisessesessennas ...100.000 3,500,007 3,500,000 | vverrrere 3,500,000 | eeonreeiirerienirns | e | e | e | s 1.809 |...... 1.819 [JAJO.. | ..........12,136 | ........ 101,725 | 07/13/2018. | 07/23/2030.
15032F  AA 4 | CEDAR FUNDING LLC CEDF_18-TA......covvvuiririririerrisneiieeiieeenieennions .....99.399 1,987,980 2,000,000 | ..ee0reeeri2,000,000 | oo | e | e | s | 1.218 |..... 1218 [JAJO.. | ........... 4,874 | ........ 46,550 |02/01/2018. | 01/20/2031.
17180W AG 0 | COMMERCIAL INDUSTRIAL FINANCE 98573 | 985,725 | e 1,000,000 (Y0 [T EOTRTRTRIN B 3.068 |...... 3.202 08/15/2018. | 04/20/2031.
17181T AC 5 |CIFC FUNDING LTD CIFC_18-4A...... . .....99.882 1,000,000 | cooiereeerns 1,000,000 | vooiinniinniieniens | e | e | e | s 1.918 |..... 1.921 08/20/2018. | 10/17/2031.
247367 AX 3 |DELTA AIR LINES 2002-1 CLASS G.. ...102.761 147,939 2,290 | oo [ [ 8718 [ 8.807 02/05/2010. | 01/02/2023.
26243K  AC 1 |DRYDEN SENIOR LOAN FUND DRSLF_. .....99.437 1,000,000 | coovrererrn 1,000,000 | vorierncirrinneniens | e | e | e | e 1231 s 1.227 01/26/2018. | 05/15/2031.
26244G  AG 0 |DRYDEN SENIOR LOAN FUND DRSLF_ .....99.422 2,000,000 | ..ce0reeri2,000,000 | oo | e | e | e | 1871 [ 1.870 08/10/2018. | 08/15/2031.
26245M AG 6 | DRYDEN SENIOR LOAN FUND DRSLF_ .....98.678 5,000,000 | ...co0rrer.5,000,000 | eeoniivncricrirenines | ceenrrinennenienins | e | [ T8 [ 1.770 05/09/2018. | 04/15/2031.
26249M AQ 0 |DRYDEN SENIOR LOAN FUND DRSLF........cccomirirrinrineireniseiseinerienes .....98.469 1,000,000 | ..cooeereee 1,000,000 [ oooverncernrenrrieiins [ reeerneernenisninenes [ rereneernninseines [ evneensenneinennnns [ e 1.637 |, 1.619 12/06/2017. | 01/15/2031.
26249Q AU 2 |DRYDEN SENIOR LOAN FUND DRSLF_ .....98.698 ..1,500,000 ,500,000 [ oo e [ [ |0 1.887 | 1.871 . 07/27/2018. | 07/15/2030.
26251C  AG 9 |DRYDEN SENIOR LOAN FUND DRSLF_. .....99.877 4,000,000 14,000,000 | coouvvrinenierieeens e [ | [ 001,868 | 1.870 [JAJO.. | ..........15,150 | ........ 120,823 | 10/31/2018. | 01/17/2032.
26252) AN 8 |DRYDEN SENIOR LOAN FUND DRSLF_. ..100.029 | .o 750,218 | . 750,000 | o 745,099 | ......... (851) [ vvveererreivernens | errveererneirvnnniiens [ 000 2.637 [, 2.739 [JAJO.. | e 4,230 | ... 20,010 | 02/28/2020. | 07/15/2030.
28851Q AE 3 |ELLINGTON CLO I LTD ECLO_17-1A ...100.003 3,892,907 | ovouvererireerrrinnns [ v [ | v | o 1.857 | 1.842 08/08/2018. | 10/15/2029.
28852L  AA 1 |ELLINGTON CLO | LTD ECLO_18-3A 199383 | 970,723 | 976,749 | 976,749 | s [ s [ e | e | 0. 1.868 | 1.871 06/06/2018. | 07/20/2030.
33883G  AA 5 |FLATIRON CLOLTD FLAT_18-1A..... .....99.421 .4,000,000 | ..oovveerreid,000,000 | vooiiriiiinininiens | e | e | e | e 11680 | 1.168 02/22/2018. | 04/17/2031.
34960J AS 4 |FORTRESS CREDIT OPPORTUNITIES .....99.086 1,000,000 | ..cooeereee 1,000,000 [ coooereernrenirneiins [ revireeereeieninenes [ reverneernnineenes [ e [ 1,584 |, 1.576 06/29/2018. | 07/10/2030.
34960 AY 1 |FORTRESS CREDIT OPPORTUNITIES ....96.084 | .................960,839 | ..coooovrnne 1,000,000 21,000,000 | o | e [ [ 000 2.874 | 2.873 06/29/2018. | 07/10/2030.
36320M AL 2 | GALAXY CLO LTD GALXY_15-20A ..99.203 | ..............1,984,058 | ............. 2,000,000 122,000,000 [ coooveerieerierienens e [ | 201,218 | 1218 02/23/2018. | 04/20/2031.
363200 AC 4 | GALAXY CLOLTD GALXY_18-27A ...99.219 3,000,000 3,000,000 | ..ooeverrierrriirenns | e [ e | e | e 1,241 i 1.237 04/03/2018. | 05/16/2031.
36321B  AA 9 | GALAXY CLO LTD GALXY_17-24A .....99.618 R 2,000,000 | .oocverece 2,000,000 | .ovooverererrerrninnns [ e [ | e | e 1.357 | 1.339 11/17/2017. | 01/15/2031.
36321B  AB 7 | GALAXY CLO LTD GALXY_17-24A 198458 | ..o 1,969,166 | .oconcenn 2,000,000 | .oocrenece 2,000,000 | ovouvrrerereereninnns [ e [ | e | e 1637 | 1.619 11/17/2017. | 01/15/2031.
363210 AG 9 |GALAXY CLOLTD 98412 | 984,116 | e 1,000,000 | ..o 1,000,000 | oovverirerririinrens | v | s | e [ 1837 | 1.820 06/29/2018. | 07/15/2031.
37959P AA 5 |GLOBAL SC FINANCE SRL SEACO_20.... ...100.980 ..11,628,294 | ........... 11,633,139 | ......... (1,103) [ covrevereereeiveen | e | 002170 | e 2.167 11/16/2020. | 10/17/2040.
37959P  AC 1 |GLOBAL SC FINANCE SRL SEACO_20........cccccouuimririiniiiniinsiicsiniinens ...101.075 2,112,181 | ..........2,121,958 | ......... (289) [ oo [ e | 20000.2.260 | 2.152 11/16/2020. | 11/19/2040.
38175B  AA 2 |GOLUB CAPITAL PARTNERS CLO LTD .....98.531 R 4,000,000 | ..ocoorerreid,000,000 | .oooovirrercercrinnns [ e [ | v | 1525 | 1518 02/23/2018. | 02/05/2031.
38175C AA 0 |GOLUB CAPITAL PARTNERS CLO LTD .99.075 | .............5,944,488 | ............ 6,000,000 | ...co0re0r8,000,000 | .eeouiencirciieeirnes | eeenrrineineienns | e | e | e 1685 [ 1.689 12/07/2017. | 01/25/2031.
38175C AC 6 | GOLUB CAPITAL PARTNERS CLO LTD n97.099 [ 1,941,982 | 2,000,000 | ..ce0eeree2,000,000 | .oovoirreciiiniiirin | e [ [ |20 2.015 [ 2,021 | JAJO. 7,387 12/07/2017. | 01/25/2031.
38175N  AA 6 | GOLUB CAPITAL PARTNERS CLO LTD 997 | 991,169 | e 1,000,000 | ..cooeereer 1,000,000 [ cooveriennrenirierins [ reverneereeisninenes [ rereneersnineenes [ e [ 1,608 |, 1.599 |FMAN .2,496 05/25/2018. | 05/05/2030.
38175W AA 6 | GOLUB CAPITAL PARTNERS CLO LTD .....99.191 1,000,000 | ....cc0.oee0.,000,000 [ oo [ v v [ [ 01,645 | 1.639 | FMAN .2,559 08/10/2018. | 08/05/2030.
38175W AE 8 | GOLUB CAPITAL PARTNERS CLO LTD 198.901 | 989,011 | e 1,000,000 | .............1,000,000 |........ 2.322 |FMAN .3,616 08/10/2018. | 08/05/2030.
38175W AG 3 | GOLUB CAPITAL PARTNERS CLO LTD .....97.460 2,000,000 2,000,000 | .oouerenrirerieriee | eeerneernninenenns | s | e |00 32125 [ 3.127 | FMAN. 9,721 08/10/2018. | 08/05/2030.
38176V AA 7 |GOLUB CAPITAL PARTNERS CLO LTD . .....99.452 ..1,000,000 ,000,000 [ oo [ [ [ e [ 001,908 | 1.900 | FMAN .2,963 02/27/2020. | 05/05/2032.
38177B  AA 0 | GOLUB CAPITAL BDC LLC GCBDC_18........ccomrvrerrmeineereeerseesenssenesseenns .....99.066 1,000,000 21,000,000 [ oo [ [ | e [ 01,698 | 1.700 11/01/2018. | 01/15/2031.
40436T AG 1 |HIGHBRIDGE LOAN MANAGEMENT LTD 98498 | ..o 246,245 | 250,000 | .ovvvreires 239,852 |......... 101 | s v | 200 3.868 | i 4.716 12/27/2018. | 01/20/2028.
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40439H  AA 7 [HIN TIMESHARE TRUST HINTT_20-A.....covviiiririeinrineisnrsssnssssessnsnnes | cerves 1.AFE.. ...100.580 2,778,999 | o [ e | s | e | 1.390 |...... 1.397 [MON... | ... 09/04/2020. | 10/09/2039.
40439H  AB 5 |HIN TIMESHARE TRUST HINTT_20-A.......cooivimirierrrneriersenesseessnsssessenes | eeens 1.FFE... ...101.689 615911 |......... (36) 2.230 |...... 2.245 |MON... | .... 09/04/2020. | 10/09/2039.
40439H AC 3 |HIN TIMESHARE TRUST HINTT_20-A.. o 2BFE. ...103.361 416,819 | ......... (C10) OO UPTOTORTORPTO PO 3420 |...... 3.446 |MON... | ... 09/04/2020. | 10/09/2039.
50184N  AQ 5 |LCMLTD PARTNERSHIP LCM_15A. . D|. 4 |3AFE..... .....98.091 | .. . LATL3T0 | (17,260) (U271 [T EOTRTRTRIN B 3.918 |..... 4.075 |JAJO.. 01/14/2019. | 07/20/2030.
50188G AT 0 |LCMLTD PARTNERSHIP LCM_18A.......coirireeririerierinserneesseinsenisessenes | eeens (] 4|1.AFE...... 199369 | i 1,987,372 | oo 2,000,000 | coverreer:2,000,000 | eeonreeiirenienirne | eeeneerrninnnienes | e | s | e 1.238 |..... 1.238 |JAJO.. 04/12/2018. | 04/20/2031.
50188H AC 5 |LCMLTD PARTNERSHIP LCM_18A D|. 4|4.AFE.. .....91.863 3,766,379 4,100,000 | .............3,766,379 | ..ccovvuunnn (65,936) [ .vvvverrrrvrerenins e | e [ e 6.168 |...... 6.212 [JAJO.. | .ocvvee 50,581 | .couee 301,195 | 04/12/2018. | 04/20/2031.
50188Q AE 1 |LCMLTD PARTNERSHIP LCM_19A D|. .4 |1.FFE.. .....99.840 1,996,798 2,000,000 | .............2,011,382 |......... (5,963) 2.937 |...... 2.788 11/15/2017. | 07/15/2027.
502000 AJ 0 |LCMLTD PARTNERSHIP LCM_27A......ccosiiiiriineiieriesineeiseisesiessienes | oeeens - 4|1 FFE.. ...96.944 | ................069,442 | ..............1,000,000 | ...............968,425 | ......... 1,925 [ oo | e | e 2.180 |..... 2.720 02/28/2020. | 07/16/2031.
55400E  AB 5 | TIMESHARE LOAN BACKED NOTES MV. vt | s - 4[1.F FE... 102522 | .................930,911 | .................908,009 | ...............913292 | ......... (144) | covovecriens | e | s 2.730 |...... 2.632 11/03/2020. | 10/20/2037.
55817A AL 8 |MADISON PARK FUNDING LTD MDPK _......c.ovvuirreererrerinensenirscennsnins | sevee - 4|2.CFE ...100.029 2,000,000 | veoerreeri2,000,000 | eeonienniiciireeires | e | e | e | 316 [ 4.339 12/21/2018. | 01/22/2031.
55819T AW 1 [MADISON PARK FUNDING LTD MDPK_........cccoormrvrerirrirrnnns . 2.CFE. .....97.494 ..1,000,000 ,000,000 [ oo [ [ [ [ 003217 | 3.229 06/15/2018. | 07/27/2030.
56081# BQ 2 |MAJOR LEAGUE BASEBALL TRUST........... - |1 . . . 111.529 900,000 | ..ovrvvrrrirrererins | cerrenrienienineens | cerserennneens | o | 0003200 [ i 3.200 . 08/12/2019. | 12/10/2026.
56081# BR 0 |MAJOR LEAGUE BASEBALL TRUST........... - w1 . . 114129 700,000 | ..o | e | e | s | e 34100 L 3.410 23,870 | 08/12/2019. | 12/10/2029.
67590A BH 4 |OCTAGON INVESTMENT PARTNERS XI .....99.372 ..6,900,000 | .............6,773,838 | ......... 7,388 | oo [ v [ 237 [ 4.583 oo | 62, 373,931 | 01/16/2019. | 07/15/2029.
67590Q BG 1 |OCTAGON INVESTMENT PARTNERS XX.... ...100.068 2,750,000 | coorrreeerei 2,750,000 | oeonieecricrirerinnes | eeernerineineiienins | e | e |71 [ 4.186 . 141,051 | 01/25/2019. | 02/14/2031.
675900 AQ 1 |OCTAGON INVESTMENT PARTNERS XX.... .....99.929 ..4,500,000 37,687 464 | oo | e | 1221 | 7.538 . \ v 371,110 | 01/25/2019. | 02/14/2031.
67591 AL 6 |OCTAGON INVESTMENT PARTNERS XI .....99.632 2,000,000 | oeerreeri2,000,000 | oeoniencricrirerines | ceernerinernenienine | e | | 1.395 [ 1.398 02/14/2020. | 01/24/2033.
67591T AA 8 |OCT35_18-1A.... .....99.795 1,000,000 | ....cc0oee0. 1,000,000 [ oooooeioniiniiieiins [ e e [ [0 1.278 |, 1.278 01/18/2018. | 01/20/2031.
67591T AJ 9 |OCT35_18-1A.... . . . . .....94.237 1,000,000 | ..cooeereee 1,000,000 [ cooveriernreairierins e [ rereneersninennes [ e [ 02,818 |, 2.826 01/18/2018. | 01/20/2031.
67591Y AE 9 |OCTAGON INVESTMENT PARTNERS 38........cooviirriimiricriesercirissinseeins . AN . .....98.350 2,000,000 | ooerreerei2,000,000 | .eeonienriiciieiines | e | e | e | e 1.888 [ 1.890 07/12/2018. | 07/20/2030.
68218F AA 9 |[OMNIT3DAC.... ...100.000 ..5,000,000 | ..ce0veerre.5,000,000 | .voroirniiiirininiens | e | e | e | e 18700 1.877 ... | 11/16/2020. | 03/19/2029.
68218F AE 1 |OMNIT3DAC.... - . . . ...100.000 5,000,000 5,000,000 | ...ooerrere5,000,000 | oeoniencrincrirerines | e | e | e | 1870 [ 1.877 . | 11/16/2020. | 03/19/2029.
69144A AA 7 |OXFORD FINANCE FUNDING TRUST O..... . e RN SR ..1,931, ...102.350 1,949,766 | ....ocovvnnne 1,905,000 | .............1,930,073 |......... (2,609) | cvvovvveererrririnns v [ 3101 | 2.570 09/25/2020. | 02/15/2028.
74166Y AA 8 |PRIMOSE SCHOOLS PROSE_19-1A ...103.304 5,113,548 | ..oovvvvrnns 4,950,000 | ..c0ee0rn.5,287,551 | covooirccierieens | e, 18,895 [ .ovevcreveeverens [ e | w475 | 4.626 03/04/2020. | 07/30/2049.
74352@ AA 5 |AMAZON.COM INC o . . ...110.293 4,169,323 3,780,224 | ...ciin3,780,224 | o | s [ [ e | 202,980 [ 2.998 11/13/2020. | 10/10/2041.
74983D AS 6 |RACE POINT CLO LTD RACEP_16-10........ . AN . ...3,000, ...99.031 | .. 2,970,915 | oo 3,000,000 | .veerrern 3,000,000 | ovoeiivecrincrirerines | eeerrrinernenenins | e | e | e 1865 [ 1.870 07/12/2018. | 07/25/2031.
750731 AA 9 |AUTUMN WIND HQ LLC LAMB347 | 1,148,568 | ....oovvvvnvnnd 995,746 | ..uvveerreen995,748 | oo [ [ [ [0 3744 | 3.773 02/20/2020. | 02/10/2049.
78471W  AD 7 | SOFI CONSUMER LOAN PROGRAM TRU ...102.673 2,053,451 | ...coovuuvee 2,000,000 | .............1,985,876 |......... 4,359 | o | e [ 4250 | 4.568 11/06/2018. | 04/26/2027.
83608G AQ 9 | SOUND POINT CLO LTD SNDPT_13-1 .....96.956 2,908,665 | .....coonnen 3,000,000 | .veerrers 3,000,000 | eeonicvnnrincrireniree | ceerrrinennenenine | e | e 1665 [ 1.669 01/22/2018. | 01/26/2031.
83609T AE 7 |SOUND POINT CLO LTD SNDPT_17-4 .....95.382 1,907,644 2,000,000 | ............1,994,311 | ........ (2,324) | oo | e | 2002018 | i 2.068 12/13/2017. | 01/20/2031.
83611K AE 2 |SOUND POINT CLO LTD SNDPT_19-1 - . . ...98.797 | .. 4,939,845 | .............. 5,000,000 | ...ce0rerer.5,000,000 | eooeivecricrirerines | e | e | o318 [ 3.128 01/28/2019. | 01/20/2032.
84858  AA 5 |SPIRIT AIRLINES 2017-1 CLASS C....ccoeoourerrirerieiseisseriseesesiesisssisssis . . ...106.095 | ..cooovrernc 2,758,463 | ..ovvvvnnen. 2,600,000 | .oorreerei2,600,000 | eeonienciiciienines | ceenerineineeienins | e | e e300 [ 5.110 05/10/2018. | 02/15/2023.
84858@ AA 3 |SPIRIT AIRLINES 2015-1 ...100.496 3,929,029 | ..o 3,909,630 | ..oeerrerne3,909,630 | oo | e e e | 04930 [ 4.927 05/10/2018. | 04/01/2023.
848609 AA 1 |SPIRITS OF ST.LOUIS BASKETBALL . 118.772 5,867,429 | ..ovvvvnnens 4,940,063 | ..o 4,940,063 | oo [ [ | v | 2005.3000 | i 5.335 02/20/2014. | 03/31/2033.
87167G AT 7 | SYMPHONY CLO LTD SYMP_20-22A... - . . . ...100.168 1,001,681 1,000,000 | ....cc0.oee0.,000,000 [ oooooeioniiniiiciins e v [ [ 201,918 | 1.920 01/23/2020. | 04/18/2033.
87407R  AA 4 | TAL ADVANTAGE VII LLC TAL_20-T....ccviverrrierirerireeiseinsrienienessessnnienns | cveeens - A1 . ...6,083, ...100.899 6,140,642 | ....ccoonuve. 6,085,938 | ............6,083,232 | ......... (278) | cvvvvrverrrerienns [ v [ 0000 2.080 [ e 2.067 09/09/2020. | 09/20/2045.
88315L  AG 3 | TEXTAINER MARINE CONTAINERS LT.....cooiiiiriiinerierieeinesiseissinens | e ...101.397 4,951,833 4,883,613 (261) | cvvveeeereriieees [ e [ 00002100 [ e 2.115 09/08/2020. | 09/20/2045.
88390A AV 2 |WIND RIVER CLO LTD WINDR_14-2A.. .....99.569 1,991,370 ..2,000,000 | coerreerne2,000,000 | voriiriiiininiiiens | e | e | e | o 1887 | 1.871 12/21/2017. | 01/15/2031.
88390A AX 8 |WIND RIVER CLO LTD WINDR_14-2A........coovmirierineereiinerneriesissesssnins | seves . . . . ...97.756 | .. 3,030,439 | .... 3,100,000 97 | s | e | 00 2187 | 2.184 02/14/2020. | 01/15/2031.
88607A AA 7 | THUNDERBOLT AIRCRAFT LEASE LTD.....ccovveveniieriicirerieienisninsisenens | ceveees | A11GFE i | v, 770,494 |....95.324 | ..o 820,056 | ....ovvrernnne 860,286 | ................769,142 | ......... (1,352) | coovveeererineinenns [ e |00 3671 | i 6.884 07/08/2020. | 11/15/2039.
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909287 AA 2 |UAL PASS THROUGH TRUST SERIES UAL Corp C. ...74,214 1..100.798 | ...................85,985 | ...................85,304 | ..... 82,972 |......... 1191 | e | e [ 6.636 |...... 9.094 |JJ....... 2,815 02/04/2010. | 07/02/2022.
923250 AQ 0 |VENTURE CDO LTD VENTR_18-32A 299135 | 991,351 | ... 1,000,000 | oo, 1,000,000 [ .ooverueermreeinnenins | reveererneessneinenes | vereeeeensnnenes [ e [ e 1.868 |...... 1.897 |JAJO. .3,736 06/15/2018. | 07/15/2031.
92330Y AG 8 |VENTR2018-33AB... ...97.733 2,000,000 | ..ce0reeeri2,000,000 | oo | e | e | s | 2.087 |..... 2.071 | JAJO. .8,927 07/19/2018. | 07/15/2031.
92330Y AJ 2 |VENTR2018-33AB... ....95.882 R 1,000,000 | .overreee 1,000,000 [ coocvereerncrinrinneris | vevererirneenneineies | vereerernenieninee | e | e 2.637 |...... 2.625 | JAJO. 07/19/2018. | 07/15/2031.
92332T AB 8 |VENTURE CDOLTD VENTR _20-39A......ccmtuimrereernninerierineeseessssinsnnns ..100.077 | ..ee0reera 1,000,772 | e 1,000,000 | .oveereeee 1,000,000 [ cooivoreerneririnneris | eevrreeirneesnsninnins | vereerssnensnnines [ e | e 1.517 |...... 1.500 |JAJO. 02/25/2020. | 04/15/2033.
92913 AS 5 |VOYACLOLTD VOYA_15-3A........ ....99.588 | .............. 1,493,814 | e 1,500,000 | .ooereereen 1,500,000 [ oo [ | v | e | e 1918 |...... 1.920 [JAJO. 11/02/2018. | 10/20/2031.
92917A  AA 4 |[VOYACLOLTD VOYA_18-1A........ ....99.491 3,000,000 | vverrrers 3,000,000 | eeonreeiirerieniree | e | e | s | s 1.168 |..... 1.168 |JAJO. 02/23/2018. | 04/19/2031.
948214 AS 0 |WEBSTER PARK CLO LTD WPARK_15- .....99.851 1,000,000 | ....cc0.eee0c 1,000,000 [ coocovnieniiiinciies e | e [ e [ 1.818 |...... 1.820 |JAJO. 06/15/2018. | 07/20/2030.
98479@ AA 2 | YANKEE STADIUM HOLDINGS LLC......ccoiiviriiririnmininisenissessnsssnsssneenes ...112.400 s 3,100,000 | ..oererer. 3,100,000 | oo | e | e | | 4.200 |...... 4.200 |JD....... 06/09/2020. | 06/01/2030.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities............................ XXX | ........268,5632,542 | .......... 266,426,811 ..17,426 XXX XXX XXX | ... 1,122,445 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... N 1,159,840,460 XXX | ......1,259,750,169 | ....... 1,166,385,870 ....1,160,133,698 439,636 XXX XXX XXX |...11,136,815 | ....45,904,938 XXX XXX
Hybrid Securities - Issuer Obligati
46625H  JQ 4 | JPMORGAN CHASESCO.......coiiiiiniiiciiriniisnicssisssssnississsississninnis | cvnnes | oo | evnennenn | 2B FEaviiins [ 25,000,000 |...112.270 | ............28,067,538 | ............25,000,000 | ........... 25,000,000 |..oovoniiinnieninnis i [ | | 6.750 |...... 2747 [FA.....| e 703,125 | ... 1,687,500 | 01/14/2014. | 12/31/2049.
4299999. Hybrid Securities - Issuer Obligations.... 25,000,000 XXX 25,000,000 0 0 0 XXX XXX XXX | s 703,125 | .....1,687,500 XXX XXX
4899999.  Total = HYDI SECUMHIES. ... vv.treurrserseresseesserissesssers sttt | benesenes 25,000,000 XXX 25,000,000 0 0 0 XXX XXX XXX | s 703,125 | ..... 1,687,500 XXX XXX
Unaffiliated Bank Loans - Acquired
000000 00 0 |FINANCIAL & RISK US HOLDINGS | FINANCIAL.......cccovvverirrercrinireinn 99792 | 291,673 | 292,281 | 291,673 |. (1,003) (1,704) 3.397 |..... 3.414 |N/A..... 12/20/2019. | 10/01/2025.
000000 00 O | GATEWAY CASINOS AND ENTERTAINM 95375 | 952,576 | 998,770 [ 952,576 | ......co.ucd (46,193) [ ovvveererrrieirernns [ | e [ e 7.500 |...... 7628 |N/A..... 12/31/2020. | 12/01/2023.
000000 00 0 |HBFULLER CO ..99.213 | e 536,787 | ... 541,045 | 528,874 |........ [CIZ YA ) TR RN PO 2152 |...... 2.810 |N/A..... 04/23/2018. | 10/20/2024.
000000 00 0 |REGIONALCARE HOSPITAL PARTNERS. 099613 | 232,574 | i 233477 | 232,574 (1,455) (1,055) | covvvereerreirneinn | ceverneeiseiseiiienins | e 3.897 |..... 3.845 |N/A..... 01/21/2020. | 11/16/2025.
000000 00 0 |VICI PROPERTIES 1LLC TL +L225 ....98.225 .1,174,545 ) [ e [ e | 01,894 | 1.889 [N/A..... 02/24/2020. | 12/20/2024.
000000 00 O |VISTRA ENERGY CORP TL +L200.... ....99.552 1,978,087 Y[ e | e | e 1.898 | i 1.974 [N/A..... 02/20/2020. | 12/31/2025.
000000 00 O |WG PARTNERS. ....99.875 ) [ e [ [0 45000 | 5.150 |N/A..... 02/12/2019. | 11/15/2023.
05349U BC 5 |AVAYAINC ...100.175 I e TATT | s | e 4409 | 6.257 |N/A..... 06/18/2018. | 12/15/2024.
05350N  AG 9 |AVANTORINC.......ccovvrrrirnnne ..100.063 | ..ovivvreeeen80,050 | oiiiiirnrrne80,000 | oiiiiiinnrnn 79,202 | i | 2 | e [ [ 000 3.500 [ e 3.716 |N/A..... 11/30/2020. | 11/08/2027.
06731D  AF 1 |BARBRIINC 1st Lien Term Loan ....95.000 | .. X 297 | coreeeeen(30,135) [ 3,378 [ s [ [ 20.5.250 | 5.352 |N/A..... 12/13/2017. | 12/01/2023.
12512y AF 8 |[CDWLLC ...100.000 | .ovovrerne 1,979,275 | oo 1,979,275 | oo 1,920,024 |......... 5,076 | .ovoeveerencenens [ eoverrverirenineeienes [ 0001900 [ e 2.483 |N/A..... 04/13/2020. | 10/13/2026.
12769L  AB 5 | CAESARS RESORT COLLECTION LLC TL +L275, ....97.988 3,830,664 | .............. 3,909,320 3,815,463 (4,467) (53,204) [ .vvvererierinriens | vevvrererneisnnniiens [ 000 2.897 [, 3510 [N/A..... 12/17/2018. | 12/23/2024.
16384Y AF 4 |CHEMOURS COMPANY LLC TL +L175 ....97.896 6,283,455 | ...ccoonnen 6,418,500 | ....cco0vuc 6,254,399 | ...oovvrireriiciinens | v (118,135) | .vvevvercrrirines [ e [ 201,900 | e, 2.530 |N/A..... 06/27/2018. | 04/03/2025.
23582L  AK 7 |DANAINC. 299375 | i 79,500 | 80,000 | e 74,243 | B43 | oo | e | 2002397 | 3.933 |N/A..... 04/20/2020. | 02/27/2026.
24702N  BE 9 |DELL INTERNATIONAL LLC/EMC COR DELL INTE ..100.012 | ............. 2,102,245 | ..............2,101,992 | ............2,072,581 |......... (6,072) | oo | cerirereneenenieneins | 0002750 | v 3.09 |N/A..... 04/08/2020. | 09/19/2025.
26483N AN 0 |DUN & BRADSTREET CORPORATION T .....99.958 (1,785) (4,418) | oo | e | 00003898 | e 3.868 |N/A..... 02/10/2020. | 02/06/2026.
26928B AL 3 |EW SCRIPPS CO EW SCRIPPS CO......oeoirrrriirriiisirnsesisisesiesssssesenes 98706 | .. 36,984 | e 37,469 | 36,922 | 16 [ v e | 2.647 | 2,981 [N/A..... 10/15/2020. | 05/01/2026.
29362L  AH 7 |ENTEGRIS INC 299750 | i 127,884 | .o 128,204 |l 127,545 (50 [ +oovernrererneries [ e [ 2147 |, 2.258 |N/A..... 06/12/2020. | 11/06/2025.
31935H AB 3 | TRICO GROUP LLC........cccoovvuerriunee .....99.500 (9,084) | ..oovvriririinns [ e | e | 20008500 | e 8.647 |N/A..... 08/13/2020. | 02/02/2024.
43289D AH 6 |HILTON WORLDWIDE FINANCE LLC ..98.719 | ....c........5,403,458 | .............. 5,473,574 | et BAT3ET4 | s | s | v v | e 1.898 [ i 2.158 |N/A..... 06/21/2019. | 06/22/2026.
44055U AC 9 |HORIZON PHARMA INC HORIZON PHARMA INC .....99.426 21,937,673 | oo 1,926,551 | i (IR I— (11,645) [ ..veveerveineiens [ e [ 202,188 | o, 2.259 |N/A..... 12/18/2019. | 05/22/2026.
45004K  AC 0 |IRIHOLDINGS INC . .....98.750 .196,000 1,125 (3,294) | oo | e | 04398 | e 5.128 |N/A..... 12/21/2018. | 12/01/2025.
45672  AK 6 | INEOS US FINANCE LLC TL +L200........ccmevrreerermnerinerreriresessenssesassneens ....98.778 1,935,174 | .............1,884,807 | ......... (23,729) | ..veveererenernns | e | 2147 |, 2.983 |N/A..... 04/24/2019. | 04/01/2024.
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Showing all Long- Term BONDS Owned December 31 of Current Year

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

F NAIC

[} Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
46123U AG 3 |INVENERGY THERMAL OPERATING | INVENERGY.......ccocrirvrrrvermrinrirnns | cerre 3BFE..... 11,302,348 |...100.063 ....1,300,730 ..1,299,911 11,300,644 (1,705) | cvvvvvererrsnireens [ vvermriieiisnsniienns [ s 3.147 |..... 3.178 |N/A..... 114 ...28,199 | 03/31/2020. | 08/28/2025.
50168E  AB 8 [LABLINC.....cooiieeieirierieciseeseisie ettt sssnsssssens | seeien .1,661,963 |.....99.906 | .. LA87772 ..1,678,750 | .... 1,645,317 | e | e (15,200) | +.vvvvoerrerereenes [ eerererneerenineiens [ e 4.647 |... 5.062 |N/A..... ...87,475 | 07/09/2019. | 07/01/2026.
52729K AP 1 |LEVEL 3 FINANCING INC LEVEL 3 FINANCING........ccoovmerermrirmmrnneiscrnnne | eerene oo | erirneens0 [ 2.C FEuiiiiis | i 6,415,539 |....98.229 | .............. 6,458,458 | .......ece... 6,574,900 | ...cccoonev 6,400,161 | .ooovvvereecinerinnns | e (13,092) | .ovvveererrrrines [ e [ e 1.897 |..... 2.343 |N/A..... 140,849 | 07/24/2020. | 03/01/2027.
54948F AB 4 |LUCID ENERGY GROUP Il BORROWER TL +L300.........cccoseveurrrmerierirnenes | veveene .2,917,500 |.....94.896 ...2,917,500 | . 2,768,591 96,426 (26,522) | ..o [ e [ e 4.000 |...... 4.389 N/A..... .123,686 | 02/26/2018. | 02/17/2025.
55316H AB 1 | GENESEE & WYOMING INC......ooomriermrreierereeenseeesesesesesseeesssesesesnees | oneees . ...087,538 |.....99.703 992,500 | ...ocovvvrnnes 982,006 |......... (5,531) 3.357 |...... 2.476 |N/A..... ...29,750 | 01/03/2020. | 12/30/2026.
57163K  AH 1 [ MARRIOTT OWNERSHIP RESORTS INC MARRIOTT.....c.cccrvvmivnnennirarins | vevens | oo | cvrvrinnerns 3BFE..... 97750 | 960,467 | oo 982,575 | ..ovvrinnd 960,467 | ............. (19,453) (5,486) | cvvovvvvererririvens [ ovenriieiisnnniienns [ e 1.897 |...... 1.984 [N/A..... 12/03/2019. | 08/29/2025.
58943P AQ 5 |MEREDITH CORPORATION 2018 Term Loan B.........ccccovveneernneernriinernenes | vevee 98.819 | 285,951 | L 289,369 285,951 (2,913) [QIROLSK) ) SOOI IUPTRRIRN DN 2.647 |..... 2.730 |N/A..... 02/19/2020. | 01/31/2025.
59501N  AJ 8 |MICROCHIP TECH INC TL +L200........ccooiemiriiniinniieiieniieiisnicssicssiiienns | e ...100.000 1 A T | [ || e | s 2150 |...... 2.726 |N/A..... 07/11/2018. | 05/29/2025.
63229B  AD 0 |NATEL ENGINEERING COMPANY INC.......cocmirirrerimmrirermeniereriessninns | seveee 94125 | 698,587 | ..covverirens 742,190 | ................698,587 | ............. (10,205) | .vvveverneenrreenes | rerereeereninnines [ e [ e 6.000 |...... 6.203 |N/A..... 06/20/2019. | 04/30/2026.
63939U AE 7 |NAVITAS MIDSTREAM MIDLAND BASI TL +L450..........cccooemrriinriiiriirans | v . .....98.313 ....2,860,908 ...2,910,000 2,856,827 | ..cvvvene 169,076 (25,824) | ..voovereerreines [ e [ e 5.500 |...... 6.022 |N/A..... 167,747 | 12/127/2017. | 12/13/2024.
64072U  AK 8 [CSC HLDGS LLC.......ovuuieririieririrriieiiessiesiesissesssssssiessenesssessssenns | cveees . 1,431,161 |.....98.958 | .. ..1,416,021 | ... ...1,430,932 11,416,021 (4,438) (9,914) | oo | e | e 2.659 |...... 2.822 |N/A..... coer.45,600 | 10/03/2019. | 04/15/2027.
65336R AW 8 | NEXSTAR BROADCASTING INC......coomrvrirrrimeineriserinensensssessenssssnenns | wvveees | oo | reveneenns B.CFE s | v 3,007,208 |....99.213 | ..covvvrneee. 2,995,846 | ...ocovneen 3,019,610 2,984,510 (1,153) (21,157) | v [ e [ e 2.905 |...... 3151 [NA.. | e 7,553 | ........ 110,282 | 11/08/2019. | 09/18/2026.
68371Y  AJ 2 |OPEN TEXT CORP.......oviiiiiciiniiiciinnistiesissiiesisesisisssssssissiesisniies | sriiens Al. 2,921,147 | .....99.667 ....2,907,785 ...2,917,500 2,873,458 | ... | e (35,932) | .ovvvevrrrirerrins | e | e 1.897 |..... 2.482 |N/A..... ...70,451 | 07/12/2018. | 05/30/2025.
69338C AH 4 | PACIFIC GASEELECTRIC CO.....cevvurvrrirrereensrinerieriesesseessessessenseees | cenens 1,789,226 |...101.025 | .. ...1,830,446 | ... ..1,811,874 | ... .1,790,300 1,075 [ o | e | e 5.500 |...... 5.884 |N/A..... s 41,245 | 08/04/2020. | 06/23/2025.
71534R AD 8 |PERSPECTAINC.....osiimirireinerierineineerseisensssissessensssessessssssssssssssssessns | svenes | oo | vevernenns | 3:C FEuviveins |t 873,906 |.....99.075 | ..ccocovvvrnnee. 866,906 | .....ccocovnnenn 875,000 | ..ovvvrrrnns 854,155 | ..covvierierineines | e (15,078) | ..vvveeereerveines [ e [ v 2.397 |..... 3.010 [N/A oo | o D8 | 25,589 | 08/10/2018. | 05/30/2025.
73703%# AA 1 |PORTS AMERICA HOLDINGS INC TL +L275.......cccvmvenrirerirerineernieisiines | cevees ....96.361 ....6,570,534 ...6,818,645 31,423 | i [ v | e | s 4.000 |...... 3.940 [N/A..... | oo 758 | i 295,943 | 06/14/2018. | 04/28/2025.
85236H AB 5 |STADCO LALLC . OO I ...100.000 ..26,290,709 126,290,709 | ..e00e00:26,290,709 | vovoeonriiieriens | cereeirneensninenies | ceeneereninsienes | ceeerenisenensenenn | e 2.188 |..... 2.303 [N/A..... | oo 1,598 | e 637,325 | 12/31/2020. | 06/29/2023.
85769E  AZ 4 | STATION CASINOS LLC.......evviiriirriiiririsisirssisersssseiesssssesenssssssssssenes | cvseees ....98.337 ..(13,110) (2,120) | cvovveerernrireens [ [ s 2.500 |...... 2.560 o 24,486 | 02/14/2020. | 02/08/2027.
863330 AB 4 |STRIKE LLC TL L+800.... ....719.000 .(333,123) ....10.000 |...... 6.919 .118,374 | 04/02/2019. | 11/30/2022.
87823Q AR 5 | TECH DATA CORP.....cocoiiiriiieitesiteeiss st ssensenens | eeens 2100531 [ 50,140 | 89,875 | 89,875 [ i | e | e | s [ e 3.645 |..... 3.651 08/13/2020. | 06/30/2025.
87951Y AU 5 | TELESAT CANADA.... .....98.907 203,408 | ...... 201,185 (681) (1,032) | coooeverveniini | e | 00002900 | oo 3.082 12/12/2019. | 12/07/2026.
91136E  AJ 4 |UNITED RENTALS NORTH AMERICA | .....99.679 1,128,456 .1,106,482 2,080 | ovveereeenreeiinnns [ e [0 1897 | 2.319 04/17/2020. | 10/31/2025.
91359H AP 3 |UNIVERSAL HEALTH SERVICES INC........coocvrirmirniririiirernniseeesississeenns | rnnene .....99.750 ..1,979,798 1,880,193 [ e | e 11,758 | v [ |20 1.897 | 3.009 05/12/2020. | 10/31/2025.
918200 AQ 3 |VIRTU FINANCIAL OPERATING LLC.......cccovuvrerirremerieerinerierieeissseienies .....99.729 2,380,078 | oo (6,488) [ oo [ | e | 2003153 | 3.188 03/02/2020. | 03/01/2026.
92645D AG 4 |VICTORY CAPITAL HOLDINGS INC ....99.542 ....756,625 (4,925) | ..o [ e | 2,734 | 2.743 01/17/2020. | 07/01/2026.
92854*  AA 2 |VIVINT SOLAR ASSET 2 PROJECT C ...108.963 ..21,124,322 19,386,667 | ...vveer 19,386,667 | .oovvvevnerrrinrinens [ v [ e | cevvereneeneninenns | 913 | s 4.976 11/20/2020. | 12/28/2040.
94120X AB 1 | WATERBRIDGE OPERATING LLC......ccoovveuerviierrerineeneeisesiessensssessenine | sevee .....85.563 ...591,454 691,250 . (2,376) | oo | cerrereneensninneins | 0008750 | e 7.381 06/27/2019. | 06/22/2026.
98310C  AC 6 | WYNDHAM HOTELS & RESORTS INC TL +L175......cvvvveeriirvinniieinnines [ v ...99.200 | .. 2,909,040 | ... .2,896 087 | .cvovernen(15,640) | ... (17,468) [ ..o | vevveereriveisenninens [ 000 1.897 [, 2.448 08/03/2018. | 05/30/2025.
98975V AK 2 |ZODIAC POOL SOLUTIONS LLC.....corvumrrmmrirrireersesssisenieseseessenssssnes | seeeene . +.99.000 | covieinnes 1,670,090 | ..coovvvnneee 1,686,960 | .....ccco.ne. 1,670,090 (5,512) | cvvrvvereereriieens | e | e 2147 | i 2.233 01/28/2020. | 07/02/2025.
C2918P  AC 2 | DHX MEDIA LTD DHX MEDIA LTD.....coouveuririireireriseeneiseniseeesseesssenes | eeens Al. ...369,348 |.....97.250 ..388,787 ....373,051 3,339 | oo [ [0 5.250 [ 6.840 11/26/2019. | 12/29/2023.
C8000C AB 9 |PANTHER BF AGGREGATOR 2 LP.......ccvvveiirierierieeiiniseiieriesssesienens | cevee . ...959,946 |.....99.479 ..969,643 | .... QAT | s [ i (10,284) [ ..oveveevrrercrnes [ e [ 0. 3.647 | oo 4.110 05/06/2019. | 04/30/2026.
C9413P  AZ 6 | VALEANT PHARMACEUTICALS INTERN 2018 T&MM......cconvvvrrererrerennnns | cvevene | oo | cerveneins 3BFE.s | correiens 1,443,950 |.....99.563 | .....ccoorenr 1,438,539 | .oovovrerne 1,444,853 | ............. 1,409,132 |......... (25,281) [ ovevneerveinerinns [ e [ 203,148 | o, 3.806 06/20/2018. | 06/02/2025.
G7739P AL 4 |CORAL-US CO-BORROWER LLC......ccoeviiiirirnriiarsisserersssiseisnsssnsnsssesensnns | eoneens |0 | cennoneenes 3.CFE... 1,000,000 |.....98.646 986,460 1,000,000 986,460 (13,540) [ [ i 20002397 [ 2478 [NJA.... | oo BT | 25,331 | 02/04/2020. | 01/31/2028.
6499999. Unaffiliated Bank Loans - Acquired..........cccovuvene. oo 132,648,104 XXX . 133,250,422 | .........133,202,013 | ........131,021,015 | .. .(308 387) | oo (471,997) | coovvvvnne 14,771 | s 0 XXX XXX | 227,217 | 4,144,790 XXX XXX
6599999. Total - Unaffiliated BanK LOBNS.........vuivurieseieserisieiissisesisess ettt sttt sessesnsnnens | enniaenes 132,648,104 XXX | s 133,250,422 | .......... 133,202,013 | ......... 131,021,015 | oo (308,387) | .....c.. (471,997) | cooovvenae 14,771 | s 0 XXX XXX | e 227,217 | ... 4,144,790 XXX XXX
Totals
7699999.  TOtal - ISSUET OBlGAHONS. . ..v.rereisereseresseesesessees s sess st | senias 2,325,819,696 XXX | 2,536,769,227 | ....... 2,327,873,252 | ...... 2,304,692,353 | ..coovnnes (534,587) | ...... (7,085,592) ........ 329,840 | ....... 3,084,930 | XXX XXX XXX |....27,398,874 |....93,396,402 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ...t sressssssssssnens | oeveoenes 375,954,234 XXX | s 385,280,660 | .......... 362,990,663 | ......... 374,672,528 | ....coivviiiiininnd 0. (1,168,162) 0 0| XXX XXX XXX [ e 893,716 | ..... 7,223,106 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ... ivruiiiuiiseisieriseis st | cesesenes 92,998,163 XXX 92,665,134 92,070,120 ...93,114,984 v 119,282 XXX XXX XXX | s 134,454 | ..... 2,279,936 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUNHES.............coovvervrerieerereiicrieieeians 271,925,957 XXX ....274,255,630 .271,515,503 (117,079)] .......... 17,426 XXX XXX XXX | ... 1,176,376 | ..... 8,115,214 XXX XXX
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8299999. Total - Unaffiliated Bank Loans R 132,648,104 XXX | e 133,250,422 | .......... 133,202,013 | ......... 131,021,015 | ...........(308,387) | ......... (471,997) | oo MATT | i, 0 XXX XXX XXX | oo 227,217 | ....4,144,790 XXX XXX
8399999. Grand Total - Bonds.... e 3,199,346,154 XXX .3,422,221,073 | ....... 3,188,141,897 | ......3,175,016,383 | ...........(960,053) | ...... (8,589,043) ] .......344,611 | ....... 3,084,930 | XXX XXX XXX |....29,830,637 |..115,159,448 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A L 795,696,622 1B 195,509,248 1C s 322,607,637 1D ....268,843,902 1E ....200,759,188 1F 282,721,720 1G ..116,287,739
2A ........168,558,521 2B ........301,142,693 2C ... 237,337,293
3A 77,054,911 3B . 3C 73,735,533
4A .........18,609,721 4B . 4C 19,098,395

5A .

..3,631,162
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange SVO
g| Numberof Par Value | Rateper | Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) |  Impairment BJ/AC.V. Change in Administra- Date
CUSIP Identification Description Code| n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) I Accretion | Recognized (15+16-17) B./AC.V. tive Symbol | Acquired
Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
84130# 10 3 | SOUTHCROSS ENERGY PARTNERS LP........coomerrvirrrricrriinsssrisssensennne | coveenes wer | ...550,420.250 | ..o 1.00 |.... 0.690 | .ovvvverrrenes 379,790 | ..ooeenn. 0.690 379,790 379,790 ceeerrn 170,630 (170,630) 5BGl 02/04/2020.
857477 60 8 | STATE STREET CORPORATION......ooomrmmrirmrrreirnenrisssesssssessssssssssssenes | soveenes .. | ....600,000.000 |............ 25.00 | ooovveeeens | e 16,998,000 | ....... 28.330 | e 16,998,000 | ............ 15,000,000 | ..eooooerveremrcrrnns [ wevrrnne 884,880 | ..ovveouerrririerrnns | wrvrraan 498,000 498,000 2BFE....... 02/25/2014.
902973 15 5 |US BANCORP US BANCORP 3.5% 07/15/2049 . |....600,000.000 |........... 25,00 | ovvveereens | e 14,862,000 | ....... 24770 | oo 14,862,000 | .............. 9,000,000 |.........134,166 | ......... 533,748 e 1,986,000 1,986,000 | ..ovvovvunrrirreenienns 2AFE...... 01/17/2007.
902973 83 3 |US BANCORP ... | ....100,000.000 25.00 2,666,000 | ....... 26.660 2,666,000 2,690,000 |.........40,625 | ........ 162,500 [ ... [ (100,000) (100,000) 2AFE..... 08/14/2013.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 34,905,790 XXX e 34,905,790 | ..oooverees 27,069,790 |......... 174791 |..... 1,581,128 | oo 0 ... 2,384,000 | ..o 0].....170,630 2,213,370 0 XXX XXX
Industrial and Miscellaneous (Unaffiliated) Red ble Preferred
128125 *3 7 |CALAMOS STRATEGIC TOTAL RETURN......cceeeurrrrvviviemisnnnecssssecssisssseenens [ coviiens .. | ....148,000.000 25.00 3,700,000 |....... 25.000 3,700,000 3,700,000 |........... 12,333 | ........ 148,000 0 1DFE.... 09/06/2017.
128125  *4 5 | CALAMOS STRATEGIC TOTAL RETURN.......ccoossriiriiviienisssnnisssisiissssssnennns | coveeees v e 88,000.000 25.00 2,200,000 | ....... 25.000 2,200,000 2,200,000 |............. 7773 | s 93,280 0 1.DFE.... 09/06/2017.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 5,900,000 XXX 5,900,000 5,900,000 20,106 |.......... 241,280 0 0 0 0 0 0 XXX XXX
8999999, TOtal - PrEfEITEA SOCKS...........cvvveeeerreeeererieeeereeisee s essiiss | eesssssseessss et ees et sessseesssi s ssssseesssinessens | conneesened 40,805,790 XXX ] e 40,805,790 | ............ 32,969,790 | ........ 194,897 | ...... 1,822,408 | ....ccooecrrvvrnncd 0. 2,384,000 | .....ccooouerreernt 0]....170,630 2,213,370 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 0 1B 0 1C 1D ... 5,900,000 1E .. 1F .

17,528,000 2B .16,998,000 2C
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16

NAIC
Designation,

NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and

or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code [gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol

Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

29250N 10 5 |ENBRIDGE INC ENBRIDGE INC.......ccoirumirmiiririerinsireiseiissssessessseesssssssssessesessens N 28,413.000 908,932 | .....31.990 | ......c..........908,932 | .coooirinnee 1,065,243 57,377 (221,675) (221,679)| ... .1 01/07/2020.

29273V 10 0 |ENERGY TRANSFER EQUITY LP 442,504.000 ,734,675 416,640 444,333 | .....2,976,151 .(2,531,818) 10/30/2020.

293792 10 7 |ENTERPRISE PRODUCTS PARTNERS | ceererenn s | e | oo | e 186,818.000 ...3,659,765 325,667 217,680 | ....1,736,117 | .coccvvrnnee (1,518,437) | ... ... | 02/28/2020.

294600 10 1 |EQUITRANS MIDSTREAM CORP........ccoomirrrierierirnireesssssessessesesssessssssssssssesssnsess | vovvsene [ oo | evvens 37,772.000 303,687 11,332 141,147 141,147 ... | 06/17/2020.

371927 10 4 | GENESIS ENERGY .....covviiiiiriiiirniiiesisissiessssissssssessssssessesssssssssssssssssssssesssssessessens | aevsnene | ee | ovene 22,780.000 141,464 22,780 ..63,814 .| 12113/2018.

49456B 10 1 |KINDER MORGAN INC/DELAWARE............cocmiurmrimirierirerereesssinsrsessessssessensssesssssnns | aevnens | oee | veens 41,655.000 569,424 38,143 ..(235,210) ... | 06/04/2020.

55336V 10 0 [MPLXLP.ooiii s ssssninnes | sevienns | e | s 77,840.000 ...1,685,236 ....195,883 212,288 .1,479,905 .| 06/04/2020.

559080 10 6 |MAGELLAN MIDSTREAM PARTNERS LP........ccvviiirimirierienereeinesessessesenensensssens | voveeene [ | covend 64,321,000 | ..oovorrrenns 2,729,783 | .....42.440 | ............2,729,783 | ..ovvorrrnnes 2,268,226 | ...cvvoerirrirrirenns 262,197 267,455 03/05/2020.

67058H 10 2 | NUSTAR ENERGY LP.......cooiiiiiiiiieieiisiineiieeiseisesssssisssssessesesssssssssssssssssessssesssssinns | aneeens | aee | oeeens 58,202.000 838,691 38,430 139,126 ... | 12/02/2020.

682680 10 3 |ONEOK INC......oiieiiiicirerieieinsieissie et sssensssssssessssssssssssensensns | sovensee | ee | evene 20,500.000 786,790 69,267 ..23,444 ... | 11/16/2020.

718549 20 7 |PHILLIPS 66 PARTNERS LP......ooviiiiiiriirierieriesiessssissssensesssessssissssssssssssssessnnes | conenne [ eon | cvvvones 9,354.000 247,039 11,882 (51,202) ... | 12/01/2020.

726503 10 5 | PLAINS ALL AMERICAN PIPELINE L.....ocvuuiirriiniiieirssiieiiesiseesiesesseessssisssssssesssesesens | vevereee | oo | eovns 168,423.000 ...1,387,806 146,807 841,382 | ... .| 06/17/2020.

822634 10 1 | SHELL MIDSTREAM PARTNERS LP.........ccccomivmirirerierinrereeinsineriessesssessssessssssessnns | voveeene [ oo | cvvend 26,288.000 | ..oovvrerrrrne 264,983 48,370 (10,720) 11/30/2018.

86765K 10 9 [ SUNOCO LP.....ooiiiiiiieiiceie ittt sss st sssssisssssssssnns | snvsnens | ee | veene 10,921.000 314,306 36,061 (19,876) ... | 12/03/2018.

87612G 10 1 | TRIRESOURCES INC......ccoriviririrriiiieiinirieriesisssesssisssiesseseseesssssssssessesssesssensnns | ovevene | eee | veves 129,046.000 ...3,404,233 121,962 | oo | s 1,279,559 | .....2,630,882 ... | 06/04/2020.

969457 10 0 |WILLIAMS COS INC.....cooiurimmmimimirssissssnssenssssesssessssssssssssnssensssesssssssssssnsssnsssssssesssssssnns | vosenee | oo | coves 105,662.000 | ....oovevnnes 2,118,523 169,059 197,122 | ....... 584,901 .103/28/2019. | .o
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 22,095337 | XXX |........22,095,337 | ............18,150,351 | .....cccoecvicn0 | o 1,988,262 | ..ocoovvvrerinnn. 0] . 4,556,284 |....15,583,684 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other

000000 00 0 |SOUTHCROSS ENERGY PARTNERS LP. . 89,042.440 L7123 | 0.080 7423 | e 7,123 02/04/2020.

31338# 11 2 | FEDERAL HOME LOAN BANK OF BOST.......ccccosiunmiimmmnmiirnnisnesssesssissiesenesnsssnsnninnss | REae [ von | coves 289,639.000 .28,963,900 |..... 100.000 | ..ocvovnees 28,963,900 | .....cco.... 28,963,900 0 [P 1,806,764 .104/08/2019. | ...
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other............cooevienieirrnarnnns 28,971,023 XXX [ 28,971,023 | ............. 28,971,023 | oo 0 [ e 1,806,764 0 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other

32000 10 3 |ECONOMY FIRE & CASUALTY CO.....ccvorreriermriirieriessiessesisssssesssesssessesssssssesssesssns | nevennee | oo | covee 600,000.000 | ...........328,213,381 |..... 547.022 281,373,048 | ..o | v 20,000,000 | ..ooovvrrerrereriinies | e (7,086,499) .| 05/01/2000.

59155# 10 5 |METLIFE AUTO & HOME AGENCY 5,000.000 | ...............3,925,052 |..... 785.010 2,969,615 12/15/1999.

59180* 10 8 |METROPOLITAN CASUALTY INS.....ccoiiitimirnirierirrisriissiiesiessesessssssssssessesssesesnees | veverene | oe | cvivenes 1,000.000 73,028.068 | .............73,028,068 | .........51,329,518 | ...oooiviiriiriiriinns | e | v | e 1,928,249 . ... | 03/31/1982.

59188# 10 6 |METROPOLITAN DIRECT PROPERTY METROPOLITA.......cccoovivmerimrirneemeensriserseninne | ovenne [ eon | cvvvnes 1,000.000 47,779.393 47,779,393 | .. (90,276) (90,276)| ... ... | 08/31/2000.

59200* 10 4 |METROPOLITAN GENERAL INSURANCE..........cocosiiniimiieinrienisisessiensssiessssssssssensns | coverens | oee | aveenes 1,000.000 34,906.119 | .... 34,906,119 | .. ...26,373,500 5,000,000 | ..oooevrerrrerririiniins | e (3,892,469) | ....ocvvrvrirrines RN (3,892,469) | ... ... | 04/16/1981.

59214# 10 4 |METROPOLITAN GROUP PROPERTY........ccooumirirrerimmmiennrierireresessssissssssssssensesesnnes | conerene | eon | cvvvenes 1,000.000 HiHH .. 259,417,980 | ...ccovenee 195,546,568 | .....vvvvercercrinii | s 50,000,000 | ...oovvemerererirrerininn | eevenee (46,971,677) | cevvovvrerirriraens | v (46,971,677)| ... .| 12/31/1991.

59217# 10 1 |METROPOLITAN LLOYDS, INC. METROPOLITION. 1,000.000 .000 1,000 .0 03/30/1993.
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other. XXX [ 747,270,993 | .........591,245431 | ..o | i 75,000,000 | .oooviininiiniennn0 [ i (53,143,057) | ..ovoovvvviienns 0 53,143,057) | ... XXX XXX
9799999, TOtal - COMMON SHOCK. . 1.1tvuureserrserseresssessees s sems e es stk ebenb sttt snisnns | snissnsans 798,337,353 XXX 638,366,805 | ...oovinrriinriinnnnd0 | o 78,795,026 | ..ooovviiiriniennn0 | e (48,586,773)| ....15,665,603 | .......... (64,252,376) | ... XXX XXX
9899999. Total Common and Preferred Stock... 839,143,143 XXX 671,336,595 | .............194,897 | ....... 80,617,434 | .oocvvvviviinennnl0 [ e (46,202,773) |....15,836,233 | .......... (62,039,006) | ... XXX XXX

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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Annual Statement for the year 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.

912828  S7 6 |UNITED STATES TREASURY.......ccccovvvun 04/14/2020........ V@TOUS. ...t 32,397,369

912828 WN 6 |UNITED STATES TREASURY... 04/29/2020........ CITIGROUP GLOBAL MARKETS INC/......ooiiieriieiniineieiseiseeesiseiesiesessessesseseseesessesnaes 75,500,382

912828  YP 9 |UNITED STATES TREASURY... 10/14/2020........ JP MORGAN SECURITIES LTD LDN......ccovuiiiiiciiniiciissiniseiiesisessssissssssessens 30,457,873

912828  ZA 1 |UNITED STATES TREASURY... 03/25/2020........ JP MORGAN SECURITIES LTD LDN....... e 25,370,167

91282C  AG 6 | UNITED STATES TREASURY... 09/28/2020........ RBS SECURITIES INC.......oouiviiiiiiiniineieeieieiseieresiseeenienees 49,996,194

91282C  BC 4 |UNITED STATES TREASURY........ccconuenes 12/29/2020........ BNP PARIBAS.........ccoonienee 49,996,094 | ..o 50,000,000

0599999, TOtal - BONAS = U.S. GOVEIMIMENT. ...ttt sttt sers et ess sttt ees £k eEE s8££ £E£E8eEEoEE o0 EEEE A fSEEEEE 0 E 80 f S0 8 E SR EE£EE L8 £ 0 E S8 £E £ 840 E R EE 4L E £ E SRR e EEESEE 10 SRS E e EE s ee ke femEseE e see e h bbbttt | ebsentensensene e n e nes 263,718,079 | oo 261,000,000 | ..o 880,372
Bonds - U.S. Political Subdivisions of States

180848 Q7 1 |CLARKCNTYNEV  2.750% 11/01/38......coiiieiereieireieirerereseienieies 10/16/2020........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiriiniieiniieississiseiesisssseses e sssssessesssesenens 4,515,660 ....4,500,000

797683  HU 6 | SAN FRANCISCO CALIF CMNTY COLL 12/02/2020........ CITIGROUP GLOBAL MARKETS INC/......cvuiiieiniesiiimssssseisssisessnsssis s snssnesenssnssssenssnssees 2,000,000 2,000,000

2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of SEALES............rrueuerrieirisissiiis i1 et 6,515,660 | ...ocoovviiiniiiiniisninnns 6,500,000 | ....... 0
Bonds - U.S. Special e and Special A

114894  SP 4 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO.....ccovuiiniiririiiriniierissiesssissesssseennns 05/18/2020........ SUMFC E20 10127t 3,297,420 | oo 3,000,000 | covucereriirirrireeriee 19,167

235036 V7 2 |DALLAS FORT WORTH TEX INTL ARP 05/18/2020........ SUMFC E20 10121... 2,768,550 ....2,500,000 5,833

235036 V8 0 |DALLAS FORT WORTH TEX INTL ARP 05/18/2020........ SUMFC E20 10121... 2,761,500 2,500,000 5,833

25477G  TZ 8 |DISTRICT OF COLUMBIA WASHINGTO DC PERSON.. 09/25/2020........ ISSUING COMPANY. 1,928,405 ....1,825,000

25477G  UD 5 |DISTRICT OF COLUMBIA WASHINGTO DC PERSON.. 09/25/2020 ISSUING COMPANY 3,336,322

254845  HP 8 | DISTRICT OF COLUMBIA WTR&SWR A......ocvvvirririririnieierininns 05/18/2020........ SUMGI G3X 10126......ccvvrirerrrieireiereisseiererineenes 545,275

3133KJ  3W 0 | FEDERAL HOME LOAN MORTGAGE COR. 08/25/2020........ CITIGROUP GLOBAL MARKETS INC/......ooiiiiriiiiniiiieiseiseeeise e ssseeessesnees 21,163,281

3133KJ  JC 7 |FEDERAL HOME LOAN MORTGAGE COR. 06/23/2020........ JP MORGAN SECURITIES LTD LDN......couiirriiiieiniieieseieieiiseissiesisssesss s essesssesenens 31,140,631

3133KJ XL 1 |FEDERAL HOME LOAN MORTGAGE COR. 08/18/2020........ AMHERST PIERPONT SECURITIES LL 52,949,432

3137FK  PJ 9 | FREDDIE MAC FHLMC_4855 12/01/2020 Various 6,304,756

3140K0 SN 9 | FEDERAL NATIONAL MORTGAGE ASSO.......cctuiiiiireireriieiresssisnssesssssssssssesssisssssssssssssnsens 03/20/2020........ MORGAN STANLEY & CO 23,130,348

3140KC  DJ 8 |FEDERAL NATIONAL MORTGAGE ASSO 03/17/2020........ AMHERST PIERPONT SECURITIES LL......covvvvirerrrinanes 4,790,717

3140KH  GY 1 |FEDERAL NATIONAL MORTGAGE ASSO 06/23/2020........ MIZUHO SECURITIES USAINC... 42,654,808

3140KP  NA 7 | FEDERAL NATIONAL MORTGAGE ASSO 10/09/2020........ NOMURA SECURITIES INTERNATIONA 5,356,250

3140QB TF 5 |FEDERAL NATIONAL MORTGAGE ASSO 01/30/2020. JP MORGAN SECURITIES LTD LDN......couiirriiiieinrieiiseiereiissiseeesisessesssssesssseessessssesenens 5,524,558

3140QC QC 3 |FEDERAL NATIONAL MORTGAGE ASSO 01/06/2020........ GOLDMAN SACHS & COMPANY.........ccovrvrererrnrines 5,210,360

3140QE  AF 9 |FEDERAL NATIONAL MORTGAGE ASSO 06/23/2020. GOLDMAN SACHS & COMPANY.........ccovvenrirerirnrans 29,034,805

3140QF F4 6 |FEDERAL NATIONAL MORTGAGE ASSO 10/05/2020........ JP MORGAN SECURITIES LTD LDN......ootvuiiiiiciiniiiisinsisiessiiesisesnsiisesssssiessnens 3,265,928

31418C  BF 0 |FEDERAL NATIONAL MORTGAGE ASSO 03/11/2020........ CITIGROUP GLOBAL MARKETS INC/......ouvirrirnieiniiniiieriesiiesiesisssisesessssessesssssssesiens 10,748,813

31418D TQ 5 |FEDERAL NATIONAL MORTGAGE ASSO 09/28/2020........ GOLDMAN SACHS & COMPANY.........ccoovvenrererinirnns 25,861,328

38611T  CB 1 | GRAND PARKWAY TRANSPORTATION C....ccovvuuiririieirinieienissiesisisssssssessssssssessssssenssssssssens | onsssseessnes 03/12/2020........ MORGAN STANLEY & CO....ccoovvvririinriniiieisisiseineisssssiesssissenes 5,210,050 | oo 5,000,000 | ..oovevreeerericiniieicireeeees 10,556

442349  ET 9 |[HOUSTON TEX ARPT SYS REV... 09/18/2020 MORGAN STANLEY & CO... 1,677,315 ....1,670,000

442349 EU 6 |[HOUSTON TEX ARPT SYS REV... 09/21/2020........ MORGAN STANLEY & CO... 7,517,375 7,500,000

452252  HF 9 [ILLINOIS ST TOLL HWY AUTH 05/18/2020........ SUMFC E20 10121... 2,169,300 102,000,000 | oo 37,778

546589  SP 8 |LOUISVILLE & JEFFERSON CNTY KY.....ciiiiiiiiieiiniireriiicisesieiesssseessesisseessssssssesssesssssnsssensens | seseseersesees 05/18/2020........ SUMFC E20 10121... 3,200,430 3,000,000 667

56052F  SX 4 | MAINE STATE HOUSING AUTHORITY .....cvovvriverinriererinsirenrninnes 06/03/2020........ BARCLAYS CAPITAL INC.... 1,425,000 | oo 1,425,000

56052F  SY 2 | MAINE STATE HOUSING AUTHORITY.... 06/03/2020 BARCLAYS CAPITAL INC.... 1,425,000 1,425,000

56052F UM 5 | MAINE STATE HOUSING AUTHORITY.... 10/29/2020........ BARCLAYS CAPITAL INC.... 4,375,000

574296 CG 2 |MARYLAND STADIUM AUTHORITY. 07/10/2020........ BANK OF AMERICA NAA...... 1,890,000 ....1,890,000

574296 CJ 6 |MARYLAND STADIUM AUTHORITY. 07/10/2020........ BANK OF AMERICA NA...... 1,455,000 1,455,000

574296  CK 3 | MARYLAND STADIUM AUTHORITY. 07/10/2020........ BANK OF AMERICA NA...... 825,000

574296  CL 1 |MARYLAND STADIUM AUTHORITY. 07/10/2020. BANK OF AMERICA N.A.. 500,000

574296 CM 9 | MARYLAND STADIUM AUTHORITY. 07/10/2020........ BANK OF AMERICA NA...... 1,500,000 . .

574296  CN 7 |MARYLAND STADIUM AUTHORITY......c.coovvumrmereririeras 07/10/2020........ BANK OF AMERICA N.A....cc.oviiiniereierirereineenes 3,000,000 | ..o 3,000,000
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends

57587G DG 7 |MASSACHUSETTS ST HSG FIN AGY.. 12/04/2020........ BARCLAYS CAPITAL INC.... 1,000,000

57587G  DH 5 |MASSACHUSETTS ST HSG FIN AGY.. 12/04/2020........ BARCLAYS CAPITAL INC.... 1,000,000

576000 ZR 7 |MASSACHUSETTS SCHOOL BUILDING .... | 08/06/2020........ ISSUING COMPANY 5,921,240

576000 ZT 3 |MASSACHUSETTS SCHOOL BUILDING . | 08/06/2020........ ISSUING COMPANY. 5,227,740

594654 KK 0 |MICHIGAN STATE HOUSING DEVELOP.. 06/11/2020........ RBC DOMINION SECURITIES INC.. 5,213,050 | v 5,000,000

64971W 3B 4 |NEW YORK CITY TRANSITIONAL FIN 11/03/2020........ Tax Free Exchange 5,000 | .o 5,000 |....... 2

64972C  LJ 0 |[NEW YORKN Y CITY HSG DEV CORP.........cocosvirerrrrrirnsisirieieresissisensnninees 05/18/2020........ SUMFC E20 10127t 628,368

64990C EJ 6 |NY ST DORM AUTH NEW YORK UNIV 05/18/2020. SUMGI G3X 10126... 546,120

717817 QP 8 | PHILADELPHIA ARPT SYS Philadelphia PA Ai.. 05/18/2020........ SUMGI G3X 10126... 515,225

765433  MB 0 |RICHMOND VA PUBLIC UTILITY REV.. 04/08/2020........ WELLS FARGO & CO 15,000,000

79771F  CB 1 | SAN FRANCISCO CALIF CITY&CNTY.. 10/08/2020........ GOLDMAN SACHS & COMPANY.........ccovvunrereriniinns 18,000,000 ...18,000,000

880461 2F 4 | TENNESSEE HSG DEV AGY  3.500% 07/01/50.........cccovreererncs 07/01/2020........ RBC DOMINION SECURITIES INC.......ccouriiinirinirierierirsseisesissiienienes 3,323,219 | o 3,125,000

917393 BN 9 |UTAHCNTY UTAH 4.000% 05/15/47 05/18/2020. SUMGI G3X 10126, 266,453 250,000 [ oo 56

92812U Q8 4 |VIRGINIA ST HSG DEV AUTH......covviireiiieiniisceeieisisnienes 01/29/2020........ BANK OF AMERICA N.A.. 10,000,000

92812V D7 8 |VIRGINIA ST HSG DEV AUTH 06/16/2020........ HILLTOP SECURITIES INC......oviiiiiieiieiieiseireeeeiceesise e 4,999,363

92812V F5 0 |VIRGINIA ST HSG DEV AUTH 07/09/2020........ WELLS FARGO & CO 3,000,000

92812V F6 8 |VIRGINIA ST HSG DEV AUTH 07/09/2020........ WELLS FARGO & CO 5,000,000

92812V K5 4 |VIRGINIA ST HSG DEV AUTH.. 09/25/2020. RJ 3,000,000

92812V K6 2 |VIRGINIA ST HSG DEV AUTH 09/25/2020........ RJ 3,385,000

92812V K7 0 |VIRGINIA ST HSG DEV AUTH 09/25/2020........ RJ 3,000,000

92812V K8 8 |VIRGINIA ST HSG DEV AUTH 09/25/2020........ RJ 4,000,000

92812V R6 5 |VIRGINIA ST HSG DEV AUTH 11/18/2020........ BANK OF AMERICAN.A...... 660,000

92812V R7 3 |VIRGINIA ST HSG DEV AUTH.. 11/18/2020 BANK OF AMERICA N.A.. 915,000

92812V R8 1 |VIRGINIA ST HSG DEV AUTH 11/18/2020........ BANK OF AMERICA NA...... 1,125,000 .

92812V R9 9 |VIRGINIA ST HSG DEV AUTH.......ooiiiiiniinisisrersniseienisnnns 11/18/2020........ BANK OF AMERICA NA.............. 1,250,000 | oo 1,250,000

3199999. Total - Bonds - U.S. Special REVENUE NG SPECIAI ASSESSMENES. ........c.iuiuiieeiieietetietiesestsessetstssesssesesasss | eesssessessesassessesssssssessessesassassessesssssssessessssassesssssessssessessesassessesssssssassessesassessessessssassessesassessessessesessessesassassessessesassessesssassessessnsasses | absesssssssessessesansessessessnsessessesansessessnsns | sessessesssssssassessessssnsasss 414,923,735 399,478,569 | ..o 434,025
Bonds - Industrial and Mi:

00833L  AA 4 |AFFIRM ASSET SECURITIZATION TR 09/25/2020........ BARCLAYS CAPITAL INC.... 1,502,813

00834A  AA 7 |AFFIRM ASSET SECURITIZATION TR 10/13/2020........ BARCLAYS CAPITAL INC.... 5,999,666

008474 F* 4 | AGNICO-EAGLE MINES LTD......cveveriirinririenirereeiseireresiseesesieeienes A 04/07/2020. CITIGROUP GLOBAL MARKETS INC/......oouiiierriiiiineierseieesesissiesiesesssssesseseseeessesnaes 3,800,000 .

03765X  AJ 5 |APIDOS CLO APID_15-22A........ D 02/24/2020........ JP MORGAN SECURITIES LTD LDN......ootvuiiiiiciiniiiisinsisiessiiesisesnsiisesssssiessnens 1,000,000 1,000,000

05552E  AA 8 |BARCLAYS COMMERCIAL MORTGAGE S.........cocconnivnerinirrerienes 05/14/2020........ WELLS FARGO & CO 4,718,750 .....5,000,000 431

05604L  AA 0 | BROADWAY MORTGAGE TRUST BWAY _1 ...ttt ssseensses 08/27/2020........ MORGAN STANLEY & CO.....coovvuiirirniiniieriniicresinereeissisesesissene 3,556,055 8,508

24618# AR 1 | DELAWARE NORTH COMPANIES INC.......ooiimiiriiiiiirnnisinsisiesssssessesssesesssssssssesssssssssssensens | onssssesessnes 06/30/2020........ DIRECT ...ttt esssisisnsenes 24,000,000

24618# AY 6 |DELAWARE NORTH COMPANIES INC 06/30/2020 Tax Free Exchange... 999,367 .....1,000,000

24618%#  BA 7 | DELAWARE NORTH COMPANIES INC........coviiiiimiiiiiiieintissisiesiesisssisssisssiesiesssssssenes | sovssiansiiens 06/30/2020........ Tax Free Exchange... 1,501,513 1,500,000

26252) AN 8 | DRYDEN SENIOR LOAN FUND DRSLF_.. D 02/28/2020........ RBC DOMINION SECURITIES INC 745,950 750,000 [ oo 4,231

37959P  AA 5 | GLOBAL SC FINANCE SRL SEACO_20.... [ 11/16/2020........ Various . 11,895,208 ...11,889,215 171

37959P  AC 1 | GLOBAL SC FINANCE SRL SEACO_20........cereierierreeereiereisssieresinnens [ 11/16/2020........ DEUTSCHE BANK SECURITIES INC.......ovoviiiriiineierisieissninns 2,142,418 | oo 2,132,257 134

38176V AA 7 | GOLUB CAPITAL PARTNERS CLO LTD. D 02/27/2020. SUMITOMO MITSUI BANKING CORPOR.... 1,000,000

40439H  AA 7 |HIN TIMESHARE TRUST HINTT_20-A.....c.vviiimiieieiieriseiesesieisensennes 09/04/2020........ BANK OF AMERICA N.A....c.ocviviiiiiriniinns 2,999,544

40439H AB 5 |HIN TIMESHARE TRUST HINTT_20-A.. 09/04/2020........ BANK OF AMERICA NAA...... 664,829

40439H AC 3 |HIN TIMESHARE TRUST HINTT_20-A.. 09/04/2020........ BANK OF AMERICA NA...... 449,941

48667Q AN 5 | KAZMUNAYGAS NATIONAL CO JSC D 05/21/2020........ CREDIT SUISSE SECURITIES USA L 795,938

50200  AJ 0 |LCMLTD PARTNERSHIP LCM_27A........oiiiiriiniiieesineiseisiesiesi e ssessees 02/28/2020. RBC DOMINION SECURITIES INC.. 966,500

531543  AF 3 |LIBERTY UNIVERSITY = 3.338% 03/01/34.......cccoovvvvrvirirerriiririnnines 06/16/2020........ MORGAN STANLEY & CO. 2,139,320
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends

55303X AJ 4 |MGM GROWTH PROPERTIES OPERATIN 01/08/2020........ Tax Free EXChange.........c.ovueviivieneinireissieresincins 4,650,000 .116,605

55400E  AB 5 | TIMESHARE LOAN BACKED NOTES MV......c.ccccrvvmivvirnninnns 11/03/2020........ BANK OF AMERICA N.A.. 952,982 | ..o 947,320 | 1,078

58517# AE 0 | MEGGITT HOLDINGS (USA) INC............. 11/19/2020........ SMBC CAPITAL MARKETS INC... 4,000,000

62927# AS 5 |NFLVENTURES LP  3.020% 04/15/35........cccrvvmivrernrirerniiniins 09/02/2020........ BANK OF AMERICA NAA.............. 5,300,000

67591 AL 6 |OCTAGON INVESTMENT PARTNERS XI 02/14/2020........ CITIGROUP GLOBAL MARKETS INC/......ooiiiiriiiiiiiiieiseireeeissiesiesessssiesesisseessesnenes 2,000,000

68218F  A* 2 |OMNIT3DAC 2.700% 03/19/29. 11/20/2020........ CITIGROUP GLOBAL MARKETS INC/......ouiiiviiiiiieiniierissiseeesisseesiesesseseessesesseessnssees 5,000,000

68218F  AA 9 |OMNIT3DAC 1.870% 03/19/29.......ccomrmririrrrierieieieriseeersnines 11/16/2020........ CITIGROUP GLOBAL MARKETS INC/.....ovuuririrriiinirsieiseieeesssiessssssssssessessssessesssnes 5,000,000 | ..o 5,000,000

68218F AE 1 |OMNIT3DAC 1.870% 03/19/29. 11/16/2020 CITIGROUP GLOBAL MARKETS INC/......ooiiieriiiriineieriseieesesissiesiesessesse e sesseessessaes 5,000,000 ....5,000,000

69144A  AA 7 | OXFORD FINANCE FUNDING TRUST O.. 09/25/2020........ BANK OF AMERICA N.A....cc.ovvmiiiiirinicneirereniein 1,932,682 1,905,000 2,297

74166Y  AA 8 | PRIMOSE SCHOOLS PROSE_19-TA ..ot ssssssssessssses | soessesesessnes 03/04/2020........ STORM....oiiiiiieieiee st 5,308,570 ....4,987,500 22,319

74275#  AA 7 |PRISAIl 3.470% 11/17/28 09/28/2020........ JP MORGAN SECURITIES LTD LDN....... e 2,600,000 2,600,000

74352@ AA 5 |AMAZON.COMINC 2.980% 10/10/41........cccovvrverirns 11/13/2020........ RBS SECURITIES INC......coouieriiiirieeirinseiesiessiesisesensenns 3,780,224 | ..o 3,780,224

750731 AA 9 |AUTUMN WIND HQ LLC  3.744% 02/10/49 02/20/2020. MESIROW FINANCIAL 1,000,000 ....1,000,000

76123M  AB 9 |RESIDENTIAL MORTGAGE TRUST RML 06/26/2020........ CREDIT SUISSE SECURITIES USA L 1,329,972 1,330,000 2,687

829259  BA 7 | SINCLAIR TELEVISION GROUP INC........coviiiiieriiiiriiiiineieisissiesssissiessesssesessssssssssesnnins | seseseernsins 11/19/2020........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiriiiieiniieissississiesisessesessesssssessesssesenens 1,000,000 ....1,000,000

87167G AT 7 |SYMPHONY CLO LTD SYMP_20-22A 01/23/2020........ NATIXIS SECURITIES AMERICAS LL.......ccooovuivnirrireririnns 1,000,000 1,000,000

87407R  AA 4 | TAL ADVANTAGE VII LLC TAL_20-1 09/09/2020........ WELLS FARGO & CO 6,247,506

88315L  AG 3 | TEXTAINER MARINE CONTAINERS LT. 09/08/2020 WELLS FARGO & CO 4,998,512

88390A AX 8 |WIND RIVER CLO LTD WINDR_14-2A 02/14/2020........ RAYMOND JAMES FINANCIAL INC 97,838 368

88607A  AA 7 | THUNDERBOLT AIRCRAFT LEASE LTD 07/08/2020........ WELLS FARGO & CO 874,301 2,489

92332T  AB 8 | VENTURE CDO LTD VENTR_20-39A........comiiiiriirerieiereeissiesinessesninenes 02/25/2020........ NOMURA SECURITIES INTERNATIONA 1,000,000

98479@ AA 2 | YANKEE STADIUM HOLDINGS LLC 06/09/2020........ GOLDMAN SACHS & COMPANY. 3,100,000

G1018# AA 5 | THE BERKELEY PARTNERSHIP LLP.........ccoviirieinricieeirerciseirererineines B 11/20/2020 Tax Free Exchange... 1,089,654

G1652# AA 6 | THE BRYANSTON THREE PARTNERSHI.... B 11/20/2020........ Tax Free Exchange... 1,089,654

G6363# AT 4 |NAC AVIATION 29 DAC  6.830% 03/14/25. D 09/14/2020........ Various 12,822,017

G6363# AV 9 |NAC AVIATION 29 DAC  6.040% 02/27/24. D 08/27/2020........ Various 2,158,275

G6363# AW 7 |NAC AVIATION 29 DAC  6.170% 02/27/26.. D 08/27/2020........ VAMIOUS. ..ot 3,200,781

G7612# AA 2 |ROCK RAIL SOUTH WESTERN PLC.... B 12/31/2020 DIRECT.... 3,444,128 .

G8698# AA 7 | TAUNTON ONE PARTNERSHIP... B 11/20/2020........ Tax Free Exchange... 847,509 ....740,488

3899999. Total - Bonds - INAUSIIAl BN MISCEIIANEOUS. ... ruriiieriesiss it mis oodseed e s o8 EE 0808088088208 0808408080800 8 0840084080808 0840880800808 E0E 408840840 E 8L 82084008080 E 8400820800080 E 800 4008 sEEE bttt | ebsnsssnsssnss st essses 161,702,417 | oo, 160,865,176 | ....ooovvvcvicnicniiscissisnieas 207,317
Bonds - Unaffiliated Bank Loans

000000 00 O |GATEWAY CASINOS AND ENTERTAINM.... A 12/31/2020........ Various 1,003,785 .

000000 00 O |REGIONALCARE HOSPITAL PARTNERS.... 01/21/2020........ Tax Free Exchange 271,650 ....269,794

000000 00 O |VICIPROPERTIES 1LLC TL +L225......cccvveviviriieriseirerinins 02/24/2020........ VaMIOUS. ... 1,178,093 | oo 1,174,545

000000 00 O |VISTRA ENERGY CORP TL +L200........cccmurerrrirerrerirrererierirereniennes 02/20/2020. DIRECT. 145,544 145,000

05350N  AG 9 |AVANTORINC 11/08/27.............. 11/30/2020........ DIRECT. 79,200 80,000

12512Y AF 8 |CDWLLC 10/13/26 04/13/2020........ DIRECT.... 1,929,987 .1,994,819

23582L  AK 7 |DANAINC 02/27/26 04/20/2020........ DIRECT.... 73,600 80,000

24702N  BE 9 | DELL INTERNATIONAL LLC/EMC COR DELL INTE 04/08/2020........ DIRECT ...t esssisssnsenes 215,906 | ..o 245,000

26483N AN 0 | DUN & BRADSTREET CORPORATION T......vuiiiuiurirrieiinreresiersesnseenissiessessessenenenes 02/10/2020. Tax Free Exchange... 1,005,830 | .o 1,000,000

26928B AL 3 |EW SCRIPPS CO EW SCRIPPS CO......ccviiiriricieieieisssiesesisseesssnnes 10/15/2020........ DIRECT. 37,000 | oo 37,563

29362L  AH 7 |ENTEGRISINC TOB/25........coocee s 06/12/2020........ DIRECT. 323,650 ....325,000

31935H AB 3 | TRICO GROUP LLC 02/02/24 08/13/2020........ Tax Free Exchange... 1,839,844 11,839,844

461230  AG 3 |INVENERGY THERMAL OPERATING | INVENERGY......ccvvviiriireiiiciniissinseesieisssesessssesensnes 03/31/2020........ Tax Free Exchange... 1,361,940 ....1,359,392

52729K AP 1 |LEVEL 3 FINANCING INC LEVEL 3 FINANCING 07/24/2020. DIRECT. 1,020,992 1,177,654

55316H  AB 1 | GENESEE & WYOMING INC........ccoviriiiiiiiieiineieinsiessiesessssssesesseens 01/03/2020........ DIRECT.... 995,000
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58943P  AQ 5 |MEREDITH CORPORATION 2018 Term Loan B.................. 02/19/2020........ Tax Free EXChange........c.vveeeeervneerneeinneerneninsins 289,948 | ... 289,369

69338C  AH 4 | PACIFIC GAS&ELECTRIC CO...covvriveriiireireiieirensesssisssssssssssssessesssenes 08/04/2020........ DIRECT. 1,798,217 ...1,820,979

85236H AB 5 |STADCOLALLC 06/29/23 12/31/2020.. Various 29,064,517 .29,064,517

85769E  AZ 4 |STATION CASINOS LLC 02/08/27...... 02/14/2020. DIRECT. 998,750

87823Q AR 5 |TECH DATA CORP 06/30/25... 08/13/2020. DIRECT 50,000

91136E  AJ 4 |UNITED RENTALS NORTH AMERICA | 04/17/2020.. DIRECT 1,113,232

91359H AP 3 |UNIVERSAL HEALTH SERVICES INC 05/12/2020........ DIRECT. 1,882,734

91820 AQ 3 |VIRTU FINANCIAL OPERATINGLLC... 03/02/2020. Tax Free Exchange... 2,826,582

92645D AG 4 |VICTORY CAPITAL HOLDINGS INC.... 01/17/2020........ Tax Free Exchange... 872,309

92854*  AA 2 |VIVINT SOLAR ASSET 2 PROJECT C....ovvvvrrirmeirrireeserisisiessessssesssssssssssssesssesssssessssssssssensns | sesssssnensnens 11/20/2020........ VTHOUS. ..ot 19,386,667 | ...oocvvrreerrieriereiceieene 19,386,667

98975V AK 2 |ZODIAC POOL SOLUTIONS LLC..... 01/28/2020........ Tax Free Exchange 1,705,414 ...1,704,000

G7739P AL 4 |CORAL-US CO-BORROWERLLC...... 02/04/2020........ DIRECT 1,000,000 . ...1,000,000

8299999. Total - Bonds - Unaffiliated BANK LOBNS. ..ottt e eh s E o8R0t 72,470,391 | oo 72,872,383 | ..... 0

8399997. Total - BONAS - Part 3. s ...919,330,282 ..1,521,714

8399998. Total - Bonds - Summary Item from Part 5.........cccovinininiiiissceecnens ...148,423,381 383,811

8309999, TO1AI = BOMAS. ...ttt eesettetessers e et ees s es s et s eE8 k£ ER 8R4 L8148 48R £EE 88 4EE 1188 £HEE81EEE4£EE 408 1EE810EE11E  4LEE4EEEoLE1EEE4HEE4EEEHoEEoLEf1EEE4oEEfoEEE LR oA 1EEE1HEE 4L R 4oL EeLE L E LA E 8RR R 8 4LE LA 8L EHEEE4oEE oL 4EE 8L E LR L E LA R4 eLE LRk eEE R eeEfeeEb ek eeE ettt | feniiseias 1,067,753,663 1,905,525
Preferred Stocks - Industrial and Miscell; Perpetual Preferred

84130# 10 3 |SOUTHCROSS ENERGY PARTNERS LP.......cccostriimivnirinsniirireenns 02/04/2020. DIRE CT ..ttt | snniens s 550,420.250 | ...oiiiiiniiini s 550,420 | ..o

8499999. Total - Preferred Stocks - Industrial and MisCEllaneoUS PErPEIUAI PrEfBITEA. ... ... ittt tiian teresssss st ess st s ess st 550,420 N 0

8999997. Total - Preferred Stocks - Part 3. 550,420 XXX 0

8999998. Total - Preferred Stocks - Summary em from Part 5............oooiiiiiiieieceiecees s 79,444 XXX

8999999, TOtAl = PrEfEITEA SHOCKS. .. ... vuuresristissiiissiisseie ettt es ke85 oeHE 0L e E R0 kL0t 629,864 XXX ] 0
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

29250N 10 5 |ENBRIDGE INC ENBRIDGE INC........coiiiiiiiiiriiiieissisissssssssssssessessssesesssssssessessssssenessanes A 01/07/2020........ CITIGROUP GLOBAL MARKETS INC/. 14,507.000 576,940 XXX

29273V 10 0 |ENERGY TRANSFER EQUITY LP... 10/30/2020........ VTIOUS. ...t 96,357.000 825,428 XXX

293792 10 7 |ENTERPRISE PRODUCTS PARTNERS L 02/28/2020........ CITIGROUP GLOBAL MARKETS INC/ 15,436.000 352,084 XXX

294600 10 1 |EQUITRANS MIDSTREAM CORP........covvrivirririiieiinnrieniresenseesiienes 06/17/2020........ Tax Free EXChange........c..oocerveeivnivierirnirnniinnins 37,772.000 162,540 XXX

49456B 10 1 |KINDER MORGAN INC/DELAWARE.... 06/04/2020........ CITIGROUP GLOBAL MARKETS INC/. 12,170.000 212,975 XXX

55336V 10 0 [MPLXLP...coovovrirrirnrireinns 06/04/2020........ CITIGROUP GLOBAL MARKETS INC/ 1,289.000 25,780 XXX

559080 10 6 |MAGELLAN MIDSTREAM PARTNERS LP 03/05/2020. CITIGROUP GLOBAL MARKETS INC/. 2,104.000 119,184 XXX

67058H 10 2 [NUSTAR ENERGY LP......ccoiviiiiriiiieiinsineiseseisesiesisessienes 12/02/2020. Various 58,202.000 1,099,659 XXX

682680 10 3 |ONEOKINC 11/16/2020.. ISSUING COMPANY. 3,202.000 121,803 XXX

718549 20 7 |PHILLIPS 66 PARTNERS LP................ 12/01/2020. Various 6,098.000 162,779 XXX

726503 10 5 |PLAINS ALL AMERICAN PIPELINE L 06/17/2020........ Various 52,398.000 920,754 XXX

87612G 10 1 |TRIRESOURCESIINC.............. . 06/04/2020. Various 39,853.000 1,113,806 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBKCIY TrABEA. ... ... vuureriisiiiiriiiieiiiis | toeississtes sttt 5,693,732 XX ... 0
Common Stocks - Industrial and Miscell (Unaffiliated) Other

000000 00 0 |SOUTHCROSS ENERGY PARTNERS LP.... . I I 02/04/2020........ Aminvest Managed...... 89,042.440 89,042 XXX

9199999. Total - Common Stocks - Industrial and Miscellaneous (UNGFfIlIAEEA) OtNET..........iuriieiriiiiiiiestisi it eerersssssse sttt 89,042 XX | 0

9799997. Total - Common Stocks - Part 3.............c.ccceeeierernnenns 5,782,774 XXX ] 0

9799998. Total - Common Stocks - Summary Item from Part 5..........cccccciviiiiiiiniiisniiniinns 581,106 XXX

9799999, TOtAl - COMMON SEOCKS. ...t eteiiti ettt E e L6 eHEeE b0 E o E eS80ttt 6,363,880 XXX 0

9899999. Total - Preferred and Common Stocks........ 6,993,744 XXX ] 0

9999999, Total - BoNdS, Preferred @Na COMMON SOCKS...........ooviiiueieiieieeeiceietescesees ettt cas s seesssesesasse s ssesssesssassas  essssesesasssesssssesesesssseasessesesesasasees s s ese st e seeeessesee et et s eseees e s et es s s esesesseees et ss e e et enseseees e sete s s enees s e seteb s s e e e s st e s et et s ane et st eeetebanantesensetnte  oosetetassssssassnsntetansssesesnsesesenansnsennsntns | enesesisens 1,074,747,407 XXX 1,905,525
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
362258 QJ 0 [GINNIE MAE | GNMA17.000% 781357 .. [12101/2020. | Various........ccccccccovccrccsccvcvicoccrececenn | | qaags | 14385 | o 44433 | . 14,248 | ... 137 137 10/15/2025.
362258 QL 5 |GINNIE MAE | GNMA | 6.500% 781359.. .| 12101/2020. | Various. 8,763 102 12/15/2025.
362258 QN 1 |GINNIE MAE | GNMA | 7.500% 781361 o[ 12/01/2020. | VAIOUS...cccccccvvvveseveccrscciecerssiincnscin | | g | e | qagaq | 15,127 214 12/15/2025.
362258 QR 2 |GINNIE MAE | GNMA18.000% 781364................ | 12001/2020. | VaNIOUS...c.cccccccccvvvvreerssssssievsvneennsssssiie | k89 A8 | o 92 | 190 @ 12/15/2030.
912810 EF 1 |UNITED STATES TREASURY T 8 3/4 05/15/20.... | .. | 05/15/2020. | Maturity. 760,000 | ......... 760,000 | ....... 1,034,639 | ... 770,592 | covvvveeeeereeei | e0eeee(10,592) | v [ (10,592) | covveeecevvverens | coveeeiin 760,000 N 33,250 | 05/15/2020.
912828 4J 6 |UNITED STATES TREASURY.... | 04/30/2020. | Maturity 32,000,000 | ... 32,000,000 | ... 31,986,548 | .........31,995,958 |.... 4,042 4,042 32,000,000 .0 |....380,000 | 04/30/2020.
912828 J5 0 |UNITED STATES TREASURY. -1 02/26/2020. | BNP PARIBAS.. .| .....19,998,438 | .....20,000,000 | ..... 19,756,681 | ......... 19,962,429 |...... 36,208 36,298 ..(289)] .....135,989 | 02/29/2020.
912828 J8 4 |UNITED STATES TREASURY.... .. | 03/25/2020. | Various . 25,007,763 | ..... 25,000,000 | ..... 24,681,691 | ......... 24,929,666 | ....... 66,426 66.426 11,670 | e 167,179 | 03/31/2020.
912828 L9 9 |UNITED STATES TREASURY.... - 03/20/2020. | NOMURA SECURITIES INTERNATIONA | ] ... 2,519,038 | ....... 2,500,000 | ... 2487212 | ........ 2,490,327 |....... e 2,516 2516 | oo | e 2,492,844 | | 026,194 | 26,194 | ...... 13,316 | 10/31/2020.
912828 VA 5 |UNITED STATES TREASURY.... <o | 04130/2020. | VAIIOUS.....cvvvvvvrrvvvcensssssssrsnesisssssaaas .| ....40,000,000 | ..... 40,000,000 | ..... 39,382,893 39,817,989 | ..ooovvvceeei | e 182,011 | covvecreeeeercces | e 182,011 [ oo 1ireree0,000,000 | oo | e | 0 [ 225,000 | 04/30/2020.
912828 VZ 0 |UNITED STATES TREASURY.... . | 09/30/2020. | Maturity 100,000 | ..oooc. 100,000 | ...ooe. 100,164 | .............100,019 |...... (19) (19) | e | 100,000 [ oo e | o0 | e 2,000 | 09/30/2020.
912828 WN 6 |UNITED STATES TREASURY.... - | 05/21/2020. | Various 13,756,672 | ..... 13,500,000 | ..... 13,773,718 | .oooo. 13,773,718 | oo | eereie(13,598) | v [ ervirnn(13,598) | oo | 0000 13,760,120 | v | o (3,448) | .........(3,448) | ... 126,694 | 05/31/2021.
912828 X2 1 |UNITED STATES TREASURY......cccccoocrmrrrrrirns ... | 04/15/2020. | Maturity 15,000,000 | ..... 15,000,000 | ... 14,828,936 | ......... 14,956,121 . SO | I 112,500 | 04/15/2020.
91282C AG 6 |UNITED STATES TREASURY.... [ 1011412020, | VAIIOUS...ccccevvvssnveveesssvevmssssermesssne | 39,990,545 | .....40,000,000 | ..... 39,096,955 | ........ 39,996,955 39,997,003 i (6,458)| .......... (6,458) | ...oeve.s 5,525 | 08/31/2022.
0599999. Total - Bonds - U.S. Goverment ...189,171,236 |....188,898,780 |....188,067,361 | ...... 188,832,102 189,143,566 O 27,669 | ........ 27,669 |..1,202922 | XXX
Bonds - All Other Government
195325 AU 9 |COLOMBIA REPUBLIC OF 11.750% 02/25/20.... | D | 02/25/2020. | Maturity e 6,775,000 | ....... 6,775,000 | ....... 6,564,463 6,770,996 | oo | e 4,004 4,004 0N OO I 0 |.....398,031 | 02/25/2020.
195325 DQ 5 |COLOMBIA REPUBLIC OF 5.200% 05/15/49..... | D | 09/02/2020. | JEFFERIES & COMPANY INC..........c0..... R ) 379,500 | oo 300,000 | oo 319,650 | ... 319,463 | ... (210) (210) - 60,247 | ........60,247 | ...... 12,523 | 05/15/2049.
682051 AJ 6 |OMAN SULTANATE OF GOVERNMENT.... D| 05/21/2020. | GOLDMAN SACHS & COMPANY 1,304,160 | ...... 1,600,000 | ...... 1,580,736 | oo 1,581,151 | ....... 92 92 1,581,243 | (277,083) | ......(277,083) 2,700 | 01/17/2048.
836205 AU 8 |SOUTH AFRICA REPUBLIC OF D [ 04/23/2020. | VarOUS.........oooovrrrviissrriiiisinins ..337,350 .400,000 | .........382,500 | ... 385,471 428 428 ....(48,550) (48,550) | .........9,317 | 10/12/2028.
900123 CP 3 | TURKEY REPUBLIC OF 5.125% 02/17/28 04/27/2020. | JEFFERIES & COMPANY INC.............. . . 430,275 500,000 | .......... 497,055 | ..o 478377 | ....... 19,163 | oo 1 I P 19,243 [ oo, . . (67,345) | ........ (67,345) | ......17,938 | 02/17/2028.
1099999. Total - Bonds - All Other GOVEIMMENL...........covuvuuuiirriiiiiiiiisinisiiiinns s | 9,226,285 | ....... 9,575,000 | ....... 9,344,404 | .......... 9,535,458 | ... 19,163 | oo 4,394 0 23,557 0]......9559,016 |.... 0 ]..(332,731) ] ...... (332,731)] ..... 530,509 XXX
Bonds - U.S. States, Territories and Possessions
13063C FP 0 |CALIFORNIA STATE OF = 5.000% 11/01/32........ | .. | 05/08/2020. | UBS SECURITIES LLC.... .| .....5,586,000 5,000,000 | ... 5,281,700 | 105,122,399 [ oo [ o (10,713) | o | v ICONAK)) p— B s % 78 474,314 | ....132,639 | 11/01/2032.
452151 LF 8 |ILLINOIS STATE OF 5.100% 06/01/33............... .. | 02/27/2020. | CITIGROUP GLOBAL MARKETS INCI.... 810,166 700,000 | .........707,665 (117) (17) 03,741 | o 103,741 9,024 | 06/01/2033.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........cccccviiviiiss  coviriiisiisiisssssssssssssssssssssssssssssssssssssnnns | 6,396,166 5,700,000 | ....... 5,989,365 | ..........5,828,942 | ... 0. (10,830)] oo [\ [RIOE:KI)) I— 0 578,055 | ... 578,055 | ..... 141,663 XXX
Bonds - U.S. Special Revenue and Special Assessment
03255L  AA 7 | ANAHEIM CALIF PUB FING AUTH Anaheim Publ | .. | 09/01/2020. | Redemption  100.0000.. O N 500,000 | ......... 500,000 | ......... 583,050 | vrovovrsrec 519,701 | oo | oereee(19,701) [ | e (19,701) [ oo | rreriese 500,000 | e | e | cvoeesienseiO [ e 30,000 | 09/01/2024.
040649 LD 5 |ARIZONA ST TRANSN BRD Arizona State Tran... | .. | 07/01/2020. | Call  100.0000.. 10,485,000 | .....10,485,000 | .....11,232,790 | ........ 10,531,729 | oovvovcvccerciccs | voeeree(46,729) | oo | e (TN L)) I— rreeen 10,485,000 [ oo | oo | o0 | e 524,250 | 07/01/2025.
130334 CE 9 |CALIFORNIA HEALTH FACS FING AU.............. .| 10/01/2020. | Redemption ~ 100.0000.. el ) 740,000 | oo 740,000 | oo 719509 | ... 736,102 | ... . 3,898 740,000 | .. O 42,550 | 10/01/2023.
155048 AZ 4 |CENTRAL PUGET SOUND REGIONAL T, - 02/01/2020. | Redemption  100.0000.........covvvvvvcccccccc | 2,245,000 | ....... 2,245,000 | ...... 2,300,698 | .......... 2,247,236 | .oovvvvevevevererens | i (2,236) (2X1:) OIS ISR 2,245,000 | covovvveveereereens | eeveeenineneninines | ceeseniseieneienns 0. 58,931 | 02/01/2021.
167736 B8 9 |CHICAGO IL WATER SYSTEM............. | - | 04/23/2020. | CITIGROUP GLOBAL MARKETS INC!.... N 1,167,087 | ....... 1,110,000 | ... 1,192,473 1,156,096 (2,789 | oo | e 1,153,307 | oo | 013,780 | ... 13780 | .o 27,133 | 11/01/2029.
17131H CL 0 |CHULA VISTA CALIF CHULA Vista CA IDA-S.... | .. | 12/18/2020. |Call  100.0000.. o 3,000,000 | ... 3,000,000 | ...... 3,000,000 3,000,000 0 02/15/2034.
196479 6Q 7 |COLORADO HOUSING AND FINANCE A.. .| 05/01/2020. | Call  100.0000..........ccvvvvvemmceiimiieeees | L gm0l 45000 | 45000 | 45000 | . 0 05/01/2029.
196479 6R 5 |COLORADO HOUSING AND FINANCE A ..105/01/2020. | Call  100.0000......cccceversccrccemsciicceeees | L 00000 | 20.000 | 20,000 | o 20.000 | ... 0 11/01/2029.
196479 6S 3 |COLORADO HOUSING AND FINANCE A.. .. 06/01/2020. | Call  100.0000..........cocorevmvmvmrvvsrsrnrnrnnnns | L 20000 | 20,000 | 20,000 | 20000 | 0 05/01/2030.
196479 6T 1 |COLORADO HOUSING AND FINANCE A.. .. 05/01/2020. | Call  100.0000.. 0 11/01/2030.
196479 6U 8 | COLORADO HOUSING AND FINANCE A.. .| 05/01/2020. | Call  100.0000.. i 0 11/01/2034.
196479 6V 6 |COLORADO HOUSING AND FINANCEA............. | .. | 05/01/2020. | Call  100.0000.. ) 20,000 0 05/01/2037.
196632 LS 0 |COLORADO SPRINGS COLO UTILS.........ccccoouuee .| 11/15/2020. | Call ~ 100.0000.........ccocrvrverirrrirrriiene . . 10,555,000 | ..... 10,555,000 | ..... 10,578,115 | woooo... 10,557,549 (2,549) 11/15/2033.
235036 XX 3 |DALLAS FORT WORTH TEX INTLARP............... . [ 1101/2020. | Call  100.0000....cs.vvvevvssvrrmvsssieeees | | 1,550,000 | ...... 1,550,000 | ...... 1,581,915 | . 1,554,239 (4,239) 11/01/2032.
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235036 XY 1 |DALLAS FORT WORTH TEX INTL ARP.............. - | 11/01/2020. | Various . N 1,800,000 | ....... 1,800,000 | ....... 1,850,716 1,827,297 | oo | (27,297) (27.297)| .. N 1,800,000 [ coooescrere | oo | o0 | e 90,000 | 11/01/2035.
246003 MG 9 |DELAWARE CNTY PA AUTH Delaware County Au| .. | 04/16/2020. | BARCLAYS CAPITAL INC.... 10,246,600 | ....10,000,000 | .....10,520,600 2 10,054.899 | oo | (18,815) 10,036,084 | oo | 210,516 | ......210.516 | ... 215,278 | 11/15/2031.
25477G  GJ 8 |DISTRICT COLUMBIA INCOME TAXR DC .. | 09/25/2020. | ISSUING COMPANY.....
PERSON | 5,264,726 | ....... 5,000,000 | ... 5,671,000 | .......... 5,151,791 [ oo | o (56,941) | oo | oo (56,941) | coovrerrers | e 5,094,849 | ..ooocrcercn | o 169,877 | ....... 169,877 | .....125,000 | 12/01/2036.
31283H NA 9 |FEDERAL HOME LOAN MORTGAGE COR .. | 12/01/2020. [ VAFOUS........ocerrerreerireriereseisrereriesiseerenines
FHLMC 7.5 146 146 146 | o286 i 0 146 5 (ST I (VN O 6 | 12/01/2030.
31283H NE 1 |FEDERAL HOME LOAN MORTGAGE COR.... .. [ 12/01/2020. | Various 7 7 A STy A ISR BT 0 T | eeeeeeeeeeeeees | eeeeereeneeenies | eeerveereriereees0 [ 10/01/2030.
3131XY 4B 2 |FEDERAL HOME LOAN MORTGAGE COR.......... | .. | 12/01/2020. | Various B IS B 2,577,484 | ....... 2,577,484 | ....... 2,615,635 | .. 2,614,582 | oo | (37,057) N PXCT 45 OO DO I | i DO 57,908 | 01/01/2048.
3131XY UM 9 |FEDERAL HOME LOAN MORTGAGE COR.... .. 1 12/01/2020. | Various 3.293 444 3203444 | ... 3,376,528 | 1o 3,374,550 | oo | oo, (81,106) 3,293,444 | oo | e | e | 72,770 | 12/01/2047.
3131Y0 JJ 2 |FEDERAL HOME LOAN MORTGAGE COR.......... | .. | 12/01/2020. | Various . 1,422,283 | ...... 1,422,283 | ....... 1,452,388 (29,159) . 1,422,283 [ oo | oo | evcerrienieenn0 | s 33,725 | 02/01/2048.
3132A5 JS 5 |FEDERAL HOME LOAN MORTGAGE COR.......... .. [12/01/2020. | VAOUS.......covvvvvrrvirriiissriiserinnns . . 4,860,828 | ....... 4,860,828 | ....... 5,017,096 | .........5,007,453 | ..ccoovcerorcirin | oo (146,625) I 4,860,828 | ....oovvverri | cerrreenrireniins | cenrriieniiieenn0 | 117,445 | 06/01/2048.
3133KJ 3W 0 |FEDERAL HOME LOAN MORTGAGE COR.... .. | 12/01/2020. | Paydown . . 408,881 | .......... 408,881 | .......... 432,664 (23,782) ....408,881 2,196 | 09/01/2050.
3133K)  JC 7 |FEDERAL HOME LOAN MORTGAGE COR......... |.. | 12101/2020. | Paydown 1170194 | ... 1,170,194 | ... 1,217,001 eenr(46,808) | . 7,437 | 07/01/2050.
3133K) XL 1 |FEDERAL HOME LOAN MORTGAGE COR.......... .| 12101/2020. | Paydown . 1414617 | ..o 1414617 | ..o 1,500,599 | ooovrorr 4,500,599 | oo | oo (85,982) 08/01/2050.
31402C 5L 2 |FEDERAL NATIONAL MORTGAGE ASSO FNMA |.. | 12/01/2020. [ VaFOUS.........cevemrrererrererreireererisresnerenenees
6.50 3,087 | o 3,087 | oo 2,912 87 3,087 12/01/2031.
31406Q 3F 1 |FEDERAL NATIONAL MORTGAGE ASSO | 1200112020, | PaYAOWN...ocsosvevsvesvsssesvssessesens | 4757123 | ...... 4757123 | ...... 4,948,523 | o0 8,921,439 | oo | (164,316) 4,757,123 08/01/2047.
3140GS PD 8 |FEDERAL NATIONAL MORTGAGE ASSO .. | 12/01/2020. | Paydown 3.209.433 3.209.433 | ... 3,303,459 | ...........3,288,493 | ..ccooovvrccrrrr | o, (79,060) 3,209,433 09/01/2047.
3140H3 7J 9 |FEDERAL NATIONAL MORTGAGE ASSO........... .. | 12/01/2020. | Paydown . X 4,966,941 | ....... 4,966,941 | ....... 5,084,906 | ...cc.....5,066,550 | .eoovveoeverrii | oo (99,609) 4,966,941 04/01/2048.
3140HK 4Z 8 |FEDERAL NATIONAL MORTGAGE ASSO.......... .| 12101/2020. | Paydown 1,847,784 847.784 | .....1,880.120 (26,825 | 1,847,784 07/01/2048.
314007 UR 4 |FEDERAL NATIONAL MORTGAGE ASSO........... .. | 12/01/2020. | Paydown . . 972,148 | ... 972,148 | ......... 983,693 | ooorrrr 982,526 | oo | e, (10,377) . ...972,148 12/01/2047.
3140J7 XW 0 |FEDERAL NATIONAL MORTGAGE ASSO.......... .| 12/01/2020. | Paydown . . 3,133,878 | ...... 3,133,878 | ...... 3,235,240 | 03,212,859 | oo | e (78,981) | oo | eoieeee 78,981 | s | e 3,133,878 01/01/2048.
314008 AL 7 |FEDERAL NATIONAL MORTGAGE ASSO.......... .| 12/01/2020. | Paydown . . 3,866,282 | ...... 3,866,282 | ... 3,875,646 | ..........3,872,927 | ccoovevoviveieriiiis | o (T 2:) ) N U (- L) ST IO 3,866,282 06/01/2046.
3140K0 DZ 8 |FEDERAL NATIONAL MORTGAGE ASSO........... .| 12101/2020. | Paydown R ] 1638761 | ... 1,638,761 1,672,560 | oo 4672493 | oo | o (33732) 1,638,761 11/01/2049.
3140K0 SN 9 |FEDERAL NATIONAL MORTGAGE ASSO......... .| 12001/2020. | Paydown 2,651,658 651,658 | ......2,719.607 e (67,949) | 2,651,658 12/01/2049.
3140KC DJ 8 |FEDERAL NATIONAL MORTGAGE ASSO.......... .. | 12/01/2020. | Paydown . . 375,801 | oo 375,801 | oo 387,192 | 1o 387,492 | oo | (11,391) 04/01/2050.
3140KH GY 1 |FEDERAL NATIONAL MORTGAGE ASSO........... .| 12/01/2020. | Paydown . . 1,670,396 | ...... 1,670,396 | ...... 1738517 | oo 0,738,517 | oo | o (68,121) 07/01/2050.
3140k NA 7 |FEDERAL NATIONAL MORTGAGE ASSO.......... .| 12/01/2020. | Paydown } Ao 18189 | 18189 | 19,485 | oo 49485 | oo L (1,296) 10/01/2050.
314008 AH 8 |FEDERAL NATIONAL MORTGAGE ASSO........... [ 12001/2020. | VAIOUS....ccccoovceeese . ] 552271 | .o 552271 | ... 5692059 | ... 5,669,845 | oo | (143574) | oo | e (183,578 | o | e 5526271 | oo | o | O | 120,470 | 12/01/2047.
31400A AJ 9 |FEDERAL NATIONAL MORTGAGE ASSO........... .| 12001/2020. | Paydown 2111355 | ... 2411355 | ... 2,156,551 n(39531) . 6,117 | 05/01/2048.
31400A VA 5 |FEDERAL NATIONAL MORTGAGE ASSO......... .. | 12/01/2020. | Paydown 5,571,408 | ....... 5,571,408 | ...... 5,633,216 I (53,762) 04/01/2049.
31400B TF 5 |FEDERAL NATIONAL MORTGAGE ASSO.......... [ 12001/2020. | Paydown . . 589,294 | ......... 589,294 | .......... 611,760 | .............611,760 | ....... (22,467) 09/01/2049.
3140QC K8 8 |FEDERAL NATIONAL MORTGAGE ASSO........... .| 12/01/2020. | Paydown . ) 974391 | .o 974301 | ... 1,034,985 | oo 1,034,457 | oo | (60,067) 12/01/2049.
31400C QC 3 |FEDERAL NATIONAL MORTGAGE ASSO. .| 12/01/2020. | Paydown 099731 | 999,731 | .. 1,043,235 | oo 1,083.235 | oo | (43,504) 01/01/2050.
3140QE AF 9 |FEDERAL NATIONAL MORTGAGE ASSO.......... o [ 1200172020, | PRYAOWN..ovoorroesvsesssessssessssessns | 801,320 | ......... 801,320 | ......... 833,373 O (32,053) 07/01/2050.
3140QF F4 6 |FEDERAL NATIONAL MORTGAGE ASSO.......... | 1210112020, | Paydown.......co..vvccvvvcsvmscmsiiieins | | 10,606 | oo 10,606 | oo 11,562 | oo 41562 | (956) 10/01/2050.
3140X4 UK 0 |FEDERAL NATIONAL MORTGAGE ASSO......... .| 12001/2020. | Paydown ) ) 1126,350 | ... 1126,350 | . 1166,300 | oo 1165560 | oo | oo (39,210) . 08/01/2049.
31418C BF 0 |FEDERAL NATIONAL MORTGAGE ASSO........... .| 12101/2020. | Paydown . . 3,122,664 | ... 3,122,664 | ....... 3,253,425 B (130,762) B — 3,122,664 09/01/2046.
31418C UB 8 |FEDERAL NATIONAL MORTGAGE ASSO. o | 1200172020, | PaYAOWN. .o | 3,042,615 | ...... 3,042,615 | ... 3,115,828 | ...rr0...3,099,966 | .oovovcrrccces | (57,351) . 3,042,615 02/01/2048.
31418C XN 9 |FEDERAL NATIONAL MORTGAGE ASSO......... .| 12101/2020. | Paydown 3.855.434 3855434 | ... 3805343 | ......3,884.755 | ... (29,321) R 3,855,434 06/01/2048.
31418D TQ 5 |FEDERAL NATIONAL MORTGAGE ASSO.......... - | 12/01/2020. | Paydown 291,446 291,446 | ..o 301,487 | oo 301,487 | oo | o (10,081) | v | e 10,081) | s | o 291,446 10/01/2050.
346668 DD 5 |FORSYTHMONT POLLUTION CTLREV............ . [03/11/2020. | Call  102.0000........c.ccomsmvvvvermsnriiisanns | 9,180,000 | ....... 9,000,000 | ...... 9,000,000 | ..., 9,000,000 | +eovvveereeeerens | eerreeeeerieesennns (0 OO IR 9,000,000 05/01/2033.
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386442 TY 3 |GRAND RIVER DAMAUTH OKLA...ccoovssvs | 06/01/2020. | Call  100.0000....vsvsvvvororcr SR B 5,000,000 | ...... 5,000,000 | .......4,783,450 A2728 [ | 12,728 [ oo 5,000,000 [ v | | s | 131,250 | 06/01/2040.
432328 BX 6 |HILLSBOROUGH CNTY FLAHSGFIN - | 07/01/2020. | Redemption 100.0000.. 240,000 | oo 240,000 | oo 235,039 2,190 2,190 crrreneness 280,000 [ v [ eeersnenenens | cvnesennreni0 [ i 8,550 | 01/01/2039.
478271 JG 5 | JOHNSON CITY TENN HEALTH & EDL. | 07/01/2020. | Call - 100.0000 4,500,000 | ....... 4,500,000 | ...... 4,474,000 1,700 | e | o 4,500,000 | oo | s | 0 | 270,000 | 07/01/2038.
544435 U9 9 |LOS ANGELES CALIF DEPT ARPTS A - | 08/28/2020. | Various 19,500,000 | ....19,500,000 | .....19,943,690 | ........19,549,927 |..ccoovvrvce | orenldO927) | oo | (49.927) | v | o 19,500,000 | e | s | o0 [ o 626,485 | 05/15/2033.
544628 JJ 0 |LOS ANGELES CALIF REGL ARPTS | REGIONAL| .. | 04/22/2020. | BARCLAYS CAPITAL INC.........oo.cr....
2,286,428 2,250,000 | ... 2,396,678 (5,496) | oo | e 2,280,578 N — 5849 | .......5849 | ...... 82,406 | 01/01/2027.
57420N BH 3 |MARYLAND ST ECONOMIC DEV CORP .| 06/01/2020. | Call  100.0000.......ccoerrrerre
MarlandE | 2,500,000 | ......2,500,000 | .......2,458,850 2,480 06/01/2035.
57563R GR 4 |MASSACHUSETTS EDL FING AUTH .| 01/02/2020. | Call  100.0000.. 280,000 280,000 | ......... 280,000 0 01/01/2028.
57563R  JC 4 |MASSACHUSETTS EDL FING AUTH ..101/02/2020. | Call ~ 100.0000.. 290,000 290,000 | ......... 291,088 | coooor:290,000 | oo | oo 0 01/01/2031.
57583R  S4 8 |MASSACHUSETTS ST DEV FIN AGY.................. .. 108/01/2020. | Call  100.0000............ccemvvrvvervmnmriiienns | 4,500,000 | ....... 4,500,000 | ....... 4.477,500 2086 09/01/2045.
57586E SU 6 |MASSACHUSETTS ST HEALTH & EDL. .. [10/01/2020. | Call  100.0000............ccomvvvmvervmmmriiiienne | 4,905,000 | ... 4,905,000 | ...... 5,129,306 19,618) 10/01/2026.
57587A DN 5 |MASSACHUSETTS ST HSG FIN AGY.... .. | 05/15/2020. | Call  100.0000.. 80,000 80,000 0 1,187 | 12/01/2034.
57587A DP 0 |MASSACHUSETTS ST HSG FIN AGY.... .| 05/15/2020. | Call ~ 100.0000.. 75,000 | o ..75,000 0 1,139 | 12/01/2039.
576000 PQ 0 |MASSACHUSETTS SCHOOL BUILDING. ... | .. | 12/31/2020. | Various oo 11148980 | 10,000,000 | ..... 10,825,300 (53,333) [ oo | 00000010,265,023 [ oo | ...883,957 | .......883,957 | ... 500,000 | 05/15/2038.
576528 DP 5 |MATAGORDA CNTY TEXNAV DISTNO............ .| 04122/2020. | CITIGROUP GLOBAL MARKETS INC/.... | | 2571600 | ... 2,500,000 | ... 2,500,000 ol 9500000 | 71600 | 71600 | .. 39,722 | 06/01/2030.
586111 KU 9 |MEMPHIS-SHELBY CNTY TENN ARPT. | 091812020 | Call 100.0000- v vvsvvsvssvmsvvssvssensns | 5,000,000 | ... 5,000,000 | ... 5,230,150 (18091) | e | 005,000,000 | o | e | e | 348,993 | 07/01/2022.
502098 J8 1 |MET GOVT NASHVILLE & DAVIDSON... | 070112020, | Call  100.0000..c.corrocres | | 6,785,000 | ......6.785,000 | ... 7.158.786 23580 o | o 8785000 | 0 | 339,250 | 07/01/2025.
59259Y M6 3 |METROPOLITAN TRANS AUTHNY .. | 04/17/2020. | WELLS FARGO & CO. 5.022.323 | ... 4,875,000 | ....... 5,138,104 (8585 | oo 4984940 |l 37383 | ...37383 | ... 105,625 | 11/15/2038.
50250Y Q9 3 |METROPOLITAN TRANSAUTHNY .| 04117/2020. | WELLS FARGO & CO 4258718 | ... 4,095,000 | ... 4377432 ©29) | o 8210833 || 46885 | ... 46,885 | ... 88,725 | 11/15/2032.
50259Y TX 7 |METROPOLITAN TRANS AUTHN Y .| 04117/2020. | BANK OF AMERICANA ..o | | 4202771 | 4085000 | ... 4399913 182 | 88,508 | 11/15/2030.
59259Y X2 0 |METROPOLITAN TRANS AUTHNY.. .. | 04/02/2020. | BARCLAYS CAPITAL INC 10,058,000 | ..... 10,000,000 | ..... 11,135,293 | ..(467,234) | ..... (467,234) | ..... 205,625 | 11/15/2044.
59261A  CW 5 | METROPOLITAN TRANS AUTHN'Y - | 04/02/2020.| WELLS FARGO & CO 5,023,250 | .......5,000,000 | ...... 5,778,800 wern(19223) . (473,854) | .....(473,854) | ....102,813 | 11/15/2056.
592646 V9 1 |[METROPOLITAN WASHINGTOND CAR............ .. [10/01/2020. | Call  100.0000.............couvvrvveremrcririieene | 7,500,000 | ....... 7,500,000 | ....... 7,765,725 | 10000 7,523,885 | cooooooreeever | s (23,885) 7500000 | i i 0 375,000 | 10/01/2024.
59333P YK 8 | MIAMIDADE CNTY FL AVIATION RE Miami-Dad |.. | 10/01/2020. | Call ~ 100.0000......covsovscvsvssesscsmses | i | 6,950,000 | ....... 6,950,000 | ...... 6,945,892 909 | v [ o 6,950,000 | oo [ o | 0 | 382,250 | 10/01/2041.
593337 YL 6 | MIAMI DADE CNTY FL AVIATION RE Miami-Dad | .. | 10/01/2020. | Call - 100.0000....ccvsvsvsessvsvsvssiese | i | 6,725,000 | ......6,725,000 | ......6,599,108 | 008,713,011 | oo | e 11,989 | ot [ 14,989 [ e | v 6,725,000 | ovovrervres | s | o0 [ o 361,469 | 10/01/2041.
645780 FB 8 |NEW JERSEY ECONOMIC DEVELOPMEN .| 06/18/2020. | Call  100.000! 3,250,000 3,250,000 | ... 3,250,000 (O N DA 3,250,000 [ .eovoercersns | e | cerserniennO [ o 114,761 | 11/01/2034.
645780 FC 6 |NEW JERSEY ECONOMIC DEVELOPMEN......... |... | 06/18/2020. ) Call - 100.0000...c.cwssssvsesssicss | i | s 1,000,000 | ...... 1,000,000 | ...... 1,000,000 N IS B 1,000,000 | v | s [0 | 27,908 | 06/01/2023.
647201 HD 7 |NEW MEXICO MTG FIN AUTH .| 12101/2020. | Redemption ~ 100.0000....cocvrrie | | 2178405 | ... 2178405 | ... 2,178,405 0 08/01/2040.
64970H DU 5 |NEWYORKNY CITY HSG DEV CORP. .. | 09/15/2020. | Redemption 100.0000.. 45,000 | .oooo..... 45,000 | .oooov... 45,000 0 09/15/2025.
64971Q 6A 6 |NEW YORK CITY TRANSITIONAL FIN... .. | 06/08/2020. | JEFFERIES & COMPANY INC......ovviveene| | 2,716,050 | ....... 2,500,000 | ....... 2,706,225 (8, (8,006) i 05/01/2038.
B64971W  2M 1 |NEW YORK CITY TRANSITIONAL FI | 11/02/2020. | Call  100.0000.. 4,355,000 | ....... 4,355,000 | ... 4,400,202 | e 4,366,185 [ v [ o (11,185) ~(11,185) .. . 4,355,000 | oo | v | 0 | 239,525 | 11/01/2035.
64971W 3B 4 | NEW YORK CITY TRANSITIONAL FIN... | 1016/2020. | Tax Free EXChange.........cowwscsvvsscsne | 5,644,655 | ... 5,645,000 | ....... 5,703,591 | .ovveore 5,858ATT | v | o (13,822) ~(13,822)] .. B 5,644,655 | .ooccovcerins | oo | 0 [ 297,539 | 11/01/2035.
64971W  GL 8 |NEW YORK CITY TRANSITIONAL FIN... -+ | 05/08/2020. | JEFFERIES & COMPANY INC...oooovvwc| ] 8,970,320 | ....... 8,000,000 | ...... 8,883,840 | ....... 8,445,110 | oo | o [7X:570 | R P— (82537) | oo | o 8412574 | oo | 1. 557,746 | ......557,746 | ... 312,222 | 08/01/2038.
64972G TS 3 |NEW YORK CITY MUNICIPAL WATER.. « || 04116/2020. | JP MORGAN SECURITIESLTD LDN......| | .. 1,444,203 | ... 1,350,000 | ... 1,383,259 1,376,553 | v | o (3,963) [GICTK) | NS I 1,372,590 [ oo | oo THE13 | e 71,613 | 23,438 | 06/15/2045.
649726 TU 8 |NEW YORK CITY MUNICIPAL WATER............ -+ | 05/08/2020. | BANK OF AMERICAN.A..ocvovsvscvsene | | 8,068,838 | ... 7,650,000 | .......7,838,466 T,800,467 | o | v (26,952) | oo | v (26,952) | oo | o 773516 | o | 295,322 | ....205322 | ... 156,188 | 06/15/2045.
66285W GT 7 |NORTH TEXAS TOLLWAY AUTHORITY NORTH | .. | 04/16/2020. | MORGAN STANLEY & CO...
L P 10,729,287 | ....10,105,000 | .....11,233,064 | ........ 10,357,243 | covoeree | e (44,631) | oo | e (A4,631) | oo | e 10,312,611 | e | 416,675 | ....... 416,675 | .....353,535 | 09/01/2041.
66285W HG 4 |NORTH TEXAS TOLLWAY AUTHORITY | 04/16/2020. | SIEBERT BRANDFORD SHANK & CO.... 21,469,950 | .....15,000,000 | ....13,239,750 | ........ 17,435,578 | oo | oo 208,773 208,773 | oo | o 17,344,351 | 4125599 | ... 4125599 | ..o 09/01/2045.
66285W JL 1 |NORTH TEXAS TOLLWAY AUTHORITY.... | 04/16/2020. | MORGAN STANLEY & CO.....oooccvvrsrvve . 18,997,920 | .....18,000,000 | .....19,221,300 | ... 18,243,075 | covvevceerccrens | e (42,697) | oovovreeses | e (42,697) [ oo | o 18,200,378 797542 | 797,542 | ....572,500 | 09/01/2030.
717817 PW 4 | PHILADELPHIA ARPT SYS  5.250% 06/15/28.... | .. | 10/08/2020. | Call  100.0000.......oossvvrsvvmssivemsinens | 5,000,000 | ... 5,000,000 | ... 5,173,100 | .coo... 5,013,961 | oo | o (13,961) | oovevrresees | e (13,961) | v | e 5,000,000 | oooorvereeer oo | v 0 |...213,646 | 06/15/2028.
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71884W  CT 6 |PHOENIXARIZ CIVIC IMPT CORP D PHOENIX G .. | 04/23/2020. | BANK OF AMERICAN.A......oossvrsrn. . N 7,260,850 | ... 5,000,000 | ....... 6,191,046 6,113,800 | oo | eeiens(10,245) | o | e 10,245) | o | e 6,103,556 | 1,157,204 |...1,157,294 | ....226,111 | 07/01/2042.
759911 W6 3 |REGIONAL TRANSN AUTH ILL - | 04123/2020. | BARCLAYS CAPITALINC......oovccrrve . R 3,344,240 | ..... 3,095,000 | ... 3,356,961 3,221,554 | oo | eroreens(8,845) | e [ e B4 | e | e 3,213,109 131131 | 131,131 | ...... 62,760 | 06/01/2031.
79730C EC 4 |SAN DIEGO CALIF PUB FACS FING.. .| 04/16/2020. | CITIGROUP GLOBAL MARKETS INC/. ] 5,064,950 | ... 5,000,000 | ...... 5,334,550 5,023,617 . 5,011,474 Ao 53,476 | ......53476 | ... 188,854 | 08/01/2027.
79730C  ED 2 | SAN DIEGO CALIF PUB FACS FING.. -1 08/01/2020. | Call  100.0000...00..vssvvssvvesvorsvrsis N 5,000,000 | ... 5,000,000 | ....... 5,305,300 | ...........5,021,615 N 5,000,000 | .oovvcveerree | oo | e | o 262,500 | 08/01/2028.
79766D HB 8 | SAN FRANCISCO CALIF CITY&CNTY... - | 04/16/2020. | BARCLAYS CAPITAL INC..ooocovveseee | ], 1,246,581 | ... 1,245,000 | ....... 1,278,829 | oo 1,248,369 [ .o | e 3,083) [ e [ eoieeennn(3,063) | oo | e 1,245,306 | .ooooccccccreeens | oo ,275 | 1,275 | 29,223 | 05/01/2025.
79766D HC 6 |SAN FRANCISCO CALIF CITY&CNTY... | 04/16/2020. | BARCLAYS CAPITALINC....ooovesceee | ] 1,231,562 | ....... 1,230,000 | ... 1,260,150 4,233,006 | oo | e d22733) [ e 2733) [ | e 1,230,273 | oo | 1,289 | 1,289 | o 28,871 | 05/01/2026.
79766D HM 4 | SAN FRANCISCO CALIF CITY&CNTY... -108/21/2020. | Call 100.0000.....ccvvevssovvensssveensen | ] 1,670,000 | ....... 1,670,000 | ....... 1,715,377 A674519 | o | oo 8519 | s | eeeereeece8,519) [ e | e 1,670,000 | oo | ceveeeesseseccces | eeeeeeressericeO | e 67,264 | 05/01/2025.
79766D HN 2 | SAN FRANCISCO CALIF CITY&CNTY... -108/21/2020. | Call - 100.0000...wwsocoversseveemssveenses | 1,655,000 | ....... 1,655,000 | ....... 1,695,567 1,659,045 | oo | oo d,045) | s | e (,045) [ e | e 1,655,000 | oo | ceveeeseccceiies | eeeeeeesrieriiO | e 66,660 | 05/01/2026.
837123 FY 9 | SOUTH CAROLINA ST PORTS AUTH.... -107/01/2020. | Call - 100.0000.. i 9,500,000 | ...... 9,500,000 | ....... 9,676,415 9,511,593 | oo | eeeeeees(11,593) [ s | eereeeerec(11,593) [ s | e 9,500,000 | vvvvvveeecereccce | erereeeeressssene | eeneererseen0 | o 522,500 | 07/01/2028.
837151 RW 1 [SOUTH CAROLINA PUBLIC SERVICE... .| 01/08/2020. | SIEBERT BRANDFORD SHANK &CO....[ | 2,009,075 | ... 2,010,000 | ...... 1,883,089 | oo 1,918,730 | oo | oo BT o o 3T e ) 1,919,267 | oo | 20..89,809 | .........89,809 | ...oo... 5,200 | 12/01/2023.
837151 ST 7 |SOUTH CAROLINA PUBLIC SERVICE... < 01/08/2020. | R . . 649,546 | ......... 610,000 | .......... 642,348 | oorrv 839,103 | oo | eerercereens(136) | oo | eeerceeeeee(136) [ oo | eeveerernn 838,967 | v | 0000 10,579 | .. 10,579 | 2,592 |12/01/2024.
876385 EA 9 |TARRANT CNTY TEX HEALTH FACSD.... .1 09/01/2020. | Redemption  100.0000...........ccc0cccccee. . . 505,000 | ......... 505,000 | ....... 576,634 | oo 508,946 | oo | cvovcceeniBA | e [ eoeeeeeeesss B8 | e | reennsssn505,000 | oo | eeeerneessesse | corenneeneesss0 | e 30,300 | 09/01/2024.
88283K AZ 1 | TEXAS TRANSPORTATION COMMISSIO............ | . | 04/23/2020. | JP MORGAN SECURITIESLTD LDN...... | | | 14577241 | . 14,395,000 | .....15,891,718 | ..0..... 15,191,421 | cooovcccreccrci | o (51,447) | cooveceereee | e (51,447) | ovvveceereci | 15,139,974 [ | (562,733) | .....(562,733) | ... 503,825 | 08/15/2042.
92812U Q8 4 |VIRGINIA STHSG DEV AUTH......ccoovvvreririrns .. [ 12/28/2020. | Redemption ~ 100.0000..........ccccooornveee . . 776,830 | ..., 776,830 | .......... 776,830 | overrrcer s 776,830 | oo | oo 0 [ oo | ereereeneen 776,830 | e | oo | eveeriieniiennn0 | s 14,562 | 12/25/2049.
928827 DK 7 |VOLUSIACNTY FLAARPT SYS......oovvvvvvvrrrrrrr o | 100012020, | MAHUIRY ..o | 2,475,000 | ....... 2,475,000 | ...... 2,886,593 | ... 2,499,802 | cooooovorororereiess | v [P0 [ J— (24,802) | cooovovevererereiens | 2,875,000 | cooocecceieceeeiee | oo | o0 [ 173,250 | 10/01/2020.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments............ ...399,418,186 |....384,312,435 |....399,815,627 (231749) | o0 | (2,317,494) | .. 13,092,211 XXX
Bonds - Industrial and Miscellaneous
000000 00 O [SUMMARY ADJUSTMENT........cccvrvrmrrrrrrrrrs . [12/31/2020. | VARIOUS 9,816 [ ovevvreoveersesis | covsvenesssssenessis | eosssveesssssssenssssins | overssssseesesss | soeeesssseesesss | v 5,442 (5,442) 12/31/2020.
00115*  AA 0 |AESILUMINALLC 6.000% 03/26/32.................. .. [12/31/2020. [ VaMOUS.........oovovierrineieneiseiesnii 226.859 226,859 | oo, 226,859 0 03/26/2032.
00165C AB 0 |AMC ENTERTAINMENT HOLDINGS INC... .| 06/12/2020. | CITIGROUP GLOBAL MARKETS INC/.... ] 179,047 | . 488,000 | ..o 476,410 | oo 439,810 | o 38,868 506 30,374 11/15/2026.
00165C AD 6 |AMC ENTERTAINMENT HOLDINGS INC... .| 06/11/2020. | JP MORGAN SECURITIES LTD LDN 819,000 | .....806.715 488 62.253 05/15/2027.
00652M AE 2 |ADANI PORTS AND SPECIAL ECONOM... D | 10/06/2020. | WELLS FARGO & CO.......c...orervvvrrrrrrern R ] 011,680 | ... 1,000,000 | ... 997,030 | ... 997,148 | .. 190 190 07/03/2029.
00834A AA 7 |AFFIRM ASSET SECURITIZATION TR .. | 12/15/2020. | Paydown ; ) 470,875 | .o 470875 | .. 470849 | ... 470,849 | ... 2 26 01/15/2025.
008474 A@ 7 |AGNICO-EAGLE MINES LTD | A1 04/07/2020. | MALUTY....covvvvvvsvsnrnviissssssssesssnisin | 6,000,000 | ....... 6,000,000 | ....... 6,000,000 | .....e..6,000,000 | veooooveeereeree | oo, 0 6 04/07/2020.
02364W AV 7 |AMERICA MOVIL SAB DE CV.... . | D] 03/30/2020. | VIiOUS.....cvcovvvrsveressvnessenmssrnessneen | [ 151,000 | ... 451,000 | oo 147,975 | oo 150,899 | ... 101 101 03/30/2020.
02377A AA 6 |AMERICAN AIRLINES 3.700% 10/01/26.. . 10/01/2020. | Various 68.775 ) 8,775 | .. 68,775 | ... 0 10/01/2026.
02378* AA 8 |AMERICAN AIRLINES 2017-2 CLASS.... [ 101512020, | VAIOUS....vcccvvvrvevrssvresscvsssvesssneesne || 1,084,182 | ... 1,084,182 | ...... 1,084,182 0 10/15/2023.
02378L AA 1 |AMERICAN AIRLINES 2017-1 CLASS.... .| 08/15/2020. | Various 292744 202741 | . 292,741 0 . 08/15/2023.
02507* AB 0 |AMERICAN CENTURY COS INC.... .1 09/14/2020. | Call - 102.4039.........cvvvvemmverviivsevreens | 6,144,233 | ....... 6,000,000 | ....... 6,000,000 0 . 16,000,000 03/09/2021.
035287 AE 1 |ANIXTERINC. 5.125% 10/01/21.. .1 07/22/2020. | Call - 105.3000.. ) 336,960 320,000 320,000 0 oo 320,000 10/01/2021.
03789X AD 0 |APPLEBEES/IHOP FUNDING LLCD.... . | 12/05/2020. | Paydown A 7,500 7.500 | ... 0 7,500 06/07/2049.
03938L AU 8 |ARCELORMITTAL ArcelorMittal CB 5.5% 3/1/...... |D|01/01/2020. [Call  0.0000......ccccccrmvrsrevcrmmmsiiirmmmecs | | 17722 | e e e 0 03/01/2021.
04016V AA 3 |ARES CLOLTD ARES_18-47A.........cccooouvvviviinnnns C|12/16/2020. | SOCIETE GENERALE.. B T 6,961,500 | ....... 7,000,000 | ....... 7,000,000 | .rrrrr. 7,000,000 | oo | oo, (0 TS I 7,000,000 04/15/2030.
05330A AA 5 |RUTA DEL MAIPO SOCIEDAD CONCES D [ 12/15/2020. | VAMOUS.....coccvvversrvvcrrsssiccrnssssicsnessnns
AUTOPISTA 881,820 | ... 881,820 | ... 952,366 | v 801,335 | o | e (19,514) | e | e LTI — 881,820 | .. 0 373 | 06/15/2022.
05352A AA 8 |AVANTORINC 6.000% 10/01/24 .| 11/06/2020. | Call  104.5000.....c.cooccvvvvcviviiiiiens | | 1,045,000 | ... 1,000,000 | ..... 1,000,000 0 10/01/2024.
053773 BA 4 |AVISBUDGET CAR RENTALLLC.. .| 05/26/2020. | GOLDMAN SACHS & COMPANY. 828,000 | ... 1.150,000 | ...... 1.127,000 1,164 03/15/2025.
05492C AG 2 |BARCLAYS COMMERCIAL MORTGAGE S.......... | .. | 04/15/2020. | Paydown 2,000,000 | ......2,000,000 | ....... 2,000,000 0 . 02/15/2033.
056057 AG 7 |BXTRUSTBX_18-BIOA 1.030% 03/15/37......... .| 12/16/2020. | JP MORGAN SECURITIES LTD LDN...... | _ 12,006,004 | ... 12,000,000 | ....11,926,506 | ....... 11,953,239 | oo | oo 48124 | oo o 14124 | oo | e 11,967,362 | oo | 038,731 | 38731 | o 185,751 | 03/15/2037.
05607D AJ 6 |BXTRUSTBX_17-SLCT 1.559% 07/15/34........ . | 04/15/2020. | PaYdOWN.....cccovvovrrscrmrierssrnisnes || 1471951 | .. 1AT1,951 | o 1,173,050 (1,624) 9,511 | 07/15/2034.
05607K AA 9 |BXMT_17-FL1 1.023% 06/15/35... .|| 11116/2020. | Paydown } 872408 | 872408 | .o 872,408 . 0 06/15/2035.
058498 AV 8 |BALLCORP 4.875% 03/15/26.. | . | 05/07/2020. | CITIGROUP GLOBAL MARKETSINC/.... | | 90,950 | oo 85,000 | oo 85,000 | oo 85,000 | oo o 0 03/15/2026.
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05964H AH 8 |BANCO SANTANDER SA 1.344% 04/12123...... | D| 12/11/2020. | MORGAN STANLEY & CO....c.oov - 1 ..10,086,800 | ....10,000000 | -...10,000,000 0 10,000,000 | o 96,800 86,800 | ...273,601 | 04/12/2023.
05990T AU 1 |BANC OF AMERICA FUNDING CORPOR............ .. | 12/01/2020. | Various. 472,964 | oo 472,964 | ........ 472,964 . 0 . 72,964 | oo e 0 | 10,214 | 02/01/2037.
073310 AA 5 | BAYVIEW OPPORTUNITY MASTER FUN.. | 12/16/2020. | Various 3.470,927 | ...... 3418679 | ...... 3,461,411 3,448,356 [ oo [ o (12,536) [ o | o (12,536) | e | v 3,435,822 | oo | 1000235,105 | ........35,105 | ... 116,969 | 06/28/2053.
12433P  AJ 5 |BXTRUST BX_17-APPL  1.559% 07/15/34........ o+ | 0211512020 | PAYAOWN. oo | s 1,700,000 | ...... 1,700,000 | ...... 1,701,504 | ..........1,702,334 | ... B (2,334) (2,334) | o | 1,700,000 | v | v | 0 | 9,100 | 07115/2034.
1248P BP 7 |CCOHOLDINGSLLC 5.875% 04/01/24 o || 0812012020, | Call  102.9380...vsvvsvvsvvssvssvssvsenn | 514,600 | ... 500,000 | ... 500,000 | ..oocoo 500,000 | oo | oo 0 [ e | 00,000 [ oo | oo | e 0 39,638 | 04/01/2024.
126307 AT 4 |CSCHLDGSLLC 5.375% 07/15/23..... |- | 07/15/2020. | Call - 101.3440.. 134,788 | ... 133,000 | .o 133,000 133,000 | [ N SRR VAR 1 11 N FSVSARRY PRI IS U - 8,936 | 07/15/2023.
12652A AA 1 |CRC ESCROW ISSUERLLC 5.250% 10/15/25.. | .. | 06/09/2020. | VAriOUS...........cooovrvvvrrvvssnnissnisssssisssinns | 2984125 | ... 3,255,000 | ...... 3,246,544 | ..........3,248,565 | ..... 426 426 10/15/2025.
126650 DD 9 |CVSHEALTH CORP 0.950% 03/09/21.... .. | .. | 12/11/2020. | Rabobank - London...........ccccoovemvvvuvveenn | f 5,007,250 | ....... 5,000,000 | ....... 5,000,000 | ........... 5,000,000 0 03/09/2021.
126694 3B 2 |CWHL_06-8 CWHL 2006-8 1A1 .. [12/01/2020. | VarOUS........covvovrvvicenesvissssevsiissssssens |l 18065 | 96,755 | voovrvvo 88,250 | ... 83577 (5,512) 05/01/2036.
12702 AA 4 |CVSPASSTHROUGH TRUST  3.901% 10/10/39 | .. | 12/10/2020. | VANOUS....o.o.oomoceoeco || 400840 | 199,840 | ....... 199,840 | ... 199,840 0 101102039,
12708 AA 4 |CHARTER COMMUNICATIONS CTL...orvc . [ 1211512020, | Redemption  100.0000.. 26794 | oo 26,794 | oo 26,79 | .. 26,794 0 , 07/15/2035.
131347 CF 1 |CALPINE CORP  5.750% 01/15/25 | 081072020 | VAIMOUS. .o.vsvovvvsvsvsvssvssssssssnsns | 1,028,750 | ...... 1,000,000 | ....... 1,000,000 | ..o 1,000,000 0 B 0 ]......75,868 | 01/15/2025.
14312E AU 7 | CARLYLE GLOBAL MARKET STRATEGI.. D| 01/23/2020. | BNP PARIBAS.. 3479750 | .. 3,500,000 | ...... 3,500,000 . 0 [ | v 3,500,000 o] (20,250) | (20,250) | .......53,783 | 01/14/2032.
143126 AC 2 | CARLYLE GLOBAL MARKET STRATEGI........... D| 0711412020, | VANOUS v . . 810,560 | ...... 1,000,000 | ...... 1,000,000 | ...........895,111 O DAV B 104,889 | oo | o 1,000,000 | ... | (189,440) | .....(189,440) | ......46,485 | 01/14/2032.
15033E  AA 6 |CEDAR FUNDING LTD CEDF_18-9A.......co.ovvne D| 12116/2020. | CITIGROUP GLOBAL MARKETS INC/.... | | .| ... 7,972,400 | ...... 8,000,000 | ...... 8,000,000 | ......... 8,000,000 | oo | oo O RS I 8,000,000 | ..oooorcrors | o (27,600) | ........ (27,600 .....200,288 | 04/20/2031.
15135U AF 6 |CENOVUS ENERGY INC CENOVUS ENERGY  [A | 06/04/2020. | VarOUS.........cvvrveereriiireresiersesneirernnis
Nee. 1,362,750 | ....... 1,600,000 | ....... 1,593,920 | ........... 1,595,012 |....... 44 A4 | e | s 1,595,056 | ....covvvvvrrennne ..(232,306) | ...... (232,306) | ....... 52,575 | 11/15/2039.
16411Q  AE 1 | CHENIERE ENERGY PARTNERS LP....ooccovvse -~ | 05/28/2020. | GOLDMAN SACHS & COMPANY........... . . 370,063 | ........ 375,000 | ... 375,000 0 I~ (4,938) | oo (4,938) | .....12,084 | 10/01/2029.
17401Q AR 2 |CITIZENS BANKNA 1.201% 03/29/23 .. | 12/11/2020. | MIZUHO SECURITIES USA INC.. 15,207,000 | ..... 15,000,000 | ..... 15,000,000 0 . 207,000 | ... 207,000 | ..... 284,115 | 03/29/2023.
200447 AB 6 | COMISION FEDERAL DE ELECTRICID. D| 04/30/2020. | BBVA... . 550,000 | ....... 550,000 | ... 564,300 (2,365) e 754T) | (7,547) | ......11,768 | 05/26/2021.
228187 AB 6 |CROWN AMERICAS LLC/CROWN AMERI .. | 0412912020, | DEUTSCHE BANK SECURITIES INC...... . 618,000 | ....... 600,000 | ....... 600,000 0l 600000 | 48000 | 18,000 | 21375 | 0200112026,
228227 BE 3 |CROWN CASTLE INTL CORP. | 07/06/2020. | Call  107.3990. o vvsvvsvssvvsvssvssensns | 2,147,980 | ....... 2,000,000 | ...... 1,990,000 699 [ roerrrrrries | e 1,997,833 | v 12,567 | 2,567 | o 218,668 | 04/15/2022.
233066 AC 1 |DBGS MORTGAGE TRUST DBGS_18-Bl... .. [ 1211512020, | JP MORGAN SECURITIES LTD LDN..... 928.139 928139 | 923,342 706 oo | 14,499 | 05/15/2035.
23306G AE 7 |DBGS MORTGAGE TRUST DBGS_18-BI... - 12/15/2020. | JP MORGAN SECURITIES LTD LDN..... 928,139 | oo 928,139 | oo 917,493 | oo 921,281 | coocvereerrsns | e 1,877 1,877 e 981 | s 15,088 | 05/15/2035.
23330J AA 9 |DPWORLDLTD 6.850% 07/02/37 | D | 06/08/2020. | HSBC SECURITIES. .o | 5,029,500 | ...... 4,200,000 | ...... 4,827,900 (9132) [ oo | e 4789557 | | . 239,943 | ... 239,943 | ....270,118 | 07/02/2037.
23636A AQ 4 |DANSKE BANKAS 1.280% 09/12/23................. D| 12/14/2020. | TD SECURITIES USALLC........ccccoevvuucee . . 10,032,900 | ..... 10,000,000 | ..... 10,000,000 0 09/12/2023.
23918K  AQ 1 |DAVITA HEALTHCARE PARTNERS INC.... .| 07/15/2020. | Call ~ 101.7080 1,266,265 | ... 1,245,000 | ...... 1,235,138 774 1,238,502 07/15/2024.
24618%# AN 0 |DELAWARE NORTH COMPANIES INC .. | 06/30/2020. | Tax Free Exchange... ......1,000,000 | ....... 1,000,000 (633) 999,367 03/18/2034.
24618%# AQ 3 |DELAWARE NORTH COMPANIES INC.. .. | 06/30/2020. | Tax Free Exchange..........ccococovvvvmmvcvceeen | | 1501513 | ... 1,500,000 | ...... 1,500,000 1,513 1,501,513 06/26/2034.
247367 AX 3 |DELTA AIR LINES 2002-1 CLASS G. .. | .. | 01/02/2020. | Various | . FER R — FER R — 16,171 17,662 | ....... 457 457 18,119 01/02/2023.
26251L AC 8 |DRYDEN SENIOR LOAN FUND DRSLF_............. .. [ 12/16/2020. | CREDIT SUISSE SECURITIES USAL.... | o 6,976,900 | ...... 7,000,000 | ... 7,000,000 7,000,000 | oo oo 0 . 7,000,000 04/18/2031.
277432 AK 6 | EASTMAN CHEMICAL COMPANY 4.5% ..110/16/2020. [ Call ~ 100.0000..........ccoeverrererererrrrireee
L N OO D 11,000,000 | ....11,900,000 | ....11576439 | ....... 11,858,815 | | 31,243 39,283 || 11,890,059 01/15/2021.
288510 AE 3 |ELLINGTONCLOILTD ECLO_17-1A. 10/15/2020. | PaydOWN. ..o | 107,093 | oo 107,093 | oo LA — 107,093 [ oo [ oo N SN SO 107,093 10/15/2029.
28852 AA 7 |ELLINGTON CLOILTD ECLO_17-2A. or | Cf 12712020, | VOUS....os vt . | ...11,472519 | ....11,500,000 | .....11,500,000 | ......... 11,500,000 | ..vvoror O R B 11,500,000 02/15/2029.
28852L AA 1 |ELLINGTON CLO | LTD ECLO_18-3A.......cccevvuneee C | 10/20/2020. | Paydown . 23951 | 23,251 | oo 23,251 | ... 23251 | ... [\ I B 23 251 07/20/2030.
30227C AD 9 |ARCHROCK PARTNERSLP 6.000% 10/01/22.. |.. | 04/01/2020. | Call ~ 100.0000.........ccccoorrmmrmrrienrienns . . 1,220,000 | ....... 1,220,000 | ....... 1,201,667 1,212,445 | ... 628 628 1,213,073 10/01/2022.
30288* AE 0 |FLNGLIQUEFACTION 2LLC......cccovvvniiiiriinriinas .. | 12/31/2020. Redemption 100.0000.........cccvvevrereces . . 48,060 | ............ 48060 | ..o 48,060 0 12/31/2038.
33830C AC 4 |DBGS MORTGAGE TRUST DBGS_18-5B.. .. 1 12/16/2020. | JP MORGAN SECURITIES LTD LDN...... o 2490332 | ... 2,500,000 | ....... 2,483,368 3,753 2,495,622 06/15/2033.
345397 YY 3 [FORD MOTOR CREDIT COMPANY LLC............ | . [ 12/11/2020. | JP MORGAN SECURITIES LTD LDN..... 2.9,000,000 | -...8,000,000 0 19,000,000 0410512021,
345838 AE 6 |FORESTLABSINC 4.875% 02/15/21................ .. | 05/14/2020. | Tax Free Exchange...........cccocvevenieninnns . N 1,000,000 | ....... 1,000,000 | ...... 1,000,000 [\ T 1,000,000 02/15/2021.
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35877# AA 0 |FRISCO HQ OPERATIONS LLC........ccrmverrriverens .| 12/15/2020. | Redemption  100.0000.........cocevvvvvceciccc | 0 421978 | .......... 421978 | .......... 421,978 0 12/15/2037.
36255C AA 7 |GPMT 2018-FL1LTD GPMT_18-FL1.. .. [ 12/19/2020. | Paydown 533337 | . 533,337 | v 533,337 0 12/19/2035.
364725 BC 4 |TEGNAINC 5.500% 09/15/24...... .| 10/13/2020. | Call ~ 101.8330.. 79,430 | oo 78,000 | ..covevneee 77,250 58 09/15/2024.
370334 CC 6 |GENERAL MILLSINC 1.228% 10/17/23............. | .. | 12/11/2020. | MIZUHO SECURITIES USA INC.. 7416410 | ... 7,000,000 | ... 7,000,000 i 0 10/17/2023.
37959P AA 5 |GLOBAL SC FINANCE SRL SEACO_20 C | 12/01/2020. | Paydown 260,921 260,921 | oo 260,966 260,966 | ....... (44) (44) 10/17/2040.
37959P AC 1 |GLOBAL SC FINANCE SRL SEACO_20 C [ 12/17/2020. | PaydOwN..............ccocvevemmrceevevisiissssssnneee | 20,076 | 20,076 | oo, 20,171 20,171 | ....... (96) (96) 11/19/2040.
38141G WU 4 | GOLDMAN SACHS GROUP INCTHE.................... .. [ 12/11/2020. | GOLDMAN SACHS & COMPANY. 5 041,050 | ...... 5,000,000 | ...... 4,982,500 | ........... 4,988,630 | ..oovovoeees | e 3,400 3,400 02/23/2023.
383909 AE 8 |WRGRACE&CO-CONN  5.125% 10/01/21 | 07/12/2020. | Various 1,054,151 | ... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 [ ..o | e 0 10/01/2021.
40439H AA 7 |HIN TIMESHARE TRUST HINTT_20-A................. .. | 12/09/2020. | Paydown 220,578 220,578 | ........ 220,544 220,544 | ...... 34 34 10/09/2039.
40439H AB 5 |HIN TIMESHARE TRUST HINTT_20-A... o [ 1200912020, | PRYAOWN..ovvvvesvvessvsvessssesssssssssessnn | 48895 | 48,895 | .covvevnens 48,882 | ..o 48,882 | ....... 13 13 10/09/2039.
40439H AC 3 |HIN TIMESHARE TRUST HINTT_20-A... . | 12/09/2020. | Paydown 133,087 | oo 33,082 33,082 |....... 4 4 10/09/2039.
436440 AK 7 |HOLOGIC INC 4.375% 10/15/25. .. [ 10/15/2020. | Call ~ 102.1880 475174 | .........465,000 | .......... 465,000 | ..oovvvvcer 465,000 | oo | oo 0 10/15/2025.
45112E  AH 2 [ICICI BANK LTD DUBAI BRANCH D | 06/02/2020. | HSBC SECURITIES. I T 2378200 | ....... 2,500,000 | ...... 2,286,050 8,249 8,249 12/14/2027.
456829 AA 8 |INFRAESTRUCTURA ENERGETICA NOV.......... D [ 05/13/2020. | HSBC SECURITIES.....cccccoovvvervvrrrrien I 4,047,045 | ... 4,423,000 | .. 4,013,873 3,570 | oo | oo 13570 | oo 01/14/2028.
46645G AE 8 |JP MORGAN MORTGAGE TRUST JPMMT.......... .. | 12/16/2020. [ VAIIOUS..........oooreevveveeeeersecssenneercieiess | 706,686 | ......... 705,879 | ... 701,909 698 2,698 10/01/2045.
50152# AL 1 |KWIKTRIPINC 4.080% 05/24/37..........ccouvvvennee .. | 11/24/2020. | Various 262,145 262,145 .262,145 0 05/24/2037.
501889 AB 5 |LKQCORP 4.750% 05/15/23 .. [01/10/2020. | Call ~ 101.5830........coooemmrmvvvevvmscriciieene | 1,015,830 | ...... 1,000,000 | voooo.... 945,000 156 156 05/15/2023.
52111P  AE 1 |LCMLTD PARTNERSHIP LCM_23A.. we |+ [ 02/21/2020. | PaydOWN......oovvecevvvnvsnsnnsvieessssssssenene | 2,000,000 | ...... 2,000,000 | ....... 1,998,000 | ...........1,997,620 | ....... 2,380 2,380 10/20/2029.
52524V AQ 2 |LEHMAN XS TRUST LXS_07-15N......cccorvvrvrrnnnens .. [ 12/28/2020. | VaMOUS........cvvvvverricriisviisinens 623184 | .. 634,043 | oooo..... 452,359 | oovorsrsrrr 886,996 | oo | 00000 136,188 | oo | e ERIR LT — 08/26/2047.
526057 CD 4 |LENNARCORP 4.750% 11/29/27........ccoouevvrveen. .. | 04/21/2020. | CREDIT SUISSE SECURITIESUSAL... | | 1,320,900 | ... 1,295,000 | ....... 1,295,000 0 11/29/2027.
527298 BD 4 |LEVEL 3FINANCINGINC 5.375% 08/15/22...... .. [ 07/15/2020. [ VaMOUS.........cvvvomrirrrineiinniisniinniin 2,521,000 2,521,000 | ....... 2,504,316 1,281 2,515,736 08/15/2022.
538034 AR 0 |LIVE NATION ENTERTAINMENT INC...........c...... .. | 03/03/2020. | CITIGROUP GLOBAL MARKETS INC/.... | | 1,005,000 | ...... 1,000,000 | ....... 1,000,000 0 1,000,000 10/15/2027.
55303X AG 0 |MGM GROWTH PROPERTIES OPERATIN.......... .| 01/08/2020. | Tax Free Exchange.............ccccceeuvniinnians I 4,650,000 | ....... 4,650,000 | ....... 4,650,000 0 4,650,000 02/01/2027.
55400E AB 5 |TIMESHARE LOAN BACKED NOTES MV............ .| 12120/2020. | Paydown 39,311 | oo 39,311 | oo 39,546 39,546 |....... (235) (235) 39,311 10/20/2037.
55659Y AA 1 |MADISON AVENUE STRUCTURED FINA MASF |D | 11/10/2020. | AmInvest Managed...

W e L | 825,000 [ [ [t e 0 12/05/2036.
56585A AZ 5 |MARATHON PETROLEUM CORP .. [ 10/01/2020. | Call  100.0000 35,000 0 10/01/2022.
58308# AA 1 |MEADE PIPELINE INVESTMENT LLC.... .| 12/31/2020. | Redemption ~ 100.0000.. 49,982 0 . rerenn 103 [ 10/30/2026.
59284M AD 6 |MEXICO CITY AIRPORT TRUST. 08/11/2020. | Various. 2,149,204 172 172 . ....(177,406) | ......(177,406) | ..... 123,489 | 07/31/2047.
59833C AA 0 |MIDWEST CONNECTOR CAPITAL COMP...........|.. | 07/17/2020. | Various 5,022,750 | ...... 5,000,000 | ....... 4,989,900 4,991,482 [ oo | 1,025 1,025 4,992,507 | coooeeeeeeererceii | o 30,243 | .......30,243 | ..... 156,685 | 04/01/2024.
61744C PK 6 |MORGAN STANLEY ABS CAPITAL | M................ .. [ 12/16/2020. [ VaFOUS.........covoorirneiinniieniineinniin 953,563 955,000 | ooo..o... 953,209 251 . ....954.349 03/25/2035.
61746B EE 2 |Morgan Stanley 1.398% 01/20/22 .. | 12/11/2020. | Rabobank - London.. 5,005,450 | ....... 5,000,000 | ....... 5,073,450 | ..cc0.e.5,027,567 | oo | cerrrn(24,986) | oo [ s (24,986) | ...voooviriis | v 5,002,581 01/20/2022.
61764G  AG 7 |MORGAN STANLEY REREMIC TRUST M............| .. | 12/16/2020. | Various.................... 1,797,962 795,684 1,796,805 (1,040) 1,795,005 01/02/2051.
626738 AE 8 |MURPHY OIL USAINC 4.750% 09/15/29.......... .. | 05/20/2020. | BANK OF AMERICA N.A.. 56,581 | oo XV — 55,000 0 55,000 09/15/2029.
62943W AB 5 |NRG YIELD OPERATING LLC.......cooovvrrveerrmrcrrrinns .. | 01/03/2020. | Call ~ 102.6880 1,026,880 | ... 1,000,000 | ........ 976,559 14 ....986,603 08/15/2024.
64110L AS 5 |NETFLIXINC 4.875% 04/15/28.... .. | 05/19/2020. | Various 1,902,028 | ....... 1,790,000 | ...... 1,790,000 | .orvrii1,790,000 | ovveooeveeeeeces | oo 0 . 11,790,000 04/15/2028.
68245X AE 9 | 1011778 BC New RED FIN A | 11/13/2020. | Call 1,328,400 | ....... 1,296,000 | ....... 1,277,538 | .......o. 1,281,500 | covvvereccvoens | o 1,825 L7130 DO I 1,283,325 10/15/2025.
68389F CG 7 |OPTION ONE MORTGAGE LOAN TRUST . | 12/28/2020. | Various.
OOMLT 200 13,740 | .. 13,740 | o 13,713 13,740 0 08/25/2032.

692733 AB 4 |OZTEL HOLDINGS SPC LTD......commmerrrererererirnnne D | 05/27/2020. | Various. 3,487,720 800,000 3,732,004 3,740,605 2177 04/24/2028.
71647N° AM 1 |PETROBRAS GLOBAL FINANCE BV 10/22/2020. | Call ~ 113.7000 227,400 200,000 | ... 174,950 | ..ooo....... 184,630 2,541 03/17/2024.
740212 AL 9 |PRECISION DRILLING CORPORATION.... 03/11/2020. | TD SECURITIES USALLC.....covvvaac | 114,700 | .. 185,000 | .......... 185,000 | voovrvn..n. 175,750 9,250 01/15/2026.
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74166Y AA 8 |PRIMOSE SCHOOLS PROSE_19-1A................. .. | 10/30/2020. [ Paydown. ...ccccoevrcccmscmmvmesimimeiee | | azegg | 37,500 | ... 39,914 39,914 |...... (2,414) [ CS ) (OO IR 1 &' (1) DO DO ISR |1 B 839 | 07/30/2049.
74347@ AA 3 |PROSIGHT GLOBAL INC 7.500% 11/26/20....... .. [ 1112612020, | MatUrity..........oovvveereeeeveissscevssssssssiiiennns | 1,000,000 | ....... 1,000,000 | ...... 1,000,000 | ........... 1,000,000 [ erevrvvveveerer | eoveveeenerrsreneen 0 [ oo | erereees1,000,000 | v | e | coeeeereniieren0 | 75,000 | 11/26/2020.
743756 AE 8 | PROVIDENCE ST JOSEPH HEALTH. .| 05/19/2020. | RBC DOMINION SECURITIES INC.. ) 5,590,450 | ... 5,000,000 | ... 5,022,750 | oo 5020424 | ... (138) (138) | oo | s 5,022,286 | oo | 1.568,164 | ......568,164 | ... 125,542 | 10/01/2048.
750731 AA 9 |AUTUMN WIND HQLLC 3.744% 02/10/49........ .. [ 12/10/2020. | Redemption  100.0000 N 4,254 | oo 4,254 ..4,254 3L O O 0 [ oo | oo, 258 | i | e | 0 | e, 95 | 02/10/2049.
76119H AA 8 |RESIMAC MBS TRUST RESI_18-1A . 12/10/2020. | PaydOWN............ccooervvenivieseissniissiiiens | 480,351 | vovovoeon 480,351 | ... 480,351 | v 480,351 | eovveeeeeeeeees | oo 0 [ eoveeeeerreenees | eevereeneenB80,351 | e | oo | evvericesiieenn0 | e 4,549 | 11/10/2049.
780097 BH 3 |ROYAL BANK OF SCOTLAND GROUP P.............| D| 12/11/2020. | CITIGROUP GLOBAL MARKETS INC/.... 10,165,200 | ..... 10,000,000 | ..... 10,000,000 | ......... 10,000,000 [ vovvvvvevecrereerss | crrereesrrenrinnees 0 o] 165,200 | ....... 165,200 | ... 244,256 | 06/25/2024.
780153 AU 6 |Royal Caribbean Cruises Ltd............cccocccoovvciiccccc .| 04/22/2020. | Various 158,950 | ......... 200,000 | cooe... 203,750 201,314 |...... (128) (128) o (42,236) ] ... (42,236) | ......... 4,474 | 11/15/2022.
79575@ AK 3 |SALTCHUK RESOURCES INC 4.270% 6/25/2028 | .. | 12/25/2020. | Various. 125,000 | oo 125,000 | oo 125,000 125,000 0 0 06/25/2028.
79575@ AL 1 |SALTCHUK RESOURCES INC........occocccorrrrrree ... 09/02/2020. | Various 125,000 | oo 125,000 | oo 125,000 | .............125,000 0 o 09/02/2029.
80007R AB 1 [SANDS CHINALTD 4.600% 08/08/23.. 01/28/2020. | HSBC SECURITIES...coocovrvrmicrn | | 1055580 | ... 1,000,000 | ..o 999797 | oo 999,846 3 i 999,850 08/08/2023.
829259 AR 1 |SINCLAIR TELEVISION GROUP INC .| 11/20/2020. | JP MORGAN SECURITIESLTD LDN...... | | 1,019.300 | ... 1,000,000 | ... 1,000,000 1,000,000 O i 1,000,000 08/01/2024.
83379%# AD 7 |SODEXOINC 4.140% 03/04/26 | 08/14/2020. | Call 78164 | 5,890,821 | ....... 5,000,000 | ...... 5,000,000 5,000,000 (1 PSRN IV 5,000,000 1,086,321 | 03/04/2026.
83609T AA 5 | SOUND POINT CLO LTD SNDPT_17-4.. D | 12/16/2020. | BANK OF AMERICA N.A.. R I 6,979,070 | ....... 7,000,000 | ....... 7,000,000 7,000,000 (03N I 7,000,000 | .oovvcciccrrs | 00(20,930) | .......(20,930) | ..... 186,794 | 01/20/2031.
83610) AA 4 |SOUND POINT CLOLTD 1.237% 04/15/31....... .. | 12/16/2020. | WELLS FARGO & CO......cccoovvrrvmrrverianns T 5.964,480 | ...... 6,000,000 | ... 6,000,000 [\ I B 6,000,000 | ...ovvvveeerrerns | era(35,520) | .......(35,520) | ..... 155,351 | 04/15/2031.
84858@ AA 3 |SPIRIT AIRLINES 2015-1 ... 10/01/2020. | Various 516,148 | oo 516,148 | ... 516,148 0 9,085 | 04/01/2023.
848609 AA 1 |SPIRITS OF ST.LOUIS BASKETBALL . [12/31/2020. | Various..... 127,638 427638 127,638 0 5,020 | 03/31/2033.
853254 BL 3 |STANDARD CHARTERED PLC 12/11/2020. | CITIGROUP GLOBAL MARKETS INCI.... 5,026,850 | ... 5,000,000 | ... 5,000,000 0 01/20/2023.
858119 BC 3 [STEEL DYNAMICS INC 5.125% 10/01/21........ | .. | 01/10/2020. | Call  100.0000.......cc.c.coorrrrrrrrrrrreee 1,000,000 | ...... 1,000,000 | ....... 1,000,000 0 10/01/2021.
86358E KX 3 |STRUCTURED ASSET INVESTMENT LO............ .. [ 12/16/2020. | VAMOUS........cvvvovecrricrriinseriierinnns . 363,362 | .......... 367,982 | ... 367,061 206 09/25/2034.
863508 MW 8 |WELLS FARGO HOME EQUITY TRUST.... .| 12/16/2020. | Various 463,979 | ........ 474228 | ......... 470,967 (205) 04/25/2034.
87165Y AC 7 |SYMPHONY CLO LTD SYMP_18-19A D | 12/16/2020. | WELLS FARGO & CO.. 7,959,040 000,000 | ......8,000,000 0 04/16/2031.
87264A AV 7 |T-MOBILE USAINC 4.750% 02/01/28.. .| 04124/2020. | BANK OF AMERICANA.....covsror } 997.975 | ... 955,000 | ... 955,000 0 02/01/2028.
87407R AA 4 |TAL ADVANTAGE VII LLC TAL_20-1 .| 12/20/2020. | Paydown 164,063 | oo 164,063 | oo 163,997 65 551 | 09/20/2045.
88315 AG 3 | TEXTAINER MARINE CONTAINERS LT. .| 12120/2020. | Paydown . 116387 | . 116,387 | oo 116,353 35 | oo | oo 118,387 | e Lo | o0 [ 405 | 09/20/2045.
88390A AT 7 |WIND RIVER CLO LTD WINDR_14-2A... | 12/16/2020. | JP MORGAN SECURITIES LTD LDN...... 4,981,000 | ...... 5,000,000 | ....... 5,000,000 0 | eeoeveeesseesi | veeeeeen5,000,000 | oo | c02(19,000) | ........(19,000) | ..... 137,820 | 01/15/2031.
88607A AA 7 |THUNDERBOLT AIRCRAFT LEASE LTD... .| 08/15/2020. | Paydown 115,904 | .........103,807 103,807 corenennn 709 | 11/15/2039.
89177H AC 6 | TOWD POINT MORTGAGE TRUST TPMT........... .| 12116/2020. [NOMURA SECURITIES INTERNATIONA| | 2qeaps | 7,000,000 | ... 7,042,500 7080457 | oo 8902 o o (890D | o o 7,036,555 | oo | 125,788 | 25788 | .. 156,476 | 05/25/2058.
89675* AP 2 | TRITON CONTAINER INTERNATIONAL............. D | 04/30/2020. | Redemption  100.0000.............vscvre. . 2140,000 | ... 2,140,000 | ...... 2,140,000 | +..rrs0 2,140,000 | oo [ | ceceesveniions | coersionsiescc® [ | orneess 2140,000 | oo e | ovscesiiensid | o 70,620 | 04/30/2022.
89675 AR 8 |TRITON CONTAINER INTERNATIONAL.... 04/30/2020. | Redemption  100.0000.. 660,000 | oo 660,000 | .......... 660,000 0 0 | 21,945 | 04/30/2022.
90171V AA 3 | TWIN RIVER WORLDWIDE HOLDINGS. | 06/05/2020. | Various..... 4,789,366 | ....... 4,919,000 | ....... 5,171,301 | .........5,128,058 | ........34,798 | .......(17,032) | coocerrrrcrccics | o EA T | ....(356,458) | ......(356,458) | .....173,339 | 06/01/2027.
90205F AA 8 |280 PARK AVENUE MORTGAGE TRUST.. .. | .. 1 12/16/2020. | GOLDMAN SACHS & COMPANY 4,005,000 | ....... 4,000,000 | ....... 4,005,000 (1,624) N 2735 | oo, 2,735 | ... 63,589 | 09/15/2034.
909287 AA 2 |UAL PASS THROUGH TRUST SERIES UAL Corp .. | 07/02/2020. | VAHOUS..........rvvererereriirrirnirerinriseerenenes

Y 15,716 15,716 649 07/02/2022.
911365 BD 5 |UNITED RENTALS NORTH AMERICAI............ .| 08/28/2020. | Call  102.7500.. 411,000 400,000 0 07/15/2025.
912920 AC 9 |QWEST CORP QWEST CORP 6.875% . 101/15/2020. | Call ~ 100.3900..
09ns083 L L 50,195 | oo 50,000 | ..o 34,750 (LT I, — 38,156 09/15/2033.

91832V AA 2 |VOCESCROWLTD 5.000% 02/15/28............... D | 11/10/2020. | WELLS FARGO & CO...occrcceverrrrrrrrrere ) 961,250 | ... 1,000,000 | ... 1,000,000 N I 1,000,000 02/15/2028.
92211M AC 7 |VANTAGE DATA CENTERS ISSUERLL.............. .. | 10/15/2020. | Paydown 4,908,333 | ....... 4,908,333 | ....... 4,908,333 (0 [ T IO 4,908,333 02/16/2043.
92537M  AF 7 |VERUS SECURITIZATION TRUST VER .| 08/20/2020. | MORGAN STANLEY & CO... . 1413,800 | oo 1410,000 | ...... 1,409,967 (601) 1,409,359 11/01/2059.
92676X AD 9 |VIKING CRUISESLTD 5.875% 09/15/27........... | D| 09/22/2020. | WELLS FARGO & CO. 4,468,750 | ...5,500,000 | ... 5,526,200 (2.205) 5518287 09/15/2027.
958102 AM 7 |WESTERN DIGITAL CORP  4.750% 02/15/26.... | .. | 05/20/2020. | JP MORGAN SECURITIESLTDLDN.....| | 1,037,000 | ... 1,000,000 | ... 1,000,000 [\ R B 1,000,000 02/15/2026.
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96926D AU 4 |WILLIAM LYON HOMES INC........oorocccrrrrrrore .| 02/06/2020. | Tax Free Exchange..........occccoeeeccvveeeeees | L 20,000 | 20,000 | oo 20,000 20,000 |....... 0 OO VPR ) I IR 567 | 09/01/2023.
97655) AH 5 |WINWATER MORTGAGE LOAN TRUST W o | 1201812020, | VaNOUS....oooeovsvvessessvssssssessens | 1,965,783 | ....... 1,965,422 | ... 1,951,373 | 100000 1,954,880 | oovvocccceericc | 010,028 | oo | e 10,028 | ..ooovvrccee. 876 | e 876 | o 45,922 | 01/03/2046.
G6363# AG 2 |NAC AVIATION 20 DAC  6.830% 03/14/24......... |D|07/22/2020. | Various..... 12,134,325 | . 12,000,000 | .... 12,000,000 | ........12,000,000 | oo | 0000099212 | i | 000000099,212 | | 0000012,099,212 | oo | 035,413 | 35,113 | 334,800 | 03/14/2024.
G9105# AA 2 |PORTMAN ESTATE FUND 20...........cooorrerecrrreee B| 11/20/2020. | Tax Free Exchange... 847,509 | oo 847,509 | ... 847509 | oo 741860 | oo oo i o0 105,649 | o 887509 | oo i 0 | 39,832 | 03/05/2028.
G9105* AA 6 |PORTMAN ESTATE FUND 26.... B [ 11/20/2020. | Tax Free Exchange..........cc.ccccovvmmvvvcissen | 0l 1,089,654 | ...... 1,089,654 | ..... 1,089,654 | ..vvoo 953,820 | ..oovveereeenees | veeeeeennieennies | eenereenniienns | evennerisnnriennn0 | 0000 135,834 | 11,089,654 | oo [ e | eevieeniiinn0 [ s 51,213 | 03/05/2028.
G9105@ AA 4 |PORTMAN ESTATE FUND 2. B 11/20/2020. | Tax Free Exchange... [ B 1,089,654 | ....... 1,089,654 | ... 1,089,654 953,820 [ oo [ e | coenensnnie | eoesenionnien0 [ 135,838 [ 1,089,654 | oo | oo | o0 | 51,213 | 03/05/2028.
P4001# AA 8 |EOLICAMESA LA PAZ S DE RL DE .| 12/20/2020. | Redemption ~ 100.0000........c...c....0vv.... R 153,617 | oo 153617 | oo 153617 | oo 53,617 | .. 0 0 5,820 | 12/20/2044.
3899999. Total - Bonds - Industrial and Miscellaneous ...333,794,658 | ....334,693,960 |....333,598,228 | ... 333,367,883 | ...... 249,570 | ....... 247,766 | ........ 5442 | .o 491,894 | ... 377,317 | v 334,246,903 | .ooorci 0 |.(1,960,916) | ...(1,960,916) | 11,581,339 | XXX
Bonds - Hybrid Securities
05533U AF 5 |BBVA BANCOMER SA TEXAS BRANCH.... - | 05/12/2020. | SANTANDER INVESTMENT SECURITIE | | .. 443,000 | .......... 500,000 | ...... 497,525 | oo 497,871 | ...... 20 VL 1 IS D 497,891 | oo | o (54,891)] ........ (54,891) | .......21,141 | 01/18/2033.
524ESC WZ 9 |LEHMAN BROTHERS HOLDINGS CAPIT.. | 07/31/2020. | Security Withdraw...........cccc.cvvvrrseerrnen 1| ...15,000,000 0 , RN L 05/31/2049.
4899999. Total - Bonds - Hybrid SECUMHES.............coovrvviirierrviiriii s e | 443,001 | ..... 15,500,000 0 20 [\l 497,891 | .............. 0]....(54,890)| ........(54,890) | ....... 21,141 XXX
Bonds - Unaffiliated Bank Loans
000000 00 O | CALPINE CONSTRUCTION FINANCE C TL .[12131/2020. | Various..........cccocovvcvvccicrcciccririiiiii| | oo 0 01/15/2025.
000000 00 O |DUN & BRADSTREET CORPORATION T............ .| 1213112020, [ VIIOUS ..o || 1,005,830 | ......1,000,000 | ........980,000 | oo 977,89 | .. (801) (80) | e | s 977,09 02/06/2026.
000000 00 O |FINANCIAL & RISK US HOLDINGS | FINANCIAL. | .. | 12/31/2020. | Redemption ~ 100.0000.. 2982 ) 3004 | . @1 @1 2,982 10/01/2025.
000000 00 0 |GATEWAY CASINOS AND ENTERTAINM. 12/31/2020. | Redemption ~ 100.0000.......occoccirieene | | 5,016 5016 5,016 5,016 | oo o 0 5,016 12/01/2023.
000000 00 O |HBFULLERCO 10/20/24 .| 11127/2020. | Redemption ~ 100.0000.. 238 327 238327 | . 238,774 1,068 ..238,327 10/20/2024.
000000 00 O |INVENERGY THERMAL OPERATING | 2018 | 12/31/2020. | VANOUS.......vvvovvvvsssseeressvssiissssssssesisisis | 1,387,362 | ....... 1,384,814 | ....... 1,381,320 (29,922) 1,342,719 08/28/2025.
000000 00 O |REGIONALCARE HOSPITAL PARTNERS........... .| 12/04/2020. | Redemption ~ 100.0000......cccocccrserrice | L 36,316 | oo 36,316 | oo 36,566 | .............36,566 | ...... (250) 11/16/2025.
000000 00 O |SOUTHCROSS ENERGY PARTNERSLP............ .. | 05/22/2020. | Various (143) .| 04/30/2020.
000000 00 O |SOUTHCROSS ENERGY PARTNERS LP.. .| 03/12/2020. | Various 0 04/30/2020.
000000 00 O |VISTRAENERGY CORP TL +.200 . 12131/2020. | Various (44) 12/31/2025.
000000 00 O |WG PARTNERS 11/15/23 10/28/2020. | Redemption ~ 100.0000.. 44 11/15/2023.
00164D AQ 6 |AMC ENTERTAINMENT HOLDINGS INC .. | 12/31/2020. | Various. 1,519,700 (9,665) | .ovvvvecceeere | ciirrnne,959,279 | o | ... (439,579) | ......(439,579) | ... 04/22/2026.
01449B  AY 8 |ALERIS INTERNATIONAL INC TL +L475.............. | .. | 12/31/2020. | Various 985,000 02127/2023.
05349U BC 5 |AVAYAINC. 12015128 .| 11/04/2020. | DIRECT.... 505198 12/15/2024.
09259G AC 7 |BLACKSTONE MORTGAGE TRUST INC <[ 12131/2020. | VarOUS......c...coocvvvvvrssssssssnvennnnesssssssi | 33,353 04/23/2026.
09748C AB 7 |BOJANGLES INC o | 1213112020, | VEHOUS....ovovvvvvvrsnssriscssriseen | ..363 | 01/28/2026.
09748C AB 7 |BOJANGLES INC 01/28/26... o | 10/06/2020. | VAIIOUS..ovesovveescvneessvneessssnenssssn | 1,995,000 | ....... 1,995,000 | ....... 1,955,100 N 1,995,000 | oo | coveesesccreiies | eeeeeeesriereiiO | o 85,556 | 01/28/2026.
10620 AB 8 |BISON MIDSTREAM HOLDINGS LLC TL +L400... | . [ 12/31/2020. | VAIOUS.........oovvssicvvrsssivnrsssiivveessiinns | 151,714 | ...... 1,965,075 | ....... 1,510,420 | N 1,518,032 | oo | ereenns(6,317) | e (6,317) | e 80,355 | 05/21/2025.
12512Y AF 8 [CDWLLC 103126 . [ 12/31/2020. | Redemption ~ 100.0000......cccocccrvcirice | L 15,544 | .. 15,544 | oo 15,039 | v 5,039 | ... 505 505 10/13/2026.
12769L AB 5 |CAESARS RESORT COLLECTION LLC TL +L275| .. | 12/31/2020. | VaTOUS......ccccccccoosccremmrssirccmmccirccmeceens | L ag300 | 20302 | o 40088 | .o 39.929 | ... 373 373 12/23/2024.
13134N AG 6 |CALPINE CONSTRUCTION FINANCE C TL | 1203112020 | VaIOUS...ovovsvvsvesvssessssssssesssses | 1,950,200 | ......1,960,000 | .....1,957,550 | .......... 1,948,156 | covvvvsverrrsins | e (18,889) | ovvsvvrrrsenes | ovrrrne (LR 2t E— 01/15/2025.
16384Y AF 4 |CHEMOURS COMPANY LLC TL +L175.. .| 12131/2020. | Redemption 65,527 | ....... 473 473 04/03/2025.
24702N BE 9 |DELL INTERNATIONAL LLC/EMC COR DELL [ 12/15/2020. | VAIIOUS.....ccoccorvcsvrmersssiimccmsiiieereie | L agqea | 47769 | 47325 | 47,305 | ... 464 464 09/19/2025.
26483\ AN 0 |DUN & BRADSTREET CORPORATION T.. .. | 12/29/2020. | Redemption ~ 100.0000.. 7544 |....... (44) (44) 02/06/2026.
26928B AL 3 |EW SCRIPPS CO EW SCRIPPS CO ... | 1231/2020. | Redemption ~ 100.0000......ccocvccccccci | | gl 98 Q3 93 | .. 1 1 05/01/2026.
29267Y AM 4 |ENERGIZER SPINCO INC...ooooocccrrrvererricrers o | 12131/2020. | VaNOUS.....coccccccccvvvveennrsssssiirvvennnessssinse | ki o i i i 0 12/17/2025.
29267Y AM 4 |ENERGIZER SPINCO INC 1217/25.......... . [ 12/22/2020. | Various 594,000 504,000 | ... 591,030 | oo 588,841 | oo | 5,159 5,159 12/17/2025.
29362L AH 7 |ENTEGRISINC A1/0B/25.voveveveeererns .| 08/28/2020. | Redemption ~ 100.0000.....ccccoccriesiices | | 196,796 | ..o 196,796 | oo 196,055 | ............ 196,055 | ...... 741 741 11/06/2025.
293730 AC 5 [NEW AMETHYST CORP...ooooooccccoereeeeresecerrene o | 12131/2020. | VaNOUS.....coccccccccevvvveererssssccicivnvenenessssiee | i i i i 0 10/10/2025.
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293730 AC 5 |NEW AMETHYST CORP 10/10/25............. .| 09/30/2020. | Various 12,758 2129 114 2,283 | oo | e 15,000 | e | oo | eereeessisieiei0 | s 362 | 10/10/2025.
29373U  AC 5 |NEW AMETHYST CORP 10/10/25.... o [ 112312020, | VAIOUS....cccoroevesversvessenssne | 1 478,663 | ... 1,965,000 | .....1,960,088 | ... 1,671,233 | ... 278,886 | ....... (32,698)|.....130,226 | ......... 115,962 | voveeereeeecceciee | cvrreeen 1,787,195 | . | 1.2(308,533) | ......(308,533) | ....... 73,914 | 10/10/2025.
294600 A* 2 |EQUITRANS MIDSTREAM CORP.. [ 1213112020, | VAIIOUS...ooccccvvesscrvveessssvsvenssssseensss | L 4.080,000 | .......1,980,000 | ......1.951538 | i 1,943,659 36,342 | oo | eereere,980,000 | oo o | e [ e 21,557 | 01/31/2024.
31935H AB 3 |TRICO GROUP LLC 02/02/24... .. [12/31/2020. | Redemption  100.0000..........ccocevemmmee | L 93036 | 23,035 | coovvv 23,035 23,035 | ....... 0 | oo | eevereneneeni 23,035 [ | s | eeveerinienneenn0 | e 346 | 02/02/2024.
36760B  A* 0 |GATEWAY CASINOS AND ENTERTAINMTL | A | 12/31/2020. | VAIIOUS......ovvvveessecevvvneessssssscneeens | 987,469 | ........ 987,469 | .......... 983,766 | ............. LTI Z R 31,192 31192 [ oo | oo LOTLTAT [ | s (24,287) | o (24,247) ... 27,485 | 03/13/2025.
45004k AC 0 |IRIHOLDINGS INC 1200125, .| 12/31/2020. | Redemption 2500 | 2500 | o 2475 | o 2448 | 14 38 52 2500 12/01/2025.
45672)  AK 6 |INEOS US FINANCE LLC TL +L.200......c..cc.oonrr... o | 12131/2020. | VaNOUS....occccccccvvvvvnrrrssssssvivvvneenssssssii | 19,950 676 |..... 275 275 04/01/2024.
46123U AG 3 |INVENERGY THERMAL OPERATING | .| 12/31/2020. | Redemption ~ 100.0000.. 59 481 59,502 50592 | ... (112) (112) 08/28/2025.
50168E AB 8 |LABLINC O7/01/26.....oovereeeeerereeeeee .| 12/31/2020. | Redemption ~ 100.0000.. 17,000 16830 | o 16815 | ... 185 185 07/01/2026.
513076 AZ 2 |LAMARMEDIA CORP. TL+L175..ccoocccciicrrrrre o [ 120312020 | VAIIOUS..ococoeevrees s | 1,965,000 | .......1,965,000 | ....... 1,966,228 | ........... 1,952,798 | oo | o £P20107.20 D B 12,202 | cooveerereeec, 03/14/2025.
54948F AB 4 |LUCID ENERGY GROUP Il BORROWER TL .| 12/31/2020. | Various 30,000 27,750 2,081 169 2,250 02/17/2025.
55316H AB 1 | GENESEE & WYOMING INC......oooovvrrrrree. .| 12/31/2020. | Redemption ~100.0000.. 7463 | ... 38 38 12/30/2026.
57163K AH 1 |MARRIOTT OWNERSHIP RESORTS INC .| 12/31/2020. | Redemption ~ 100.0000......ccccrvvccsre | | 9,925 9,954 ... (29) (29) 08/29/2025.
58943P AP 7 |MEREDITH CORPORATION 2018 Term Loan B... | .. | 12/31/2020. | VaANOUS...........ccoorrerirerirrirmiinniierienereens 289.948 287,949 |...... 209 209 01/31/2025.
59501N  AJ 8 |MICROCHIP TECH INC TL +L200 .| 12/18/2020. | Redemption ~ 100.0000.. 2874516 | .....2,874,516 | ...... 2,869,209 5,308 05/29/2025.
63229B AD 0 |NATEL ENGINEERING COMPANY INC .| 11/30/2020. | Redemption  100.0000.. 44,680 2,011 04/30/2026.
63939U AE 7 |NAVITAS MIDSTREAM MIDLAND BASI TL +L450 | .. | 12/31/2020. | Various 2,025 12/13/2024.
640720 AK 8 |CSCHLDGSLLC (T LT 2 ...| 10/15/2020. | Various (67) 04/15/2027.
65336R AW 8 |NEXSTAR BROADCASTING INC........ccoeirrrrrrns .| 11/02/2020. | Redemption ~ 100.0000............c...00rv... 2035 0 11,113 | 09/18/2026.
68162R AD 3 |WEST CORP TL +L350 o [ 1213112020, | VAIIOUS...vocovvovveessvsvensssvssenssssssenssssin | o i i i i (A3 O KN DTS DO O 0. 21,344 | 10/10/2024.
68162R AD 3 |WEST CORP TL +L350 10/10/24.. .| 08/10/2020. | VarIOUS..........covvvveervrvirresncssisssennsissnsen | k4088937 | 1477500 | ...... 14756563 | ... 1235102 | .....236.737 | . (17,261) 219,476 10/10/2024.
68371Y AJ 2 |OPEN TEXT CORP 05/30/25 12/31/2020. | Redemption ~100.0000.. 83 05/30/2025.
69338C AH 4 |PACIFIC GAS&ELECTRIC CO .| .| 12/31/2020. | Redemption ~ 100.0000.. 8991 | 8991 | 114 06/23/2025.
71534R  AD 8 |PERSPECTAINC 05/30/25.....ccrerccrrrrrree .| 12/31/2020. | Redemption  100.0000.. ) 109,863 | oo 109275 | ... 725 725 | oo o 110,000 3,109 | 05/30/2025.
73703% AA 1 |PORTS AMERICA HOLDINGS INC TL +L275....... | .. | 12/31/2020. | Redemption  100.0000.........ccccowwwwwwes | . 1 1163832 | oo, 1,163,832 | ....... 1,163,832 [ cooveeeeo 1,116,120 | oot 47,712 [ [ | s LY & /20 OIS IO 1,163,832 04/28/2025.
74968Y AC 4 |RPIINTERMEDIATE FINANCE TRUST .| 12/31/2020. | Various . 0 02/11/2027.
75915T AD 4 |REGIONALCARE HOSPITAL PARTNERS.. [ 1213112020, | VAIIOUS...ccccecvvescecereescsvcrmssssirmesssne | [ 307,069 | ... 305,213 (1,084) 11/17/2025.
84130C A* 1 |SOUTHCROSS ENERGY PARTNERS LP........... |.. | 03/31/2020. | DIRECT.... 87.977 | . 1,466,284 | .. 87,977 | oo 250,048 | 1,181,872 | o.ooooo.(367) | .1,352576 | ... (71,071 | 08/04/2021.
85208E AB 6 |SPRINT COMMUNICATIONS INC TL L+250....... o | 1208112020, | VaNOUS. ..o | 1,959,698 | ....... 1,959,698 | ....... 1,967,047 | ..........1,940,591 | ... 13,847 | 05,260 | oo | e 19,107 | 1,959,698 02/02/2024.
85208E AD 2 | SPRINT COMMUNICATIONS INC.. o | 120812020, | VEHOUS. ..o | 1,485,000 | ....... 1,485,000 | ....... 1,475,100 | cooorrs 1,469,876 | v 2475 | 10012649 [ oo [ o 15,124 | oo | o, 1,485,000 02/02/2024.
8523H AB 5 [STADCOLALLC 06/29/23.... .| 12/31/2020. | Various 0 25,633,582 06/29/2023.
85769E AZ 4 |STATION CASINOS LLC 02/08/27.... .. | 12/04/2020. | Redemption ~ 100.0000.. 12 9,797 02/08/2027.
863330 AB 4 |STRIKE LLC TL L+800 11/30/22 .. | 12/31/2020. | Various L. I 149,390 11/30/2022.
878230 AR 5 |TECH DATA CORP 06/30/25.... .| 12/31/2020. | Redemption ~ 100.0000.. 0 125 06/30/2025.
87951Y AU 5 |TELESAT CANADA 12/07/26 .| 12/31/2020. | Redemption ~ 100.0000.. M7 i 46,592 12/07/2026.
89609U AE 1 |TRICO GROUPLLC .| 12/31/2020. | Various SN DO DO 0 02/02/2024.
89609U AE 1 |TRICO GROUP LLC 02/02/24... <[ 081312020, | VAIIOUS...rosovveeseveenssvneessssseessssn | 1,888,907 | ...... 1,888,907 | ...... 1,799,183 | oo 1,804,899 [ .o | e 6,403 10 0 S DO 1,811,302 02/02/2024.
90932R AE 4 |UNITED AIRLINES INC210795 - [ 12131/2020. | Various N 2,790,351 | ....... 2,946,970 | ...... 2944514 | ... 2,929,594 | oo | (49,575) | oovvveerees | e (49,575) [ cooveveereen | e 2,880,020 04/01/2024.
91136E  AJ 4 |UNITED RENTALS NORTH AMERICA I. .| 12/31/2020. | Redemption ~ 100.0000.. N — 9,013 8,830 | ....... 183 183 10/31/2025.
91359H AP 3 |UNIVERSAL HEALTH SERVICES INC... .| .| 12/31/2020. | Redemption  100.0000.. 15,152 14,299 | .. 852 852 10/31/2025.
918200 AQ 3 [VIRTUFINANCIAL OPERATING LLC.........cccovene.. .| 08/13/2020. | Redemption ~ 100.0000...........cccoeuvvvnce 440,037 440,037 | oo | oo 0 03/01/2026.
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91839@ AA 2 |VIRTU FINANCIAL OPERATING LLC....cccccoenrvvr - [ 12131/2020. | Various ...2,826,582 2,812,449 2,797,679 | covvoveesvccens | v (27,013) | oo | e (27,013) | v 2,770,666 | oo | 0rnn 55,916 | o 55,916 | ....... 36,877 | 03/01/2026.
92565E  AB 9 | VICIPROPERTIES 1 LLC TL 4L225.....occrvve | 12131/2020. | Various 957,724 952,159 947,632 [ e [ s (1,736) (1,736) 945,896 | .o | 011,828 | 11,828 | oo 3,205 | 12/20/2024.
92645D AE 9 |VICTORY CAPITAL HOLDINGS INC.. o [ 1203112020, | VaIOUS....ocoooosvcersvrescrsssissiinese || 872309 | oo 865,455 | ........ 856,800 855544 | . 28 28 | oo | 855572 | i 6,737 | o 46737 | o 07/01/2026.
92645D AG 4 [VICTORY CAPITAL HOLDINGS INC.. w. | | 12/31/2020. | Redemption R 105,348 | ..ooo..... 105,348 | .......... 106,182 106,182 | ....... (834) (834) 07/01/2026.
92854* AA 2 |VIVINT SOLAR ASSET 2 PROJECT C....ccoeerceo [ 01/01/2020. | DIRECT....ccvvvvrmverressmcermesssneereesssseerees i 11,041,700 | 11,041,700 | 11,041,700 A1,041,700 | oo | o 0 12/28/2040.
94120X AB 1 |WATERBRIDGE OPERATING LLC...........cccrceen .| 12/31/2020. | Redemption ~ 100.0000.. 6827 | ... 173 173 06/22/2026.
98310C AC 6 |WYNDHAM HOTELS & RESORTS INC TL +L175 | .. | 12/31/2020. | Redemption  100.0000.. 29,966 |...... 34 34 05/30/2025.
98975V AG 1 |ZODIAC POOL SOLUTIONS LLC TL +L225.......... « | 12/31/2020. | VaFOUS.........cvverieciiciciniisnisiienis . ,970,000 | . 972,463 | ... 1,961,292 1,223 1,962,514 07/02/2025.
98975V AK 2 |ZODIAC POOL SOLUTIONS LLC - [12131/2020. | Redemption  100.0000......cvvvsvvemsces | 17,040 ............ 17,040 | oo 17,054 | ovverre 17,054 ()] P IR 17,040 07/02/2025.
C2918P AA 6 |DHXMEDIALTD TL L+375 .| A{12/31/2020. | Various . 0 12/29/2023.
C7052B AF 1 |GFL ENVIRONMENTAL INC TL +L275.. o [ 12131/2020. | VAIHOUS.....ccccocsceverccveessenscirmssiiieciis | 106,377 | oo 106,913 | oo 107,097 | oo 106,563 2533 05/30/2025.
C8000C AB 9 |PANTHER BF AGGREGATOR 2LP... .|| 12/31/2020. | Redemption ~ 100.0000........cccocwsrieee | 27,857 | coov 27,857 ..21,579 27,534 323 04/30/2026.
C9413P AZ 6 |VALEANT PHARMACEUTICALS INTERN 2018 | .. | 12/31/2020. | Redemption  100.0000.. 250,383 250,383 250,227 248,574 1,809 06/02/2025.
G7739P AK 6 |SABLE INTERNATIONAL FINANCE LT Term Loan| D | 01/24/2020. | Redemption  100.0000..............orver.. 2,624,000 2,624.000 | ....2.620,720 | . 601,762 22238 : e | 01/31/2026.
8299999 Total - Bonds - Unaffliated Bank LOANS........ccuvueiiesinssnsssnsssssissss vt | 80,776,602 | ....83,931,849 | .....81,812,966 | ......... 81,424,204 |...2,044,214 | ........ (22,838)..1,899,727 | .......... PR I— 0| o 81,545,855 ..(769,250) | ......(769,250) | ....950,180 | XXX
8399997. Total - Bonds - Part 4..... 1,019,226,134 |.1,022,612,024 |.1,019,125,476 | ....1,013,238,157 |....2,312,947 | ...(1,787,520) | ..1,905,169 | ...... (1,379,742) | ....377,317 | ...1,012,245 545 .5,291,919 |....5,291,919 | 27,519,965 | XXX
8399998. Total - Bonds - Summary Item from Part 5.. ....153,365,247 |....148,010,229 |....148,423,381 | ....cooovvvveceeemerrccess | oo | v 273,749 273,749 | oo | o 148,697,130 ...| 4,667,424 |...4,667,424 | ... 946,599 XXX
8399999, Total - Bonds 1,172,591,381 |.1,170,622,253 | .1,167,548,857 | ....1,013,238,157 |....2,312,947 | ...(1,513,771)|..1,905,169 | ...... (1,105,993)| ......377,317 | ....1,160,942,675 | .......c...... 0 |..9,959,343 |.....9,959,343 | 28,466,564 | XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
524ESC 72 0 |LEHMAN BROTHERS HOLDINGS INC LEHMAN | ..]07/31/2020. | Security Withdraw............cccc.vverrrreeen

BROS 780,000,000 T D D O 0 . T DO N S XXX

949746 46 5 | WELLS FARGO & COMPANY.....ccooecrvvrrvvrrrnnn - | 08/19/2020. | JP MORGAN SECURITIESLTD LDN...... | . 400,000.000 | ....10,776,726 | cooovccscccrerric | o 10,000,000 | ....... 11,488,000 | ..(1,488,000) | ..ovoocorscsomis | eoosemssiens | e (1,488,000) | ovooorsvese | e 10,000,000 | oovocrsiie | o 776,726 | ... 776,726 | ... 331,248 | XXX
8499999, Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred...........oooovvreooiiveeeeeeeeeesnn | 10,776,727 XXX | 10,000,000 | ........ 11,488,000 | ..(1,488,000) | .ovcoviseeeec0 | o 0 [ (1,488,000) | ..ooovroicnnnnd 0 [ 10,000,000 | ...ovovrrriesnn0 | o 776,727 | ... 776,727 | ... 331,248 | XXX
8999997. Total - Preferred SOCKS - PArt4............cccccvvvvioiiiiiiiinreniniiininninns i | 10,776,727 XXX | 10,000,000 11,488,000 | ..(1,488,000) | .ovvvoiriereesnc0 | oo 0| (1,488,000) | ......ooverreeed 0 10,000,000 0] 776,727 | ... 776,727 | ... 331,248 XXX
8999998. Total - Preferred Stocks - Summary Item from Part 5...........cccc.oviriiiiis o | 98,511 XXX | oo 79484 i 0 79,444 o 19,067 | ........ 19,067 |..cccoervrn... XXX
8999999. Total - Prefermed StOCKS........ccsivvssvsssrsssosssssssssss s sisssios st | 10,875,238 XXX .(1,488,000) | ...ovoovrve (L 0.....(1,488,000) | .......oovr.. 0 10,079,444 | oo 0 |...795,794 | ......795794 | ... 331,248 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
23311P 10 0 |DCP MIDSTREAM PARTNERS LP.......cccoouvvvverene. .. | 06/29/2020. | CITIGROUP GLOBAL MARKETS INC/.... | 47,052.000 | oo, 518,061 XXX | 1,384,409 | ..oo....... 1,152,303 | ..... 232,106 | vooreverrrreesnns 232,106 | oo | e ,384,409 | i ....(866,348) | ......(866,348) | ....... 55,051 XXX
268858 10 0 |EQT MIDSTREAM PARTNERS LP. - 06/17/2020. | Various.. 15,480.000 162,540 XXX 162,540 463,007 | ...... 266,701 | ..o | 567,168 | .. (300,467) | oo | corereie 182,540 | e | oo | eeeverecennns | e 23,955 | XXX
29250N 10 5 |ENBRIDGE INC ENBRIDGE INC.... 12/01/2020. | Various.. 504.000 164,876 XXX 188,313 219,141 30,828) . (30,828) XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS L. .. | 12/01/2020. | Various.. .6,428.000 | ..........125,241 XXX .102,977 181,012 | ... (15,644) . ) XXX
559080 10 6 |MAGELLAN MIDSTREAM PARTNERS LP. - | 12/01/2020. | Various.. 10,464.000 | .......... 564,576 XXX 539,376 657,872 | ... (34,303) | oo | 84,193 | (118 496) . XXX
682680 10 3 | ONEOKINC - [ 10/27/2020. | Various.. 27,438,000 | .......1,213,601 XXX 391,820 076,233 390,914) . 684,413) 1,391,820 (178,219) | .....(178,219) | ......52,638 | XXX
718549 20 7 |PHILLIPS 66 PARTNERS LP.. -~ | 03/04/2020. | Various.. 12,344.000 | ........ 669,843 XXX 584,316 760,884 | 1..(176,560) [ .oooevrrvcrcc | oo [ e (176,569) ..584,316 85,527 | ..o 85,527 | ... 10,801 | XXX
86765K 10 9 |SUNOCOLP.... | 03/03/2020. | Various.. . 25,259.000 | .......... 695,208 XXX 703,304 772925 | .. (69,621) ) 703,304 | oo | 000 (8,096) | .........(8,096) | ...... 20,851 | XXX
874696 10 7 |TALLGRASS ENERGY GP LP .. | | 01/07/2020. | CITIGROUP GLOBAL MARKETS INC/.... 75.421.000 667,679 XXX 635,645 668,313 32,667)] . (32 667) 1,635,645 oxxx
958669 10 3 |WESTERN GAS EQUITY PARTNERS LP............. o | 111712020, | VAFOUS........ovverierieciriieinieiecies 475000 | ...........72,889 XXX . 127,493 | ... 44,744 . (32,668) (21,936) | .. 8,099 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded................cccccveeecnnioienvenccssssisiinccsssssii | 5,854,514 XXX ] 6,787,524 | .......... 8,079,183 | .....(206,995) | ..oovrvsccrr.ed 0 [..1,084,664 |...... (1,291,659) | ..vovvrrsccnnnd (o 6,787,524 | ..ooovvvicnn! 0 ]...(933,011) ] ...... (933 011) | .....206,501 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
31338% 11 2 |FEDERAL HOME LOAN BANK OF BOST............ [ ] 12/18/2020. [ISSUING COMPANY...ccrvsvrvsvsrnns | L 40,000,000 | ...... 4,000,000 XXX | 4,000,000 | ...oo... 4,000,000 | oooveeeoeereeo | oo [\ P 00X 1 R [ 0]...186,922 | XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other..................ccooevvvviiincvviiiiisciiiiscciisscissvissessssssenn | 4,000,000 XXX | 4,000,000 4,000,000 | croverrrr 0 0 0 0 0 4,000,000 |...ccoooc0e0 | oo [ I 0].. 186,922 XXX
9799997. Total - COMMON SLOCKS = Part 4...........oiriiviiiriiiiiniiiiiins e | 9,854,514 XXX | 10,787,524 12,079,183 | ..... (206,995) | .oocverrid 0 [..1,084,664 |...... [APRLEE)] — 0 0,787,524 ..(933,011) ] ... (933,011)] .....393,423 XXX
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Annual Statement for the year 2020 of the Metropolitan Property and Casualty Insurance Company

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

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

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
9799998 Total - Common Stocks - Summary em flom Part 5...........vcvvvsss ottt | 637,082 XXX [ 581,106 [ v | oo 0 [ | s 581108 [ | e 56,876 | ........ 56,876 | ... 2932 | XXX
9799999 Total - COMMON SIOCKS.....ooosiuvsvssnnsississsssnsssssmssssssssssmssssssssssnssssin sssssssmssssssssssmssssssssssssssssssssssn | 10,492,496 XXX .. 11,368,630 | ......... 12,079,183 | .....(206,995) 1,084,664 | ......(1,291,659) | ......c....... 0 .0 |...(876,135)| .....(876,135) | ....396,355 | XXX
9899999. Total - Preferred and COMMON SIOCKS. ..o..vssvvssvssvrsonssvsssssisssioss it | 21,367,734 XXX | 21,448,074 | ........ 23,567,183 | ..(1,694,995) | ..ovoicrrceen 0 .1,084,664 |.....(2,779,659) | ..coovercen 0 0 | en(80,341) | s (80,341) | ....727,603 | XXX
9999999, Total - Bonds, Preferred and Common Stocks 1,193,959,115 XXX 1,188,996,931 | ...1,036,805,340 | .....617,952 | ..(1,513,771)|..2,989,833 | .....(3,885,652) | .....377,317 | ....1,182,390,749 .0 | 9,879,002 |...9,879,002 | 29,194,167 | XXX




Sl

Annual Statement for the year 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and

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

912828 YS 3 |UNITED STATES TREASURY.........ccoo..c. .. | 01/16/2020 | JP MORGAN SECURITIES LTD LDN...... 03/12/2020 | VaMIOUS.........ooeverrrriernireirersssieeesissessnes | coeres 60,000,000 | ...... 59,653,125 | ....... 62,500,135 | ....... 59,655,876 2,751 | o | s 2N £ I TN ISR ..2,844,259 |..2,844,259 |....266,827 |...181,731

912828 79 4 |UNITED STATES TREASURY......c.ccoouunus .. | 03/05/2020 | Citibank - Russia 03/09/2020 | Citibank - RUSSIA.........c...ccooveerrrerrerierries | o 25,000,000 | ....... 26,323,242 | ....... 27,320,313 26,322,195 (1,048) [ o [ (1,048) [ [ [ 998,118 |..... 998,118 |...... 23,695 |..... 20,604
0599999. Total - BONAS - U.S. GOVEIMMENT. ...ttt btttk bbbttt sniens | ariian 85,000,000 | ....... 85,976,367 | ....... 89,820,448 | ....... 85,978,071 ,703 ..3,842,377 |..3,842,377 |....290,522 |...202,335
Bonds - U.S. Special Revenue and Special A

30711X DA 9 |FANNIE MAE - CAS_16-C04 . | 03/16/2020 | VAIIOUS........ouveerercrrrcrireireiiseiseisenieees 12/16/2020 | VarIOUS.........coueerrireiecriierireeiseiseisseins | eeeiaes 2,004,621 | ......... 2,000,236 | ......... 2,060,074 | ......... 2,000,904 669 669

3130AJ 5X 3 |FEDERAL HOME LOAN BANKS. . | 02/12/2020 | JP MORGAN SECURITIES LTD LDN...... 05/20/2020 [ Call -~ 100.0000...........cvveurvererrererirerererens | e 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | ....... 10,000,000 0

FEDERAL HOME LOAN MORTGAGE
3134GW E2 8 |COR . | 08/26/2020 | NOMURA SECURITIES INTERNATIONA | 12/02/2020 | Call ~ 100.0000...........coorvvemrvrmrererirernns | v 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | ....... 10,000,000 (VI SUOURURTUUEN VPRSRTURRPOURRN FUOPRURPRURRPUOORN ESOPPOOPPRRION 0 [ 18,750 [.ovovvvvveres
3137G0 GW 3 | STRUCTURED AGENCY CREDIT RISK. |.. | 03/17/2020 | Various... 12/16/2020 [ VAFOUS.........cvoverreeereceserereesseseessiessanesnes | eevenes 3,020,000 | ........ 3,004,900 | ........ 3,133,738 .3,008,587 3,688 | .o | e 3,888 | s | e [ 125,151 .. 124958 | ... 12,208
64971W  2M 1 [NEW YORK CITY TRANSITIONAL FIN... | .. | 10/16/2020 | Various... .| 11/03/2020 | Various. ..5,645,000 | .. ,644,655 | . 5,645,000 .5,645,000 345 345 ....155,239 |...142,301
79574C ER 0 |SALT RIVER PROJECT AGRICULTURA. | .. | 10/01/2020 | BANK OF AMERICA N.A 11/18/2020 | RBC DOMINION SECURITIES INC......... | cccoouues 5,000,000 | ......... 5,000,000 | ......... 5,028,500 .5,000,000 0 N 28,500 | ......28,500 |...... 12,493 [,
3199999. Total - Bonds - U.S. Special ReVENUE aNd SPECIAl ASSESSMENTS .......ruuturserssisssersiessistesstessesssesssees stk 818888kt | sbiens 35,669,621 | ....... 35,649,791 | ....... 35,867,312 35,654,491 0 [ i 4702 | o 0 s 4,702 | v (V)] [ 0. 212,821 427,109 |...161,708
Bonds - Industrial and Miscellaneous
03765Y AU 8 |APIDOS CLO APID_15-23A.....c.covvvverinn D| 02/07/2020 | BARCLAYS CAPITAL INC.. .| 12/15/2020 | BARCLAYS CAPITAL INC.....corvvervvrrvnns | rvrvrnes 2,000,000 | ......... 2,000,000 | ......... 1,998,000 2,000,000 0 [eoorerreeeeee [eemrerveiens | 00een(2,000) | .. (2,000)
67448T BC 8 |ONSLOW BAY FINANCIAL OBX_20-EX.. | .. | 03/23/2020 | Various... .| 12/16/2020 | Various. 2,749,423 | .. 408,323 | . 2,750,693 2,597,931 | oo | 200 189,608 | oo | e 189,608 | o [ [ 152,762 | 152,762
69353R FQ 6 |PNC BANK NATIONAL ASSOCIATION... |.. | 03/17/2020 | GOLDMAN SACHS & COMPANY.. 12/11/2020 | Rabobank - London............ccccvevvernienies | ovivens 3,391,000 | ......... 3,236,031 | ......... 3,398,053 | ......... 3,283,942 | oo | BT i | e B9 | e [l 114,111 | 114,111
82460C AP 9 |SHINHAN BANK 1.915% 04/24/25........ D| 04/08/2020 | HSBC SECURITIES.........ccccommrrmerinrirens 12/15/2020 | WELLS FARGO & CO......ccvovrerrrirrernerins | evri 5,000,000 | ......... 5,000,000 | ........ 5,238,800 15,000,000 | eveurvrcrierirne [ e | e | eerveeeineennnenns0 | | e | 0.238,800 | ... 238,800
85022W AP 9 |SPRINGCASTLE SPV SCFT_20-AA........ .. | 09/16/2020 | CREDIT SUISSE SECURITIES USA L.... | 10/07/2020 | BANK OF AMERICAN.A......cccoovvvmmvvnns | vrvrenns 5,000,000 | ......... 4,999,752 | ......... 5,016,113 4,999,751 | e [ erreineenn1) | e | i) e | e | 000 16,362 | oo 16,362
87724R AC 6 | TAYLOR MORRISON COMMUNITIES IN | .. | 02/06/2020 | Tax Free EXchange..........c.ccoueeerivnerrnes 09/14/2020 [ Call ~ 103.4656..........c.cocevrverrrerrrrerirens .20,000 20,000 20,693 20,000 (01 USSR IO DU RS 0
TOWD POINT MORTGAGE TRUST

891730 AA 5 |TPMT .| 03/17/2020 | VAIIOUS.......couveerverirrirrirrrierieerierienes 12/16/2020 [ VaMIOUS..........ovvvrrerrieerierinerienieninsiies | vevereeens 492,719 | oo 488,407 | ............ 506,162 | ............ 489,535 | ....covvrerrirs | e 127 [ | e 1127 | v [ | e 16,627 | ...... 16,627 | ....... 9,869 | ......... 678
NAC AVIATION 29 DAC  5.040%

G6363# AJ 6 |02/27/23 D| 02/27/2020 | GOLDMAN SACHS & COMPANY............ 07/22/2020 | ISSUING COMPANY.........ccvvvrnrirernnireires | oreeens 2,000,000 | ......... 2,000,000 | ......... 2,069,202 2,002,788 2,788 | oo | e 2,788 | oo | e | e 66,414 | ...... 66,414 | ..ovvvervic [,
NAC AVIATION 29 DAC  5.170%

G6363# AK 3 |02/27/25 D] 02/27/2020 | GOLDMAN SACHS & COMPANY............ 07/22/2020 [ ISSUING COMPANY.......cccovvviiniiniioniis | o 3,000,000 | ......... 3,000,000 | ........ 3,063,805 | ......... 3,004,058 | ....ccoooveiiinins | s 4,058 | .o [ 4,058 | .o [ | e 59,748 | ...... 59,748 | .o [,
3899999. Total - Bonds - INUSHrIal @NA MISCEIBNEOUS. ......vuuiveeiesiiessiriis | ertsiisisesssess s ees sttt snnns | srriae 23,653,142 | ...... 23,152,513 | ....... 24,061,521 23,398,005 0. 245491 | .o 0 | 245491 | .ol 0] s 0. 662,824 |..... 662,824 |....182,439 |..... 19,768
Bonds - Unaffiliated Bank Loans

CALPINE CONSTRUCTION FINANCE C

000000 00 O |TL+L250 o | 01/29/2020 [ VAIIOUS......ccoureerveerrrerireirersseiserierinenes 11/03/2020 | VAMIOUS........coneveeiaerierirneeseniseissersseins | veeines 1,960,000 | ......... 1,950,200 | ......... 1,893,163 | ......... 1,945,194 | .o

74968Y AC 4 |RPIINTERMEDIATE FINANCE TRUST.. | .. | 04/07/2020 | Various... 07/23/2020 | Various 204,881 207,649 206,215

74969A AC 5 |RPI2019 INTERMEDIATE FINANCE...... .. | 04/17/2020 | DIRECT.. 09/02/2020 | Redemption ~ 100.0000 ..279,150 289,275 289,275

84130# AA 1 |SOUTHCROSS ENERGY PARTNERS LP| .. | 01/31/2020 | DIRECT.. 07/03/2020 | Redemption ~ 100.0000.... - 135,879 | .o 135879 | oo 135,879

87265V AF 5 | T-MOBILE USA INC 04/01/27........ .. | 06/19/2020 | DIRECT 10/09/2020 | Redemption  100.0000.........cecevrveernis | oviienns 1,090,000 | ......... 1,074,600 | ......... 1,090,000 .1,090,000
8299999. Total - BoNds = UN@ffili@tEd BANK LOBNS. .....vuuireiieririsseisieissiies | itesseessessssess s ees st s8££ttt | crsninas 3,687,467 | ........ 3,644,710 | ......... 3,615,966 | .........3,666,563 , . .21, L0 (50,598)| ..... (50,598)

8399998. TOTAl = BOMAS. ...ttt s e e 1eEs e e R R E Rkttt nenens | benes 148,010,229 | ..... 148,423,381 | ..... 153,365,247 | ..... 148,697,130 | ..o 0] . 273,749 | v 0 ] 273,749 | v (L 0 |.4,667,424 |..4,667,424
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred

000000 00 0 |SOUTHCROSS ENERGY PARTNERS LP| . | 02/04/2020 | DIRECT ..ot 05/22/2020 | DIRECT......cooiiviniiniinirnnisesnssnsrsninennns | covenes 79,443.980 98,511 79,444 (] [OOSR [ 19,067 | ...... 19,067 | oo | i
8499999, Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred. ... ... 98,511 79,444 0 0 0 0] 0 | 0 | 19,067 | ...... 19,067
8999998. Total - Preferred StOCKS. ... v eesissss s 98,511 79,444 0 0 0 0] 0 [0 | 19,067 | ...... 19,067
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

03272L 10 8 |ANAPLANINC.....coomiriirercerrrinerirerirenes | o 11/30/2020 | PARTNERSHIP DISTRIBUTION.............. ’ 12/17/2020 ‘ MERRILL LYNCH PIERCE FENNER &.... | ..cccoonuce 553.000 | .coocverees 31,985 32,101 31,985 (V1 PO VRPN IO 116 | v LR[S [N IS

31188V 10 0 |FASTLY INC...ovvvivniervnereiseiiseens | o 10/21/2020 | PARTNERSHIP DISTRIBUTION.............. 12/03/2020 | MERRILL LYNCH PIERCE FENNER &.... | ......... 1,710.000 | ..ccoeene 142,648 | ............ 139,851 | oo 142,648 (V] VUSROS IVRURPRRTORRN IO (2,797)] .ovond (2,797) | o [ v
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
75419T 10 3 |RATTLER MIDSTREAM LP. 10/02/2020 | CITIGROUP GLOBAL MARKETS INC/.... | 11/23/2020 | CITIGROUP GLOBAL MARKETS INC/.... | ....... 14,661.000 86,997 (V1 VOO IPORRRTORES IO 33,515 | ... 33,515
79466L 30 2 | SALESFORCE COM . | 04/29/2020 | PARTNERSHIP DISTRIBUTION.............. 05/19/2020 | MERRILL LYNCH PIERCE FENNER &..... | ......... 1,112.000 | ..........173,702 | .......... 192,572 | ............ 173,702 0
90138F 10 2 | TWILIOINC..ccoiivmiriieriniirsenississrisnies .. | 11/06/2020 | PARTNERSHIP DISTRIBUTION............... 12/03/2020 | MERRILL LYNCH PIERCE FENNER &.... | .ccooveeee. 474.000 | ..ooovnneee 145,774 152,946 | .o 145,774 0 |
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... . ..581,106 | . ...637,982 581,106 0 0 0 0 0
9799998. Total - COMMON SHOCKS. .....veuverrescrsstiissirs e eissnss st enes . 581,106 | .. 637,982 581,106 0 0 0 0 .0
9899999. Total - Preferred and Common Stocks . . 660,550 | ............ 736,493 660,550 0 0 0 0 .0 L0 75943 | ... 75,943
9999999, Total - Bonds, Preferred and COMMON STOCKS..............iiiiiiiis vttt ettt ensiennns | eries 149,083,931 | ..... 154,101,740 | ..... 149,357,680 | ........c........ 0] ... 273,749 | ..o (U [ 273,749 .0 .0 |.4,743,367 |..4,743,367 |....949,531 |...383,811




Annual Statement for the year 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

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

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

59188# 10 6 |METROPOLITAN DIRECT PROPERTY METROPOLITA. ..ottt ssssestenssnisns | cooeessenens 25321........ 23-1903575...... | coovvveerrnerierierireenns 8bi NO | o | e 47,779,393 | oo | e 1,000.000

59200* 10 4 |METROPOLITAN GENERAL INSURANCE.................. 22-2342710 ...8bi NO | oo | e 34,906,119 ...1,000.000

59214# 10 4 |METROPOLITAN GROUP PROPERTY .1 13-2915260. 8bi NO 259,417,980 1,000.000

32000* 10 3 |ECONOMY FIRE & CASUALTY CO 36-1022580 i NO 328,213,381 600,000.000

59180* 10 8 [METROPOLITAN CASUALTY INS.....cooiiiniiiiniinsinensssisssnsssesssssenes 05-0393243 NO | o | e 73,028,068 | ...ovovieriseisniiniisniinnis | e 1,000.000
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 ...743,344,941 XXX
Common Stocks - Other Affiliates

59217# 10 1 |METROPOLITAN LLOYDS, INC. METROPOLITION......ccvttuiiririireiminiiererssissesesssisssss e ssssse s ssssssssssssssssss e ssessssssessesssssssssessssans .... | 05-0476998 NO 1,000 | .o 1,000 | e 1,000.000 | ..vevereriirieicieirieeeees

59155# 10 5 |METLIFE AUTO & HOME AGENCY . |95-3003951 NO 3,925,052 5,000.000
1799999. Total - Common Stocks - Other AffilIAteS. ........cv.ereiviiiiiciii s 0 .0r.3,926,052 XXX XXX
1899999. Total - Common Stocks. 0 ...747,270,993 XXX XXX
1999999. Total - Preferred and Common Stock. 747,270,993 XXX XXX

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

2. Total amount of intangible assets nonadmitted §.......... 0.
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SCHEDULE D - PART 6 - SECTION 2

CUSIP Identification

Name of Lower-Tier Company

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

Total Amount of Intangible Assets

Included in Amount Shown in
Column 8, Section 1

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

5

Number of Shares

6

% of Outstanding

NONE
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion | Recognized BJ/AC.V. Par Value Actual Cost Notin Default | Accrued | Rate of | Rateof | Paid | During Year Interest

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1B ..
2B ..
3B
4B ..
5B ..
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31of Current Year

] E

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | Current Year's | Carrying Quality of | at Inception
Description of Items(s) Hedged, Used |  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.C.V. Accretion | Hedged Items Exposure Entity end (b)

Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exchange
Currency swap - Rec fixed USD
[Pay fixed CAD] ; 2017-FXS- Curren | Bank of America 3.9365%
366223 C4931*BC6 KEYERA CORP...... .|cy NA BATYDEB6GKMZO031MB27.. | 06/20/2017 | 09/20/2027 | - ....10,248,681 [3.6800%]| - - 39,075 (426,358) | ..... | ..... (224,300) | - cevererrere | e (187,281)| - ... 100/100.......
Currency swap - Rec fixed USD
[Pay fixed EUR] ; 2010-FXS- 479142C@8 Johnson Matthey Curren | Deutsche Bank 5.4700%
0030 Plc 4.660% 01/31/2021 D1 cy AG TLTWFZYICNSX8D621K86.... |02/24/2010{01/31/2021 | - .......... .....6,785,000 [4.6600%]| = .ooverrierrs S | 94,691 | oo 667,250 |.....| ...... 671,267 | - oo | e (505,250) | = eovvveeriens [ e [ e 9,887 [ .o 99/100.........
Currency swap - Rec fixed USD
[Pay fixed EUR] ; 2014-FXS- D2736#AJ8 FRITZ Curren 4.7160%
227499 DRAXLMAIER GMBH & COKG (D 1........ cy Citibank NA......... E570DZWZTFF32TWEFAT6.. [02/21/2014|04/02/2021 | = ..oovee .....3,430,000 [3.5700%]| - .oooovererriinee S e | e 58,918 | oo 371125 || v 378,183 | - (252,625) | = overvrrene | e | e 8,610 [..covrirrne 100/100.......
Currency swap - Rec fixed USD
[Pay fixed EUR] ; 2017-FXS- 48021PA@7 JONES LANG Curren 4.1100%
364247 LASALLE FINANCE BV D1 cy Citibank NA......... E570DZWZT7FF32TWEFAT6.. [06/07/2017 | 06/27/2029 | = .......... .....5,630,000 [2.2100%]] - .oovveeiiinne 5 | e 105,063 | ............. (487,750) | c.oo | vonee (396,199) | - ovvrevrvere | e (505,250) | = oeoeverieens | e [ e 82,038 | ..o 100/100.......
Uicun Usiauit owap - 1oy
1.0000 [PAY Portman Estate Funds (Multiple Curren | Deutsche Bank 4.3475%
0.0000];CDX.NA.IG.35 Cusips) D1 cy AG TLTWFZYICNSX8D621K86.... |02/06/2013 [ 09/05/2027 | - ......... .....3,130,400 [4.1300%]| - .oovveereinne 5 e | e 27,873 | oo 396,500 |....| . 435859 | - o | e (84,400) [ = o [ e | e 40,460 | ...coovvvrenne 95/100.........
Currency swap - Rec fixed USD | G3646#AC7 FORTH PORTS
[Pay fixed GBP] ; 2013-FXS- FINANCE LTD 5.030% Curren 5.4800%
216198 12/05/2031 D1 cy Citibank NA......... E570DZWZT7FF32TWEFAT6.. [11/13/2013|12/05/2031| - .......... ....10,550,100 [6.0300%]| - .coovvreririinne L [ 145198 | .......... 1,528,230 | ..... 221926343 | - | (V£ 3710) ) EE IR ORI NN 174,430 | .o 100/100.......
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G1313@AA9 BLACKROCK Curren | Barclays Bank 4.1460%
359335 SMALLER COMPANIES TR D1.... cy PLC G5GSEF7VJP5I7OUKS573...... | 04/21/2017 [ 05/24/2037 | - .......... .....6,270,040 [2.7400%]| - .ooovererinne S e | e 86,957 | ..ovvrrine (428,015) | vvoe | vovee (220,756) | - evervrrers | e (206,780) | = ovreverrrrren | verrerrrerieine | e 126,980 | ..oovevernene 100/100.......
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G0827#BK5 BARRATT Curren 4.0750%
362096 DEVELOPMENTS PLC D1 cy Citibank NA......... E570DZWZT7FF32TWEFAT6.. [05/23/2017|08/22/2027 | = .....cc.n. .....8,686,550 [2.7700%]] - .ovoovvereinee S | e 110,234 | oo (472,015) | oo | oo (107,624) | - (282,740) | = ooevveeees | e | e 111,951 | 100/100.......
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G0892#AA8 BAZALGETTE Curren | Barclays Bank 3.9650%
367530 TUNNEL LTD D1....... cy PLC G5GSEF7VJP5I7TOUKS5573...... | 06/29/2017 [ 09/28/2032] - ...ocveve ....12,710,600 [2.8600%]| - - 147,342 (685,510) | ..o | covue (497,174)| - oo (413,560) 1n217,855 | 100/100.......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange. ..815,352 .463,457 |XXX]....1,965,599 .0 | ..(2,716,406) | . ..905,081 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108.........cccoivnirininnnnnee. 815,352 .463,457 |XXX....1,965,599 .0 | ..(2,716,406) XXX XXX
Swaps - Hedging Other - Foreign Exchange
Currency swap - Rec fixed USD
[Pay fixed EUR] ; 2014-FXS- D2736#AK5 FRITZ Curren 5.3160%
227508 DRAXLMAIER GMBH & COKG (D 1........ cy Citibank NA......... ES7ODZWZTFF32TWEFAT6.. [02/21/2014 | 04/02/2024 | - .oovvever | evene 686,000 [4.0500%]| - .oovvereiinne LN I 13,134 92,315 | ... 92,315 23,673 | ... (50,525) | = oo [ e | e 6,188 | .coovererene 100/100.......
Currency swap - Rec fixed USD
[Pay fixed EUR] ; 2017-FXS- 48021PA*9 JONES LANG Curren 3.9665%
364243 LASALLE FINANCE BV D1 cy Citibank NA......... E570DZWZ7FF32TWEFAT6.. [06/07/2017|06/27/2027 | - .......... .....1,238,490 [1.9600%]| = ooverivrrnes S | e 24,487 | ..o (67,352) | ovvt | vorns (67,352) | ........ 52,957 | ... (T11,185) | = o [ e [ v 15,776 | .o 0001............
Currency swap - Rec fixed USD
[Pay fixed EUR] ; 2017-FXS- W4662REN2 INTRUM JUSTITIA Curren | Bank of America 4.2500%
366114 AB D1 cy NA B4TYDEB6GKMZO031MB27.. [ 06/19/2017 | 07/15/2022 | = ...euvree .....1,003,500 [3.1250%]| - .ovovereriiinne EERTORIN IV 10,080 | .o (99,212) | vovo | veven (99,212) | ... (1,810)| ..o (90,945) | = oo e | e 6,220 | ..cccrirrne. 0001......ovvne
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G2479@AH2 COVENT Curren 4.2075%
364055 GARDEN GROUP HOLDINGS L |D 1........ cy Citibank NA......... E570DZWZT7FF32TWEFAT6.. [06/06/2017|08/31/2032| = .....ccn. .....2,162,760 [2.9600%]| - - 32,350 (91,653) | c.o. | ceveee (91,653) | ........ 16,706 | ....... (90,519) [ = v [ v | e 47,198 | .o 0001......ccoene

Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G7612#AA2 ROCK RAIL Curren 5.4750%
366127 SOUTH WESTERN PLC D1.... cy Citibank NA......... E570DZWZ7FF32TWEFAT.. |06/19/2017 | 06/18/2047 | - ......... .....7,892,600 [3.9380%]| - oo e | 86,272 | ....ccccee... (471,283) ] ... | ... (471,283)] ....... (99,612)] ... (401,692) | - oo | e | e 203,069 |.....cccoeeen. 0001............
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31of Current Year

1 2 3 4 5 6 7 8 9 10 " 12 13 14 15 16 17 18 19 20 21 22 23

Cumulative Prior

Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | Current Year's | Carrying Quality of | at Inception
Description of Items(s) Hedged, Used |  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.C.V. Accretion | Hedged Items Exposure Entity end (b)

1139999999. Total-Swaps-Hedging Other-Foreign Exchange..........c.ccccooviiiiiinnicciins . .0 .0 166,323 (637,184) [XXX] .....(637,184) | . (8,086)] ..... (744,836) 0 .0 ..278,452 XXX XXX

.0 0

166,323 ..278,452 XXX XXX

1169999999. Total-Swaps-Hedging Other (637,184) [XXX| .....(637,184) | ........(8,086) | ....(744,836)

Swaps - Replications - Credit Default
N

1’813

1.0000 [PAY 1.0000

0.0000]ECDX.NA.IG.SS 990506971 CDX.NA.IG.35.......... DB C..... | Credit. | Ice Clear US Inc.. 549300HWWR1D80TS2G29.. [09/22/2020|12/20/2025| - .......... ....80,000,000 [0.0000]f - oovvciriinne | e 1,960,117 | ........ 220,000 | ........... 1,868,731 |..... .. 1,967,836 | - s © i | (101,385) ...80,000,000 [2B_Z..... NA.......
1189999999. Total-Swaps-REPICAHONS-Credit DEFAUIL...........evuueiieieitis ittt sttt oeitesss s st f R E 16 £EE L8 EE bRttt snnssnins | crssnssnnssnnenens0) | soees 1,960,117 220,000 ...1,858,731 XXX]....1,967,836 | ..o | a0 [ e (101,385) ....80,000,000 | XXX XXX
1229999999, TOtal-SWAPS-REPICAHONS. ........cveeevveiissisesese st essssesss st eess s sssesssess esssessseessee st see s s s ettt e b st et et essens eetseess e s bt s s et s s st st st esstenssasssesssenssenssnnssanssessssnssenssnns | onsssssensinnns) | vians 1,960,117 220,000 ..1,858,731 [XXX]...1,967,836 | .....ccceee.0 | iviviiinl0 | (101,385) ....80,000,000 | XXX XXX
Total - Swaps

1369999999, TOtal-SWAPS-CrETit DEFAUI..........ovveoiivssiiisese ettt oetess sttt bbbt e0s | eebs ettt ettt ssnssssnssssnsssnssnns | ensinnnsinnnienns0 | oo 1,960,117 220,000 1,858,731 [XXX]....1,967,836 | ..o | i, 0. (101,385) ...80,000,000 | XXX XXX
1379999999. Total-Swaps-Foreign Exchange . ) ..981,675 (173,727) |XXX] ....1,328,415 .(3,461,242) | . O 0 [ e 1,183,533 XXX XXX
1409999999, TOAI-SWEPS. ...ttt b8t ehhbEeE bbbkttt | ensssnnennienn0 | i 1,960,117 | ... 1,201,675 1,685,004 [XXX]....3,296,251 .(3,461,242) | ..... (101,385) ...81,183,533 | XXX XXX
Forwards - Hedging Other

Currency Forward - BUY USD Curren | Barclays Bank

SELL EUR ; 2020-FOR-518977 | Joint Venture Interests Portfolio.. | BA......... cy PLC G5GSEF7VJP5I7OUKS573...... | 12/28/2020 [01/15/2021 | = ....ceee ...18,071,724 | 0.8188, - - - (36,344) | ... | v (36,344) | ......... (3,199) ....... (33,145) | = o | e | v 18,318 | .o 0001............
Currency Forward - BUY USD Curren | Barclays Bank

SELL GBP ; 2020-FOR-518981 | Joint Venture Interests Portfolio.. | BA......... cy PLC G5GSEF7VJP5I70UKS573...... | 12/28/2020 | 01/15/2021 - .......... .....7,153,299 | 0.7437........... - - - (119,502) | ... | ..... (119,502) | ............(627) | ..... (118,875) | - ovvovnieens | [ o 7,251 | 0001............
1439999999. Total-Forwards-Hedging Other. 0 (155,846) [XXX| .....(155,846) | .........(3,825) | ..... (152,021) XXX XXX
1479999999. Total-Forwards.. (155,846) [XXX] .....(155,846) | .........(3,825) | ..... (152,021) XXX XXX
Totals

1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 815,352 ..463,457 XXX ....1,965,599 ..(2,716,406) . ......905,081 XXX XXX
1709999999. Total-Hedging Other . ..166,323 (793,030) ...(793,030) | ....(11,911) | ..... (896,856) | . 0 ..304,020 XXX XXX
1719999999. Total-Replication...........ccccccoivurieviee. . . o 0. 1,960,117 220,000 1,858,731 XXX ....1,967,836 | .....cccocce0 [ oo 0 ... (101,385) ...0 |...80,000,000 | XXX XXX
1759999999, TOTAL ...tk feRf LR LR LR LR L eEE b eEE e b eEEE e LhkseEE Lo L ekttt | cesreninnie 0]... 1,960,117 | ..... 1,201,675 | .......... 1,529,158 |XXX]....3,140,405 | ....... (11,911)] ..(3,613,263)| ..... (101,385) | ..o 0 |...81,209,101 XXX XXX

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001 Hedges the currency risk of foreign currency denominated assets.
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SCHEDULE DB - PART A - SECTION 2

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Prior Year(s) | Current Year Hedge
Indicate Initial Cost of | Initial Cost of Effectiveness
Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Description of Iltem(s) Hedged, | Schedule| Type(s) Date of Expiration, Rate or Index|] ~ Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Used for Income Generation or | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or| Terminatio | Maturity or] Number of |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d| Increase Change in | (Amortization)| Termination | Value of | Termination-| Termination
Description Replicated Identifier (a) or Central Clearinghouse Trade Date| Expiration| n Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e| (Decrease) B./A.C.V. / Accretion | Recognized | Hedged Item| Deferred (b)
Total Written Options
Swaps - Hedging Other - Foreign Exchange
urrency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- Deutsche Bank 1.0650%
367139 Asset-Fixed Rate Bond............... Dt Currency [ AG TLTWFZYICNSX8D621K86 06/27/2017]12/31/2020| 12/31/2020 | Maturity.... | ......cco.cucc.c. ...1,304,199 [1.0500%] 635 o (128,114)] ...... 128,685 0001
Summary Line Adjustment ......... Restructure FEes........oooviviiiii L oo Lo | oo coeiieienenssessessssssssssseens | eereeseesiesiens | svessessonsenses | sereessesenienes | onessensonsons | senresseessonons | aossesnesienenons | soeresossensonsons | erensonsesssssesssens | erserassanssnsensenes | sossenea (13,055) e L L (13,055) 0002
1139999999. Total-Swaps-Hedging Other-Foreign Exchange. 0 0. (13,055) 635 0 KXY ..... (128 14)] ... 128,685 0. (13,055) 0 0 XXX
1169999999. Total-Swaps-Hedging Other. 0 (V] (13,055) 635 0 KXY ..... (128,114) 0 13,055) 0 0 XXX
Swaps - Re||J_Iications - Credit Default
redit Default Swap - Rec
1.0000 [PAY 1.0000
0.0000];CDX.NA.IG.33 12607@CZ1 CDX.NA.IG.33....... DBC...... Credit..... [ Ice Clear US Inc.. 549300HWWR1D80TS2G409/23/2019] 12/20/2024( 08/06/2020 | Sale......... | cccoveerrvreere. .80,000,000 [0.0000]] .....1,587,542 [ ....coovvvvrvrrraar | v 1,297,963 | ........ 486,667 | ....... 1,324,611 | o] oo [ e | e (182,198) | ....... (26,097) N/A
Credit Default Swap - Rec 0.0000
0.0000 [PAY 1.0000] 990501763 CRD-RSAT-CDX...... DBC...... Credit..... [ Ice Clear US Inc.. 549300HWWR1D80TS2G4 08/05/2020( 12/20/2024| 08/06/2020 | Sale........ | cecovevvererrunnee .80,000,000 [1.0000]] ovveveeerrevrernes (1,298,514) [ ....(1,297,701) [ .cvvvvvnec (813)] ...... (1,297,701 | ... 813 N/A
Credit Default Swap - Rec 1.0000
1.0000 [PAY 0.0000] 990501766 CRD-RSAT-CDX...... DBC...... Credit..... [ Ice Clear US Inc.. 549300HWWR1D80TS2G4 08/05/2020(06/20/2025) 09/23/2020 | Sale......... | cocoevvveeriinnae .80,000,000 [0.0000] -...covvvevrienns ...1,335,621 | ........ 844,629 | ........ 107,417 | ....... 1,298,834 (36,788)] .....(454,205) N/A
Credit Default Swap - Rec 0.0000
0.0000 [PAY 1.0000] 990506973 CRD-RSAT-CDX...... DBC...... Credit..... | Ice Clear US Inc.. 549300HWWR1D80TS2G4 09/22/2020) 06/20/2025] 09/23/2020 ] Sale......... .80,000,000 [1.0000] ......(845379)] ...... (844,891) (488) ..(844.891)] ... 488 0) N/A
1189999999. Total-Swaps-Replications-Credit DEfaUI..........ccoiiiiiiiii s e | 1,587,542 | ...... (808,272) (0) 592,783 ...480,852 KX’ 0 0. (217,684)] .....(480,302) 0 0 XXX
1229999999, Total-SWapS-REPNCALIONS. ... oo s | e 1587542 | ...... (808,272) 0) 592,783 | ........ 480,852 KX 0 0]...... (217,684)] .....(480,302) 0 0 XXX
Total Swaps
1369999999. TOtal-SWAPS-Credit DEFAUI. ..........oeieeeeeii s o | s 1,587,542 | ...... (808,272) (0) 592,783 | .......... 480,852 KX 0 0. (217,684)] .....(480,302) 0 0 XXX
1379999999. Total-Swaps-Foreign Exchange 0 0] (13,055) 635 0 KXY ... (128,114)] ...... 128,685 0. (13,055) 0 0 XXX
1400999999, T OtAI-SWADS ..o e s | s 1,587,542 | ....... (808,272)] ......... (13,055)] ........ 593,418 Xy ... (128,114) 28,685 | ....... (217,684)] .....(493,357) 0 0 XXX
Forwards - Hedging Other
Currency Forward - BUY USD | Joint Venture Interests Portfolio - Barclays Bank
SELL EUR ; 2019-FOR-470886 | Full Offset Currency | PLC G5GSEF7VJP5I70UK5573 12/17/2019] 01/27/2020] 01/27/2020 | Maturity.... | ......ccoocuuc.. 110,199,942 | 0.8941......o. [ oo | e | 156,542 | ..o [ e | e | e 15,065 | ........ 37,258 | oo | 156,542 0003,
Currency Forward - BUY USD | Joint Venture Interests Portfolio - Barclays Bank
SELL GBP ; 2019-FOR-471235 | Full Offset Currency | PLC G5GSEF7VJP5I70UK5573 12/19/2019] 01/27/2020] 01/27/2020 | Maturity.... | ......cccoovvve. 24,218,586 | 0.7657......... [ oo | e | e 1,660 2,610 | ........ 60,356 | ..o | s 1,660 0003,
Currency Forward - BUY EUR | Joint Venture Interests Portfolio - Barclays Bank
SELL USD ; 2020-FOR-478785 | Full Offset Currency | PLC G5GSEF7VJP5I70UK557301/23/2020] 01/27/2020] 01/27/2020 | Maturity.... | .....cccovvveve. .10,096,022 | 0.9033 (62,622) | ..oovvvrierrinns [ e | e e | | e | (52,622) 0003,
Currency Forward - BUY USD | Joint Venture Interests Portfolio - Barclays Bank
SELL EUR ; 2020-FOR-478786 | Full Offset Currency [ PLC G5GSEF7VJP5170UK5573 01/23/2020]02/26/2020( 02/26/2020 | Maturity.... | .......cccevveeve. 110,114,462 | 0.9017 205,126 [ ..ovvvevreriienns [ | o s | e | e | 205,126 0003
Currency Forward - BUY GBP | Joint Venture Interests Portfolio - Barclays Bank
SELL USD ; 2020-FOR-478787 | Full Offset Currency | PLC G5GSEF7VJP5I70UK557301/23/2020] 01/27/2020] 01/27/2020 | Maturity.... | ......ccovevecee. ..4,237534 | 0.7622 (20,607) | vooovvevrrreereinns [ eneeeneiseniieeeis | oo e | oo | e | (20,607) 0003
Currency Forward - BUY USD | Joint Venture Interests Portfolio - Barclays Bank
SELL GBP ; 2020-FOR-478788 | Full Offset Currency | PLC G5GSEF7VJP5I70UK5573 01/23/2020] 02/26/2020( 02/26/2020 | Maturity.... | .. ..5,042,324 | 0.7616 82,388 82,388 0003
Currency Forward - BUY USD | Joint Venture Interests Portfolio - Barclays Bank
SELL AUD ; 2020-FOR-478789 | Full Offset Currency | PLC G5GSEF7VJP5I70UK557301/23/2020] 02/26/2020{ 02/26/2020 | Maturity.... | ......ovvvevvwes | coveeecd 61,821 | 1.4558 2,839 2,839 0003,
Currency Forward - BUY GBP | Joint Venture Interests Portfolio - Barclays Bank
SELL USD ; 2020-FOR-482985 | Full Offset Currency | PLC G5GSEF7VJP5I70UK5573 02/24/2020]02/26/2020] 02/26/2020 | Maturity.... | ......cc....ec.c.. 24,965,120 | 0.7734 ..o | oo | e | e (5,184) (5,184) 0003,
Currency Forward - BUY USD | Joint Venture Interests Portfolio - Barclays Bank
SELL GBP ; 2020-FOR-482988 | Full Offset Currency [ PLC G5GSEF7VJP5170UK5573 02/24/2020]03/26/2020( 03/26/2020 | Maturity.... | .......cccvvveeve. 5,072,441 | 0.7728.....co. [ v | e | s 315,325 [ v [ | [ | v | | 315,325 0003
Currency Forward - BUY AUD | Joint Venture Interests Portfolio - Barclays Bank
SELL USD ; 2020-FOR-482994 | Full Offset Currency | PLC G5GSEF7VJP5I70UK5573 02/24/2020]02/26/2020] 02/26/2020 | Maturity.... | ......ccveeevren | covveeas 59,526 | 1.5119 (545) (545) 0003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Prior Year(s) | Current Year Hedge
Indicate Initial Cost of | Initial Cost of Effectiveness
Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustmentto| Gain (Loss) | at Inception
Description of Item(s) Hedged, | Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on Carrying on and at
Used for Income Generation or | /Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination| Maturity or | Number of Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d | Increase Changein | (Amortization) | Termination Value of | Termination-| Termination
Description Replicated Identifier (a) or Central Clearinghouse Trade Date| Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) BJ/A.C.V. / Accretion | Recognized | Hedged Item | Deferred (b)
Currency Forward - BUY USD Joint Venture Interests Portfolio - Barclays Bank
SELL AUD ; 2020-FOR-482997 | Full Offset BA..........| Currency | PLC G5GSEF7VJP5I70UK5573 | 02/24/2020 | 03/26/2020 | 03/26/2020 | Maturity.... 9,560 | 1.5111... 5,151 5,151 0003.
Currency Forward - BUY EUR Joint Venture Interests Portfolio - Barclays Bank
SELL USD ; 2020-FOR-483012 | Full Offset BA...........| Currency | PLC G5GSEF7VJP5I70UK5573 | 02/24/2020 | 02/26/2020 | 02/26/2020 | Maturity.... | ....coceeveveveeens [ 9,914,170 | 0.9199....cccou | e | cevervvevenmssennenns | v (4,834) | cevevererereresnreresnns [ cevverrrererennresenneeees | oo [ eevereersssesssssesens | cerssmesesssmsenssnnes | sesssmssssssansnmnannnes | sereeerend (4,834) 0003.
Currency Forward - BUY USD Joint Venture Interests Portfolio - Barclays Bank
SELL EUR ; 2020-FOR-483013 | Full Offset BA......... | Currency | PLC G5GSEF7VJP5I70UK5573 | 02/24/2020 | 03/26/2020 | 03/26/2020 | Maturity.... | .................... | ..10,345,481 | 0.9183. l127,319) | oo [ e | e [ e [ i | e | s (127,319) 0003,
Currency Forward - BUY EUR Joint Venture Interests Portfolio - Barclays Bank
SELL USD ; 2020-FOR-487676 | Full Offset BA.......... | Currency | PLC G5GSEF7VJP5I70UK5573 | 03/24/2020 | 03/26/2020 | 03/26/2020 | Maturity.... | .....cccccccccees [ 10,215,540 | 0931 | covveeniescecrcsceccnans [ v | v 257,260 | oo | cevveneeeeeeneneeeenneeees [ o | e [ e [ s | s 257,260 0003.
Currency Forward - BUY USD Barclays Bank
SELL EUR ; 2020-FOR-487677 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5I70UK5573|03/24/2020 | 04/27/2020 | 04/27/2020 | Maturity.... | ..oocccvevcrees | 10,231,690 | 0.9285...ccco. | covvsevessersiees | covseesssessisnss | conse (G £T2) | SSSRSSHISY PSS (O SRS (SRS [N I (66,785) 0001
Currency Forward - BUY GBP Joint Venture Interests Portfolio - Barclays Bank
SELL USD ; 2020-FOR-487678 | Full Offset BA.......... | Currency | PLC G5GSEF7VJP5I70UK5573 | 03/24/2020 | 03/26/2020 | 03/26/2020 | Maturity.... | ....ccccccccccvccce | -...4,609,136 | 0.8505.......... | coovovcrercrrscrcrcicnss [ o | v 147,980 | cooovvvevevervvvvennnnns | v [ eoe | cvsvsssssssssisssssnes | ceveeessssneniessenens | covveveneseseeeseseneses [ e 147,980 0003,
Currency Forward - BUY USD Barclays Bank
SELL GBP ; 2020-FOR-487679 | Joint Venture Interests Portfolio... | BA...........| Currency | PLC G5GSEF7VJP5I70UK5573 | 03/24/2020 | 04/27/2020 | 04/27/2020 | Maturity.... | ....cccccccccee | -..4,612,529 | 0.8499.......c0. | covvonnicrenmvnvcrccnnes [ v d251,995) | i [ e | e [ e [ s | s | s (251,995) 0001
Currency Forward - BUY AUD | Joint Venture Interests Portfolio - Barclays Bank
SELL USD ; 2020-FOR-487680 | Full Offset BA......... | Currency | PLC G5GSEF7VJP5I70UK5573 |03/24/2020 | 03/26/2020 | 03/26/2020 | Maturity.... | ...c.oceeeeeveeens | covvevees 53,199 [ 1.6918...c.cc | covvrrerrrresrrresesenns | o | s 1,211 1,211 0003.
Currency Forward - BUY USD Barclays Bank
SELL AUD ; 2020-FOR-487681 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5I70UK5573 | 03/24/2020 | 04/27/2020 | 04/27/2020 | Maturity.... 4,971) 0001
Currency Forward - BUY EUR Barclays Bank
SELL USD ; 2020-FOR-491346 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5I70UK5573 | 04/23/2020 | 04/27/2020 | 04/27/2020 | Maturity.... | ....cccccceccceeee | 10,244,230 | 0.9274...cooee | oo [ v e DA,285 | i | e [ | e [ e [ e | 54,245 0001
Currency Forward - BUY USD Barclays Bank
SELL EUR ; 2020-FOR-491347 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5I70UK5573 | 04/23/2020 | 05/27/2020 | 05/27/2020 | Maturity.... | ...ccovcvecevccnns | 12,689,510 | 0.9267...ooocoe | covveveerrrerererrinies | v l214,738) | s [ cevvenernrerennenrennnnens | e [ ceveressessessssssnens [ consesnsesnsnnesesnnes | e | o (214,738) 0001
Currency Forward - BUY GBP Barclays Bank
SELL USD ; 2020-FOR-491352 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5I70UK5573 | 04/23/2020 | 04/27/2020 | 04/27/2020 | Maturity.... | ...cccooceccccrerees [ 0,839,710 | 081 | oo [ v B84 | i | e [ | e [ v [ | 24814 0001
Currency Forward - BUY USD Barclays Bank
SELL GBP ; 2020-FOR-491353 | Joint Venture Interests Portfolio... | BA...........| Currency | PLC G5GSEF7VJP5I70UK5573 | 04/23/2020 | 05/27/2020 | 05/27/2020 | Maturity.... | .........ccccc...... | ....5,680,034 | 0.8099.......... 62,054 62,054 0001
Currency Forward - BUY AUD Barclays Bank
SELL USD ; 2020-FOR-491359 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5I70UK5573 | 04/23/2020 | 04/27/2020 | 04/27/2020 | Maturity.... | ..ccooveeeeveveeens | covvevees 57,393 | 1.5681.......... 779 779 0001
Currency Forward - BUY USD Barclays Bank
SELL AUD ; 2020-FOR-491360 | Joint Venture Interests Portfolio... | BA...........| Currency | PLC G5GSEF7VJP5I70UK5573 | 04/23/2020 | 05/27/2020 | 05/27/2020 | Maturity.... | ....ccccccccccccce | wvvveve 57,397 | 1.568......cccce | e | e [ e (1,800) | covevesevererieeieiniens [ covvevrrrvcvenrenseieenens | oo [ cevvvsnssssssssssnsins [ covssmnsssssssesssnnns [ oossmmsmsssmmmmnnannens | sovssenen (1,809) 0001
Currency Forward - BUY EUR Barclays Bank
SELL USD ; 2020-FOR-494184 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5I70UK5573 | 05/21/2020 | 05/27/2020 | 05/27/2020 | Maturity.... | .................... | ..12,886,826 | 0.9126. 17822 | cooooevevevereveveiennns | evsesssvssssssssssssiiens | eoe | cvvvsserevsssnssensies | coveeeesseeesseseeeens | covsenesesessseseseneses | coseeeees 17,422 0001
Currency Forward - BUY USD Barclays Bank
SELL EUR ; 2020-FOR-494185 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5I70UK5573 | 05/21/2020 | 06/29/2020 | 06/29/2020 | Maturity.... 212,894,587 | 0912 | oo [ cevevevrvcvcnennvcvennne [ 2000eeei(330,709) | oo [ i | o [ v [ onssnnssssnsnssnnnnns [ s | e (330,709) 0001
Currency Forward - BUY GBP Barclays Bank
SELL USD ; 2020-FOR-494191 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5I70UK5573 | 05/21/2020 | 05/27/2020 | 05/27/2020 | Maturity.... | .......ccccoeereeers | ...5,626,269 | 0.8176.......... (8,289) (8,289) 0001
Currency Forward - BUY USD Barclays Bank
SELL GBP ; 2020-FOR-494192 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5I70UK5573 | 05/21/2020 | 06/29/2020 | 06/29/2020 | Maturity.... | ..cccocveveccrevecs [ 15,320,972 | 0.8175.ccccices | oo [ oviviviviiinivisininnns | e (15,808) | .vcvcscrcrescrcrceess [ crvvevrrnvvvennnissinnnnns | oo [ cvvvvinsssssssssssnens [ covssmsssssssssssssins | oesmmmsmssnsnsnininnnes | covseend (15,608) 0001
Currency Forward - BUY AUD Barclays Bank
SELL USD ; 2020-FOR-494193 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5I70UK5573 | 05/21/2020 | 05/27/2020 | 05/27/2020 | Maturity... | ....ceceeeeeueeneees | wovvenen 59,062 | 1.5238.......... L R VVOVOORPOIOIOR U IVPOPPPIOPOIPOPPOPPIOR VVPPISOOPOPPIPPPPOOITS VVPOOPTOPPOOPPPPOOOPOIORl IOV 145 0001
Currency Forward - BUY EUR Barclays Bank
SELL USD ; 2020-FOR-497873 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5I70UK5573 | 06/25/2020 | 06/29/2020 | 06/29/2020 | Maturity.... | ......cccccccceecee. | ..13,196,249 | 0.8912.......... 29,047 29,047 0001
Currency Forward - BUY USD Barclays Bank
SELL EUR ; 2020-FOR-497874 | Joint Venture Interests Portfolio... | BA...........| Currency | PLC G5GSEF7VJP5I70UK5573 | 06/25/2020| 07/27/2020| 07/27/2020 | Maturity.... | ......cccccccc.e... | ..14,216,024 | 0.8906.......... (695,469) (695,469) 0001
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SCHEDULE DB - PART A - SECTION 2

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Prior Year(s) | Current Year Hedge
Indicate Initial Cost of | Initial Cost of Effectiveness
Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustmentto| Gain (Loss) | at Inception
Description of Item(s) Hedged, | Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on Carrying on and at
Used for Income Generation or | /Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination| Maturity or | Number of Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d | Increase Changein | (Amortization) | Termination Value of | Termination-| Termination
Description Replicated Identifier (a) or Central Clearinghouse Trade Date| Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) BJ/A.C.V. / Accretion | Recognized | Hedged Item | Deferred (b)
Currency Forward - BUY GBP Barclays Bank
SELL USD ; 2020-FOR-497880 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5I70UK5573 | 06/25/2020 | 06/29/2020 | 06/29/2020 | Maturity.... ...5,399,220 | 0.8057... (62,640) (62,640) 0001
Currency Forward - BUY USD Barclays Bank
SELL GBP ; 2020-FOR-497881 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5170UK5573 | 06/25/2020 | 07/27/2020 | 07/27/2020 | Maturity.... | c.veceeeeecvcceres | 225,240,013 | 0.8055......cco. | covveveerrmrererrinnes | ceveviverersnseenrnnens 100(203,389) [ oo [ e | oo [ e [ e | e | (203,389) 0001
Currency Forward - BUY EUR Barclays Bank
SELL USD ; 2020-FOR-500703 | Joint Venture Interests Portfolio... | BA...........| Currency | PLC G5GSEF7VJP5I70UK5573 | 07/22/2020 | 07/27/2020| 07/27/2020 | Maturity.... | ....ccccccccccvecee | 14,647,131 | 0.8644....cce. | e [ o | v 264,362 | ..o | ceveennennennenennennenees [ | e [ e [ e | 264,362 0001
Currency Forward - BUY USD Barclays Bank
SELL EUR ; 2020-FOR-500704 | Joint Venture Interests Portfolio... | BA...........| Currency | PLC G5GSEF7VJP5I70UK5573 | 07/22/2020| 08/28/2020 | 08/28/2020 | Maturity.... | ....cceveveccrerees | 213,717,173 | 0.8638..ccccces | covverererernrcrcreccees [ eeviviveviviisvevininnns | cereeed (380,768) | .evevevevevevevrrevernes | wovmemmmsmmsmssssmmnnnnnns | coe | ovesssssssssisssssins | sesssssssssssssssesses | coeeeeesesessseseseeesss | oo (380,768) 0001
Currency Forward - BUY GBP Barclays Bank
SELL USD ; 2020-FOR-500705 | Joint Venture Interests Portfolio... | BA...........| Currency | PLC G5GSEF7VJP5170UK5573 | 07/22/2020 | 07/27/2020 | 07/27/2020 | Maturity.... | ........cccocereeers | ...5,375,444 | 0.7852. 87,988 | s | e [ [ i | e | e | 67,958 0001
Currency Forward - BUY USD Barclays Bank
SELL GBP ; 2020-FOR-500706 | Joint Venture Interests Portfolio... | BA...........| Currency | PLC G5GSEF7VJP5I70UK5573 | 07/22/2020 | 08/28/2020 | 08/28/2020 | Maturity.... | ....cccccceccvccces [ 5,255,369 | 0.7851...cccccs | covvevvvcscecscscscecnes [ v [ e (245,002) | ..o | e [ | e [ v [ s | o (245,002) 0001
Currency Forward - BUY GBP Barclays Bank
SELL USD ; 2020-FOR-503914 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5I70UK5573 | 08/26/2020 | 08/28/2020 | 08/28/2020 | Maturity.... | ... | -...5,448,383 | 0.7573ucccccces | e [ v eeeeeB1,988 | s | e [ | e [ e [ e | 51,988 0001
Currency Forward - BUY EUR Barclays Bank
SELL USD ; 2020-FOR-503917 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5170UK5573 | 08/26/2020 | 08/28/2020 | 08/28/2020 | Maturity.... | ....ccovveecevccees | 14,007,177 | 0.8459.....ccee | covvvvvrrrrennncrrinnes | coveviviiiesnserniinens 0,763 | s | e [ [ e | e | e | 90,763 0001
Currency Forward - BUY USD Barclays Bank
SELL GBP ; 2020-FOR-503918 | Joint Venture Interests Portfolio... | BA...........| Currency | PLC G5GSEF7VJP5I70UK5573 | 08/26/2020 | 09/28/2020 | 09/28/2020 | Maturity.... ...5,486,146 | 0.7572... LAB1TBT | s | oo [ | e [ v [ i | 151,787 0001
Currency Forward - BUY USD Barclays Bank
SELL EUR ; 2020-FOR-503919 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5170UK5573 | 08/26/2020 | 09/28/2020 | 09/28/2020 | Maturity.... | .......cc.c.c....... | ..14,739,880 | 0.8454.......... 229,046 | ... | ceereneeeeenneneeeennenees [ o | e [ s [ i | s 229,046 0001
Currency Forward - BUY GBP Barclays Bank
SELL USD ; 2020-FOR-507297 | Joint Venture Interests Portfolio... [ BA........... | Currency | PLC G5GSEF7VJP5170UK5573 |09/24/2020|09/28/2020 | 09/28/2020 | Maturity.... | ...ccoovvvvrreeees | -...5,298,012 | 0.7841.......... 36,348 36,348 0001
Currency Forward - BUY USD Barclays Bank
SELL GBP ; 2020-FOR-507299 | Joint Venture Interests Portfolio... | BA...........| Currency | PLC G5GSEF7VJP5I70UK5573 |09/24/2020 | 10/28/2020| 10/28/2020 | Maturity.... | ..cccccccceccvececs | -...5,408,478 | 0.784 ..o | e [ v 101,826 | i [ o | o [ v [ s [ e | o (101,826) 0001
Currency Forward - BUY USD Barclays Bank
SELL EUR ; 2020-FOR-507302 | Joint Venture Interests Portfolio... | BA...........| Currency | PLC G5GSEF7VJP5I70UK5573 |09/24/2020 | 10/28/2020 | 10/28/2020 | Maturity.... | ...covcveveccrereee | 14,671,750 | 0.85671...ccccrs | covvvrercrernrcrerencnes [ eovivivevivinsvinininnns | e (88,134) | crcoeecrcrcecscrceees [ o | oo [ eevvvinnssieisssssiens [ covssmssssssssisesenns | o | e (88,134) 0001
Currency Forward - BUY EUR Barclays Bank
SELL USD ; 2020-FOR-507306 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5I70UK5573 09/24/2020 | 09/28/2020 | 09/28/2020 | Maturity.... | ......c.cccc........ | ..14,546,971 | 0.8566.......... (36,137) (36,137) 0001
Currency Forward - BUY EUR Barclays Bank
SELL USD ; 2020-FOR-512270 | Joint Venture Interests Portfolio... | BA...........| Currency | PLC G5GSEF7VJP5I70UK5573 | 10/26/2020 | 10/28/2020| 10/28/2020 | Maturity.... | .....cccccceccrerece | ..14,837,505 | 0.8465.......... | cocvvvvrcrerrrercrceeies [ oo | cevveeeed (TT,621) | covereseecieiieeseieeens [ covvevrnrvcvennnesniennens | oo [ cevvvesssssssssssssnns | cosmsmnsssssssessssnns | ossmmssssssmmsassnnnes | covveend (77,621) 0001
Currency Forward - BUY USD Barclays Bank
SELL EUR ; 2020-FOR-512271 | Joint Venture Interests Portfolio... | BA...........| Currency | PLC G5GSEF7VJP5I70UK5573 | 10/26/2020 | 11/30/2020| 11/30/2020 | Maturity.... | .........c.c........ | ..15,520,710 | 0.8459. 184,200 | et [ o | e [ e [ s | s | s (184,200) 0001
Currency Forward - BUY USD Barclays Bank
SELL GBP ; 2020-FOR-512285 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5170UK5573 | 10/26/2020 | 11/30/2020 | 11/30/2020 | Maturity..... ....6,076,703 (151,308) | oo | eeveerveeeeeeeseeeensenees [ | e [ v [ v | e (151,306) 0001
Currency Forward - BUY GBP Barclays Bank
SELL USD ; 2020-FOR-512289 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5170UK5573 | 10/26/2020 | 10/28/2020 | 10/28/2020 | Maturity.... | w.vvcevevevcevcrrns | 025,522,091 | 0.7678...cooovve | covvevevrvrrverrennes | cevvvevenmrneesevnnees | oveneed (11,787) | coveveeeeernreeeerenens | cevvevnisnnmsseennnnenens [ e [ eevmirsneeneessinins | cevevesssssnnsensens | convererssessmssnnennes | cevveend (11,787) 0001
Currency Forward - BUY EUR Barclays Bank
SELL USD ; 2020-FOR-515357 | Joint Venture Interests Portfolio... | BA...........| Currency | PLC G5GSEF7VJP5I70UK5573 | 11/24/2020 | 11/30/2020| 11/30/2020 | Maturity.... | ....ccccccccccveeees | 15,603,459 | 0.8414...coooee | oo [ v [ v 101,450 | covovvvevevenvveveninnns | s [ eoe | cvvvssersssssnessssses | ceveresesenensesseeens | ceeveneneseseneseseneses [ e 101,450 0001
Currency Forward - BUY USD Barclays Bank
SELL EUR ; 2020-FOR-515358 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5I70UK5573 | 11/24/2020 | 12/30/2020 | 12/30/2020 | Maturity.... | ....ccccccecccecc | 16,436,594 | 0.8409.......... | cooverrrcvcrmvcrcrccnnes [ v 2iB63,927) | oo [ e | e [ e [ e | e | s (563,927) 0001
Currency Forward - BUY USD Barclays Bank
SELL GBP ; 2020-FOR-515363 | Joint Venture Interests Portfolio... | BA........... | Currency | PLC G5GSEF7VJP5I70UK5573 | 11/24/2020 | 12/30/2020 | 12/30/2020 | Maturity.... | c.veceeeveecvvccres | -...6,445,520 | 0.7484......cc. | covvvvverrrerererrinnes | ceveviviniesnsennienees el 119,703) [ oo [ e | oo [ v [ e | v | e (119,703) 0001
Currency Forward - BUY GBP Barclays Bank
SELL USD ; 2020-FOR-515366 | Joint Venture Interests Portfolio... | BA...........| Currency | PLC G5GSEF7VJP5I70UK5573 | 11/24/2020| 11/30/2020| 11/30/2020 | Maturity.... | .cccccooccccccvevecs | -...8,232,048 | 0.7486.......... | coovvverererrrcrcrcrenes [ rovivivvvinivvnenininnns | cevevennien (4,040) | oo | v | oo [ e [ o | i | (4,040) 0001
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SCHEDULE DB - PART A - SECTION 2

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Prior Year(s) | Current Year Hedge
Indicate Strike Price, | Initial Cost of | Initial Cost of Effectiveness
Exercise, Rate or | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Description of Item(s) Hedged, | Schedule| Type(s) Date of Expiration, Index Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Used for Income Generation or | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or] Terminatio | Maturity or| Numberof | ~ Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d| Increase Change in | (Amortization)| Termination | Value of | Termination-| Termination
Description Replicated Identifier (a) or Central_Clearinghouse Trade Date| Expiration| n Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e| (Decrease) | B./A.C.V. / Accretion | Recognized | Hedged Item| Deferred
Currency Forward - BUY EUR Barclays Bank
SELL USD ; 2020-FOR-518976 | Joint Venture Interests Portfolio.. | BA......... Currency | PLC G5GSEF7VJP5I70UK5579 12/28/2020( 12/30/2020 12/30/2020 | Maturity... | ......cccvvveve. 116,868,531 [ 0.8193......... | oo | [ e 131,991 . .....131,991 0001
Currency Forward - BUY GBP Barclays Bank
SELL USD ; 2020-FOR-518978 | Joint Venture Interests Portfolio.. | BA......... Currency | PLC G5GSEF7VJP5I70UK5573 12/28/2020{12/30/2020] 12/30/2020 | Maturity... ..6,483456 [0.744.....oooood oo | | 81,767 e e i 81,767 0001
14399999999. Total-Forwards-Hedging Other. (O IO 0 ]...(1460517) 0 0 KXq ... 17675 | ....... 97,614 0 ]..(1,460,517) 0 0 XXX
1479999999. Total-Forward: 0 0] ...(1460517) 0 0 KXY ....... 17,675 | ........ 97,614 0 | ..(1,460,517) 0 0 XXX
TOTALS
1709999999. Total-Hedging Other. 0 0]..(1473572) 635 0 KXX .....(110.438)] ...... 226,299 0 |..(1,473,572) 0 0 XXX
1719999999, TOtAREPHCAHON. ....oovocoie e o e | 1,587,542 | ....... (808,272) (0) 592,783 | .......... 480,852 KX 0 01....(217,684)] ....(480,302) 0 0 XXX
1759999999. TOTAL... e 1,587,542 | ...... 808,272) | ...(1473572)] ........ 593418 | .......... 480,852 KX ....(110438)] ...... 226,299 | ......(217,684)] ..(1,953873)f ................ (R I 0 XXX

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 Hedged the currency risk of assets.
0002 The Company restructured terms of existing derivatives that resulted in realized gain/loss.
0003 Locked in economic impact of existing derivatives.
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Sch. DB -Pt. B - Sn. 1
NONE

Sch.DB -Pt.B-Sn. 2
NONE
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Annual Statement for the year 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

Over-the-Counter NAIC 1 Designation

Bank of America NA....... B4TYDEB6GKMZO031MB27...... A Yoo s | T e | e (525,570) | cvoonvverrrierieeriin 0 | = s | e (323,512) .0 139,091 | i
Barclays Bank PLC............cc.criiriirisisissssssss s G5GSEF7VJP5I70UKB573........ | (O Yoo | T s | (1,269,371) | v 0 ] - s | (873,776) .0 370,403

CHIDANK NA. .. E570DZWZ7FF32TWEFATS...... \ S ST ..2,351,000 1,991,670 (1,590,052) 0 ....2,396,842 (1,134,110) .0 649,260

0299999999. Total NAIC 1 DeSIgNation............ccocvurirrerismiisismiiisssisssiissssissssssssssssssssssssssnsees onsssssssisines ..2,351,000 1,991,670 (3,384,993) 0 ....2,396,842 (2,331,398) .0 1,158,754 | oo
Over-the-Counter NAIC 2 Designation

Deutsche Bank AG............... | L | ) TR FOTTOR 1,228,574 | oo 1,063,750 0 ....1,107,126 | - .0 50,347

0399999999. Total NAIC 2 DeSIGNALION.........cvueuriieiriieiriiissiisssissssii s nnssssssss s snsssnssssssssssssssssssens | covnsnsssnnssnness 228,904 | corviisnviisnnienas 1,063,750 | ..vvoiviiinrisnniniiaand 0 0 ....1,107,126 0 ...0 50,347

0899999999. Aggregate Sum of Central Clearinghouse (Excluding Exchange Traded).. | XXX | XXX ..1,858,731 0 ....1,967,836 | - 30,814 | ..... 80,000,000

0999999999, GrOSS TOAIS.......uvvvveeirarisriiseiserisisesess s es rbsessessnss st ess st ensensenssenseensnssnsennnssssensssssssenssennnsenses | snennnnenennnn ey 16,590 | it 4914152 | oo (3,384,993) 0 5,471,803 [ .o (2,331,398) 30,814 | ..... 81,209,101

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64
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SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (,Vorlv)
Collateral Pledged by Reporting Entity
Bank of America NA......... BATYDEBEGKMZO03TMB27.. | TIEASUIY ....uvrerveieirnrirerssiseesesssessssessessssssessessssssessessssesenses 91282C AG 6 | UNITED STATES TREASURY 08/31/2022.
Barclays Bank PLC. G5GSEF7VJP5I70UK5573..... | Corporate .| 458140 AK 6 | INTEL CORPORATION ......coooomirmrirnrrrerirnireenns 10/01/2041.
Citibank NA E570DZWZ7FF32TWEFAT6.. | Corporate. .| 202795 HK 9 | COMMONWEALTH EDISON COMPANY ..... 03/15/2036.
Wells Fargo Securities LLC.... ... VYVVCKR63DVZZN70PB21... | Treasury 912828 S7 6 | UNITED STATES TREASURY 07/31/2021. ] ....
Wells Fargo Securities LLC ... VYVVCKR63DVZZN70PB21... | Treasury 912810  QZ 4 | UNITED STATES TREASURY 02/15/2043. ] ....
0199999999. Totals. SR P OO PO PP PP OO PT PO OO PP OO O PO PT OO O PO TP OO PO TP PO TP PP TP PP PT PO PP PP PP PO PP PO PP P PP PP PO PO PP PP PP PO PO PP PP PP PP PRRPPPPTON XXX
Collateral Pledged to Reporting Entity
Citibank NA E570DZWZ7FF32TWEFAT6.. | Cash. XXX
Deutsche Bank AG. ... TLTWFZYICNSX8D621K86.... | Cash XXX
Deutsche Bank AG. 7LTWFZYICNSX8D621K86.... | Cash XXX
Ice Clear US Inc ... 549300HWWR1D80TS2G29.. | Cash. . XXX
0299999999, TOAIS. ......veervvsresresseesseesseessessseesseeeseesssesse s es et s s b8 b e b e S48 1eE 41 eE R84 R AR 88 E R84 EE AR R £ £ R R LR E R RS E LR LR £ LR R eER R R R R eeE 4eEeeEReEE AR R R LR AR R AR R LR R R AR R bbbt | Shnnbe et 5,516,596 | ..oovvrneerrineiins 5,516,596 XXX

A
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Sch.DB -Pt. E
NONE

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

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
1 2 3 4 5 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity

CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date
U.S. Spec. Rev. & Spec. A Oblig. and all Non-Guar. Oblig. of A ies & Authorities of Govts & Their U.S. Political Subdivisi - Residential Mortgage-Backed Securities

3132A5 JS 5 |FEDERAL HOME LOAN MORTGAGE COR...... 1A 3,690,430 ..3,489,915 | 06/01/2048

3133KJ  3W 0 |FEDERAL HOME LOAN MORTGAGE COR...... . 1A 10,408,766 | ......cc.con..... 10,335,590 |09/01/2050.......

3140H3 7 9 |FEDERAL NATIONAL MORTGAGE ASSO. 1A 13,401,671 12,494,008 | 04/01/2048.......

314008 AH 8 |FEDERAL NATIONAL MORTGAGE ASSO 1A 16,863,244 | ... 15,887,796 | 12/01/2047.......

31400A AJ 9 |FEDERAL NATIONAL MORTGAGE ASSO 1A 2,522,478 ..2,391,239 | 05/01/2048.......

3140QB TF 5 |FEDERAL NATIONAL MORTGAGE ASSO 1A 5,137,480 ..4,896,246 | 09/01/2049

3140QC K8 8 |FEDERAL NATIONAL MORTGAGE ASSO. 1A 4,431,046 | .oooverirrrns 4,216,367 | 12/01/2049.......

31400C QC 3 |FEDERAL NATIONAL MORTGAGE ASSO. 1A 4,279,364 | .oooovvrierns 4,133,776 | 01/01/2050.......

3140QF F4 6 |FEDERAL NATIONAL MORTGAGE ASSO 1A 3,258,322 ..3,247,480 | 10/01/2050.......

3140X4 UK 0 |FEDERAL NATIONAL MORTGAGE ASSO 1A 4,142,314 | s 3,952,459 | 08/01/2049.......

31418C XN 9 |FEDERAL NATIONAL MORTGAGE ASSO. 1A 3,515,171 ..3,299,454 |06/01/2048
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities........ 71,650,286 | ................. 68,344,330 XXX
3199999.  Total - U.S. Special Revenue & Special AssessSment OblIGAtIONS. ... serssssensessssessnsnees 71,650,286 | ....covvverens 68,344,330 XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli

04317@ BC 1 [ARTHUR J GALLAGHER&CO........ 2.BPL 7,500,000 | ...ooorienrinnns 7,500,000 | 06/13/2024.......

355145 B# 9 | FRANKLIN UNIVERSAL TRUST . 1.CFE 5,442,910 ..5,000,000 |09/15/2023.......

999999 99 8 |Summary Adjustment 2BZ N 1] . 1.101/01/2022.......
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OblIGAtIONS. ..........vvieiriieirieriei ettt ensennas 12,942,911 | oo 12,500,001 XXX
Industrial & Miscell; (Unaffiliated) - Residential Mortgage-Backed Securities

76119H AA 8 |RESIMAC MBS TRUST RESI_18-1A. . . TAFE i [ 537,852 11/10/2049.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMHES. .........virriririiieeriarissesriseissisersnisene . ...537,852 XXX
Industrial & Miscell: (Unaffiliated) - Commercial Mortgage-Backed Securities

04410R AG 1 |ASHFORD HOSPITALITY TRUST INC TAFM...coociae 1,664,538 ....1,750,000 |04/15/2035.......

04410R AJ 5 |ASHFORD HOSPITALITY TRUST INC TAFM.coon, . ...925,841 ....1,000,000 |04/15/2035.......

05607K  AA 9 |BXMT_17-FL1.. TAFE i | v 740,491 740,883 |06/15/2035.......

10482T AG 7 |BRAEMAR HOTELS & RESORTS TRUST......... . . TAFM..cooin, . ...947,000 | ... ....1,000,000 |06/15/2035.......

36255C AA 7 |GPMT 2018-FL1 LTD GPMT_18-FL1 TAFE i [ e 261,180 | oo 262,817 |12/19/2035.......

61691K AG 6 |MORGAN STANLEY CAPITAL | TRUST . TAFM...cooone. . ...939,696 ....1,000,000 |11/15/2034.......

61691K  AJ 0 |MORGAN STANLEY CAPITAL | TRUST . 1TAFM......ccooe .. ..919,610 | ... ....1,000,000 |11/15/2034.......
3499999.  Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 6,398,356 ..6,753,700 XXX
Industrial & Miscell; (Unaffiliated) - Other Loan-Backed and Structured Securities

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

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

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

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

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

36321B  AB 7 | GALAXY CLOLTD GALXY_17-24A..... ...984,583 01/15/2031.......

38175B AA 2 |GOLUB CAPITAL PARTNERS CLOLTD... 985,311 02/05/2031

38175C AA 0 |GOLUB CAPITAL PARTNERS CLOLTD... ..1,981,496 01/25/2031.......

38175C AC 6 |GOLUB CAPITAL PARTNERS CLOLTD............ . ...970,991 01/25/2031.......

50188Q AE 1 |LCMLTD PARTNERSHIP LCM_19A......ccoiiiiiiininrirernininrierssisesssississnissnssssssensssisssesssesssssessesssssnesnns | svossnesnenonne | 1 FB it | v 998,399 07/15/2027.......

83608G AQ 9 |SOUND POINT CLO LTD SNDPT_13-1 ...969,555 01/26/2031.......

88390A AV 2 |WIND RIVER CLO LTD WINDR_14-2A. . ...995,685 | ... 01/15/2031

88390A AX 8 |WIND RIVER CLO LTD WINDR_14-2A OO OO PO PO PO PP PP OPPPPPPOPOPOPPPSOPPRPOPPPORE PPPPPPPOPPPOOPPRl I Nl =FOVVRPOOPRROPPRPOVORl [FVOTORPOPPPORPOOOON 977,561 | ... 01/15/2031.......
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securitie: 13,833,350 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated) 33,712,469 |. 33,799,153 XXX
Unaffiliated Bank Loans - Acquired

85236H AB 5 [STADCOLALLC 2AZ o 5,814,292 ..5,814,292 | 06/29/2023.......
6199999.  Unaffiliated Bank Loans - Acquired . 5,814,292 ..5,814,292 XXX
6299999. Total - Unaffiliated Bank Loans........ e 5,814,292 ..5,814,292 XXX
Totals
6399999.  Total - Issuer Obligation: . 12,942,911 12,500,001 XXX
6499999.  Total - Residential Mortgage-Backed Securities.. . 72,188,138 | ... ..68,884,091 XXX
6599999.  Total - Commercial Mortgage-Backed Securities............ ettt 6,398,356 ..6,753,700 XXX
6599999. Total - Other Loan-Backed and Structured Securities 13,833,350 | .ooooovveens 14,005,691 XXX
6999999. Total - Unaffiliated Bank Loans........... . 5,814,292 ..5,814,292 XXX
7099999.  Subtotal - Bonds [ RPRRRON [ESS R RTIO [F Ay o T 107,957,775 XXX
Cash (Schedule E Part 1 Type)

000000 00 0 |Cash . e | [. . 156828 | oo 156,828 XXX
9099999.  Total - Cash (Schedule E Part 1 Type)............ . . 156,828 | ..o 156,828 XXX
Cash Equi (Schedule E Part 2 Type)

912796 3U 1 |UNITED STATES TREASURY ....cuuiiuiiiiitiatisiissss sttt sttt bbbt | @ | 1A 53,799,328 | . 53,798,475 | 01/14/2021.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) 53,799,328 | . 53,798,475 XXX
9999999.  Totals..... . [SSTROTTRNROIR ISR 165,133,202 | ............... 161,913,078 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....(61,510,762) ~ Book/Adjusted Carrying Value $.....(62,696,455)
2. Average balance for the year:  Fair Value $.....204,951,895  Book/Adjusted Carrying Value $.....204,951,895
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *

Open Depositories
Bank of America, NA New York, NY 2,305,853 | XXX
Citibank, NA New York, NY. (124,626,981) | XXX
JPMorgan Chase Bank, NA NEW YOTK, NY ...t | consenas reennn27,239,981 | XXX
Wells Fargo San Francisco, CA 5,102,243 | XXX
Bank One. Columbus, OH (65,740) | XXX
First Union Philadelphia, PA............cciiriiiieiieniereniesiesesesessesiessssssssssessenss | eoeeeies 2,683,482 | XXX
0199998. Deposits in.....2 depositories that do not exceed allowable

limits in any one depository (see Instructions) - Open Depositories XXX XXX 123,496 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 (87,237,666) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (87,237,666) | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX e 17,500 | XXX
0599999. Total Cash XXX XXX 0 0 (87,220,166) | XXX

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

1. January. (122,417,904) | 4. April (77,101,188) | 7. July. (89,219,012) | 10. October. (91,294,508)
2. February (99,386,420 | 5. May. (81,777,906) | 8. August (89,147,912) | 11. November. (71,389,337)
3. March (67,016,927) | 6. June (72,601,876) | 9. September. (118,774,103) | 12. December. (87,237,666)
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

...163,795,130

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
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY .....ouitmitiiimeiaeisessesssseeses sttt 12/29/2020. 01/14/12021........vvvenne

0199999. U.S. Government Bonds - Issuer Obligations.............cc.eueieiereeieeieeinieineieresiseeesienees

0599999. Total - U.S. Government Bonds...

Total Bonds

7699999. Subtotals - Issuer Obligations.........

Ll I 163,795,130

8399999. Subtotals - Bonds.

...163,795,130

8899999. Total - Cash Equivalents

Select Insert, Group to create the data entry space for this page. Select Insert, Record to add more records for each group.
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

8¢3
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska.......cncineh AK i e
3. Arizona...
4. Arkansas.......coeovcreinenn AR | ii.Buie. | AR VSD BY INS CODE SECTION 23-63-208...........cuureurerrirereiiiererinsieniesinesenes | seesersessssseseesssssneesessss | oeeerensens
5. California...
6. Colorado.... .
7. ConNECCUL......cvvvvererervrirririias (02 1 IV IR s | et niens | et enens | e | e
8. Delaware DE RSD FOR WC TITLE 18 CH 5 SECT 513............ 98,528 131,160
9. District of COIUMDIA. ........ciereeerDC [ it [ttt ens | nntee bbb | ceresb et et | erseb s nnns | e
100 FIOMAA. oo dFL | e | et | et | essneent s | st enes | e
11. Georgia.. 228,627 247,070
12, HAWAITL. e H | s | ot | et | essene et | e enes | e
13.  Idaho..
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21.
22.  Massachusetts.. 161,133
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28.  Nebraska........ccoocovevivrveveneene NE ot [
29.  Nevada. .
30.  New Hampshire..........cccccoeuvvnanee NH [ o | s | s | s | s
310 NBW JBISEY oot [ e ettt ettt saennes | fessessessetantessennesetanaentes | setsetentessensnententensennnnns | eeresseeneanan
32, New Mexico... 979,551 1,154,833
33, NEW YOTK.ooveiececrriciernrreeedNY i et | etites sttt | deeneeni et nes | eebensena st | erieees
34.  North Carolina... 321,440 395,280
35, NOMH DAKOIA. ... edND | i [ ettt | et ab st esnta | sresesb e | sereest et | s
36, ONI0..ccriiriricrrrieiernrenee s OH i bbbttt | erbe ettt | it enes | aeteesen et | eriees
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.........ccoorererniinnd . ettt nens | seteneretes e stntennens | cesstessenenenestessensenenenns | seneenesanseseneenesennenenns | reeenes
40.  Rhode Island FOR THE BENEFIT OF ALL POLICYHOLDERS.......c..ccovviivnrineirnieissieninisnins ...2,986,025
41.  South Carolina... .
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
46.
47.  Virginia... .
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns s | e seniens | et enennns | e | e
58.  Aggregate Alien and Other.... XXX XXX 0 0 0
59.  Total XXX XXX 2,986,025 2,393,513 | ..... 2,751,998
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1N IR (V1N IR 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 [ 0 [ 0

E29




	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DA - VERIFICATION FOOTNOTE
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION FOOTNOTE
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 1
	SCHEDULE B - PART 1
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 1 FOOTNOTE
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE BA - PART 3
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1 FOOTNOTE
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2 FOOTNOTE
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1
	SCHEDULE D - PART 6 - SECTION 1 FOOTNOTE
	SCHEDULE DA - PART 1 FOOTNOTE
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART A - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 1 FOOTNOTE
	SCHEDULE DB - PART D - SECTION 2 - BY REPORTING ENTITY
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE DL - PART 2 FOOTNOTE
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2
	SCHEDULE E - PART 2 FOOTNOTE
	SCHEDULE E - PART 3
	SCHEDULE E - PART 3 WRITE-INS



