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Statement as of December 31, 2019 ofthe HIMO Partners, Inc

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

Percentage
of Column 1
Line 13

3

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3+4)
Amount

6
Percentage
of Column 5

Line 13

. Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. GOVEMNMENLS.....covuiiiriiiieiceeieeece s
1.02 All Other GOVEMNMENES........vevrrrrerrreeeieereeseeseeseeseesssessessesseseenes
1.03 U.S. States, Territories and Possessions, etc., Guaranteed..........
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed............ccoveveeeueveeeceereeseeeseese s
U.S. Special Revenue and Special Assessment Obligations,

etc., Non-Guaranteed.............cceeveveveercreeeeeeeece e
Industrial and MisCEllANEOUS............cocerurirevrireirieiriereeeeeeas
HyDrid SECUMIHIES........veveeici s
Parent, Subsidiaries and Affiliates
SVO Identified FUNDS.........ccoviririririeireriereesee e
Unaffiliated Bank Loans...

1.05

1.06
1.07
1.08
1.09
1.10
1.11 Total Long-Term Bonds...........cccoueuririnienieinieneeee s

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

2.01 Industrial and Misc. (Unaffiliated)...........covveeercirencinininns
2.02 Parent, Subsidiaries and Affiliates..............ccceevivvvieriiiseeieennns
2.03 Total Preferred StOcK..........cccoeuiieuriiriieneses s

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

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccccovvvennne
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.......................
3.04 Parent, Subsidiaries and Affiliates Other...........c.coovevinininiennns
3.05 Mutual FUNGS.......cocueiiieiiniieeeee s
3.06 Unit INVEStMENE TUSES.......c.coueviriieieieees s
3.07 Closed-ENd FUNGS.........cooiueiiiriiieinieireie e
3.08 Total COmMMON SLOCKS........cciurerieririiriiieiiieintieiseie e

Mortgage Loans Schedule B):

4,01 Farm MOrtgages. ........vurwrerrrereeeieieiseiseeseeseeseessssssessessessenseenenns
4.02 Residential Mortgages
4.03 Commercial MOrtgages...........oveuremmnemneineeneeneenssncsenseeeeenens
4.04 Mezzanine Real Estate Loans...........ccccooieniiinicinienincenicinns

4.05 Total Mortgage Loans............ccceueiiiriiinieieeeeeee s
Real Estate (Schedule A):

5.01 Properties Occupied by Company........
5.02 Properties Held for Production of Income
5.03 Properties Held for Sale...........cccoeveurinininininiceecenecnens
5.04 Total Real EState..........ccooiruriiirieiiciieceeeee e
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccoveeeereirercecnneeeereeneeseeees
6.02 Cash Equivalents (Schedule E, Part 2)..........cccccoovvevierieinnnnnns
6.03 Short-Term Investments (Schedule DA)..........cccoovvrirereneeneens
6.04 Total Cash, Cash Equivalents, and Short-Term Investments........
CONMTACE LOANS.......cvevvieieieieis s
Derivatives (Schedule DB)..........ccoveriieeseescencisceeeeenenns
Other Invested Assets (Schedulg BA)...........ccocvvvevvieiieiieieseeennns

Receivables for SECUMEIES..........cveveveiriiiceeeieeee e

. Securities Lending (Schedule DL, Part 1).......c.cccoeevreereeneenienenininnenn:

Other Invested Assets (Page 2, Line 11)...

Total INVeSted ASSELS...........ccuevereriieiecieieiee e

........... 17,459,712
............... 890,916
............... 250,000

............... 228,322

........... 10,072,950
........... 25,135,118

........... 17,459,712
............... 890,916
............... 250,000

............... 228,322

........... 10,072,950
........... 25,135,118

........... 17,459,712
............... 890,916
............... 250,000

........... 33,898,243
............ 1,617,250
............ 6,471,255

........... 33,898,243
............ 1,617,250
............ 6,471,255

........... 33,898,243
............ 1,617,250
............ 6,471,255

........... 41,986,748

........... 41,986,748

........... 41,986,748
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Statement as of December 31, 2019 ofthe HIMO Partners, Inc

10.
1.

© o N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAI..........ceuiiiiiieireie ettt bbb bbbt
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........covriririiiies s

Current year change in encumbrances:

3.1 Totals, Part 1, COUMN 13, ..o
3.2 Totals, Part 3, COIUMN 1. ...ttt ettt a ettt s sst bt ssn s bt et s sn s s et et et ss s nsetesesassnneees
Total gain (loss) on disposals, Part 3, Column 18...........ccccoce . I .. B ...
Deduct amounts received on disposals, Part 3, Column 15............ h ... I e

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 5. ...ttt bbbt bbbttt en bbbt b sttt b s s nee
(CT7 2 o1 7= T =4 G TR 7o VT4 T ST

Deduct current year's other-than-temporary impairment recognized:
T4 Totals, Part 1, COIUMN 2. ...ttt ettt ettt e a et es e ettt ssn et et s s ennsstesesasasneees
7.2 Totals, Part 3, COIUMN 10.......c.cuiriiiciisisiseeee bbb

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN ...ttt s ettt s s n e
8.2 Totals, Part 3, COIUMN O......ouviiictceceee ettt ettt ettt ettt ettt s s st et et st et et essan st et sastetereseannnas

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8).........ccrvurrurrrrirrirrinieiieireisseseesesssssssess sttt ss s essessessessessessessesnesneen
Deduct total NONAAMITEEA BMOUNTS..........oiuiieiieiee bbbttt

Statement value at end of current period (LiNe 9 MINUS LINE 10)..........ciieuiiieirireinicieicieieieie ettt bbbttt

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........cciiiiririireiiieireireieieereeeeseeeee et eeen
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........ccvririiiireereesescseseeeee s

2.2 Additional investment made after acquisition (Part 2, COlUMN 8)............cviiiiriirire e

Capitalized deferred interest and other:
KT I o1 7= SR == I T e TR
3.2 Totals, Part 3, COIUMN ...ttt bbb bbbttt s e bbb b s st

ACCTUBL OF BISCOUNL......... s8££ 2828285828281 2 828Rt en s nnen
Unrealized valuation increase (decrease):

5.1  Totals, Part 1, Column O.......c.coevveeeieeeeeeecee e

5.2 Totals, Part 3, Column 8.........ccorevvuvmrinerirniireiscinerscereneees

Total gain (loss) on disposals, Part 3, Column 18............cc........ MR N "N

Deduct amounts received on disposals, Part 3, Column 15
Deduct amortization of premium and mortgage interest points and COMMITMENT FEES............criiiiiiiriirrr s
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COUMN 13.......c..iiiecs bbb

0.2 Totals, Part 3, COIUMN 13.. ...ttt ettt bbbt a s st sttt bbb as s st ss et et et et et e st s st sestabebebernananas

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COUMN 1. ...ttt bbbt bbbttt s s st bbb s s sttt
10.2 Totals, Part 3, COIUMN 10..........cooieieieieeeeceete ettt ettt s sttt en sttt sss s st eaetesssensssetesessensnaetanas

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccerimiinncinienieniesee e
TOtAl VAIUBHION GIOWANCE...........eeeeereei s8££ 888t ennn
IS0 o1 I (T B TV OO
Deduct total NONAAMITEA @MOUNTS...........cuuiiieieiciseieiei bbb

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).........ouiiriririeeeirereiseesesesse ettt
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Statement as of December 31, 2019 ofthe HIMO Partners, Inc
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMBET 31 Of PIIOT YEAI.........coviuiiieiiiiieicisiet ettt ettt s st s et nsnne

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........curiiiiiirirereseee e

9,714,189

2.2 Additional investment made after acquisition (Part 2, ColumMN 9)..........ccviiiniii e 136,068

136,068

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B.........o.cuieeiieciicicecc ettt b bbb

3.2 Totals, Part 3, COIUMN 12......cuiiiiececcieeeceee ettt et as s e et ettt e s e e s st st et et et et ese s s st statatetesnananas

4. ACCIUAL OF GISCOUNT.........veeeceeeetee ettt ettt ettt s ettt a ettt s e se s e e et et s e e s s s e s e e et e s e s e s s se s et e s e st e seseaes et es s snsesns et et asassnees et et s s aesssnsasesssnsesnsntasanen

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COUMN 13 ...ttt bbb bbbttt bbbt bttt bbb st bbb s s 1,815,933

5.2 Totals, Part 3, COUMN O........c.oviiiiiiicieici ettt bbb bbb bbb bbb

1,815,933

© oo N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...

Total gain (10ss) 0N disPoSals, Part 3, COIUMN 19... ..ottt b e bbbt bbb bbb en s

(50,582)

Deduct amounts received on disposals, Part 3, COIUMN 16.............ccouiuiiiieiieiie ettt s s s b ansas

144,832

Deduct amortization of Premium and AEPrECIATION. .......c.veuir ittt bbbt

9.2 Totals, Part 3, COIUMN 14........ouoieeeceeecee ettt ettt sttt ettt et et ee s st st st st et et et eae s s st sestateternananas

10.  Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, .. .ottt ettt bbb a et sttt et et ebese s st st et et et esnan s s seatane

10.2 Totals, Part 3, COUMN 1. ..ottt ettt ettt st ettt ssen et et et s s s e et basanans

0

11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10)..........cciiuriiiiiieiiiieei e

12.  Deduct total nonadmitted @amOUNts............c.ccceeiieiieieiceccee s

13. Statement value at end of current period (LiNe 11 MINUS LINE 12).........ciiuiuiiriiiiriiiiiinicisictsictse st b bbbt

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDEr 31 Of PrIOT YEAI.........cvuiuiiiiriieieicieieieicte ettt s et eb bbbt

oL n

Unrealized valuation increase (decrease):
A Pt 1, COIUMN 12, s bbb bbbt bbbttt

11,470,775

11,470,775

59,178,286

Cost of bonds and stocks acquired, Part 3, COIUMN ...ttt bbb bbbt bbb

13,300,716

ACCTUAL O GISCOUNL. ...ttt ettt sttt ettt e et ettt s et b et et et eass s e s et et et s e s e s et et et as s s e s e b et et essssese s et et s ssssse s et et s s seseset et s s s seset et sassnseaetetasananes

75,569

L [ Y= Yo 110 (TR O] 11744 T TR

4.3 Part 2, SECHON 2, COIUMN 13.... oottt et ettt bbb s st et e s et et et esessas st essaetesesesesnnnas 766,083

L - L 07o] (14 o T e TSR (85,783)

680,300

© N o o

Total foreign exchange change in book/adjusted carrying value:

LT T = o TRV T3 I TP

Total gain (10sS) 0N diSPOSAlS, Part 4, COIUMN 19........c.ouiiiii bbb bbb bbbt

(53,151)

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............ccciriiriniieieee ettt ettt bbbt

11,949,183

Deduct amMOrtiZation Of PIEIMIUM...........cccciueiiieiireiiie ettt s s s s e s s s s s et s e s s b a b st b st b s s e bbbt bbb bbbt bbbt

201,838

8.2 Part 2, SECtoN 1, COIUMN 19, ...ttt b et b s s s s s neaa

8.3 Part 2, SECHON 2, COIUMN 16.......c.ouiiiieieeeceeeeeeee ettt sttt b st ettt et s e s ae st et ststeseseseas st et seseene

8.4 Part 4, COIUMN 5. ..ttt bbb bbbt s bbb e R bbbt b st

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

LIS R =T 7o) VT3 I ST

9.2 Part2, SECHON 1, COUMN 7.ttt s bbb s s bbb s s s s s b san s

LS TR T o= T R 1= (1o TN 67 VT T T R

9.4 Part 4, COIUMN 13, .ttt st e st bbb s bbb b s e bbb s s bbb s s e bbb b s et

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LiNE 2..........c.cvururieriiniininineeeeeeseieceeeeeeeeene
11.  Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-T+8-0+10).........cccoeiireiirerieiiece et
12, Deduct total NONAAMITIEA GMOUNLS. ..ottt bbb s bbb bbb s R8s 8 b8 b 8 b 288 b £ b b 28 s b s bt s bbbttt

13. Statement value at end of current period (LINE 11 MINUS LINE 12).........cueueiiuieeerieriensinsieernessee e esee s sessssessessessessessesse s ssssesssssssassessessessessessessesneens
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Statement as of December 31, 2019 ofthe HIMO Partners, Inc

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.......coeerrrrerees | veereerneneireirnenns 17,459,712 | oo 17,962,640 | ..ooveveerne 17,410,119 | oo 17,567,193
Governments (Including all obligations 2. Canada.......ccoeviireieeiens | e 890,916 | oo 915,958 | .ooveviereiie 938,374 | o 800,000
guaranteed by governments) 3. OthEr COUNMMMES. ..eurererierreares | eenmrenessesmssrsssessssssssnsssssseins | assssssssssssesssssssssesssnssnsssssesss | sessssessanssssssssessesssnssssessansans | sossossssssssessesssnssssssssassssssnses
4, TotalS....ooeriieisseisssienies | s 18,350,628 | ....ccovvreriiinns 18,878,598 | ...covvieriiirneas 18,348,493 | ..o 18,367,193
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...oocieieiieescieeiiens | e 250,000 | .o 258,938 | ..o 250,000 | .o 250,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ccooreeiiieeicceeiiens | e 228,322 | oo 229,891 | oo 230,498 | oo 220,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7.

Industrial and Miscellaneous,
SVO Identified Funds, Unaffiliated Bank Loans

and Hybrid Securities (Unaffiliated) 10. Other Countries........c.coererinee | coreerernrnnenenoninns 1,732,081 | oo 1,800,302 | ..o 1,730,458 | oo 1,750,000
11. 25,135,118 | ..o 25,915,100 | ..ocverrrrncninnnns 25,342,100 | ..oocvrvvrrnirinnnns 24,721,467
Parent, Subsidiaries and Affiliates 12, TOAIS.....cvieieiiieieicteieteeieii | erieseiesies s sssssssiesssies | eeressessssssssessesssssssesssssssesins | evossssssssssssssssessessssessessssansess | sressesosssssesssssssessessssessessssanes
13. 54,037,018 | ..ccoovrrrreriinns 55,763,589 | ...ocovrrrrririinnns 54,234,641 | oo 53,680,142
PREFERRED STOCKS 14, UNItEd STAIES ... || rreieinsise e snsssinees | ceresssesnse s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA........cvevercieeeieieieiees | errese e sstesie s | eevsssssssses et esses s sestes e sstenaes | srtessesssestes st es et serees
16. Other COUNMMES........ooriiiiinis | o | oo ssessesssessnessnes | conesssessssssssssessssse s
17, TOtAIS...cvecveiviirisiisiisiieniens | v 0 [ s 0 [ i 0
Parent, Subsidiaries and Affiliates 18, TORAIS....vooveieciiiiiisnisins | o | oo | seressnesse s
19. Total Preferred Stocks......... | woccveiniineiniiniiniiniines 0 [ oo 0 [ e 0
COMMON STOCKS 20. United States..........coevvrervvenns [ worverirernieriiennns 4,928,626 | ..oovvorrrirriins 4,928,626 | ...cvvorrrirriinnnn 2,579,843
Industrial and Miscellaneous (Unaffiliated) 21. Canada.........ccoovevvererererieen | e 1,419,860 | ..cooovcrvirereinne 1,419,860 | ..cocvvrriereinne 1,045,467
22. Other CouNtries. ...coovrnrerrrns | cernrnmessessesneanesnens 645,196 | oo 645,196 | .oooiviiinieinnins 448,192
23, TOtalS.....ocveeerenerressreiesrenseiees | v 6,993,681 | ..oovvrenrrrniriinnn 6,993,681 | .ooovvrerinnininn 4,073,502
Parent, Subsidiaries and Affiliates 24, TOMAIS......oceriieecieiiieieiiieieiiies | ereiesssssiessssssessssssesessssssssnss | srsssessssssessssssesessssesessssssesanse | sssssesessssesessssssesassesessssnsesanns
25, Total Common Stocks.....coe. | wovvvevniiniiiinnn) 6,993,681 | ..ooverenrnrnerinnan 6,993,681 | ..oooverenririniriinan 4,073,502
26. Total StOCKS.....veersremrrensennss | covvviinsiinsiieanns) 6,993,681 | .oooovvreinrrnininnn 6,993,681 | .ooovvreirriririna 4,073,502
27. Total Bonds and Stocks...... | ..cccccovvrnernnnacd 61,030,699 | ...cvvrrririinnn 62,757,270 | .vvverrerrerern 58,308,143
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Statement as of December 31, 2019 of the HIMIO Partners, Inc
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

............... 2,492,331

2.
.1,829,285
3.
(7))
o
(3, ]
4, U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
XXX
XXX
XXX
. XXX..
XXX
XXX
XXX
5. U.S. Special Revenue & Special Assessment Obligations,

5.1
5.2
53
5.4
55
5.6

etc., Non-Guaranteed




Statement as of December 31, 2019 of the HIMIO Partners, Inc
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

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

1,615,057 10,924,782 | ....covvrnen 5,490,029 32,204,456 |....ooovvivrereenn28.7 | 15,330,525 |....coveenee 2,847,249
3,932,878 | ..ccovenn 1,765,569 LA2679,911 | 113 | 6,040,935 | ...coovrerenne 710,053
206,356 | ..ecevrrreeiireineeneinnns [ e | erensneesnennennes | oeeneenn XXX | 206,356 | 0.3 | |00 | 206,356 | ..eorererrrereereeereneeens
............. 21,577,816 |...............3,557,301
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Statement as of December 31, 2019 of the HIMIO Partners, Inc

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 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
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
.......................................................... 53,550,929 veenennnnnD0,703,680 | ...

12,189,572 | ............. 28,785,462 |............. 11,176,537 | 1,198,565
1,052,541 |..

2,847,249
..710,053

3,932,878 |....

..1,765,569 | .. . . ..6,750,988 .6,040,935

................. 206,356

TOtAIS....oovcnsnn | e 19,242,113 ]100000000.32,924,696 1 .............. 12,942,106 | ............... 1,198,565 | ..oovvvvenne 200,793

3,557,301
11.8 Line 11.7asa % of Col. 7....

......................... 20 |03 reveereerinnennn D9

12. Total Bonds Prior Year
............. 19,289,815 |.............48,136,001 |.............25,333,774 1,785,913 99,409,241 95,972,826 |...............3,436,415
2,759,472 |.. 9,047,838 | ...covveenn 872,600 |.. 12,679,911 ...12,280,592 ..399,319

12.8 Line 12.7 as a % of Col. 9....

L0IS

13 Total Publicly Traded Bonds

............. 27,496,004 |.............10,540,271
............... 3,322,704 |...............1,765,569
................. 206,356

............. 50,703,680
............... 6,040,935
206,356

95,972,826 | ...ooovverinis 85.6 | ..o 50,703,680
....................... 1.0 |...............6,040,935
............................ 0 ... 206,356

Line 13.7 as a % of Col. 7....
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11

14, Total Privately Placed Bonds
141 NAIC Lot sssnssnsens | svsssssessessnes 818,731

99,879

............... 2,847,249
.710,053

...... 2,847,249
..710,053

........ 0
.0
.0
............................ 0
................. 918,610 |...occeer... 1,899,632 | ..ovivin636,265 | oo 54,820 | e BT,974 | 0 [ neene.3,557,301 3,557,301
14.8 Line 14.7 as a % of Col. 7.... ..258 .A79 .100.0 |... .100.0
14.9 Line 14.7as a % of Line 11.7, Col. 7, Section 11........cccccocvvvcvic| covvvrvrererircrirernan LT KT I 1A i 0 | il 0 0.0 | i X D, 0.0, G IR 0.0 SRR DUND ¢, ¢, G NI ¢ 0. G [ 5.9
(@) Includes $.....3,557,301 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes §.......... 0 current year of bonds with Z designations and §.......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes$.......... 0 current year of bonds with 5G| designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §$.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1$.....6,471,255; NAIC 2§.......... 0; NAIC3S....... 0; NAIC4S......... 0; NAIC5S.......... 0; NAIC6S.......... 0.



Statement as of December 31, 2019 of the HIMIO Partners, Inc
SCHEDULE D - PART 1A - SECTION 2

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

2 3 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 orLess 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 Issuer Obligations ...8,668,378
1.02 Residential Mortgage-Backed Securities... 21,426 | .... .
1.03 Commercial Mortgage-Backed Securities..... i | e |

Other Loan-Backed and Structured SECURHES..........vvvvrerrrreririririnns [ et

07,829 |... 21,429,994

. 14,227

L1271 ...2,487,557 |. .23,863,765

.23,863,765 |..
...67,203 .

..67,203 |..

............ 21,504,221

2.01

.914,642 ..890,916 |..
2.02 w000 e
2.03
2.04 [SRRRONRRIION .
2.05 Totals......cooviiiiriiisisicisissss | o0 890,916 | 0 |0 |0 L b XX [ e0890,916 | i 15 914,642 | ..o 16 [ 890,916 | ..o 0

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.....

................. 250,000 | ..o

................. 250,000

000 | i

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 Securities.

................. 228,322 | .o

80IS

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET OBlGAtIONS.........c.ocveivieeieeisiieieietece et | evsesessssenae 698,012 |..cccverrne 299,284 |.............. 1,246,895
5.02 Residential Mortgage-Backed SECUNtIES. ..........ovrerevrerireieeirrnieireins | eveereinnens 1,186,699 |........c..... 3,443,468 |.........c.... 1,947,282
5.03 Commercial Mortgage-Backed Securities.
5.04 Other Loan-Backed and Structured Securities..
5.05 Totals

.............. 2,590,205
.............. 8,343,325

.............. 2244191 |
.............. 7,828,759 | .ovoveiererenis

3194177 |............. 1,098,491 |.............. 162,819 | ... . XXXiooooo | 00 10,072,950 | 166 [ 10,933,529

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed SECUNtES. ..........ovrrevriiriereirisireieineens
6.03 Commercial Mortgage-Backed Securities.
6.04 Other Loan-Backed and Structured Securities..
6.05 Totals.

1,019,840 | . 7. . 6. R

103,815 |. 624,485 | . 226,226 | ... i} ol xxx
............ 25.135.118

e . . 528,171
.............. 2,667,598 |...........15,064,015 | ..............7,255,508

3,557,301

. Hybrid Securities
7.01 Issuer Obligations.
7.02 Residential Mortgage-Backed Securities
7.03 Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..

. 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
8.07 Totals.




Statement as of December 31, 2019 of the HIMIO Partners, Inc

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

Distribution by Type

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed

9.01
9.02

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

........................ 0.0
..................... 0.0

..................... 0.0

10 01
10.02
10.03

Unaffiliated Bank Loans

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

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..........c.oovrevriveineninienis
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
SVO Identified Funds...........c.ccoevrrveirnnnn

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

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

60IS

12.
12.01
12.02

) 12.03
n 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.

............ 10,298,358
...2,158,031
.6

............ 46,190,377
...8,479,604

13 01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publlcly Traded Bonds
Issuer Obligations
Residential Mortgage-
Commercial Mortgage-Backed Securities.....

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

............ 26,617,478

3,484,329 | ...

............ 47,515,432
...7,895,961
...1,047,909

............ 44,618,992
...8,479,604

............ 47,515,432
...7,895,961

...1,047,909 |..

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............covnvrinriincninicncns
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
SVO Identified Funds.
Affiliated Bank Loans
Unaffiliated Bank Loans.

Line 14.08 as @ % Of COl. 7....cocvrvvreieereeereeeeees
Line 14.08 as a % of Line 11.08, Col. 7, Section 11

.................. 54,820
........................ 1.5
........................ 0.1

.................. 47,974

........................ 1.3
........................ 0.1
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Statement as of December 31, 2019 of the HIMIO Partners, Inc
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

A 4n gn B 4

10.

1.

. Cost of short-term investments acquired

. Book/adjusted carrying value, December 31 Of PriOr YT ........c..cveuirireieiisieiee et

o ACCTUAL OF QISCOUNL. ..ottt bbbttt bbb ses

. Unrealized valuation INCrEase (AECIEASE)...........cuuwurrrrrreiererieristirerieissei et

. Total gain (I0SS) ON QISPOSAIS........c.vreviiiriieirieieiriieieitei ettt naebnee

. Deduct consideration received 0N diSPOSAS.............cuuriuierercririnrierieinsieseesisiese e

. Deduct amortization of PrEMIUM............cceiueiieieiceie ettt naes

. Total foreign exchange change in book/adjusted Carmying ValUe..............cccerrniremerninirrierneenie e

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

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

Deduct total Nonadmitted @MOUNES............ciieiriieirice et




Statement as of December 31, 2019 ofthe HIMO Partners, Inc

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, SI12, SI13, SI14



Statement as of December 31, 2019 of the HIMIO Partners, Inc
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3 4
Total Bonds Money Market Mutual Funds Other (a)
1. Book/adjusted carrying value, DECEMDET 31 O PRI YBA.........cvuiueeeiecireieiieeer ettt ettt et estnssns | setessessessesssssseesess s s e s e st s s s s ssessansnenn 3,036,476 | ..ot 598,847 | oot 2,437,829 | oo
2. Cost Of Cash EQUIVAIENTS BCQUITE. ..........cvuiveiuieiiieicicteiet ettt bbb s bbb s bbb s s bensens | 4ebsesssbessesssssssssess st ste bbb s s e banses 36,681,926 | ...ooveeeeee e 7,583,108 | oo 29,098,818 |....ovvieeeiriereieereee e
3. ACCTUAN OF QISCOUNL........o.vviiecticeete ettt ettt ettt ettt s st e st a et e st ses s et et sese s s s s et et ssetssestebessnseasssnastasansnsasans | 4essssssssossetessssssssssastasse st et ensetasnsebessnsessnes 17,084 | oo s AT,0B4 | oo e e e e s et ses st s st st sese s s snsnes | eotetetetet sttt ettt st st s et et et et et et et et eterenans
4. Unrealized valuation INCIEASE (AECTEASE)........v.urvrrrrerrurrirreeesresesseseeesessessseesessessessssesessessasssessessassssssessassanssessessesssssessassansss | soessssssssessassssssessessassssssessasssssessessassssssesssssnsnnsss 0 | ettt nae | ebaebiebea st ettt bbb s e b b s s e s st se et e bans | Shesbenaebae s et b bbbt bbb bbb ettt
5. Total gain (I0SS) ON GISPOSAIS......c.uvvrerrerrirririeeeseisesesseeesesssesse s ssssese et ess e ss s s st sess st e s st st eesses s st essessant st sessestenssnssns | Hesstssssessasssssessessassasssessast st sessestenssssessessanssnesns () OO PO (1) ] evrerererrere ettt snbens | chsbesa bbb bbbttt
6. Deduct consideration reCeived 0N ISPOSAIS............c.cuiuiueiriiiieiieie ettt s s saessssnes | ebsssssesses s s s s s s ss s b st bbb s b b sen 38,118,215 | oo 8,199,018 | ..ooveeeeece s 29,919,197 | oot
7. Deduct amOrtization Of PIrEMIUM...........c.. vttt a sttt s et en s essenssessessens | 228essansssssessassnsessens e s st es s e s sses st s s srent st nsres 0 | ettt ettt nae | Seetetesseaet e et et e st et e et b s s R et s e sttt e b s se s et et seaebenses | 41ehetsietetes et es s et et s Rt s e Rt n sttt st st et s s s s e
(7))
== 8. Total foreign exchange change in hOOK/AdJUSIE CAITYING VAIUE..........c.rurirreririrriireireisise et ssasssssssssssssessesssssss | essssssessssesssssessessessssssessasssssnssessessnssessessanssnssn 0 | ettt nas | esaesaetsa s st et s st ettt s st s s s s s s e s st ssesentans | Sbestesaesas s s st st s et e b s s et s ettt
(3, |
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........uuruiuierireiriirrinieeirees st sea e ssesees | eeeessssssessessesse s e sessns e ses st es et ensen s et snnsnssesed 0 | ettt ettt ettt ettt s st ettt snsetenenserenense | sesetesessesesassetesassetes et seseseasetetesesesesetesensesesessenesenses | 4iesesisietesessetetsntetesset et et et b sttt et et s bt en et et nene
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMItEEA @MOUNTS..........ccvieieiicisicieieice et s bbb a s st e s bbb s ssesssnbebes | oebebessssesssssesessesessssesessssetetessnsessssntetensnsessssnsetanan 0 | ittt ettt ettt ettt ettt sn et nsnsstenense | seseteressesesssetetassetes st setesassetesesesesssetetensetesassenerenses | 4iesersssetesessehess et et et et et et ehe b sttt et et s et et en et en s ene
12. Statement value at end of current period (Lin 10 MINUS LINE 11).......ciiiiiiiiieiesieiiiiesesiestess s ssssssesssssessessssssessessssnsans | sesessesssssnssssessssssssssessnssssessessnsssessessnsnns 1,617,250 | oottt [(0) OO 1,817,250 | oo 0




Statement as of December 31, 2019 ofthe HIMO Partners, Inc

Sch. A - Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, E02, E03, E04, EO0S5, E06



Statement as of December 31, 2019 of the HIMIO Partners, Inc
SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 1" 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini- Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Mortgage Loans - Unaffiliated
97MSCM 3D 9 | BABSON CAPITAL FLOATING RATE INCOME FUND | .....ccc. | covenienniiiriinissiiiniens USA... | BABSON CAPITAL FLOATING RATE INCOME FUND| ............ 03/29/2018] ....c...v.. 3,424,002 | ......... 3,424,002 | ........ 115,160 | oo [ s 7,836 | |
2399999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Mortgage Loans - Unaffiliated . 3,424,002 | ........ 3,424,002 | ........ 115,160 | coovvvrinneenn0 | i [ [P (U I 0 ....17,836 XXX
Any Other Class of Assets - Unaffiliated
97MSCN 75 0 |MARTINGALE INVST TR SER ... ‘ ......... ‘ ................................. I USA... | MARTINGALE INVST TR SER 1...ccoivviinniiseiiasinnnins | conneiennens | 02/28/2018] oo 8,046,779 | ......... 8,046,779 | ..... 1,700,773 | oo | e | v | | s
4699999. Total - Any Other Class of Asset - Unaffiliated. . e s . . . 8,046,779 | ......... 8,046,779 | ..... 1,700,773 | v | e [ I 0 | oo 0. 0 XXX
4899999, SUDLOLAI = UNGFAIIATEA. ...tttk e840 44£84£E 88 oL E L1 E 4oL E £ L8 ekttt | eniinens 9,965,022 | ........ 11,470,781 | ...... 11,470,781 | ..... 1,815,933 | oo (V1] I (O P (O (V)] I 17,836 | oo 0 XXX
5099999, TOIS. ........ocvvererreseesseeseseeseeses st s et ees etttk ee e et eee R R RSt R Rttt | trenriens 9,965,022 | ......... 11,470,781 | ....... 11,470,781 | ..... 1,815,933 | ..o (V] [ (U [P (0 [ (V) [ 17,836 | oo 0 XXX

203




Statement as of December 31, 2019 of the HIMIO Partners, Inc

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1"
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition {Amount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Mortgage Loans - Unaffiliated

97MSCM 3D 9 | BABSON CAPITAL FLOATING RATE INCOME FUND.......... et | b s USA....... BABSON CAPITAL FLOATING RATE INCOME FUND........cccoviviiiiniiininininns 03/29/2018. | ..o [ ...136,068 |......
2399999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Mortgage LOans = UNGFfIIALEA. ............coviiiiis ettt ettt es st ensen bt entenses et et entessessessnsensessesssensessessnss | woessssessesesnssneas 0 ...136,068 XXX
4899999, SUDHOTAI = UNFIHIBLEY. .. ...ttt 8808 £0EE 4£EEEEEfHEEE 0L oEE 1SRk E L E L8 HEEE 4L E 4L L £ R0 EEEE4EEE 0 R oL R EHE0Eo0E1  £1eEEeEE 8oL R HEEEEEEE LR EEE L E L e LR L E LR EfEEE LR LRkttt | erbiennt et 0 ...136,068 XXX
5099999, TOAIS. ... vvveeeseeseeseeesseeseeseseeese s s es st s bbb S8 s 8o 8 e84 E 8281 E R R84 E8 R E e R R e R et ERe HeEkeERseeRE oL AL E R oAb R LR LR LR LR AR LR R R R R LA eER e R ee R R eE R eeEs  EEieeEieeER e R R RS E eSS LR LR RS E AR R AR E LR ARkt | erbiesti et 0 ...136,068 XXX

804




Statement as of December 31, 2019 of the HIMIO Partners, Inc
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
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 B./A.C.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) I 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 Mortgage Loans - Unaffiliated
97MSCM 3D 9 | BABSON CAPITAL FLOATING RATE INCOME FUND......... [ cooreorinnninsississsisnninns ‘ USA | VARIOUS.......ooooiieiiniinniins 03/29/2018. | 12/31/2019. N I 0 . .. 195414 | ... 144,832 ...(50,582) | .ooovvenad (50,582) [ ...oocee. 167,495
2399999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Mortgage Loans - Unaffiliated...........c.cocovrvinrnnee. 0 0 [V I (U I 0 L 195414 | 144,832 ..(50,582)] .......... (50,582) | .......... 167,495
4899999. Subtotal - Unaffiliated.........cccccovvvrsiinncnnas 0 0 0 .195414 | ... 144,832 ...(50,582) | ........... (50,582) | .......... 167,495
5099999. TOaIS.........cvvrrerrereerieirerierierseeeiensesesesiesien 0 0 0 195414 | ... 144,832 ...(50,582) | ...oouend (50,582) | .......... 167,495

603




Statement as of December 31, 2019 of the HIMIO Partners, Inc

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

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828  3F 5 |UNITED STATES TREASURY . FSSSTURRTIN BOO ] .1,485,234 | ...102.844 1,500,000 1,488,026 1,368 . 2250 |.....2.362 [MN...... 12/11/2017. | 11/15/2027.
912828 4J 6 |UNITED STATES TREASURY . FSSUTRRRN PTO ] ...199,422 |..100.242 | .... 200,000 199,902 s 294 e [ 2.375 |....2.526 |AO...... 05/10/2018. | 04/30/2020.
912828 4L 1 |UNITED STATES TREASURY . FSSSTURRTIN BOO [P0 PO IR L [ 2,192,523 |...103.621 | .....c....c... 2,279,662 2,200,000 2,194,886 | ....coooorrirrririns 1,444 e [ 2.750 |......2.824 |AO...... 05/10/2018. | 04/30/2023.
912828  4X 5 |UNITED STATES TREASURY ...103.914 1,662,624 ....1,600,000 1,588,672 2,891 e [ 2.750 |.....2.955 |FA....... . 09/21/2018. | 08/31/2023.
912828 B6 6 | UNITED STATES TREASURY . 104.309 | oo 1,564,635 1,500,000 1,491,784 1,871 e [ 2.750 |......2.892 |FA....... . 11/19/2018. | 02/15/2024.
912828 G3 8 |UNITED STATES TREASURY ...102.621 1,539,315 ....1,500,000 1,498,576 273 e [ 2.250 |......2.271 |MN...... 12/11/2017. | 11/15/2024.
912828 L5 7 |UNITED STATES TREASURY ..100.402 | ....ccovvnneee 1,003,789 1,000,000 991,373 v 3,021 I [N PP 1.750 |......2.075 |MS...... 10/25/2017. | 09/30/2022.
912828 PC 8 |UNITED STATES TREASURY ...100.840 | ..ocovvornee 2,016,800 2,000,000 1,997,221 | oo, 3,113 s [ 2.625 |.....2.788 | MN...... 11/19/2018. | 11/15/2020.
912828 VS 6 |UNITED STATES TREASURY 102,996 | ..ooovrvine 3,089,880 3,000,000 2,976,737 6,031 e [ 2.500 |.....2.726 |FA....... . 06/28/2018. | 08/15/2023.
912828 XQ 8 |UNITED STATES TREASURY ...101.031 2,020,620 2,000,000 1,965,801 s 12,629 e | 2.000 |......2.690 | WJ....... . 06/28/2018. | 07/31/2022.
912828  YB 0 |UNITED STATES TREASURY ......cccsiviirmmrinmrimnissesnissmsssnsssnsssnsssessnssnsens | sennee | oo | eovnenonnee | eovserinn | [ v 999,631 [0 97.496 974,960 1,000,000 999,531 | ..vrerirreranreinens 1 [ I P 1.625 |......1.630 |FA...... 09/30/2019. | 08/15/2029.
0199999. U.S. Government - Issuer Obligation .. XXX ....17,895,429 .17,500,000 | ........... 17,392,509 32,935 | oo, 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38378U 8L 4 |GNR 15H04B FA - CMO... .ottt | ....... | l ........... 4‘ AAAAAAAAAAA | I 67,591 |...100.027 67,193 | .. 67,203 | oo (392) e [ 2424 |.....2.459 [MON... 11/05/2018. | 12/20/2064.
299999. U.S. Government - Residential Mortgage-Backed Securities .. . .. 67,591 XXX .67,193 (392) ] covverrnnd 0 0 XXX XXX XXX XXX XXX
0599999,  Total - U.S. GOVEIMIMENL............oiieiireiiieiieiieiiieiesie ettt ettt sttt esse st ensessessessnsessessesnsensesssssessnsensesns | avsessesnes 17,410,119 XXX | e 17, 962 640 | ........... 17,567,193 | .......... 17,459,712 | oo, 0 32544 | ... 0 0 XXX XXX XXX XXX XXX
All Other Gover ts - Issuer Obligations
68323A BK 9 |ONTARIO, PROVINCE OF........cccommrivennrnnes I (O3 TS 1FE| oo, 194,308 |...101.546 | ..o 203,092 196,482 | .ooovvvereiriieris 1,336 s [ 2450 |.....3.190 |JD....... 05/09/2018. | 06/29/2022.
748148 PB 3 | QUEBEC (PROVINCE OF) . I [o I 153 744,066 |...118.811 712,866 694,434 | .o (25,062) [ I P 7.500 |.....2.796 |JJ....... 05/09/2018. | 07/15/2023.
0699999. All Other Governments - Issuer Obligation . . . . 938,374 XXX | ... 915,958 ..800,000 | ..o 890,916 (23,726) | ...cvovriiiinn 0 0 XXX XXX XXX XXX XXX
1099999. Total - All Other GOVEIMMENES. ... vuuiusserseresseeserssseesssrs st . 938,374 XXX | s 915,958 | ..o 800,000 | ..o 890,916 [ ..oovinrricrinnens 0 (23,726) | ..ovvevrvinnn 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
605581 HK 6 |MISSISSIPPIST........... s | ....... | . ‘ ............ ‘ ...... 153 250,000 |...103.575 | .ooovivvricens 258,938 | ..o 250,000 250,000 | ..o e [ 2.831 |.....2.830 [UD..oovw. | corviniiinens 590 | oo 7,078 | 12/07/2016. | 12/01/2023.
1199999. U.S. States, Territories & Possessions - IssuerObIlgatlons ..... . s . 250,000 XXX ...250,000 [\ 0 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) . . . 250,000 XXX ...250,000 (O [ P 0 0 XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P: ions (Direct and Guaranteed) - Issuer Obligations
054789 VK 5 |AZLE TEXINDPT SCHDIST......coiviiimiriniineissninnnrenes | ....... | .. ‘ ............ ‘ ...... 153 230,498 |...104.496 | .............co.. 229,891 [ .o 220,000 228,322 | oo (2,176) [ O P 4.000 06/03/2019. | 02/15/2022.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation s . 230,498 XXX [VALL)] . 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: 230,498 XXX (2,176) | v 0 0 XXX XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obllgatlons of Agencles and Authorities of Governments and Their U.S.
01026C AC 5 |ALABAMA ECONOMIC SETTLEMENT AUTH BP SETT......cccovvvumremeernieineiins | eeenne ...102.324 90,524 (60) e [ 3.163 04/04/2019. | 09/15/2025.
451174  AD 8 |IDAHO ENERGY RES AUTH TRANSMISSION FACS........ccccovvrmrmrrnreniineirnninns | ceveees ...102.820 92,682 695 e 2952 10/09/2018. | 09/01/2028.
59261E AH 2 |METROPOLITAN TRANSN AUTH N Y SPL OBLIG... ...100.327 298,012 755 e [ 2.723 06/06/2018. | 07/01/2022.
59261E AM 1 |METROPOLITAN TRANSN AUTH N Y SPL OBLIG ...100.429 401,716 400,000 e 3.218 05/31/2018. | 07/01/2026.
64971X DZ 8 |[NEWYORKNY CITY TRANSITIONAL FIN AUTH.... ...108.734 163,101 150,989 (100) e [ 3.750 06/26/2018. | 05/01/2028.
64971X JD 1 [NEWYORKNY CITY TRANSITIONAL FIN AUTH.......ovvvererimmrirerirneereinnirens [ e ...102.879 102,879 99,993 2 e [ 2.980 03/27/2019. | 11/01/2027.
650035 4W 5 |NEW YORK ST URBAN DEV CORP REV. PO e ...104.588 104,588 104,252 (24) s [ 3.170 12/16/2019. | 03/15/2026.
70922P  AM 4 |PENNSYLVANIA ST TPK COMMN SPL OBLIG. SRS DU ] ...105.870 369,733 (1,586) e [ 3.129 06/26/2019. | 12/01/2025.
73358W AJ 3 [PORTAUTHNY &NJ ...128.768 88,723 (1,120) e [ 6.040 09/12/2018. | 12/01/2029.
899154 BB 3 | TULARE CNTY CALIF PENSION OBLIG ...109.893 100,000 | ovooeeureerrreriens | erereeereninernerins | eerveeseneneninnns | rereneesnsenenenes | e 4.109 06/01/2018. | 06/01/2029.
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914115 P2 0 |UNIVERSITY CENT ARK REV.......coooirimiiiinneineiiesiesisnseisesssssissssssssssssnns | eevenee | oo | evineinnens [ coveee AFE| oo, 150,000 |...104.438 | .....ccccoovvunne 156,657 | ovoorriis 150,000 150,000 | veeemreerrrvirrniins [ e | e | e | e 3.480 |.....3.478 |MN...... 01/30/2019. | 11/01/2025.
914729 QU 5 [UNIVERSITY NORTH TEX UNIV REV......ccriinmiinmninnninnenensssessnsssmssnsnnsnee | vennee | oo | evonnnnnns | covene TFE[ oo 299,076 |...104.372 313116 | s 300,000 299,284 | ..ooiviiiniiinii 153 e [ 3.148 |.....3.208 |AO...... 09/05/2018. | 04/15/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... . 2,245,218 XXX | ... ..2,314,964 2,215,000 2,244,191 (1,284) | oo 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128MJ  3W 8 |FH G08812- RMBS.......... 1 ...101.899 ..2,080,210 2,041,443 1,970,364 8,170 | oo [ e | e 3.000 |.....3.683 |[MON...| ..........5,104 | ........ 61,106 | 05/09/2018. | 04/01/2048.
3132DV. 3M 5 |FH SD8004 - RMBS..........cccovvvurvrrnnee o I ...101.450 295,018 | .ocvvrrinn 290,801 294,280 (110) | oververreririeernee [ erverirereneerenines [ e 3.000 2773 [MON... | vovvvverenn 727 | s 2,908 | 08/01/2019. | 08/01/2049.
3132XY XM 4 [FH Q56083 - RMBS..........ooiimiireiriiniieiiesies st ssssssesssesssssesesssssssenss | svisns I I ...103.662 340,415 328,389 324,134 I [ | e | s 3.500 .3.798 |MON... | ..occeveern 958 | i 11,460 | 05/22/2018. | 05/01/2048.
31418C  NE 0 [FNMA3088 - RMBS.........ccovvriierireireiississsissssessssssssssssssssssssssssssssssssssssnns | ovsons 1] 105131 | ... ..1,668,450 1,587,020 1,611,138 (857) | ovvrreerrererneernee [ erreriererneeineinns [ e 4.000 .3.587 |[MON...| ...c.e...5,290 | ...t 63,067 | 05/09/2018. | 08/01/2047.
31418C U7 7 [FNMA3305 - RMBS.......cooooiiiieireiineisiieeisseissssissssesssesssssssssssessssssesssns | oneiee | oo | vevereeeens A 1 ...103.854 | .ccovvo 1,378,832 | oo 1,327,663 1,315,545 | oo 1,003 [ | e | s 3.500 |.....3.685 [MON... | ..........3,872 | ......... 46,300 |05/09/2018. | 03/01/2048.
31418C V2 7 [FNMA3332 - RMBS........coomviiiieeireississisessiesssesssssssssssssssesssssssssssssssssssnns | sovsons ...103.776 ..2,075,883 2,000,350 1,982,095 1,576 [ oo | eevveninerserienens | s 3.500 .3.684 |MON... | ...........5,834 | .......... 69,794 | 05/09/2018. | 04/01/2048.
314180 FF 4 [FNMAS3765 - RMBS........cooviiiiieiieireiiseie e ssssssnssssssssssnns | eveens vl 1] 198,244 | L 98.898 195,023 | coovovevri 197,196 198,217 (226) ) TS ISR OO 2.500 |......2.423 |MON... | wcocovrrrnd? | e, 1,232 | 08/30/2019. | 09/01/2049.
314180 GK 2 |FNMA3B01 - RMBS......coiuiuiiririsimissmmssnssnsssessssesssnssensssssssenssssssssssssssssensns | osenes | oo | vevesenees A4 1]. . 132977 ... 98.990 132,269 133,619 132,984 | .o 7 e [ 2.500 |......2.553 [MON... | .cooieen278 | v, 557 | 09/27/2019. | 10/01/2049.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities... s 7,818,332 XXX ..8,166,099 1,906,481 | oo 7,828,758 8,163 [ .o 0 0 XXX XXX XXX | o 22474 | 256,425 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIgations. ... sssssissrsssnssssssessssesssnesses | seesssesens 10,063,550 XXX | s 10,481,062 | ...cccoonue 10,121,481 | oo 10,072,950 [ ..ovvovrrririranens 0 6,879 | v 0 0 XXX XXX XXX | 41,681 | 316,413 XXX XXX
ndustrial & Miscellaneous (Unaffiliated) - Issuer Obligations
B (01055 AM 4 | AFLAC INCoroooeseeeseeesesesesesesesessesrssseseseseseesesesessesesesissess | v | | e (. AFE| oo 251,348 [...106.926 | ....ccvevernee. 267,315 | .cocverrinen 250,000 251,021 | oo (189) 3.625 03/13/2018. | 11/15/2024.
.c' 00206R  FZ 0 [AT&TINC..oiiiriiiiiiieiieieeie sttt | eeeias 9| ...... 2FE 100,000 |...100.594 100,594 100,000 | oo | e | e | e | 2.657 06/21/2018. | 06/01/2021.
- 00287Y  AX 7 |ABBVIEINC................ ..101.996 | .... 127,495 123,496 A16 [ e [ e [ 2.850 01/09/2017. | 05/14/2023.
00287Y BQ 1 |ABBVIEINC............ ...100.809 | ..ovvvrirnnens 100,809 99,913 | i 2 | [ [ 2.600 11/12/2019. | 11/21/2024.
009158 AR 7 |AIR PRODUCTS AND CHEMICALS INC... ...102.038 398,754 BA8 [ ..o [ e [ e 3.000 10/02/2018. | 11/03/2021.
009158 AV 8 |AIR PRODUCTS AND CHEMICALS INC... ...105.289 157,934 158,179 (G RO USTRRRROTONN IO 3.350 08/21/2019. | 07/31/2024.
018490 AN 2 |ALLERGAN INC.......ccocemmrrrrrrrnnee ...100.858 605,148 602,093 (2,903) [ oo | e | s 3.375 03/24/2014. | 09/15/2020.
031162 BD 1 |AMGENINC......cccocomvirmrvirrerrnrinns ..101.146 | .... 151,719 150,572 (T44) [ oo e | 3.450 05/09/2018. | 10/01/2020.
035242 AA 4 | ANHEUSER-BUSCH INBEV FINANCE INC 201750 [ 254,375 249,680 | ...ccoovrerrrerieens L0725 ISR USRI PO 2.625 11/30/2017. | 01/17/2023.
05253 AT 8 |AUSTRALIA AND NEW ZEALAND BANKING GROUP ...100.344 248,043 2,225 2.250 05/15/2018. | 11/09/2020.
06051G  FS 3 |BANK OF AMERICA CORP ...107.456 298,037 308 | oueeeerreerreeenn | e | e 3.875 05/09/2018. | 08/01/2025.
09062X  AF 0 [BIOGEN INC.......ovvvrreriierieiieeieiiniiis ...108.784 372,366 (1,700) | oo | e | e 4.050 07/17/2019. | 09/15/2025.
09659W 2E 3 |BNP PARIBAS SA......ccccccmmirnnee ...103.488 197,758 B53 [ .o [ e [ e 3.500 05/09/2018. | 03/01/2023.
09681L  AG 5 |BOC AVIATION LTD.....ccovvrrerrrines ...100.409 200,656 | ..oooveerverirvrerrernee [ eververiineend(492) | o | e [ 2952 05/10/2018. | 05/02/2021.
110122  BL 1 |BRISTOL-MYERS SQUIBB CO ...106.558 .319,674 302,129 | .vveeevrnrrnerineens [ erverirnenneen(B3) [ | e | s 4.000 06/21/2018. | 08/15/2023.
12189L  AQ 4 |BURLINGTON NORTHERN SANTA FE LLC ..106.173 159,260 154,778 | coovvveerevnrercens | v (1,.312) i [ e [ 3.850 03/17/2017. | 09/01/2023.
122014 AH 6 |BURLINGTON RESOURCES INC ...127.226 636,130 611,362 | ..veocererineernenins | e THITT) e [ [ 8.200 01/30/2018. | 03/15/2025.
126408 HD 8 [CSXCORP.......cccovvvrenee s ...105.964 423,227 | oo | e (LA13) [ e | e 3.350 08/16/2019. | 11/01/2025.
126650 CV 0 [CVS HEALTH CORP.......ovvoriireiirinciiesiesissessssissessessssssesssssesssssssssssssenes | nevenes | oo | seveeees 12| e 2FE | oo 149,259 |...104.234 156,351 149,500 | ovvveererenrineniiens | ervererneneene T8 | i e [ 3.700 05/09/2018. | 03/09/2023.
13607G KW 3 | CANADIAN IMPERIAL BANK OF COMMERCE..........cccosieiniiirreinninsiernninees | cevees C 5[ 1FE 100,000 |...100.326 100,326 100,000 | coovevreererrinierens | e | e [ e | e 2.350 .1 12/10/2019. | 03/17/2023.
13645R  AS 3 | CANADIAN PACIFIC RAILWAY CO.....ovvvrrrmirmereneeserieeissessssissessessesssseesas | soeees Clon 12| e 2FE | o 349,819 |...102.713 349,224 349,441 | e [ e (B79) s | e | s 2.900 . | 10/11/2019. | 02/01/2025.
149123 BD 2 |CATERPILLAR INC....c.coevvviviirnrierireriens L1M7.017 351,051 344,689 | ..o [ e 9,980) [ oo | e | s 8.000 04/03/2019. | 02/15/2023.
166764 BT 6 |CHEVRON CORP... ...103.658 252,160 | .ooorvverreeinnniinns | e (503) | o | e [ e 2.895 12/06/2017. | 03/03/2024.
172967 KG 5 |CITIGROUP INC......cooorevrrririririrnnes ...106.663 266,658 244,040 | ...ooooovrrirerries [ 883 [ | | s 3.700 05/09/2018. | 01/12/2026.
20271R  AM 2 | COMMONWEALTH BANK OF AUSTRALIA (NEW YORK ...100.460 .251,150 248,352 | ..o [ v LINT s | e | s 2.400 05/15/2018. | 11/02/2020.
21685W BT 3 |RABOBANK NEDERLAND.........cccovvviririmnnnne ...102.631 102,631 101,304 | oo | e 1,280) | oo e [ o 4.500 05/10/2018. | 01/11/2021.
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21688A AE 2 |RABOBANK NEDERLAND (NEW YORK BRANCH)........ccocomivemrirriinrinennnnnns [ eovneee | o [ evrrivenins | cveees AFE| oo, 247,208 |...106.024 | ....ccoocvennce. 265,060 LY 7 I K (T [STRNIN IR IOV 3.375 |.....3.562 08/16/2018. | 05/21/2025.
219350  AZ 8 |CORNING INC......oivrrerrirerinrieeieriseeisssseniesiesesesssssssessesssssssenssssssssins | anvenes | oo [ ceneees 12| 2FE ...202,240 |...104.234 208,468 201,832 (A08) | ..ovvorerrrirrernee [ v [ e 3.700 |......3.430 02/07/2019. | 11/15/2023.
231021 AR 7 |CUMMINS INC....oouiiiiiiimeiieiiiesisesieeiseesssisssssesssesesessssissssssssessssssssenns | soveees | oo | ceneenns 12| 1FE]| ... ...316,950 |...105.745 | .... 317,235 314,870 (2,080) [ ..o | e | s 3.650 |....2.171 06/25/2019. | 10/01/2023.
260543 CJ 0 |DOW CHEMICAL CO.....covvvirreriririmnirierireseseesssissrsesssessssesssssssssssssssssssenes | avvenes | oo | verneees 12| 2FE | s 251,228 |...105.026 | ....ccoevernee. 262,565 251,062 | ..ovveerierirenieens (166) | ..ovvvevrrrereernee [ erreriereneesenines [ e 3.500 |......3.398 03/15/2019. | 10/01/2024.
26441C  BA 2 [DUKE ENERGY CORP NEW.......cocomiiiirieiriiniiseiississsssssssssssssssesssennss | eveens 9| ... 2FE 100,000 |...100.367 100,367 100,000 | cvevvvreerrreirennins [ e | e | e | e 2409 |.....2.438 05/11/2018. | 05/14/2021.
26884U  AA 7 [EPRPROPERTIES......cocostiiriirierinrienisisenissssessessesessssssssssessesssssssenins | onveis | oo | seveens 12| 2FE | s 102,887 |...107.254 107,254 102,063 (BB7) | ovvrreerrererreree [ errreriereneeseninns [ e 5.250 |......4.569 07/11/2018. | 07/15/2023.
291011 BF 0 |EMERSON ELECTRIC CO....cecoovirieiiiiiesereiiseisseiissssesssesssssssssssssssssssnnes | soveees | oo | coneenns 12| 1FE ...294,312 |...101.700 305,100 296,746 1,621 [ | e | s 2625 |....3.214 06/26/2018. | 12/01/2021.
29364D AR 1 [ENTERGY ARKANSAS INC.......ovviriirmriiricriesienieeessssisssiesssesssesssessssenes | oeeens .102.751 | ... 256,878 249,508 135 | oo [ e [ s 3.050 |.....3.111 02/13/2018. | 06/01/2023.
30231G  BD 3 [ EXXON MOBIL CORP.......ovviuiiriirrireirneineisesisesessessssisssssssssesssssssssssasssns | svinees ..100.675 | .oovvrriens 201,350 200,000 [ cvooouveerrriernniiens | e | e | e | s 2.275 |....2.275 08/13/2019. | 08/16/2026.
304071 AA 1 | FAIRFAX (US) INC...oouviriirriiieiiericensieeiesissssesssesesseesssssessessssessenens. | sevens ...106.910 320,730 310,261 (1,493) [ oo | e | e 4.875 |.....4.055 03/27/2019. | 08/13/2024.
337738 AT 5 |FISERV INC.....oiiiiiiiiieiiesieeise sttt sesssssssssssssnss | svises ...103.565 155,348 155,805 (74 ) [T NSRRI IO 3.200 |......2.535 12/04/2019. | 07/01/2026.
345397 VU 4 |FORD MOTOR CREDIT CO LLC......ccoiirurrinirieriererenirscensenssenisesiessssenissens | sevens ...104.693 209,386 206,356 (RT3 [TUSIRIN DR IR 5.875 |.....3.792 05/09/2018. | 08/02/2021.
354613  AK 7 | FRANKLIN RESOURCES INC.......cccovviriiiiiniiniieiinsiesiesissiissisesieniesinns | sove . ...103.278 247,951 256 [ oo | e | s 2.850 |......3.020 04/12/2019. | 03/30/2025.
369550 AW 8 | GENERAL DYNAMICS CORP......c.cvivemrerirmerineeierireessnessssssssenssssssenssssesns | aevnes | on | eerneens 12| e AFE| oo 484,085 |...100.046 | .......cccoovnus 500,230 489,702 | ..o 2,686 | ..o [ s [ 1.875 |.....2.473 11/14/2017. | 08/15/2023.
IT' 37045X  AY 2 | GENERAL MOTORS FINANCIAL COMPANY INC........cooverirvrireemrisernnirerinnnne | vereens | oo | vernrene 12] ... 2FE 99,617 |...100.458 . 99,904 LT TR VOO PO 3.200 |......3.383 05/09/2018. | 07/13/2020.
== 733N AB 7 | GEORGIA-PACIFIC LLC..rrerooossosesrsoseseesessssesesssesesesssesesnss | v | o | e L 1FE ...579,375 | ..102.776 | ....cc.0oe.....513,880 | ..o 500,000 | oo 511,225 | .ooovveevrcrrerrnenn [ rrenenend(13,162) [ s | e | s 5.400 |......2.653 07/01/2014. | 11/01/2020.
.c' 38141G WK 6 | GOLDMAN SACHS GROUP INC.......cooorrirrrirriniisiesseisssssseesssssessnees | cevinns . 2 1FE 253,043 |...101.030 251,814 | v e TAT) s | e | s 2.942 |....2.674 05/09/2018. | 06/05/2023.
IN) 404280 BA 6 |HSBCHOLDINGS PLC ..o [ o (O] ST IS AFE| oo 348,656 |...104.329 349,070 | ..o [ 282 [ s | e | s 3.600 |......3.684 05/09/2018. | 05/25/2023.
41283L AT 2 |HARLEY-DAVIDSON FINANCIAL SERVICES INC.......ccrvvvieiemireinrirernninneres | veveene | e | cevvverenns 1 2FE| o 100,000 |...100.582 100,000 | cvvuerrrirerrnrierins | e | e | e | e 2.847 |......2.885 11/26/2018. | 03/02/2021.
436106  AA 6 |HOLLYFRONTIER CORP........coooivrerirreririnsineriessneessnssseesesssssssessesssssesns | wnenes | oo | oveenns 12| e 2FE ..112.813 223,216 (1,296) [ .oovvoererrernnns | ceereeinerinerineenns | e 5.875 |.....3.700 08/13/2019. | 04/01/2026.
438516  BD 7 |HONEYWELL INTERNATIONAL INC......ccovvmiiirirriernircierissisnssrssssseenssnines | vevenne | or | servrerenns 1 1FE ...105.274 258,436 (2,028) [ .oovvvererereinns [ e s 3.350 |.....2.441 06/02/2017. | 12/01/2023.
458140  BD 1 |INTEL CORP.....coooiiieieiieiineiieniseseessssse s ssssssssssensssssssssnns | svenes | oo | oveenns 12| e 1FE ...103.874 571,307 554,216 (935) | ovvrneerreririeenee [ errerirerineerenines [ e 2.875 |......2.681 12/13/2017. | 05/11/2024.
459200 AR 2 |INTERNATIONAL BUSINESS MACHINES CORPORAT........coccruvmrrrremrernirnnns | verenne | or | cervverenns 1 1FE ..125.068 | .... 500,272 486,968 (4,616) [ .oovvveevrrverieiins [ e [ 6.220 |......2.994 07/15/2019. | 08/01/2027.
46625H KC 3 |JPMORGAN CHASE & CO . 2 104.364 | 313,092 289,152 | ..ovvreerierrerieens 1,903 [ oo | e | e 3.125 |.....3.920 05/09/2018. | 01/23/2025.
46849L TC 5 |JACKSON NATIONAL LIFE GLOBAL FUNDING ...107.258 99,845 25 [ [ | e 3.875 |.....3.907 06/06/2018. | 06/11/2025.
494368 BQ 5 |KIMBERLY-CLARK CORP.................. ...102.512 193,568 1,038 [ oo | e | e 2.650 |......3.333 01/30/2019. | 03/01/2025.
50077L AJ 5 |KRAFT HEINZ FOODS CO ...102.999 99,424 212 | i [ | 3.500 |.....3.740 05/09/2018. | 07/15/2022.
539439 AK 5 |LLOYDS BANKING GROUP PLC.... ...101.577 199,309 438 [ e [ e [ e 3.100 |......3.336 05/09/2018. | 07/06/2021.
539439 AQ 2 |LLOYDS BANKING GROUP PLC.... ...104.489 186,306 1,235 | e | e | s 3.574 05/09/2018. | 11/07/2028.
539830 BE 8 |LOCKHEED MARTIN CORP.... ...104.010 .312,030 312,294 (273) | ovverreererineinee [ e [ e 2.900 . | 11/18/2019. | 03/01/2025.
570535 AR 5 |MARKEL CORP.......... ...103.598 310,794 307,122 (A ST USROIN OO 3.500 10/11/2019. | 11/01/2027.
57629W CH 1 |MASSMUTUAL GLOBAL FUNDING I ...105.410 210,820 199,635 A3 | e | e [ e 3.400 03/05/2019. | 03/08/2026.
58013M EL 4 |MCDONALDS CORP.......cc.ccermurirmrinrinns ...102.532 256,330 253,987 (2,797) [ oo [ e s 3.625 03/06/2017. | 05/20/2021.
585055 BS 4 |[MEDTRONIC INC......ccoovvmreririeincrinrineiienes ...107.199 535,995 500,399 ((G12) ) [SUTUUTORIN IV IV 3.500 08/28/2018. | 03/15/2025.
594918 BW 3 | MICROSOFT CORP... . ..101.414 101,414 98,797 548 | oo | e | e 2.400 05/10/2018. | 02/06/2022.
606822 AP 9 |MITSUBISHI UFJ FINANCIAL GROUP INC ...101.482 101,482 97,789 809 [ . [ e [ e 2.665 05/09/2018. | 07/25/2022.
60687Y AP 4 |MIZUHO FINANCIAL GROUP INC ...104.326 208,652 198,707 K (2 [URTOORONTIR ISR IOV 3.549 05/09/2018. | 03/05/2023.
617446 8C 6 |MORGAN STANLEY.......cccovvrirmrrrnnns ...108.206 216,412 199,793 33 | e [ e [ e 4.000 05/09/2018. | 07/23/2025.
61945C  AF 0 [MOSAIC CO....ccoovvvrmrrerierirenrrrerirerereenns ...102.611 179,569 174,191 264 | oo | e | s 3.250 12/21/2017. | 11/15/2022.
63254A  AX 6 |NATIONAL AUSTRALIA BANK LTD (NEW YORK B. ...100.609 .251,523 248,256 1,640 [ oo | e | e 2.500 05/09/2018. | 01/12/2021.
637432 ND 3 |NATIONAL RURAL UTILITIES COOPERATIVE FIN ...102.956 102,956 103,047 (45) [ oovverrerererins | e | e 2.850 12/02/2019. | 01/27/2025.
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651639 AT 3 |NEWMONT GOLDCORP CORP [SSSTURPUIURRTURN VORI DU DUV 1.2] ...... 2FE| oo 148,050 |...104.569 148,570 | oo 420 | oo | s [ s 3.700 |....4.020 |MS...... 10/03/2018. | 03/15/2023.
65339K AQ 3 |NEXTERA ENERGY CAPITAL HOLDINGS INC........coovvemrvmerirerereerinenerinenns | eevnnee | o [ rverirenes | cveeen 2FE ....100,285 |...100.875 100,093 (137) | ovverreererineenee [ e [ e 3.342 |.....3.199 [MS...... 08/06/2018. | 09/01/2020.
655844  BJ 6 | NORFOLK SOUTHERN CORP.........cocomsiriiririnrieneiiereeeessissesssesessssessnnes | eevees | or | wereeees 12| e 2FE| ... ....157,040 |...102.082 152,660 (1,289) | oo | e | e 3.000 |.....2.090 |AO...... 06/30/2016. | 04/01/2022.
66989H  AJ 7 [NOVARTIS CAPITAL CORP.......ccoorreirierinerieriresessseenenssssenssenssseessssssessenes | soveis | oo | veveens 12| e TFE| oo 308,871 |...105.128 308,161 | .o (A1) SRR IUSRPRRRR VP 3.000 |......2.480 [MN...... 06/18/2019. | 11/20/2025.
67077TM  AJ 7 [NUTRIEN LTD....coiiiiiiiiiniiiiieisisniesieies e sssssssssssssennss | sniias ..102.177 253,674 (1,403) [ oo | e | s 3.150 |.....2.540 |AO...... 07/25/2016. | 10/01/2022.
67080L  AA 3 [NUVEEN LLC.....ovvirieririirieinirieriesicesseessisssssessssssessesssssssssssssssenseness. | sevenes . 111.367 99,463 50 | e [ e [ e 4.000 |.....4.073 | MN...... 10/17/2018. | 11/01/2028.
68389X  AS 4 |ORACLE CORP......cooiirisiiiciiesi i | coeies ...105.749 303,913 (984) | ovvvrererinriaes [ e [ e 3.625 |.....3.232 |JJ....... 01/15/2019. | 07/15/2023.
695156 AQ 2 |PACKAGING CORP OF AMERICA........cccmivemmimrinrrierieseseessssiesiesssensenenns | cevees ...107.449 411,066 (2,833) [ oo | e | e 4500 |......3.670 |MN...... 06/27/2018. | 11/01/2023.
70450Y  AD 5 |PAYPAL HOLDINGS INC.....ooouiieuiireiieiineireiissiseesiesiesissesississssssssessssnins. | soveees ...101.405 151,357 | oo (L)) [N INUIRRRRIR BV 2650 |......2.500 |AO...... 12/04/2019. | 10/01/2026.
709599 AU 8 | PENSKE TRUCK LEASING CO LP.......ccoviveeireririreeineineriessssiresessseinsnnes | ceves ...100.429 99,879 219 [ o | e | s 3.200 |.....3.429 [JJ....... 07/23/2018. | 07/15/2020.
717081 ES 8 |PFIZER INC....ooiiriirciiciiteiiesie ettt | snises ...103.860 303,704 (B04) | oo [ e [ e 2.950 |.....2.632 |MS...... 04/10/2019. | 03/15/2024.
718172 AT 6 | PHILIP MORRIS INTERNATIONAL INC.......ovovirirerirrireriiineriessieessenssnenes | ceven ...101.285 97,600 854 | oo | e [ s 2.500 |.....3.459 |FA....... 05/09/2018. | 08/22/2022.
718546 AC 8 |PHILLIPS BB.........coouiiiiiiiiiciiiirseiesiiicsisi s | sevin ...104.975 256,706 (2,836) [ oo | e | e 4.300 |......3.056 |AO...... 03/09/2017. | 04/01/2022.
74005P  BF 0 |PRAXAIRINC.....coiiirieimiimeriecieseiesisisesssssse st ssesssessenssssssas | senenes ...102.138 251111 [, (B84) | .ovvvreerrerirneernee [ errrerierineerenines [ e 2.700 |.....2.540 |FA....... 12/15/2017. | 02/21/2023.
|T| 755111 BT 7 |RAYTHEON CO....covouiiiriiniieiieiieeseisssise st issssssssesssssssssissnsins | seises ...100.962 251,044 (1,296) [ oo | e | v 3.125 |.....2.585 |AO...... 06/17/2014. | 10/15/2020.
== 774341 AE 1 |ROCKWELL COLLINS INCervroreoseseoesesesessesesesesesesssesesosseses | v , ...105.429 302,058 (509) | .oovvvreerrirrenee [ errerirererneerinnines [ e 3.700 |.....3.502 [JD....... 04/12/2018. | 12/15/2023.
.c'833034 AH 4 [SNAP-ON INC.....oovrirriiriiiineirniissiiee e isssssessssessssissssssssssesssssssene | onenen | oo | vevereeeens o AFE| oo 406,840 |...106.812 370,660 (11,991) [ v [ [ e 6.125 |.....2.482 |MS...... 11/23/2016. | 09/01/2021.
Q’857477 BC 6 | STATE STREET CORP......ccctvirierrinirieriesieeesesissssessessssessessssssssssssssens | sonenes 25] ... 1FE| .. 100,000 |...105.831 100,000 | ovvvvrerererrnreriens | ervrreernreisennenies | eereesssesessnens | e | e 3.776 |.....3.777 |JD....... 11/28/2018. | 12/03/2024.
863667 AF 8 | STRYKER CORP.......ooouiiriiiiisiieeiscisseiss st ssssssissssssssessssninns | seises B 12| AFE| oo, 506,800 |...105.080 504,796 | ...ccovvrivrirerirns (1,070) | oo | v | e 3.375 |.....3.126 |MN...... 01/31/2018. | 05/15/2024.
89152U  AF 9 [ TOTAL CAPITAL SA.....iiiiriiieeinsineisesssessess s isesssssssessesssssssssssssssssssssnens | seveses Cloon | 1FE ...102,904 |...102.460 101,181 (1,067) [ oo | e | e 4125 |....2.998 | WJ....... 05/10/2018. | 01/28/2021.
90327Q D2 2 |USAA CAPITAL CORP....c.ovieriririrnrisniseierisissssssienssssessessssisnssssssssssssensessens | onnne | oo | vevneeen T | eviies 1FE ....149,805 |...100.545 149,950 97 [ v | e s 3.000 |.....3.067 [JJ....... 06/26/2018. | 07/01/2020.
9033TH NV 1 [US BANK NA.......iiiriiiieieiseniessiesieseees sttt ssssssssssesssssenns | eeesas 2| e 1FE| .. 249,750 |...104.483 249,818 L ISTUORRTTORN DRSSO DO 3400 |.....3.422 |JJ....... 07/19/2018. | 07/24/2023.
907818  ES 3 |UNION PACIFIC CORP........oevtrirrririrerisisinnieississienssssessessssisssssssssssssensnnss | overes | oo | verenees 12| ... 2FE| o 312,033 |...107.225 | .... 321,675 310,714 (1,319) [ s e s 3.750 |......3.025 |JJ....... 04/04/2019. | 07/15/2025.
92343V EN 0 | VERIZON COMMUNICATIONS INC......vvumrimrirermeemmnineessrsssssensesessensssens | eeneee | o | wevereenes 1 2FE | oo 192,478 |..105.931 | .coooovvrrnnnad 211,862 194,128 | oo 1,014 [ s | e | e 3.376 |.....4.016 |FA...... 05/09/2018. | 02/15/2025.
949746 RW 3 |WELLS FARGO & CO. et | e | o e | FE| v 231,393 [...102.869 | ..covrirrrnnn 257,173 234,764 2,075 | oo [ | v 3.000 |.....4.107 |AO...... 05/09/2018. | 04/22/2026.
976656  CL 0 [WISCONSIN ELECTRIC POWER CO.....cooviuriminirssnmnsrisnessmsssnssssmsssssssnsnssees | snnnee | oo | cevneens 12] 1FE 99,981 99.955 99,955 99,981 . (0 TR (FTRTRRRR OO 2.050 |.....2.054 |JD....... 12/03/2019. | 12/15/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation N . 22,716,720 XXX 23,202,631 22,090,000 22,508,951 | oo 0 [ (78,230) [ ..ovvveririrrnns 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
12555D  AB 1 [CIM 19INV1 A2 - CMO/RMBS.........ocvviiriiirirnrierneieiesiseisensssnssnssseensnssesenss | verenns | oo | eovnrevennidh | el IFE | iiiii..69,810 ... 99.714 .69,949 69,342 (468) [ .ovvvvervrierverens v | v 2.792 2.582 |MON.. 04/05/2019. | 02/25/2049.
59981B AC 8 |MCMLT 19GS1 A1 - CMO/RMBS... ...100.502 .96,725 97,178 () SRR ORI PR 2.750 10/15/2019. | 07/25/2059.
89177X  AA 5 |TPMT 19HY3 ATA - RMBS.......ooiiriiiiinniiniisnissisnianins § ..100.122 | ... ..95,335 95219 | .. 95,326 . ()] RS (RPN oo 2.792 10/22/2019. | 10/27/2059.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtiEs. ... ..o 262,323 XXX | e 262,295 | ..cooernnn 261,893 | .o 261,846 | .o 0 (210 [—— 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05972M  AA 2 |BANC 19CRE5A - CMBS............ ...100.036 96,626 96,592 | c.oorvveererineinenns [ e [ e | e | s 3.491 MON... 03/08/2019. | 03/17/2036.
06054M AC 7 |BACM 16UB10 ASB - CMBS ...102.283 .255,708 246,457 812 | i [ e [ e 3.019 MON... 08/22/2018. | 07/16/2049.
125156 AE 7 |CD 17CD3 AAB - CMBS. ...104.115 104,115 99,472 93 | e | e | s 3.453 MON... 05/15/2018. | 02/11/2050.
17290Y AS 7 |CGCMT 16C1 AAB - CMBS ...102.677 102,677 98,264 424 | e [ e [ 3.003 MON... 05/15/2018. | 05/12/2049.
17291D AE 3 |CGCMT 18C5AAB - CMBS.............. ...108.689 108,689 102,415 (B82) | ovvvnrerrerirneirnee [ errerierineerisnines [ e 4.148 MON... 06/07/2018. | 06/12/2051.
45378Y AA 2 |IPT 18INDP A - CMBS ...104.400 104,400 99,980 (1:) ] [N ISR IO 3.763 MON... 06/21/2018. | 07/10/2025.
46644Y AU 4 |JPMBB 15C31 A3 - CMBS.. ...106.999 .106,999 100,322 (1) [T ISR IO 3.801 MON... 10/01/2018. | 08/17/2048.
61690Y BS 0 |MSC 16BNK2 ASB - CMBS.... ...102.204 102,204 97,366 151 I RPN DURRRIURRRRR I 2.860 MON... 05/15/2018. | 11/18/2049.
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61767Y AW 0 |MSC 18H3 ASB - CMBS........oouiieriiriieiineiseeis i ssssssesnssesens | soeees [ I 4| ... AFE| oo, 102,996 |...108.573 | ...occovvvrrenne 108,573 | oo 100,000 102,424 | oo (390) e [ 4.120 |......3.653 |MON... 06/27/2018. | 07/17/2051.
69346W  AA 5 [PFP 196 A - CMBS......cooiiiriiierierieeienisisesssesessiessessssssssssessssenssesens. | oveees Cluondh| 1FE ....100,000 |...100.000 100,000 ...100,000 100,000 e [ 2.754 |......2.828 |MON... 11/20/2019. | 04/14/2037.
92939F AT 6 |WFRBS 14C21 Ad - CMBS........cooiiiririieieiiseies e issssesssessssssenas | soeees JO PR | IO 1FE]| ... ...101,992 |...104.220 | .... 104,220 101,705 s (288) e [ 3.410 |.....2.941 |MON... 04/25/2019. | 08/16/2047.
94989Y BA 0 |[WFCM 16C32 ASB - CMBS........ccccoomniunes [ N 4] ... TFE] e 99,313 |..103.444 | ...ccooovvnnnnn 103,444 | oo 100,000 | .. 99,484 | ..o 109 . 3.324 |.....3.471 |MON... 05/15/2018. | 01/17/2059.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities .. [ [ 1,342,949 XXX | e 1,397,655 | ..o 1,346,592 | ............. 1,344,480 | ..o 0 845 | o 0 0 XXX XXX XXX | o 3,623 | ... 40,552 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
023770  AA 8 |AMERICAN AIRLINES INC - ABS................ . [ ...103.707 J7,751 | . 76,633 48 e | 3.375 |.....3.664 |MN...... 04/05/2019. | 11/01/2028.
02377A  AA 6 | AMERICAN AIRLINES PASS THROUGH TRUST SER.........ccccoovvemerinrrinerirenes [P , ...105.174 72,653 | .. 70,929 v 136 e [ 3.700 |.....4.220 |AO...... 01/11/2019. | 04/01/2028.
22822R  BF 6 [CROCAS 181 C-ABS.......ccccovuvunene ...103.412 150,000 | .ovoovrverrriireniens e | 3.720 |.....3.720 |MON... 06/26/2018. | 07/15/2043.
26829G  AA 6 [ECMC 182 A - ABS......cooviiirinirerieriinenenenississriessnensenssssssssssssnsssenssseses | sonoees | oo [ eovneeveendt | ol TFE | i 78,663 |0 98.260 78,204 (459) e [ 2.508 |......2.739 |MON... 10/04/2018. | 09/25/2068.
29374A  AB 0 |EFF 191 A2-ABS.....cccooomrrrmmrrnrnnns ...100.962 100,962 100,000 0 s [ 2.980 |......2.999 |MON... 03/12/2019. | 10/21/2024.
34528Q GS 7 |FORDF 191 A-ABS..... ...101.463 101,463 99,987 T [ | e | e 2.840 |......2.865 |MON... 04/02/2019. | 03/15/2024.
69335P DE 2 |PFSFC 19AA2-ABS......cccooovmrrmnrinnns [ I ...101.358 | ... 101,358 99,998 s 1 s [ 2.860 |......2.878 |MON... 04/09/2019. | 04/15/2024.
848580 AA 6 |SPIRIT AIRLINES CLASS A PASS THROUGH CER.......ccccovvvvmerreririerrerireenne . 2104218 [ e 159,486 | .....coovvveran 153,031 153,337 | covvereeereeereeenns 0 e [ 4.100 |......4.060 |AO...... 02/14/2019. | 10/01/2029.
89231X AA 9 |TALNT 191 A-ABS....... ...101.538 99,969 3 [ s [ | 2560 |......2.580 |MON... 06/10/2019. | 11/25/2031.
RO0931E  AA 2 |UAL191A-ABS ...108.120 | .... . 90,783 e [ 4.550 |....4.549 |FA...... 01/28/2019. | 02/25/2033.
. 599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. XXX [ 1,052,519 | oo 1,022,983 | ..o 1,019,840 (V43 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............. XXX 25,915,100 24,721,467 25,135,118 | o0 [ (78,132) | ..ovvevvrvnirnn 0 0 XXX XXX XXX XXX XXX
Totals
7699999.  TOtal - ISSUET OBHGAHONS. .....vv.rertereesseisserssrs sttt | seesssneend 43,723,338 XXX ..44,817,811 | ..........43,075,000 | ..........43,514,890 | ....coooovrniiinnnnc0 | i (72,482) | ..vvovviniinn 0 0 XXX XXX XXX XXX XXX
7799999. Total - Residential Mortgage-Backed Securities .. 8,148,246 pO S T 8,495,605 7,295 | o 0 0 XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities . . s 1,342,949 XXX 1,397,655 1,344,480 845 | i 0 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities RPN | .1,020,109 XXX [T 1,052,519 . 1,019,840 | ... [VASE) ] I 0 0 XXX XXX XXX XXX XXX
8399999, Grand TOAl - BONGS...........ccvureeirirrirereieeieeise ettt ssinsninnes | aeesiesians 54,234,641 XXX 55,763,589 53,680,142 | ........... 54,037,018 | ..coovvvrrrrinn () [ (64,612) | ..ocvvvvrvrenne 0 0 XXX XXX XXX | s 411,077 | ....1,532,679 XXX XXX
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L3

NONE
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C on Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
072730 30 2 |BAYER AKTIENGESELLSCHAFT EACH RE ADR.........ccccomiriirirriininrenerinerinenienes | eoveeens Cl .. 18,200.000 | ..................369,096 | .........20.280 | ..................369,096 | ....... 309,234 4,477 59,862 59,862 | ..oevvrriieieniinrins 07/26/2019. | ...
084670 70 2 | BERKSHIRE HATHWAY CL B ORD........cocvumiiiriirireiineineiissiissssesisseesssesssssesssenes | creeeens I 2,450.000 | ..................554,925 | .......226.500 | .........c........554,925 | ..o 142,035 54,684 54,684 | ..o 07/16/2007. | ...
15135U 10 9 | CENOVUS ENERGY ORD........cvturrimrieeriierieneneesssesesiessssssesssesesssssssssssesssnsssees | eoneeens Cl . 29,110.000 166,468 ....1,380 2,785 90,823 90,823 | oo 12/14/2009. | ...
166764 10 0 | CHEVRON ORD.......coomiiriimireriniiieiieesseissssssssssssessssessssissssssssnssssessssssssssanses | oensines | oo | cevvens 5,125.000 ...617,614 415,517 22,015 | oo | e 45,448 45,448 | ..o, 07/26/2019. | ...
17275R 10 2 | CISCO SYSTEMS ORD.....ovvvurirrererrireeieriseriesisesesesssssssessssssnessensssssssssnsnens | soenees | eve | eoveeond 4,000.000 | .ooovvrrrerirnes 191,840 84,463 5,520 | covvverrerernrrernneen | eererinnens 18,520 18,520 11/14/2013. | ...
20825C 10 4 |CONOCOPHILLIPS ORD 5,000.000 325,150 294,700 2,100 30,450 30,450 .| 07/31/2019.
219350 10 5 | CORNING ORD.....ccvvrvrmrrrerrrrircrininnns 9,000.000 261,990 | ........29.110 | .o 261,990 | oo, 125,376 7,200 (9,900) (9,900) 10/09/2013. | ...
303901 10 2 | FAIRFAX FINANCIAL HOLDINGS ORD......cotiiumieriiimeirerineesersessseseseessssesssssssssnes | creveens Cl 1,000.000 | ..ooovernernens 469,110 | .......469.110 | ......ccc..ec.... 469,110 | oo 406,323 8,500 29,030 29,030 | ..ooviiiiinienis 09/23/2013. | ...
314211 10 3 |FEDERATED INVESTORS CL B ORD.......cevurimeriirieriererneesssesesssssssessesssseessnens | erneeens 3,000.000 68,611 K21 S I 18,120 18,120 | oo 08/31/2018. | ...
404341 10 5 [HP ORD.....oiiiiiiiicierii st sisssssssssssenies | coninns | e | ciies 16,800.000 147,394 | oo 2,960 | covvririrrinne 10,765 1,512 1,512 01/21/2016. | ...
458140 10 0 |INTEL ORD....oivoiiuirimrirceseissisessiesiessseessssse st essssesssssesssens ,700.000 129,083 7,182 ...73,644 73,644 .| 10/03/2013.
47233W 10 9 |JEFFERIES FINANCIAL GROUP ORD.......coocoiviimrvirnrisesiissssssssesssessssessssnsnenns | oeeeees | e | ceveen 20,000.000 ..427,400 | ....... 320,800 36,362 80,200 80,200 04/05/2016. | ...
58933Y 10 5 |MERCK & CO ORD.....ccooviimrirrirerimeimeeierissssesseesssesssssssessesssesssessssssssssssssssssens | soevenes | oo | sevveees 3,925.000 356,979 | ..overvrrininne 129,822 ...2,394 8,635 57,070 57,070 | oo 02/11/2011. ] ...
651639 10 6 [ NEWMONT ORD......coooiriiirriieineiseiinsisesissssesesssssssssssssesssesssssssssssasssssssesssnses | vevnes | eve | ovvens 19,000.000 825,550 | ....... 572,810 | .oovvvrrerenernnrinns | eevrrerrenenn 18,080 | oo | v 144,682 144,682 | ..o 07/29/2019. | ...
717081 10 3 | PFIZER ORD....couiererieeieeieesssisssssessessseessssssssessessssesssssssssssssssssssessssssnnees. | sonnenes | ene | eoveeend 6,350.000 | .oooverrirnne 248,793 | ..........39.180 | .ooovvrrrrrr 248,793 | ..o 115,443 (28,385) (P21 ) RN 01/06/2011. | ...
I 718546 10 4 | PHILLIPS 66 ORD..........ccooovvrmrrirrrirreirnneieeneieeseienns e 3,000.000 334,230 334,230 33,789 75,780 .| 01/14/2003.
h 739239 10 1 |POWER CORP OF CANADA ORD........cocouvurieimrimierermerierssesesesssssesssssssssesssessinens | svveees Al 14,000.000 | ...coorvernrenes 359,993 359,993 | ....... 303,354 56,639 07/26/2019. | ...
) 80105N 10 5 |SANOFI ADR REP 1 1/2 ORD....occcoscoeeesosessesososseesessessoesesses oo | o C 5,500.000 276,100 138,958 37,345 37,345 | ..o 10/10/2008. | ...
878742 20 4 |TECKRESOURCES CL B ORD.......... SRR RO IR Cl... 17,000.000 | ..oooineiienes 295,290 169,322 (69,441) [y ) I 07/26/2019. | ...
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........cccviirs o 6,993,681 ...6,735 173,402 0 766,083 XXX
9799999, Total = COMMON SHOCK. ... reutisersersssere e es et bbbt 6,993,681 ...6,735 173,402 0 .766,083 XXX
9899999. Total ComMON and Preferred SHOCK............ovuiiiuciiiiiiiiirisieiiesiie st bbb 6,993,681 XXX 6,993,681 ..6,735 173,402 0 XXX
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Statement as of December 31, 2019 ofthe HMIO Partners ; Inc
SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
38378U 8L 4 | GNR 15HO4B FA - CMO......oviiiiiiiereincericeesise e 10/20/2019........ VARIOUS ...ttt | ees 155 [ oo
912828 YB 0 |UNITED STATES TREASURY.....ccostiiiiimiriinisiisinssnisssisssnssssssensenessseeas 09/30/2019........ VARIOUS......ooiiiiiiiiiii i snssensssnssssnsssssnnns | nsnessnnsssnssssnsenssnsssnnssssssenssssennnes | ansnsssnsssssesssssesssen 1, 100,107 | i 1,100,000
0599999, TOtal - BONAS = U.S. GOVEIMMENL. .........c.oeuiveiieitereictieeiiteteteeecteteteeteteteseete et saetessaesesesesaesessetesesessseesessesess  tevessesessssesesassssesassseesessesesesessseessssesesesessseessesesesassesesasseeesesssseses s sssesessesetesessesessesesesesassesasseee st s setes s sseesessesetesssseessssetetasessesannse  avsesessssssetassssssasssesesasassesasnsesesnantanas ....1,100,155
Bonds - U.S. Political Subdivisions of States
054789 VK 5 | AZLE TEXINDPT SCH DIST......ccoimiiiimiinririnnnicissneenes . I | 06/03/2019........ RAYMOND JAMES/FL......cooiiiiiiiiniiiiiniisnssississesensssssenes 230,498 220,000 2,689
2499999. Total - BONdS - U.S. PONtICAl SUDGIVISIONS O SEAES. .......urveireeresiiesisissiisssisssese et es stk foeesse0E e 0888088 E 08 £ 8L 84 EEEEHEEE L EE L E L8R E L8 LA R bR SEEk LR bbb 230,498 220,000 2,689
Bonds - U.S. Special R e and Special A
01026C  AC 5 |ALABAMA ECONOMIC SETTLEMENT AUTH BP SETT......c..cvvmiiirieieiniseienieineeeie e 06/01/2019........ Morgan Stanley..........ccvvevveiiierneceee s 100,649 100,000 202
3132DV 3M 5 |FH SD8004 - RMBS.........ooiiiiiiiiieriiiseiesiessssiersss st 08/01/2019........ CITIGROUP GLOBAL MARKETS INC........ccccvvrivinririnns 302,818 299,125 100
31418D  FF 4 |FN MA3765 - RMBS 09/01/2019 MLPFS INC FIXED INCOME 200,634 199,573 .42
31418D  GK 2 [FNMA3B0T - RMBS.........oiiiiiiiiniiieiiesissns s ssissienes 10/01/2019........ VARIOUS......... 133,915 134561 | v
64971X  JD 1 [NEWYORKN Y CITY TRANSITIONAL FIN AUTH 06/01/2019........ JP MORGAN SECURITIES LLC........oovvereiireirrienirins ..99,991 100,000 | .oveoveeereriireieiesee e
650035 4W 5 |NEW YORK ST URBAN DEV CORP REV.............. 12/16/2019........ Morgan Stanley..........ccvrverrerieeiceee s 104,276 100,000 819
70922P  AM 4 | PENNSYLVANIA ST TPK COMMN SPL OBLIG.. 06/26/2019........ J.P. Morgan Securities LLC 371,319 350,000 821
914115 P2 0 |UNIVERSITY CENT ARK REV 06/01/2019........ 130. . 150,000 . 150,000
3199999. Total - Bonds - U.S. SPECial REVENUE AN SPECIAI ASSESSMENES. .. ... v ruueutrersersieeesisarserseestesssessessssssesserats | etesassessssssesesessessesasssesesssssesassassesssesesssssssessesassesseesessesessessesasessseeseesesassesserseesessessesessesassessesseesesassessesasssssesssesesassessesssssesassessessns | oeseesesossessesssssssessessessssansessessnsassessesnes | ersssossessessessssansessessssnsassas 1,463,600 | .o 1,433,260
Bonds - Industrial and Mi:
00287Y  BQ 1 [ABBVIE INC.....cooieiirricieeieireeiseeese e ensnnees 11/12/2019........ Morgan Stanley..........ccvverreerieernerceeeeeereeenes 99,911 100,000 | evooverereriieereiereerene e
009158 AV 8 | AIR PRODUCTS AND CHEMICALS INC........oovviiiiiieriiiiiniissiiesiesiesisessssiss s 08/21/2019........ J.P. Morgan SECUMHIES LLC........c.evuiireriiiriieiiseiesiisse e 158,817 150,000 321
l 023770  AA 8 | AMERICAN AIRLINES INC - ABS........corevriirrnrierseirererisreenieennes 06/01/2019 MORGAN STANLEY & CO. LLC..... . ..81,565 ...82,808 1,227
h 02377A  AA 6 | AMERICAN AIRLINES PASS THROUGH TRUST SER.......cooviuirniieiiinineierssisceesieissssennnis 06/01/2019........ BARCLAYS CAPITAL INC FIXED INC......c.vvereririiinirsieisiessiseesisieisnienes ..75,783 LTTTT5 831
D) 05972M  AA 2 |BOMT 19CRES A= CMBS..o..voooeeeeseeesseeessseessseessessessseee 06/01/2019........ WELLS FARGO SECURITIES LLC...... 100,000 100,000 | ovooverereriieeieieerirere e
09062X  AF 0 [BIOGEN INC......coiiiiiiireiiiiciicieiesie st 07/17/2019........ MORGAN STANLEY SMITH BARNEY 374,066 350,000 4,883
12555D  AB 1 |CIM 19INV1 A2 - CMO/RMBS......... 06/01/2019........ MLPFS INC FIXED INCOME...........coooiiiriirieriiirerieisiiesie s ssssesensenees ..99,801 100,000 107
126408  HD 8 | CSX CORP.....ccotiiriririreiiseisee s 08/16/2019 Southwest Securities 424,640 400,000 4,057
13607G KW 3 | CANADIAN IMPERIAL BANK OF COMMERCE..... [ 12/10/2019........ DEUTSCHE BANK SECURITIES, INC.......ccoovvrivirireriniine 100,000 100,000 | oveoverereriieeieieerrere s
13645R  AS 3 | CANADIAN PACIFIC RAILWAY CO. c 10/11/2019........ RAYMOND JAMES/FL......ocovviriviniieirerinsinseinsiisissiesessnsene 349,819 340,000 2,054
149123 BD 2 [ CATERPILLAR INC......ooiiiiiieintieeiseieieeiereeisi et 06/01/2019........ RAYMOND JAMES/FL......ccovieriniiniereiineieeinsieisnireresinsen 354,669 300,000 3,333
219350  AZ 8 |CORNING INC....oovvieiieicisieictc ettt 06/01/2019........ Southwest Securities 202,240 200,000 1,768
231021 AR 7 |CUMMINS INC 06/25/2019 Southwest Securities 316,950 300,000 2,616
260543  CJ 0 | DOW CHEMICAL CO.....couvirriiiieierisisirssise st ssssssssesssenes 06/01/2019........ RAYMOND JAMES/FL......ccovvorirniieirerinsinseinsisissieiessnsene 251,228 250,000 4,083
29374A  AB 0 |EFF 191 A2- ABS.....ooiiiiicieireiesceese et 06/01/2019........ WELLS FARGO SECURITIES LLC...... ..99,999 100,000
30231G BD 3 |EXXON MOBIL CORP........coveireriiirirrierisieierssisssssssssnsesssssssenes 08/13/2019........ J.P. MOrgan SECUNMHES LLC........cvueriiireririreieisiseiesieiseise st 200,000 200,000
304071 AA 1 | FAIRFAX (US) INC....ovuiiiiiicriiistiesise it [ 06/01/2019........ Southwest Securities, 311,754 300,000
337738 AT 5 |FISERV INC ..ottt 12/04/2019........ GOLDMAN, SACHS & CO...ccooviriiiieieisissisesiesssesss st 155,862 150,000
34528Q  GS 7 |FORDF 191 A= ABS......oiiiiiiiierieiesiterissiesisi e enisiaes 06/01/2019........ BARCLAYS CAPITAL INC......coovviierieiieineieiesireeeiesseenineiees ..99,986 100,000 | ovovenereriicririeeere e
354613  AK 7 | FRANKLIN RESOURCES INC.....c.ovvvirriiirireierisiesssisisssesesssene 06/01/2019........ Southwest Securities, 247,695 250,000 317
436106  AA 6 |HOLLYFRONTIER CORP.......cooiviiiiirerinerceinieresisee st 08/13/2019........ 130t | e 224,512 200,000 4,374
459200 AR 2 |INTERNATIONAL BUSINESS MACHINES CORPORAT........cooviirerrieiinieisssssesessssisssenssssnsns 07/15/2019........ STIFEL NICOLAUS & COMPANY INC.......ccoriririiirireieiisissisisessssessssis s 491,584 400,000 11,472
494368  BQ 5 |KIMBERLY-CLARK CORP.........cccrivmiiiiriiereiintierinsi e sesseseninsiees 06/01/2019........ Southwest Securities, 192,530 200,000 2,208
539830  BE 8 |LOCKHEED MARTIN CORP.......cccovutiririiiiiieiieniieniesissiissians 11/18/2019........ J.P. Morgan Securities LLC.........c..evimririiiiseiesiesss e ssesssens 312,567 300,000 1,909
570535 AR 5 |MARKEL CORP........ccocoiririiriiieinnisciesieissie st 10/11/2019........ 130t | i 307,293 300,000 4,813
57629W  CH 1 | MASSMUTUAL GLOBAL FUNDING Il.....ccvuuivierirrerrieeneriesiienienesceens 06/01/2019........ JP MORGAN SECURITIES LLC...c..ovvrrirircrinrrinerirenes 199,592 200,000 | ..o
59981B  AC 8 |MCMLT 19GS1 A1 - CMO/RMBS.........ocoiiiiireriniiieerineiesinsierssieneseseisenieiaes 11/01/2019........ GOLDMAN, SACHS & CO....ccoouirriiiiireriiis sttt 100,469 100,000 355
637432 ND 3 |NATIONAL RURAL UTILITIES COOPERATIVE FIN 12/02/2019........ U.S. BanK.....oceecieieere s 103,092 100,000 1,005
66989H  AJ 7 |NOVARTIS CAPITAL CORP.......cocrivreriiiriniicrisnirererinsines C 06/18/2019........ Southwest Securities 308,871 300,000 750
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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
68389X  AS 4 |ORACLE CORP......ccotiiirierieriteisie e sssisssesenienes 06/01/2019........ BNY/SUNTRUST CAPITAL MARKETS.........vvurriirieriieierisesesisesieseniseenns 304,896 300,000 .60
69335P  DE 2 |PFSFC 19A A2 - ABS......oiiciiicieistiesetesi et 06/01/2019........ CITIGROUP GLOBAL MARKETS INC......c.cccvvvrmrrcrrrinine ..99,997 100,000 | ovooverereriicriieerirere s
69346W  AA 5 [PFP 196 A- CMBS......ccotiiriririerieieisisesiessi i [ 11/20/2019........ Morgan Stanley.........cvveereererererieiirierieriesienesseens 100,000 100,000 | oo
70450Y  AD 5 | PAYPAL HOLDINGS INC.....ooiiiiiiirciiiiiisieiseiseie st snees 12/04/2019........ MLPFS INC FIXED INCOME...........cootiiriiriiiiierieisisesierssisee s nissnes 151,370 150,000 773
717081 ES 8 |PFIZER INC......oiviuiierieiieeeeeisiseiesssesi s 06/01/2019........ STIFEL NICOLAUS & COMPANY INC........vvuumirirrirreicrieesersnssiesiesesessssssesses 304,308 300,000 762
84858D AA 6 | SPIRIT AIRLINES CLASS A PASS THROUGH CER 06/01/2019 VARIOUS......ooiiriiiieirestceese s .83,474 ...83,100 1,306
89177X  AA 5 | TPMT 19HY3 ATA - RMBS.......covririirireieierirsiienines 11/01/2019........ CITIGROUP GLOBAL MARKETS INC........cccovvvrerirrerrnnne 100,121 100,000 | .oveoverereriireiiese e
89231X  AA 9 [ TALNT 19T A - ABS....oiiieeti s 06/10/2019........ CITIGROUP GLOBAL MARKETS INC.......c.cecorvvrmrvirrrinins ..99,966 100,000 | .vovueemireiieeieesee e
907818  ES 3 |UNION PACIFIC CORP.......cootueierriiiierseiceesissesese s 06/01/2019........ Southwest Securities, 312,033 300,000 2,594
90931E  AA 2 |UAL191A-ABS 06/01/2019........ CITIGROUP GLOBAL MARKETS INC......c.cooorvvrmivriririninns 100,000 100,000 | ovoeieiiienicens
92939F AT 6 |WFRBS 14C21 A4 - CMBS.......c.cootvoiriirierieerierienereeens 06/01/2019 WELLS FARGO SECURITIES LLC...... 101,992 100,000 265
976656  CL 0 | WISCONSIN ELECTRIC POWER CO, 12/03/2019........ BNP SECURITIES........ccooiniiiiiiniiicisiccissississniesiienes ..99,981 100,000 | oo
3899999. Total - Bonds - INAUSHTIAl @NA MISCEIBMEOUS. ...ttt ehs s eds et Eehs o8 Ef e E S0 E e E o8 HE o800 E o888 £0E o E 8 ESEEEE o008 E 8L £EE£Ef £ E S8 EEE S h o0 E ke eeb et h bbbt 8,203,433
8399997, TOAl - BONAS = PAI 3........oiiiiiiii itttk b f 6 f6eELE o0 L o0Ef 0L E oL b 0L f oL E 0L EEE L E L E 0L 0L L E kL E o0k L 0t oL E b LE 0L LEf L E L oL o0 E oL E L0k eehE s ehekeehE etk | ehinnb e 10,997,788
8399998. Total - Bonds - SUMMANY HEM fTOM P 5.ttt ettt ses s enseeee | fetsedeeeeseeseeseEeeE o a8 e e se8e08 e e E e 4EE S 088 £Eee 8428 £ E R0 S 284 E 1L E 8484082 h 428 E sttt ettt 400,325 400,000
8399999, TORAl = BOMAS........viuieiiisiiieie etttk 4 k00t f S0k f6eELEoeEEoEE 08 LEE L b 0L L 0L oL E L L E L Lo EEEE kL E LR L L LEf L L LEE L E L Lt E e ehekeebE ettt | ehinnb b 11,398,112 ..11,037,098
Common Stocks - Industrial and Mi: (Unaffiliated) Publicly Traded
072730 30 2 |BAYER AKTIENGESELLSCHAFT EACH RE ADR.......ccoviiiiniiiieiicisnieissseesissisessesiessenssenes C 07/26/2019........ VARIOUS. ...ttt | enssbnss s en s 18,200.000 XXX
166764 10 O [ CHEVRON ORD........cotiieiireiirieriesiresesierses et ssssssessessees 07/26/2019........ MERRILL LYNCH,PIERCE,FENNER & SMITH......cooveriirieriiiieiniiiereriereniseeesissiseeensenes | overessssisssessesssssesssssssenes 1,000.000 . XXX
I 20825C 10 4 | CONOCOPHILLIPS ORD.......ciiiirieiiiireiiniisiresisssesssiesisssssee s issssse s 07/31/2019........ US BANCORP.....octrriiiriiiersicerisesie s 5,000.000 294,700 XXX
p 651639 10 6 |NEWMONT GOLDCORP ORD.......cooisrvviirriiinniiisssiscsisssis s 07/29/2019 VARIOUS.......ooiii s 8,000.000 . 299,718 XXX
) 739239 10 1 |POWER CORP OF CANADA ORD A. 07/26/2019........ VARIOUS ...ttt | enbsbnss s en s 14,000.000 | .oovovvecerrieirinierenieeenis 303,354 XXX
878742 20 4 |TECKRESOURCES CL B ORD....... . s C 07/26/2019........ US BANCORP..... ettt | onnesenssnssensensensenesenssnsnesen 6,000.000 127,791 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBICIY TrAOEG. ... ... it ottt ess st sse s s s8££ 888888188808 £ 04848010448 E 884 E b0 b L E b1 eebeE s e bR bbbt ...1,458,204 XXX
9799997, Total - COMMON SEOCKS = PAM 3.........c.coiuiiiiieiteieiiteieictetete ettt ettt ettt seetetessaetesessetesessesesaseas  tassesessssesessssssesassssesessssesesasseeesassesesesassesessesesesessssesessesesesssesesssaesesessesetesssses et e sesetessssetes e setessssetesassesetessssetesssesesesetetesassesensnsess  setesssesetassssssessssesessssesassnsesesessntesanss | eteressesesissesesssesasassesesinsese 1,458,204 XXX
9799998. Total - Common Stocks - SUMMANY EM fIOM PA 5.ttt e e4seed k8888888188 E £ 88488 E 8L E bbb 444,399 XXX
9799999, TOtAl = COMMON SEOCKS...........cveveieiteiieeteteie ettt ettt ettt et tesaeteteseaeteseseeeessssetesesssaesassesesesassesesans  tassesessssesessssssesassssesessssesesssssesassesesesassesesesetesesassesessesesesssetesasaesesessesetesssses et e setetssssesessesesessssetesasseeesassssetassssesessesetetesassetensnsese  setesssssesassssssessssesesssssesassnsesesessetasanns | steressesesissesesssnsesassssesinsese 1,902,604 XXX
0899999,  Total - Preferred aNA COMIMON SIOCKS.............c.ovvveveiveeeeeeereeeeeeseseesseeseseseese s seeseesesseseesessassesesssesessessne vsevesssssssssessesesssssasaseaasssssssesesssesssesetessasessaseseassesesseassesassssessasetessas st s e e asaessetaneaesstaseseasssassstastan s asasesstanssssess e sanasssstasaassssane oveessssseesasasssstessassssasesasssasessseanesea ...1,902,604 XXX
9999999. Total - Bonds, Preferred and Common Stocks e eteteieietettieteteteseteietetesisietetasetetatetesisetetase  4ebessesetsssesetssssietesssesessssesetassssetassstetetssetetassetetsastetasseetes s aetetassesetas e tetesassetesssetetasaetetesseAe s s eAete s s AeAe st e tebesasAet et e Aebebebantetesnte  Aesetessietebetssaetesietetetesast et s stetes s aetanan .13,300,716 XXX
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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
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 | in B./A.C.V. Change in | 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./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
38378U 8L 4 |GNR 15H04B FA - CMO.......ovverirrrierierierienes .| 12/20/2019. | Paydown 6,748 6,788 74,227 (10) [10))) USRS ISR 6,779 (30| .. 12/20/2064.
912828 4J) 6 |UNITED STATES TREASURY.... - 1210412019, | VARIOUS......oovvscvessvvesssicenssssens | 600,820 [ e 600,000 | ... 598,266 798,431 599,349 | oo | 1,471 04/30/2020.
912828 D2 3 |UNITED STATES TREASURY.... .1 06/01/2019. | Maturity @ 100.00..........covvvrererrerrerirenne ,000,000 | .......1,988,281 ...1,999,199 ....2,000,000 |. 04/30/2019.
912828 YB 0 |UNITED STATES TREASURY.......ccccovummrriirirrris .. | 12/16/2019. | HSBC SECURITIES (USA) FXD INC, T15 | 100,000 | ........ 100,570 |. 100,556 08/15/2029.
0599999. Total - Bonds = U.S. GOVEMIMENL..........coiiriiiuiiriiisminnsiisiisisnsiiins s s ssssssssssssssssssssssenns | 2705283 | ... 2,706,748 | ....... 2,693,905 | ........... 2871857 | voovveec0 | 1,302 | 0 | 1,302 | 0 | 2,706,683 XXX
Bonds - U.S. Special Revenue and Special Assessment
01026C AC 5 |ALABAMA ECONOMIC SETTLEMENT AUTH BP |.. | 09/15/2019. | Call @ 100.00.........c.ovvvrmrvrerercerrririrnnes
seTTo e 10,000 | 10,000 | oo 10,065 | o | oo ) Lo | @) o o 10,061 61) I 158 | 09/15/2025.
3128MJ 3W 8 |FH GOBB12-RMBS........oovvviviiiiiirininnnns < | 1210172019, | PaYOWN...occesenseensseesss | 198,629 | e, 198,629 | ... 190,862 | ........... 2,155,307 191,690 6,939 6,939 | ........ 4,173 | 04/01/2048.
3132DV 3M 5 |FH SD8004 - RMBS . | 12/01/2019. | Paydown 8.324 8427 | oo oo o3 | oo | o3 oo | o 8,424 (99) (99) 57 | 08/01/2049.
3132XY XM 4 |FH Q56083 - RMBS........ocovevirerereririrenienineriens .. [12/01/2019. | Paydown.........coovvvvensvevverismsnvviiissnnnens |k 50740 | 59,740 | oo 58,896 | oo KT 2720 TR ISP - ~ 0 BSOSO DO ;20 INUOTPPOOTN ISVUPOPRRRTON ' K- & Nl BV I 769 | oo 769 | oo 1,380 | 05/01/2048.
3133EF LA 3 |FEDERAL FARM CREDIT BANKS FUNDING . | 10/22/2019. | Maturity @ 100.00
CORP 250,000 250,000 250,088 250,018 250,000 10/2212019.
31418C NE 0 |FN MA3088 - RMBS <[ 1200172019, | PAYdOWN. ..o | 398,889 398,889 ...2,017,162 404,672 08/01/2047.
31418C U7 7 |FNMA3305 - RMBS.......cccommrrmerierirniereriieineris .| 12/01/2019. | Paydown 193,673 193,673 1,506,199 191,883 03/01/2048.
31418C V2 7 |FNMA3332-RMBS.... . | 12/01/2019. | Paydown 301,379 2,281,925 .301,627 04/01/2048.
R31418D FF 4 |FN MA3765 - RMBS.... . [ 12/01/2019. | Paydown 2,390 | oo i D O i e O o 2,390 09/01/2049.
R31418D GK 2 |FN MA3801- RMBS . | 12/01/2019. | Paydown 938 [ i e 0 il e 0 i 938 10/01/2049.
67755W AY 1 |OHIO ST DEV ASSISTANCE -1 1001/2019. | Call @ 100.00.....oooveveveomsvenseene | 300,000 | ......... 300,000 350,859 | oo 312,034 300,000 10/01/2028.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........cc..  wvuiviivierirriiiieniieiesies e 1,726,998 726,998 770,963 8.905.377 ..1,720,654 |. XXX
Bonds - Industrial and Miscellaneous
00287Y AX 7 |ABBVIEINC. ..o .. 08/26/2019. | Morgan Stanley..............cococeweeveevevveeeceeeeee | | omaea | 125,000 | ......... 122,29 | oo 123,081 271 123,353 05/14/2023.
023770 AA 8 |AMERICAN AIRLINES INC - ABS........cccooovmrvnenn. .. | 11/01/2019. | Paydown 5,057 et T OO DU IO 0 [ oo | eeveererercrencen0 | oo | e 4,981 11/01/2028.
02377A  AA 6 |AMERICAN AIRLINES PASS THROUGH TRUST |.. | 10/01/2019. | Paydown
SER 5122 | croeh 991 | | et | e 3 I B 3 IR DY 4,99 04/01/2028.
035242 AA 4 |ANHEUSER-BUSCH INBEV FINANCE INC 06/01/2019. | Corporate Action... ..50,000 KKK JN IO RSO DR ISV | B DOION IV 49,919 01/17/2023.
037411 AP 0 |APACHE CORP. .1 07/01/2019. | Maturity @ 100.00 500,000 513,222 .500,000 07/01/2019.
037833 AQ 3 |APPLE INC. . | 06/01/2019. | Maturity @ 100.00 250,000 250,573 250,043 .250,000 05/06/2019.
05972M  AA 2 | BANC 19CRE5 A- CMBS <[ 12117/2019. | Paydown 3,408 3,408 |. 00 T USROS SOOI 3,408 03/17/2036.
097023 AW 5 |BOEING CO..oovvvvvvvrrrrrrrrrrrrinssnssnsssssssssssssssss -~ | 06/01/2018. | Maturity @ 100.00..c...oovvvsvvsvvessovnsens | 375,000 | 375,000 | .......... 445564 | .............. 377,980 | .ovvverrieieens | e (2,980) [ ..oovernrveinne ) .375,000 03/15/2019.
12189L  AQ 4 |BURLINGTON NORTHERN SANTAFELLC......... .| 06/01/2019. | CITIGROUP GLOBAL MARKETS INC...... | | .156.387 | ... 150,000 | 1158331 | oo 156,089 | cooveeereeeeeeeeeees | oo (G| — ) 155,762 09/01/2023.
12555D AB 1 |CIM 19INV1 A2 - CMO/IRMBS.........cccoovvvmrrierirs .. | 12/25/2019. | Paydown ) ) (44) (44) 02/25/2049.
130789 AE 0 |CALIFORNIA WATER SERVICE CO.........cocoonnen. .| 06/01/2019. | Maturity @ 100.00............ocoooeesvsesmseeenen | L 400,000 | oo 400,000 | oo 452.000 | oo 404,911 | oo | e USRI D (4,911) 400,000 05/01/2019.
244199 BC 8 |DEERE&CO...... - - 10/116/2019. | Maturity @ 100.00 650,000 | .......... 724,037 | oovc 661,002 [ ..oovveesevrrne | e (R0 p— ) 650,000 10/16/2019.
26829G AA 6 |ECMC 182 A-ABS.......coosiiiereieriiniinerierineens .. | 12/26/2019. | Paydown 17,843 17,821 (249) )| IS IS 17,571 09/25/2068.
452308 AJ 8 |ILLINOIS TOOL WORKS INC.. . | 06/01/2019. | Maturity @ 100.00 250,000 250,000 252,590 (2,590) ) .250,000 04/01/2019.
452308 AU 3 |ILLINOIS TOOL WORKS INC.. .. | .. 1 06/01/2019. | Maturity @ 100.00 250,000 250,000 250,000 03/01/2019.
494368 BN 2 |KIMBERLY LEASING CORP.......ccoovvirirerinriines .| 06/01/2019. | Maturity @ 100.00 250,000 250,000 .250,000 05/22/2019.
532457 BF 4 |ELILILLY AND CO.......cocoon. . | 06/01/2019. | Maturity @ 100.00 250,000 250,000 250,000 03/15/2019.
539830 AT 6 |LOCKHEED MARTIN CORP . [ 11/15/2019. | Maturity @ 100.00...........covvvererrvririrennne 250,000 250,000 .250,000 11/15/2019.
59981B AC 8 |MCMLT 19GS1A1- CMO/RMBS.... - 12/01/2019. | PaYAOWN....coovvonererevvcennisssssssessnnsiins [ 3,275 3,275 3,290 | covveeeeeeeeeeeeeeeeeens | oo | e (0 OO IO [V (OO SRR 3,290 (19)] .. (15) 14 | 07/25/2059.




Statement as of December 31, 2019 of the HIMIO Partners, Inc

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 | in B./A.C.V. Change in | 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./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
655844 BJ 6 |NORFOLK SOUTHERN CORP...occoovsvsvsrrc -+ | 09/30/2019. | MLPES INC FIXED INCOME..oooovoovce || 152,967 | e 150,000 | ... 157,040 | oo 153,948 [ oo | o (962) | v | e (962) 152,985 (18)] . (18) 2,263 | 04/01/2022.
68389X AQ 8 |ORACLE CORP......ccocomiririrrerrrirerierieesienieens .| 06/01/2019. | Maturity @ 100.00..........cverrermrrererircrirs 220,000 220.000 223023 290024 (24) (24) 2201010 o SOON DOIS B 0l 2,613 | 01/15/2019.
73316P  AG 5 |POPLR 044 AVE - RMBS...oooovsisssrs | 120012019, PAYAOWN..otvtvvsvssivscssins | i | s 62,847 | oo 62,847 | o 62,022 62,052 | v | v ARKTH IS I LRKIH IS DR 62,165 | v | e 682 | o 7 B— 1,741 | 09/25/2034.
84858D AA 6 |SPIRIT AIRLINES CLASS A PASS THROUGH .| 11/01/2019. | Paydown
CBR - e e 13,169 | 1o 13,169 | oo 13,195 83,059 | o | o] | s | st 1 | | e 13,196 10/01/2029.
882508 AU 8 | TEXASINSTRUMENTSINC.......oocooiiirrirces .| 08/06/2019. | Maturity @ 100.00........ccovvvvrsrrrinrs 250,000 250,000 | oo 245,750 | v, 249,490 [ .ovvvvvvcercrnnns [ e 510 | [ 510 250,000 08/03/2019.
89177X AA 5 |TPMT 19HY3 A1A-RMBS........cccveeierieeercne .. [ 12/25/2019. | PaydOown.........ccvvvernneivisssnesissssssiisss | 4,781 4,781 4,787 (1)) PSR IO 4,787 10/27/2059.
90931E  AA 2 |UAL191A-ABS | 1212512018 PaydOWN. oo |, 9217 9,217 L1 A0 OSRVNTIIVR POV BUOTRSIOVON ISP ISVTTTOVNN | B USRI BTN 9217 02/25/2033.
983919 AG 6 | XILINXINC....cooviverereeeeeceeeeeeeees .. | 06/01/2019. Maturity @ 100.00....cceeicereiceeeceian 750,000 7:,0’000 .......... 249’715 250000 03/15/2019.
98956P AA 0 |ZIMMER HOLDINGS INC | 12/0212019. [VARIOUS .o vsvvsvssvssvssssvssvsssnss | e | e 600,353 | ......... 600,000 | ......... 676,296 600,383 26,992 | 11/30/2019.
3899999. Total - Bonds - Industrial and MISCEIaN@OUS .. ...csvvsvsvsersvssrsss s ettt | 5,385,101 | ... 5,374,770 | ...... 5,860,324 5,380,959 | o0 | o 4,142 | 8,142 | 166,372 | XXX
8399997, Total - BONMS - PAM 4. oottt s st s e | 9,817,383 | ...... 9,808,516 | ....10,325,192 ...9,808,207 | .0 | 0,086 | ..........9,086 | ... 245921 | XXX
8399998. Total - Bonds - Summary Hem fIom Part S..........coeivsvsvsssivsssnssnss st | 400,699 | ... 400,000 | ........ 400,325 400,331 | e [ 369 | 369 | 2860 | XXX
8399999, Total - Bonds ] 10,218,082 | .....10,208516 | ....10,725516 | ........ 17,268,714 | o0 | e (61,657) | oo | (61,657) | oo | 10,208,627 | ..oococvn 0].09455 | ... 9455 | .... 248781 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
17275R 10 2 [CISCO SYSTEMS ORD......ccovverererreererrirrereereenes ..103/01/2019. | MERRILL LYNCH,PIERCE,FENNER &
- SMiH 2.800.000 | ... 143526 XK | 59,128 | o 121,328 | o (62,200) oo Lo | 62200 | o | 50124 | oo | o 84,402 | .. 84,402 | oo 024 | Xxx
h. 30231G 10 2 |EXXON MOBIL ORD........coovvreeeiererereeiereeereeeens .. [ 12/10/2019. | Stephens INC.........ccvvvvevveeecrsecriiscieean | 6,500.000 | ........ 453,125 XXX 485979 | oo | (32,854) | ........ (32,854) | ...... 22295 XXX
L]
=), 354613 101 |FRANKLIN RESOURCES ORD - | 11125/2019. | Unknown RER— 4,500.000 | ......... 125,677 XXX 139486 | ooveerresn | e (13,809) | ....... (13,809) | ......... 4680 | XXX
375558 10 3 | GILEAD SCIENCES ORD... .| 11/25/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 6,600,000 | ....... 442306 | XK | 437,907 [ oo 412,830 437,907 XXX
61945C 10 3 |MOSAIC ORD....cosvvsvssvssessnssvssisssnssnsesso | 1200112019, JUNKNOWN .ot | L 11,00.000 | ........ 205,600 XXX 324,231 226,810 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded....... ..1,370,274 XXX . 1,435,090 1,349,307 |. 0 XXX
9799997, Total - CoMMON StOCKS = PAM &..vovesvvs vttt sttt s | 1,370,274 XXX | 1,349,307 ...1,435,090 ..1,349,307 |. .0 , XXX
9799998 Total - Common Stocks - Summary Item from Part 5...........cccoocovivenninne s | 360,827 XXX ) 444399 | oo | (83,572)] ........ (83,572)] ........ 4,954 XXX
9799999, Total - COMMON SHOCKS. v vesvvsvsvrs vttt s | 1,731,101 XXX 001,793,706 [ o 1,435,090 | ......(85,783) | s | o0 | (85,783) | o0 | 1,793,706 | o 0]....(62605)] ....... (62,605) | ......46,715 | XXX
9899999. Total - Preferred and Common StockS..........c..ceveuieeirieieieniieieieians e [ 117311101 XXX | 1,793,706 ....1,435,090 A 77937706 i 0] (62,605) ........ (62,605) _______ 46,715 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS......c.vovsevsvrsvsvsvrsvse vt | 11,949,183 XXX s 12,519,223 18,703,804 2,002,334 0 ] (53151 | o (53,151)| ....295,496 | XXX




Statement as of December 31, 2019 of the

HMO Partners, Inc

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 11 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 | in B./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) | BJ/A.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - Industrial and Miscellaneous
05600L AA 4 |BMW FINANCE NV.....c.coovvmirimrenininirins C| 08/07/2019 | BARCLAYS CAPITALINC......ccovvrverrrns 09/30/2019 | United States Treasury Note/Bond........... | w..ocveveee 200,000 | ...cocvonee 199,850 | ............200,052 | ............ 199,856 | .vvoocvvrrereins | e (S 1 OO IO 6
59981B AC 8 |MCMLT 19GS1A1- CMO/RMBS............. .. | 10/15/2019 | GOLDMAN, SACHS & CO........ccoevvvrrrrnnee 11/01/2019 | Paydown SSSSTRTRTRRTOROT (SO 100,000 | c.ooovernce 100,475 | ............100,469 | ............ 100,475 0
64952W DE 0 |NEW YORK LIFE GLOBAL FUNDING..... .. | 06/01/2019 | Morgan Stanley..........ccouwererrnirinenennes 09/27/2019 | BONY/TORONTO DOMINION SECURITI | ... 100,000 ..100,000 ...100,000 0
3899999, Total - Bonds - Industrial and MISCEIIANEOUS..............c.c.ciiiiiies oottt v ettt es e s et s esaeaessaeseseseseesensesesesesaseannsesesesassesesnaeaesenantesaen ..400,325 ..400,331 | .o (U [ 6 | e (O 6
8399998. Total - BONS.......ovvieiriiisiiieisenississeisnienas e et | s §00,0000 | i 400,325 | ...........400,699 | ............ 400,331 | oo 0 [ [} I O 6
C on Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
25271C 10 2 |DIAMOND OFFSHORE DRILLING ORD.. |.. | 04/12/2019 | UBS FINANCIAL SERVICES INC............ 11/25/2019 | Cantor Fitzgerald.............cocevevnereneeneees | woveenns 4,200.000 0
30231G 10 2 | EXXON MOBIL ORD .| 07/29/2019 [ VARIOUS 12/06/2019 | Stephens INC..........cccvvvveviveciinriiniicniins | e 2,100.000 0
354613 10 1 |FRANKLIN RESOURCES ORD... .| 07/29/2019 [ VARIOUS 11/25/2019 | UNKNOWN.......covvvirrircereniereriennieninene | evnveeans 4,000.000 0
MERRILL LYNCH,PIERCE,FENNER &
61945C 10 3 |MOSAIC ORD.......cooomrvrerrrrirrercrirneriens .| 07/26/2019 | SMITH 11/25/2019 | UNKNOWN.......covnvirrircercnieereesnieniens | e 1,000.000 18,523 24,350 0 [ v [ | s (5,827) | ....... (5,827) | overrenns LTV O
84790A 10 5 | SPECTRUM BRANDS HOLDINGS ORD. |.. | 10/01/2019 | Unknown 12/12/2019 | VARIOUS 501.180 0
H8817H 10 0 | TRANSOCEAN ORD... ... |C| 04/12/2019| UBS FINANCIAL SERVICES INC... 11/25/2019 | Cantor Fitzgerald.......cccoooiniinininninnins | wvvnenns 5,500.000 [OOSR [OOSR [P (21,807) | ..... (21,807) |
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........cccouiiiiniiiiiniiiiiniiinis i | oonenneeen:$44,399 | 10000000 360,827 | v 444,399 | i 0 [ i (U] [T O 0 ] e [0 ] (83,572) ] ..... (83,572)
rr 799998. QeI o411 110 TS oo OO PP OO PPOPOPRRPR) IPTPSORPORYRY' 0 e LoLc B Epyspmppsepe 1o 0 <24 B ISR v/ 1o ) PSSOy o I [PUSUORORURRooont o [ IRSSymromoson o I [PVURORORovpoRporont N Epepeooseomuont o ) [RUSURRORRIRNS o N FOOON (83,572)] ..... (83,572)
899999. Total - Preferred and COMMON SHOCKS..........uiuiiiiiiiiiiiieiiiiiis | ottt RO (83,572) ] ..... (83,572)
999999. Total - Bonds, Preferred and COMMON SEOCKS...........viriiriiiies ottt ss et et ssessesassensesnsesessssessesssssssessessesessssessesssssssessesessssensessessesssensene | soveeerensss QG 124 | riirerea 761,527 | i 844,730 | o {1 (G (01 (0 {1 0f... (83,204) | ... (83,204)




Statement as of December 31, 2019 of the HIMIO Partners, Inc

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
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
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: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
A
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date

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

5

Number of Shares

6

% of Outstanding

NONE




Statement as of December 31, 2019 of the HIMIO Partners, Inc

SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

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

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

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

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

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

U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY........covuiiirireiniiieriesisnessseessssissssssins | eeveenens | oo 12/127/2019. [PERSHING LLC.......cocorrvirinrinciiccieinns 09/15/2020. | ............ 2,995,116 3,000,000 2,995,078 | ...co..ce. 12,239 [ .o | e 138 | ... 161 [MS... | e | e 12,012
UNITED STATES TREASURY.....c.cviuiiiiiiiminirisrisssssenssssessssssssnssnsnes | cosnerenees | s 12/11/2019. | MERRILL LYNCH PIERCE FENNER & SMITHINC............... 06/11/2020. | ...cvevvvs 3,476,139 3,500,000 3,473,193 | i [ [ | v 1.55 [NJA. | s [
0199999. U.S. Government Bonds - ISSUET OBIGAtIONS. ..........c..cuiiieieieiieiceisiet sttt eissien etsetsstessesetasssssessessetsssassessessessssessesesassessessessnsensessessessssessessesnsansessessnssnsansesse | tesiesassnd 6,471,255 ...6,500,000 XXX XXX XXX | e l0 | 12,012
0599999. Total - U.S. GOVEIMMENE BONGS........rvuuireriresiessiriseiseisssess e sess st e ets sttt 6,471,255 ...6,500,000 XXX XXX D30 S RO | | [ 12,012
Total Bonds
7699999. Subtotals - ISSUET ODIGAtIONS. ... vueiresirsieieeies st & eee s 6,471,255 ...6,500,000 XXX XXX DSOS RN | I [ 12,012
8399999. Subtotals - Bonds, OO OO OO OO OOO P OO OO OO OO PO OO PO OO O OO OO PP OOO OO O PO PPP PP UPPOOOSPPPORRTOOR) IDPOORPTOOON 6,471,255 XXX XXX XXX w0 | 12,012
9199999, Total - ShOM-TEIM INVESIMENES...........cvouieeiieiirieeieeer ittt abiess et 6,471,255 XXX XXX XXX | s 0] ... 12,012

L3




Statement as of December 31, 2019 ofthe HIMO Partners, Inc

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

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

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

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

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

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

Sch. DB - Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26



Statement as of December 31, 2019 ofthe HIMO Partners, Inc

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Bank of America Little ROCK, AR..........coriiiririissiisesssssssss s [ sevennns 22,963,526 | XXX
Simmon Pine BIUff, AR........ciiiiiiiriiiiiiecisesie s | srvienns 10,746,425 | XXX
US Bank Little ROCK, AR..........coriiirininnisccsssssss s [ soienns 185,230 | XXX
Regions MK Little ROCK, AR ..ot ssnsens. | evsenns 3,063 | XXX
0199998. Deposits in............... 0 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 0 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 33,898,243 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 33,898,243 | XXX
0599999. Total Cash XXX XXX 0 0 33,898,243 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 29,587,188 | 4. April 3,186,341 | 7. July (882,166) | 10. October. 8,361,391
2. February. 13,134,446 | 5. May. (4,703,844) | 8. August 10,282,077 | 11. November. 6,246,658
3. March (9,584,886) | 6. June 1,044,128 | 9. September. (8,250,433) | 12. December (14,522,656)

E27




Statement as of December 31, 2019 of the HIMIO Partners, Inc

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
60934N 50 O [ FEDERATED TREAS OBL INST.......oiiuuiiiutiuueieuetseesseeessseesessseessesssesssesssaeesssssess st es e84 8888814888 E 88188 E e bRt R e R eL4s e AR bRt 12/31/2019....... . VA0 | oo | 1,617,250 | ........ 8,694 | ... 452
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO............cccoccvvuiiiiiricsi s s st 1,617,250 | ........ 8,694 | ... 452
8899999. Total-Cash Equivalents e | 1,617,250 | ........ 8,694 | ... 452

823




Statement as of December 31, 2019 ofthe HIMO Partners, Inc

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama
2. Alaska
3. Arizona..
4. Arkansas... HMO 300,000 351,176
5. California...
6. Colorado
7. Connecticu
8. Delaware
9. District of Columbi
10.  Florida
11, GEOgia. e
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois Il
15, Indiana..
16.  lowa
17.  Kansas
18.  Kentucky.
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts
23.  Michigan
24.  Minnesota
2. Mississippi
26.  Missouri
27.  Montana....
28. Nebraska
29.  Nevada..........
30.  New Hampshire.
31, New Jersey....
32.
33.
34
35.  North Dakota.
36.  Ohio...
37.  Oklahoma..
38.  Oregon.
39.  Pennsylvania
40.  Rhode Island. .
41.  South Carolina.........cccooouruunenecad SC..
42, South Dakota SD
43, Tennessee...........oomririienns TN |.
44, Texas.
45, Utah..
46.  Vermont.
47.  Virginia,
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51. Wyoming... .
52.  American Samoa.........c..ccocveue AS | ..
53.  Guam GU|..
54.  Puerto RiCO......cccomeruenrrircriinns PR .o
55.  US Virgin Islands..........ccccconernne. VI o
56.  Northern Mariana Islands..
57. SR
58.  Aggregate Alien and Other. XXX XXX 0 0 0
5 Total XXX XXX 300,000 351,176 0
DETAILS OF WRITE-INS
BBOT. s | s
5B02. v | s
5803, i | i
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........c.ccovervvviiennnieenes XXX XXX 0 0 0
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