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Statement as of December 31, 2018 of the Qua|ChOice Advantage, Inc.

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES.......vvuereerereireiieiieiseiseiseiseesessesseessssessessssissiens | eessnesnnees 1,403,506 | ........... 39.9 | e 1,403,506 | ...coovereineineineins [ i 1,403,506 | ........... 39.9
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government sponsored agenci€s............eemvererrerreeniens | covevirevsennes 244468 | ... 6.9 | .o 284,468 | ..o | e 244468 | ... 6.9
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES). ... veuvvererrireieiiie st sssssisnies | sebssesssesaneees 14,963 | ..covvvneen. 04 | oo 14,963 | oo | e 14,963 | ..coovvneene 0.4
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coeereuenees | vevreeeneereininns 5,000 | .oovrrene (01 ST 5,000 | ovoreeeeereeireireieens | eeeeeeeeneeneeeees 5,000 | .oovrrene 0.1
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar obligations...............ccoevveveieiieiceniiens e | e 0.0 [ | e | e (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All ONEI...vvieiicieeie ettt stenssssssssensns | sressesssnssensns 19,344 | ............ 0.5 | e 19,344 | oo | e 19,344 | ............. 0.5
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 1,317,432 | ........... 374 | 1,317,432 | o [ i, 1,317,432
2.2 Unaffiliated non-U.S. securities (including Canada) .160,279 160,279 |.... ...160,279
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........coviiinineeeereesieneens | crnrineienssneensses | e 0.0 [ v e | s (V1 IO 0.0
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNGfiliALEA. ... .eeereereeeeeei ettt et nsenes | eesseeenesseesensnssessanes | eeseseenens 0.0 [ o [ ererressnniessnineenes | e eneenes 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e [V IO 0.0
3.32 UNAfilIAtEA. ..ot snsssiees | b | i 0.0 [ oo [ e | e (I 0.0
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

Mortgage loans:
41
42
43
44
45
46
Real estate investments:

Agricultural

Construction and land development

Single family residential properties
Multifamily residential properties.

COMMENCIAl IOANS.......oorveiiirieiesiese st ees
Mezzanine real estate loans

5.1 Property occupied by COMPANY........cccocuiiieieiciirieiesisseeie s essssessesssnns | sessesssssssessessssessenies | soessessssens 0.0 [ oo | e | e (01 IO 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccoevirieiiniseeeseenns | e | e 0.0 [ | e | e (01 IO 0.0
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of debt)........cccovvviiiiiecece s | e | o020 | [ | (01 IO 0.0
CONFACE I0ANS.......coverieieeerieeeieereeeeteeeseiseessseseeseesessssesessesssesessessssssssssssensssssessensas | sessesssessessessenssensenses | seeseseesnss020 [ eiimininmiinissneiniiens [ revresensisessinseinses | oeveesssseseseeessesennsaees (V1 I 0.0
DEMVALIVES. ...t ssesssisensssissensessnesesssssssssssessnssnenns | ernnsnssnensessnnnneneniens | eeeenenenens0:00 | v [ | e (V1 IO 0.0
Receivables for SECUMHIES.........o.vurerirereireiecreireieeseeseesscreseseessseessesessenssssseessnsens | csnssesssessessensssssessenss | neereesenend0:0) | rriniinsiimiissnsnniinsns | reeseseseseessssessnnsnees | oeesssessnseessessnnssneans (V1 I 0.0
Securities lending (Line 10, Asset Page reinvested collateral)..............ccceevveerveveenes [ cervevereveveeeereieieees | veverienennnd0.0 [ e XX | i )9, RN IR XXX...
. Cash, cash equivalents and short-term investments............ccccooevveveerivervcneeievennn | cevvereereeeen 257,449 | i 7.3 | 257,449 | e | e, 257,449 | ... 7.3
. Other invested assets 0 [ [ | e 0] i 0.0
. TOtal INVESIEA @SSES.......ceeeieceeeeeeeceece et en s en s nensennnees | eeerereninn 3,517,938 | ......... 100.0 | ............ 3,517,938 | oo [0 3,517,938 | ......... 100.0

Sl01




Statement as of December 31, 2018 of the Qua|ChOice Advantage, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

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

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Statement as of December 31, 2018 of the Qua|ChOice Advantage, Inc.

© o N o

10.

1.
12.
13.

Eal

® N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........cceverririrereirereiesce ettt saenes

Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year...

3,543,856

Cost of bonds and stocks acquired, Part 3, Column 7

1,755,351

ACCIUAL OF QISCOUNL. .....vovvervsiseesicteeises sttt s st s b8 s b8 808888822 E AR e bR bR bbbt en

2,675

Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11

0

Total gain (loss) on disposals, Part 4, Column 19..........cccccvevevververerennnn.

(20,374)

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

2,012,668

DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st

9,296

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15

Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13

0

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNg SR(2).........coeurierierriiineireineneseeeeiseieessesseseeseseesseeees

944

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10).......c.curiiuiiriiiiiiieieiese ittt nse s

3,260,488

Deduct total NONAAMILEEA BMOUNES..........c.ciiiiteieictes ettt bbb bbb bbb s s bbb s bbb bbbt e bbbt

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt

3,260,488
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Statement as of December 31, 2018 of the Qua|ChOice Advantage, 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.........couveevcrrnens | corvevencrineriinnens 1,403,506 | ..o 1,397,451 | oo 1,403,159 | ..o 1,405,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coooeiviris | covvrsrieisisrisserssines 14,963 | oo 14,921 | oo 14,950 | oo 15,000
4. TOtalS. ..o | e 1,418,469 | .o 1,412,372 | oo 1,418,109 | .o 1,420,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. ..o | e 5,000 | oo 4,964 | oo, 5,000 | oo 5,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOtalS....ooeeeeresresiersriisinnnns | e 15,278 | i 15,112 | o 16,203 | oo 15,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... 324,687 322,505
Industrial and Miscellaneous, 8. United States 1,336,776 11,328,260
SVO Identified Funds, Bank Loans 9. Canada 85,270 ..84,542
and Hybrid Securities (Unaffiliated) 10. Other Countries 75,009 74,563
11. Totals......ccoocoe. 1,497,055 1,487,365
Parent, Subsidiaries and Affiliates 12, TOAIS ... | et esesisseneess | asseesenisssesesssssassesssssenaeseess
13. Total BONGS......coremmsmeesssrnnss | ovveveininssnenenens 3,260,489 | .ooovviiiiiiiininns 3,242,318 | o0 3,266,848 | i 3,257,255
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....ccccoevvnereenncee 3,260,489 | oo 3,242,318 | oo 3,266,848
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Statement as of December 31, 2018 of the QuaIChOice Advantage, 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

NAIC Designation

1
1 Year
or Less

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
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total

Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

1,403,506

....14,963

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.7

Totals

......................... 05

......................... 0.4

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
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Statement as of December 31, 2018 of the QuaIChOice Advantage, Inc.

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

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

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)
6.1 NAIC1... . ..890,498 4,857 5,545 L XXX.. ..1,075,005 |.. 1,033,949 29.2 ..1,075,006 |..
................. 402,049 | ..o [ e reenneen XXX 327,853 422,049
.......... XXX
.......... XXX

XXX
XXX..

XXX

SVO Identified Funds
NAIC1...

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4
NAIC5...
NAIC 6

TOtAlS. ...t

.......... XXX
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Statement as of December 31, 2018 of the QuaIChOice Advantage, Inc.

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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T [(C) F 266,557

20,000

Line 11.7asa % of Col. 7.........

Total Bonds Prior Year

478,543
..30,087

2,715,243
..297,767

3,216,003
...327,854

3,216,004

327,853 |..

Line 12.7 as a % of Col. 9.

Total Publicly Traded Bonds

............... 2,583,653
402,049

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

........ 286,558
.87

............... 2,985,702
...90.9

Total Privately Placed Bonds

14.8 Line 14.7 as a % of Col. 7..... .0 . 0. .0,

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccoeeveer | cevvrvrveviiiiniennnn0.0 | il 0.0 |00 | i, [OX0 ) 0.0

(@) Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $ 0 current year of bonds with Z designations, §.......... 0 prior 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. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(c) Includes§$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5* or 5GI 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§.....24,977; NAIC 2§.......... 0; NAIC3S...... 0; NAIC4S....... 0; NAIC5$ 0; NAIC6S......... 0.




Statement as of December 31, 2018 of the QuaIChOice Advantage, 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 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations 24977 |. ..1,403,506 |... 1,817,714

1.2 Residential Mortgage-Backed SECUNHIES...........cccvvveueiirrnierseeeins e s
1.3 Commercial Mortgage-Backed Securities..... .
1.4 Other Loan-Backed and Structured SECUMHES............uueeeererrneinimeiriins [ereersrssissisensesnessinns [T

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities
3.5 Totals

........................... 0 [ XXX

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

.......... XXX
.......... XXX

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

Industrial and Miscellaneous (unaffiliated)
Issuer OBlIgations...........ccocvvrveeiieeicieeeee s | ererensnereneene 19,238 | i

4,953
.199,002

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals




Statement as of December 31, 2018 of the QuaIChOice Advantage, 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

1 2 3 4 5 6 7 8 9 10 1 12

1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed

SVO Identified Funds
.......... XXX | e XK [ e e XX i [ e XX i [ e XXX s | e | cevveeneinennnsneneens0 | e 0000 [ |00 | e | e
.......... XXX vveneenens e XX e e XX e | v e XX [ XK [ | vrenssesnissssseen0 [ iviininnnnn000 | |00 [ [
.......... XXX [ e XK [ XX [ XX i e XX | e [0 |00 [0 |00 | i |0
10. Bank Loans
10.1 BaNK LOANS = ISSUE........coevriiiiiciieiciciieriissieesie e ninsensesninns | eeiesensisssenssensinsieene | srensesssisssessenssessennees | cnsinssesssenssesesnesesens | soermenssessesnesnssensennns | orenssessessessssesensenses | conseerenns XXX oreirvene | e (U RO 0.0 i ), ,9, TN PO XXX veirernes [ | e
10.2 Bank LOANS = ACQUITE........cueuririreiiiiiririireisieieieisieesissseisssssesessnessesees | eosreenssssessnsssssssnsnernns | ersrsnssssnsssssnsssnnnns | eosrsmsessnmsssssssesnnnes | eonrnssssssssssnssersssnses | srssesnsnssessnssesssssees | sesssersnes XXX rivrinis | v [ I 0.0 [ 0.0, SO P XXX

10.3 Totals

........................... 0 |0 |0 {0 L XXX [0 | 000 [t XX [ XK

Total Bonds Current Year

11.1 Issuer Obligations.............ccoevviericeeiriesieeeseesnseeenseeensssssensnses | evenserennsnnens 100,490 |1 2,781,747 | e {0 N (01 N (0] I D 0.9 SO IR 2,952,237 | ceevieerinnn 89.9 ..o ) 0.0, GO DS XXXeovvieveen e 2,952,237 | oo, 0
11.2 Residential Mortgage-Backed SECURtES...........covvvrevvninreneninnenes | ververernenienneneeneen0 |0 [, (0 (0 R (V1N I ) 0.9, GO RSO (01 0.0 .o ), 0.9 CHRR PR D%, 0 SO IO {1 0
11.3 Commercial Mortgage-Backed SeCUrities...........cccevvreeereenveenircieins | evvvevireieinneee 1,498 | 04,953 | 4584 | o 5545 | oo 2,803 | .......... XXX oo | e 19,343 | oo 06 | ) 0. NN IR D00 G I 19,343 | oo 0
11.4 Other Loan-Backed and Structured Securities............ccocoovvveeeevcevcecns | v 114,610 [0 199,002 | e 273 | o (0 T 0. D, 9.0, G DU 313,885 | o 96 [ XXX [ ). 0,0, S D 313,885 | o 0
11.5 SVO Identified FUNGS.........ccoeviveiereicesieereeseeseesseseesssenes | svenreres XK [ eveenee XX [ v XXX oo | e ) .0 G B XXX oo | e 0 | oevereirrieieieieeen0 | e 0.0 [ ) 0.9 R U XXX oevveenee | v | e 0
11,6 BANK LOANS.......cociuieiiieiciciseiet ettt sssns | stessesnssssessssssansans {0 [0 I 0 oo (O I [V XXX v KO P 0.0 S P DS O [P STTTORRRRRORTR | I [FOOROR R 0
TAT TOAIS vt | srenrenerenienas 286,558 |....ccoovn.. 2,985,702 | oo 4,857 | e, 5545 | i 2,803 | o (0] I 3,285,465 | oo 100.0 |........... ) 0.9 R U D.0.9 N O 3,285,465 | ..ovoveieeiine 0
11.8 Line 11,7252 % Of COL 7.t snssnsesssnens | eosenssesssansessennens 8.7 | v 909 | oo [0 0.2 | i, [0 0.0 | v 100.0 | oo, ). ST .S ST .S S 1000 | oo, 0.0

60IS

Total Bonds Prior Year

12.1 Issuer OBligations..........ccoevvveerevnrineircrernrnerrrernninenenesnsnenneensnnes [evenererneneneen 309,220 [ riiriinennn 2,815,621 | oo e | coernensrerensnnenenienns | evnereee XRKeneveienns [ cvverinenne ) .9, SO IO XXX
12.2 Residential Mortgage-Backed SECUMLIES. ..........covriiieriirirriiriinieinees | rereeeieenisseineinsnens | ereeeenesnsseeesnsssesnees | eonesnssesssenssesseenssnsees | sesesseesssessessessssessesnes | seenesssessessssessensesnsses | oereeess XK Kurereerennens | reeneenens ) .9 G PR XXX
12.3 Commercial Mortgage-Backed SeCUrities...........oovveererrenennenenirenn | evvvenereeneenen @99 | 8,359 | e b TTAT | 09,398 | 5,072 | b XXX [ ) .9 NI PR 99,9, N 33,035 | oo 0.9 | s 33,035
12.4 Other Loan-Backed and Structured Securities...........ccocovvveveveeecereceeececes [rvviieee 130,951 | i 189,030 | s e | eeeeeeeeeeeeenenns | eveeeeeee XK s [ ). 9.0 N IR ). 9,0 S IO 319,981 | e 9.0 | 319,980

12.5 SVO Identified Funds
12.6 Bank Loans
12.7 Totals
12.8 Line 12.7 asa % of Col. 9.........

Total Publicly Traded Bonds
13.1 Issuer Obligations
13.2 Residential Mortgage-Backed SECUMLIES. ..........covvirevriierreineeieiees [ e RN
133 . ..1,458 4,953
13.4 Other Loan-Backed and Structured Securities............coevverrerernirnineinns [ veveinennennns 114,610 ....199,002
135
13.6
13.7

13.8 Line 13.7 asa % of Col. 7......... T 90.9

13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11..........ccccoceveverereeeenes | covvrererieriinnins 87 | oo 90.9
Total Privately Placed Bonds

14.1 Issuer Obligations............cccovvrvrrrerennnn.

14.2 Residential Mortgage-Backed Securities...
14.3 Commercial Mortgage-Backed Securities
14.4 Other Loan-Backed and Structured Securities
14.5 SVO Identified Funds
14.6 Bank Loans....
14.7 Totals
14.8 Line 14.7asa % 0f Col. 7....oevvrviveeiiericeens
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11




Statement as of December 31, 2018 of the Qua|ChOice Advantage, Inc.

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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Statement as of December 31, 2018 of the QuaIChOice Advantage, Inc.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

. Cost of cash equivalents acquired

. Book/adjusted carrying value, DeCember 31 Of PHOT YEAI...........overurierieeereeireseseese st ess st st sssssssesens

3. ACCTUAI OF BISCOUNL. ... eres | oebb bbb bbbtk bbb 18 | s 18 | s | b
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEA ON QISPOSAIS...........cccveviveireieiiiie sttt bttt bbb s st ssssns | S4ebssssstessesssbes s s s b s s s s b s s s s bbb st n e baes T,048 [ vttt tenenans | ebetessae ettt ettt a et n ettt T,54B | oot
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceueiiirrieieiiisisieesieeissiesieieess | cetessssie st s bbb nes 337,057 | oo 24,978 | oo 312,079 | oo 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE T1)......ciiiiiiiietiiiceiiietsitctessssete st esssssaebs s esessssesessssesens | eresessssssessssesessssssessssssessssesessssnsessnsesesssnnes 337,057 | oo 24978 | oo 312,079 | oo 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.




Statement as of December 31, 2018 of the Qua|ChOice Advantage, 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

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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Statement as of December 31, 2018 of the QuaIChOice Advantage, Inc.

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828  2J 8 |UNITED STATES TREASURY NOTE/BOND.........ccovturiermirririirernsisisnsssissnens | sevnes ...34,979 | ... 98.434 ...34,452 35,000 34,989 T [ e [ e [ 1.500 08/01/2017. | 07/15/2020.
912828 2Q 2 |UNITED STATES TREASURY NOTE/BOND ..1565,397 .152,463 155,000 155,221 (134) ... 1.500 09/05/2017. | 08/15/2020.
912828 2V 1 |UNITED STATES TREASURY NOTE/BOND ..124,165 . 122,636 ....125,000 124,513 280 [ v | e [ 1.375 10/03/2017. | 09/15/2020.
912828  2Z 2 |UNITED STATES TREASURY NOTE/BOND ...34,888 |..... 98.441 ...34,454 34,932 YA STURURIRIRN IO DY 1.625 10/26/2017. | 10/15/2020.
912828 4G 2 |UNITED STATES TREASURY NOTE/BOND 128979 |..... 99.750 129,675 130,000 129,203 224 .2.375 05/02/2018. | 04/15/2021.
912828 4T 4 |UNITED STATES TREASURY NOTE/BOND.........costuiermirrirrirerinisesnssssisnnens | sevnes ...100.332 115,382 ....115,000 114,990 3 2.625 07/06/2018. | 06/15/2021.
912828 4W 7 |UNITED STATES TREASURY NOTE/BOND..........covvvrmevereerreinerieriressisensessns | voreees ...100.676 .166,110 ....165,000 165,218 (225 TN ISR B 2.750 09/06/2018. | 08/15/2021.
912828  5A 4 |UNITED STATES TREASURY NOTE/BOND.........ccviuririirreriirerisieensisiesens | ceveees ...100.695 79,529 39 [ | e [ 2.750 10/09/2018. | 09/15/2021.
912828  5F 3 |UNITED STATES TREASURY NOTE/BOND........c.oovverreriinrieerereneinensseneneis | eoveeen | oo | overivenins | vevereeens 21012055 | e 45,475 | oo 45,000 44,924 A | e | e | s 2.875 11/02/2018. | 10/15/2021.
912828 5L 0 |UNITED STATES TREASURY NOTE/BOND........c.ovvurmerimrereeeneiseriseeesenssesns | woeees ..101.113 65,084 (2] SN VRTINS IOV 2.875 12/04/2018. | 11/15/2021.
912828 5R 7 |UNITED STATES TREASURY NOTE/BOND........c.covveverrermninniierieneienienins [ weenes ...100.449 . . 84,836 2 2.625 12/17/2018. | 12/15/2021.
912828 W6 3 |UNITED STATES TREASURY NOTE/BOND........c..covveerereerrrinersensnensensseinns [ ereeen | oo | evernenne | everenenens | e 30,136 | oo 98.883 | ..vivrerrnrnn29,665 | oo 30,000 30,056 [CLC) ) TN ISV IO 1.625 04/04/2017. | 03/15/2020.
912828 X2 1 |UNITED STATES TREASURY NOTE/BOND.........cocvvummirermrrneirenneisnnnieennenns | veveens | oo | eevvrvenine [evevnneencd | 80,072 [ 98.668 ...78,934 80,000 80,032 (24) | cvvvrerneereinins [ | v 1.500 05/02/2017. | 04/15/2020.
912828 X9 6 |UNITED STATES TREASURY NOTE/BOND........c..cevvererereerrrineriensnensenirneinns [ vreeen | oo | evrrverne | overirenens | i 145,235 | 98.578 142,938 ....145,000 145,111 ((£°) ] [TSTORTON IVTRIRIRIN B 1.500 06/05/2017. | 05/15/2020.
912828 XU 9 |UNITED STATES TREASURY NOTE/BOND...........covunrreeernrinenscnienesnennsennns [ eovneen | oo | envevnnnne | cenvnenens | e 99,770 | 98.547 | oo 98,547 | coovvvvcrins 100,000 99,884 £ T ST DUSOUORRTON PP 1.500 07/11/2017. | 06/15/2020.
912828 Y2 0 |UNITED STATES TREASURY NOTE/BOND........ccocsvrmrrnirnmnserensnessnsnssnnnnsans | eerenns | or | eovsrnnrins | wonernnens ...100.356 15,053 15,000 | . 14,985 3 2.625 A 07/13/2018. | 07/15/2021.
0199999. U.S. Government - IsSUET OblIgAtIONS. .........cvrurersirsersnisiseerseniseesserssssss s 1,403,157 XXX ..1,397,445 1,405,000 | .o 1,403,507 [ oo 0 368 0 0 XXX XXX XXX v 13,654 XXX XXX
0599999. Total - U.S. GOVEINMENL......uereiiieiiisiinssiisrsssisessnsssssnssssssssssssssssnssseses 1,403,157 XXX ] s 1,397,445 | ..o 1,405,000 | ...cconeee 1,403,507 | oo 0 368 0 0 XXX XXX XXX | 6,489 | e 13,554 XXX XXX
All Other Gover ts - Issuer Obligation
208785 HQ 2 l EUROPEAN INVESTMENT BANK......citiuiirusiieiiseisssissssssssnssns s ssnsssessnsns | ....... | D| ............ l ...... 153 14,950 |..... 99471 | oo, 14,921 | oo 15,000 14,963 N RN [STOTORORROROR OO 2.375 |...... 2483 |MN...oo. | v 48 | i 267 | 02/06/2018. | 05/13/2021.
0699999. All Other Governments - ISSUET OBlIGAtIONS. ... i | sonieersssnseens 14,950 PO S I 14,921 | i 15,000 | .o 14,963 [ oo 0 13 0 0 XXX XXX PO 48 | i 267 XXX XXX
1099999.  Total - All OthEr GOVEIMMENES. ....v.ureusirsersereseesstrssass s ere ettt | erbsenssnensnnens 14,950 XXX | s 14,921 | s 15,000 | .o 14,963 [ oo 0 13 0 0 XXX XXX XXX | e 48 | o 267 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligati
882723 TH 6 | STATE OF TEXAS. . ..iiiiiiuuiisisisissssensssessnsssass st ssessesssassssns st sssssnssssssnas | ....... | . | ............ ‘ ...... TFE| oo, 5,000 |..... 99.278 | oo 4,964 | oo, 5,000 | ....... 5,000 [ v | e | e | s | oo 1.695 |...... 1.694 |AO...... 01/26/2017. | 10/01/2019.
1199999. U.S. States, Territories & Possessions - Issuer Obligations...............cc.cccovu..... 5,000 XXX 0 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUArAaNtEed)...........vwerriiiniirinirssierssisssssessissneenes 5,000 XXX 0 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
64966H 4G 2 |CITY OF NEW YORK NY | . ...100.748 ..15,000 15,278 (1570 R [PRRONORI PR 3.947 |...... 1444 |AQ...... 06/10/2016. | 10/01/2019.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: XXX e 15,112 15,000 [ e 15,278 | oo 0 (367) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession .. .16,203 XXX | i 15,112 | 00015,000 [ s 15,278 | oo 0 (367) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
313560 T2 9 |FEDERAL NATIONAL MORTGAGE ASSOCIATION......ccosvvrmereerrmrenerinnninens [ eveeen | oo | ererinerne | vreveeens T | e 79,501 | 98.862 | ..ooocvvrrirnens 79,090 | oo 80,000 79,803 {0 TR ORI PR 1.500 03/03/2017. | 02/28/2020.
3137EA  EF 2 |FEDERAL HOME LOAN MORTGAGE CORP.........ccormrirermrirerininrisnrensnnssnnne | veenns | oo | vernvreins Lo | v 14,902 [0 98.486 14,956 33 | e | e [ 1.375 05/05/2017. | 04/20/2020.
3137EA  EJ 4 |FEDERAL HOME LOAN MORTGAGE CORP........ccocvomrererieenernerieniseesssnins [ eoneeen | oo | vverinerne | ovevineeensd | e 29,946 | .o 98.435 29,968 18 w1625 09/28/2017. | 09/29/2020.
3137EA  EL 9 |FEDERAL HOME LOAN MORTGAGE CORP........ccccommrirernrrerinrnninsirennerssnnes | veveens | oo | eevnrvenins Lo | i 119,643 [0 99.653 119,740 98 [ e | e [ 2.375 03/05/2018. | 02/16/2021.
914126 2R 5 |UNIVERSITY OF CALIFORNIA.........ccooomiviirenrrirerinerenineeseessssssnnensenssens | eoneees | oo | coverinerine | eeen IFE | it 15,000 | oo 98.741 15,000 [ .ooverueeeerrerienies | rererveereeisninenins | vereeeennsinsnens [ e [ e 1.877 09/20/2017. | 05/15/2020.
91412G L6 0 |UNIVERSITY OF CALIFORNIA........ccoomiririnerinerimeenenissisenssssisnnssensenssesses | eoneees | oo | cenervneins | eeenIFE | it 15,000 | oo 99.471 15,000 w1228 06/23/2016. | 05/15/2019.
64990C EM 9 |NEW YORK STATE DORMITORY AUTHORITY........covuverrnrirermrinrirmninerisnnnirenes [ everen | o | vervvnenns | eored TFE | 10,000 | .. 99.288 10,000 [ v [ e [ [ | 1.456 06/02/2016. | 07/01/2019.
914805 EQ 5 |UNIVERSITY OF PITTSBURGH-OF THE COMMONWE...........coccomvvmmrmrencnn [ wvveen | oo | overrnerne | e TFE | 225,000 ..o 99.468 25,000 [ cooovererereererinenns [ e | e | e | v 1.829 01/06/2017. | 09/15/2019.
88213A  JW 6 | TEXAS AGM UNIVERSITY ..ooiiiiiiiiniinsiieiieeiseesseissisessessssessssisssssssenss | eeeons ...100.008 15,219 (156) | cvvveevrevsriiens [ e [ v 2.879 06/07/2017. | 05/15/2020.
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2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 324,449 XXX | s 322,507 [ .o 325,000 | .o 324,686 | ..o, 160 0 0 XXX XXX XXX | e 1,968 | oo 4,856 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations.............c i 324,449 XXX | s 322,507 | oo 325,000 | .oooverirens 324,686 | ...cocovrivirininnina 160 0 0 XXX XXX XXX | o 1,968 | oo 4,856 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  CY 6 [ATET INC....ocvieieriiciieieicise ettt snisines | erenes 102164 | 5,108 | 5,000 e 5,165 (134) 5.200 03/07/2017. | 03/15/2020.
00287Y AT 6 |ABBVIE INC.....ccovvivirreririreisniserieriesssensssssensesiesssesssssssssssessnssnenssnnes | oenves | oo | veviverenne [ e FE | i 15,176 [, 99.051 15,081 (61) 2.500 06/05/2017. | 05/14/2020.
00440E AT 4 |CHUBB INA HOLDINGS INC . AFE | e T4TTA | 98.570 14,837 63 02,300 04/05/2018. | 11/03/2020.
0258M0 DX 4 | AMERICAN EXPRESS CREDIT CORP........ccvcvtireriiinireiniisirssierssssessesssinns | vevenes 2| 1FE 15,190 |..... 98.977 15,112 (10 [N IURORON IO 2.600 11/01/2017. | 09/14/2020.
02665W CP 4 | AMERICAN HONDA FINANCE CORP...........coocummermirmerinenieeineessssssssssensessnnee | eovneee | o [ vovevirenens | vevens 1FE| . ...14,993 |...100.491 14,993 [ oo | e | e | e [ e 3.375 10/03/2018. | 12/10/2021.
026874 BW 6 | AMERICAN INTERNATIONAL GROUP INC........ccooeviriieriininniicnnisciiesieciins [ e ...105.599 15,887 (292) [ v e [ 6.400 04/27/2018. | 12/15/2020.
031162  CG 3 |AMGEN INC......ovvvririririiririeninerenieressnisnsiesineniesessssssssssessessenssssssnnens | voneees | oo | conrenees 1| e 2FE | 9,657 | 96.425 | ..o 9,643 | 10,000 | e 9,626 (O SOOI FUROTOTRRTROPOR PPN 1.850 06/22/2018. | 08/19/2021.
031162 CM 0 | AMGEN INC.....ouiiriiiitiecieeiee s | seeees 9,99 |..... 98.739 . ..10,000 | ....... 9,997 2 2.200 05/08/2017. | 05/11/2020.
035242  AJ 5 | ANHEUSER-BUSCH INBEV FINANCE INC.........ccooomirrerirminerinrineirenrenernens | eovnnee | [roverirenn | s 2FE]| ... .8,064 |..... 98.340 | . 7,867 | .. ...8,000 | ....... 8,042 (20) [ oo | e | s 2.650 12/07/2017. | 02/01/2021.
037833  DJ 6 |APPLE INC.....vtviirmerieeineerceissriesieniseessssissssesiessssssssssssssssesssssssssssssssnsens | wovnees | o | vveverenens | vevens AFE | oo 14,987 |..... 98.683 | ..oocrrrrirens 14,802 | oo 15,000 14,992 A | | e | e 2.000 11/06/2017. | 11/13/2020.
053332 AL 6 |AUTOZONE INC........ovviriicriericiininniseissiesiesississsssssisssesssssssessssssees | eovnnen | o | veverenenn | e 2FE 5,039 5,000 |....... 5,110 (GO S OSOROORTON EPPRRROIRTOIN DOV 4.000 01/25/2018. | 11/15/2020.
053332 AS 1 |AUTOZONE INC A e 2FE | oo 9,822 [ 97787 | 9779 | el 10,000 9,864 A2 | s | e | e 2.500 04/05/2018. | 04/15/2021.
05531F AU 7 [BB&T CORP.......ooumiiiiiieiciiiiseiie st | eeenas 2| 1FE 15,126 [CC74 ) TN ISR IOV 2.625 11/01/2017. | 06/29/2020.
06051G  FT 1 |BANK OF AMERICA CORP.........covvimrimrieririrneissisessissssssesssssssissssssssssesssnns | coenee | oo | vevevennnns | evvns 1FE 10,045 (24) 2.625 12/07/2017. | 10/19/2020.
06051G  FW 4 | BANK OF AMERICA CORP.......cccovveirierirerieessnissisensssisneessessssessssssssnssses | oneee | oo | veveseeiens | evvene 1FE| .. . 24,640 4T TTUURRTORORN IUOTRRTRROTON DO 2.625 06/25/2018. | 04/19/2021.
084670 BF 4 |BERKSHIRE HATHAWAY INC.......ccociminiirmriiinineinersissienssisseesssssssssssennns | veviene | oo | evneerenins | woeees TFE| i 15,025 |...101.322 | .ooocvvrrinnns 15,198 | covvvervieiis 15,000 15,025 [ .ovoiieiereiivinnes | oriersnssennnines [ | e | e 3.400 12/06/2018. | 01/31/2022.
10373Q AU 4 |BP CAPITAL MARKETS AMERICA INC.......cccovvrminrirerninreenverennsererisnsnrenes | eovene | oo [ | i 1FE 9,642 |..... 97.669 9,767 | ..oovrievenrn. 10,000 | oo 9,649 B | e [ s [ 2.112 12/14/2018. | 09/16/2021.
12189T BC 7 |BURLINGTON NORTHERN SANTA FE LLC.....ccvvurirrririereriniiiensieiseineenenenes | vveree | 1FE| ... .5,399 |..101.219 | . .5,061 .5,000 | ....... 5,108 (143) [ v e [ s 4.700 12/09/2016. | 10/01/2019.
126650 CJ 7 |CVS HEALTH CORP.......ovvuriniricririneisssissiieniesessessssesssiessesssssssnsensnin | vevenee | oo [ eeveninines (A 2FE| o 15,350 |..... 99.098 | ..oocrvrerirens 14,865 | ..o 15,000 15,182 (121) | cevereerrrnnirens e [ 2.800 08/02/2017. | 07/20/2020.
126650 DC 1 |CVSHEALTH CORP.......vtvvrirrierieiseessersesiensseeisensssssssssessessssessssssssnsns | sevnee | oo | eevensiinens | wovees 2FE| i ,995 |1099.715 | 9,972 | e 10,000 9,996 LI ST IPIRRIN IOV 3.350 03/06/2018. | 03/09/2021.
14913Q 2N 8 | CATERPILLAR FINANCIAL SERVICES CORP.........ccovuvvererrrirninernnisninnrerinns | evene | oo [rovniivinns | oo 1FE| 9,992 |...100.264 | ...................10,026 | ...................10,000 | ....... 9,993 [ [OOSR (PR DAY 3.150 09/04/2018. | 09/07/2021.
151020 BC 7 |CELGENE CORP........cccccomvrrnnee 14,995 2 | e [ s [ 2.875 02/08/2018. | 02/19/2021.
15189T AT 4 |CENTERPOINT ENERGY INC.......cooooviiiiiiriiciisiiinniicicesiecivenisniesiissiennns | eveens | oo [eoverivenes | cennFE | iiii00009,997 1{..100.209 | ................... 10,021 | .................10,000 | ... 9,997 | covvoeierernenenes [ e [ e | e | s 3.600 10/03/2018. | 11/01/2021.
166764 BP 4 | CHEVRON CORP........ccoovevivrrrirnrrirerienes 14,991 /A [OOSR FORINRIRTTON PPN 1.991 03/06/2017. | 03/03/2020.
17275R AP 7 |CISCO SYSTEMS INC... . 15,030 (1) 2.900 02/21/2018. | 03/04/2021.
172967 KB 6 | CITIGROUP INC.....ooovvviiirrriiiieieieiseieresissesssssssssssesssssssenssssssssesssesenssnns | vevenes | oo | vevvverennns | eeree@FE [ v 15,131 [ L0 98.671 ..15,000 15,081 (43) 002,650 11/01/2017. | 10/26/2020.
172967  LF 6 | CITIGROUP INC......ccovverrrirerrerienienieniseesenisssnensensssssssssssssssensesssessssssns | sovinee | oo [ eovneeveen T | cenFE | 9,996 | ou. 99.197 ..10,000 | ....... 9,999 LI ST IPPIRTRRIOR BV 2.450 01/04/2017.| 01/10/2020.
20030N BA 8 |COMCAST CORP... ...102.365 ..10,000 10,377 (318) 5.150 04/24/2017. | 03/01/2020.
20030N CQ 2 |COMCAST CORP... ..101.014 ..15,000 14,986 1 v 3.450 10/02/2018. | 10/01/2021.
205887 BZ 4 |CONAGRABRANDS INC.. ..100.035 | ....ccccer..r 10,004 | ..., 10,000 | .o 9,989 LI SOOI VPPN BV 3.800 10/15/2018. | 10/22/2021.
24422E TS 8 |JOHN DEERE CAPITAL CORP........cccovvirerrinerererinnirenesissessnsssssssssssssssensnnnes | eonene | oo [rvnrineerens | oo TFE | v 14,991 | 14,995 3 [ s e [ 1.950 06/19/2017. | 06/22/2020.
24422E UK 3 | JOHN DEERE CAPITAL CORP. 4,999 03125 09/05/2018. | 09/10/2021.
25468P  DJ 2 [WALT DISNEY COITHE.......cccomiririrmnrieiniierernsirerssissienssssssssessensssssesesnnns | eonenee | oo [vvrvnrenes | oo TFE | 9,821 11...98.754 | i 9,875 | 10,000 | e 9,826 5 | oo [ e [ e 2.300 12/06/2018. | 02/12/2021.
260543 CC 5 |DOW CHEMICAL CO/THE. .. 20,384 (159) | evevverrieriens [ erveereniseenerienns [ e 4.250 05/03/2018. | 11/15/2020.
26441C AR 6 |DUKE ENERGY CORP........covcoirirrinrinerinriseiserissssnensensseessssssssnssssessseens | seveeee | oo [ eovneeveen T | e0nFE | i 14,359 | e 95.716 ..15,000 14,441 82 .1.800 08/02/2018. | 09/01/2021.
26875P AD 3 |EOG RESOURCES INC 100.946 ....5,000 |....... 5,075 (178) 5.625 09/19/2016. | 06/01/2019.
26875P AL 5 |EOG RESOURCES INC.......cocovvvirrrieenerineineeseniseessesssssssensensseessssssnssnes | sveves | oo | vevvnerenne [ o IFE | 10,034 [ 99.031 ..10,000 10,019 (1) ] [TSTRON VRN IOV 2.450 01/08/2018. | 04/01/2020.
30231G AV 4 |EXXON MOBIL CORP.......cccooeviririiniinsieienisniiensississsienisnssessisssnssnnes | eoneens | oo | cenneeen 1| et IFE | 09,895 | 98.560 ..10,000 | ....... 9,925 30 2.222 02/08/2018. | 03/01/2021.
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31620M AP 1 |FIDELITY NATIONAL INFORMATION SERVICES | ...100.455 10,090 (3B) [ covrereererinerne | eevneeneniseineiins | 2003625 | i 3.078 04/18/2018. | 10/15/2020.
369550 BE 7 | GENERAL DYNAMICS CORP ...100.081 14,917 21 [ | e [0 3.000 [ 3.245 05/08/2018. | 05/11/2021.
36962G 4J 0 | GENERAL ELECTRIC CO ..101.178 15,602 (582) | everreernerrneriens [ e [ 005,500 |, 1.516 10/14/2016. | 01/08/2020.
37045X BV 7 | GENERAL MOTORS FINANCIAL CO INC......ccvvverriernrneierinnreeesninenennnirenins | eovenee [ oo [rvvriveines | vennFE | 9,986 | ..o 98.330 10,000 | ....... 9,994 5 | oo [ [200.2.650 | 2.699 04/10/2017. | 04/13/2020.
375558 BB 8 | GILEAD SCIENCES INC........ccosrrerrrerierierirseisnineriesiesessessssssssensessnnsnenss. | eoneees | oo | conerenenne | verenIFE | ittt 10,076 | oo 99.191 .10,000 10,048 (28) [ oo | e | 2002550 | e 2.252 01/08/2018. | 09/01/2020.
38141G VU 5 | GOLDMAN SACHS GROUP INC/THE.........ccovuerrrerersnieiesiesienisnsssssnssessnssnns | envenns | oo | everieeini2 | cond IFE | i 14,721 | 97.396 14,786 B85 | oo | e | 0000 2.625 [ 3.270 04/04/2018. | 04/25/2021.
38141G WP 5 | GOLDMAN SACHS GROUP INC/THE.........cccvvrvrrnirernrirernnissisnssensnssserenseenses | vevenns | oo | vernvivenns [ oo TFE | i 14,998 [ oo 99.334 14,999 1 [ | e |20 1.950 [ 1.956 07/19/2017. | 07/23/2019.
427866 BA 5 |HERSHEY CO/THE.......coisiiiriiieiiniisesiesissessessessse s ssessseens 100.885 14,992 2 | e e [0 3,100 [ 3.124 05/03/2018. | 05/15/2021.
458140  AZ 3 |INTEL CORP.......ceviriiciiniiciierinricsissiesiesississssissiiesienisssssnsiesssisssenss | conies | oo | eevivennene | e TFE | 009,996 [, 98.775 10,000 | ....... 9,998 1 e | e [0 1.850 [ 1.863 05/08/2017. | 05/11/2020.
46625H HS 2 | JPMORGAN CHASE & CO......... ...101.809 .15,000 15,547 (343) | ceverrerrrineiiens [ [ 4400 | 2.007 08/01/2017. | 07/22/2020.
46625H HU 7 | JPMORGAN CHASE & CO......... ...101.802 15,471 (255) | cevevneererineriens [ v [ .250 | 2.440 12/07/2017. | 10/15/2020.
478160 CH 5 | JOHNSON & JOHNSON........ccvorrrrrrinirierierirnieinnnisnnienieneeesenissssssessessnnnss | cenveee | oo | vevivernnne | e TFE | 4,995 [ L 98.535 | .o, 927 | 5,000 4,997 2 | s e [0 1,950 [ 1.987 11/08/2017. | 11/10/2020.
49326E  EF 6 |KEYCORP.....cooooiirereeicicrissienienieesseeissssssssessesssssesssssssssesssessssessssssnns | seninee | oo [ evseevnnens | ceeenlFE | covvinieinennnn 15,279 | e 99.245 15,168 (9B) [ .ovoverneererrnerne | eevrerrnerirserneiins | 202,900 | e 2.225 11/01/2017. | 09/15/2020.
494550 BB 1 |KINDER MORGAN ENERGY PARTNERS LP 103.542 15,622 (460) [ ..vvrrvrerrrrreirens | cevrerrrersnneirennns [ 0008850 [ 3.062 02/21/2018. | 02/15/2020.
494550 BR 6 |KINDER MORGAN ENERGY PARTNERS LP........ccccoviumrrmmirrerrnrencnrsennniines | cvvvee | oo | vevivernnee | e FE | 10,103 [, 99.947 10,004 (A4) [ e | e | 2002650 | e 2.198 09/19/2016. | 02/01/2019.
50077L  AH 9 |KRAFT HEINZ FOODS CO.......oveerrrimrieiierineernseeseissssessseessssssssisssssnsssenes. | vonsees | oo | eonveveeees 1| e 2FE | i 10,081 | o 99.273 10,047 (32) [ oo | e | 200.2.800 | e 2.461 12/07/2017. | 07/02/2020.
50077L AR 7 |KRAFT HEINZ FOODS CO......ocovrinrirnrrerinirneierssiseeesnsissensssssssnssssenssssessenss | vevens | oo | eevsvinerins | eoenn2FE | v 9,992 [0 99.759 | oo 9,976 | 10,000 | e 9,994 1 e | e [ 003375 [ 3.402 06/04/2018. | 06/15/2021.
58013M  EX 8 |MCDONALD'S CORP........coeveerererrrisernerissnnenssnisesssssssssssnensessssesssssssssnens | eoneeen | oo | conernneens 1| e 2FE | it 15,163 | 99.306 15,099 (B1) [ oo | eevrneeneninseineiins | 202750 | e 2.383 01/18/2018. | 12/09/2020.
585055 BG 0 |MEDTRONIC INC.......coooviiiiriniiciienieiieninniseiisniiessenssssissssssssiessensssnssns | vovenes | oo | onnienenne | eeen IFE | it 10,198 | i 99.488 10,084 (B8) ] cvvevererrerrverenis [ ervererneieieinens | 20000 2.500 | oo 1.791 04/24/2017. | 03/15/2020.
594918  BP 8 |MICROSOFT CORP........ccosuvimrirerrrinrrerierinresenssssserisesssenssensssessnseessnens | voneeen | oo | onerenenes 1| e IFE | i 14,371 97.147 14,471 100 | oovovrereriene [ e [0 1550 |, 2.968 06/22/2018. | 08/08/2021.
61747W AL 3 | MORGAN STANLEY 104.799 15,640 (14) [ oo | e | 205500 | e 3.744 12/06/2018. | 07/28/2021.
617610 B3 2 |MORGAN STANLEY.......ccoovirimrririirinrinciinsienienisssessssissssessensssessssssnssnens | oveees | oo | connrenenne | eeenIFE | vt 15,154 99.350 15,090 (B0) [ oo | e | 0002800 | e 2.378 12/07/2017. | 06/16/2020.
666807 BL 5 | NORTHROP GRUMMAN CORP........ccovvurrrerrrcnimeireesssrisnssensesssseesssssssssnens | evneen | oo | ensrrnenne | eerenn2FE [ i ,999 | 98.070 | .ovvvrerennnnn9,807 | 10,000 | o 9,999 | v | e | e | e | 00002080 [ e 2.085 10/10/2017. | 10/15/2020.
68389X  AX 3 |ORACLE CORP........cvvirricrieriirisrinniseiissiienienississesssssisessessssssssnssenssnens | conves | oo | vevivennnne | e TFE | 10,110 [, 99.528 10,034 (43) | v [ | 20000:2.250 | e 1.806 03/20/2017. | 10/08/2019.
69371R N8 5 | PACCAR FINANCIAL CORP.....ccovirrreriererneerseinerseriensneesssnissnssssssssssenssenens | weninee | oo [ eovneevnnns | coned TFE | iiiiiiiiiinennn5,000 | e 98.386 | ...ovvevereennnd, 919 | 5,000 | e 5,000 | .vvorrererireerrrines | e | e | e | 000022050 [ e 2.053 11/06/2017. | 11/13/2020.
695156 AS 8 | PACKAGING CORP OF AMERICA..........cocvumririreineinerinsisessesiseessssssssnnns [ eovsees | oo | eoneevnnnne | eeene2FE | i .5,994 | 98.186 | ..oovvvvereennn5,891 | 6,000 | ... 5,996 2 | e e [0 2.450 | 2.487 12/11/2017. | 12/15/2020.
713448  BY 3 |PEPSICO INC......ovvuiiirinerireririnrinnnissrieniesessesssisessensessssessssssssssessnnes | eoveeen | oo | conerenenne | eeen IFE [ i d,905 | oo 98.992 4,908 3 | e [ [0 2,750 [ 3.366 11/20/2018. | 03/05/2022.
713448 DX 3 |PEPSICO INC....c.ooviieirrrinerierierirneernssissrseniessssessssesssssessessssesssssssssssessnnes | enseen | oo | eneevneees 1| e IFE | il 9,741 | 98.008 | ...ccovverennnn9,801 | o 10,000 | e 9,779 38 | oo e | 00002000 [ e 3.007 08/02/2018. | 04/15/2021.
742718 FA 2 |PROCTER & GAMBLE CO/THE.........cosvvmiimrirneiineinseinssiesissenissessssssssisnssnnns | eovneen | oo | enverennne | eeen IFE | i 14,977 | 98.548 14,986 8 | oo [ [0 1.900 | 1.953 10/23/2017. | 10/23/2020.
74432Q  BM 6 |PRUDENTIAL FINANCIAL INC 103.046 10,322 (140) [ vvoveerenireirens | cevrverversnireriennns [ 005375 [ 3117 05/01/2018. | 06/21/2020.
74432Q  CB 9 |PRUDENTIAL FINANCIAL INC.......ovvirviriirerniiirierisisensienssssesssssesssnsssssnnss | veveens | oo | eevnriveens | oo IFE | i 10,085 | ..o 99.531 10,022 (35) [ oo | e | 200.2.350 | i 1.989 03/07/2017. | 08/15/2019.
744573  AJ 5 | PUBLIC SERVICE ENTERPRISE GROUP INC.........ccocoomvrmmrrmerirmrinmninnireninns [ eoveeen | oo | vvrrivenne | e 2FE | riiiiiiii.9,988 | .o 98.603 9,997 A | e | e | 001600 | e 1.640 11/03/2016. | 11/15/2019.
816851 BE 8 | SEMPRA ENERGY.......coosiiiniieriinrineeiesineisnenissisnsssesisseesssssssssssssessssessssssnns | eonseen | oo | coneevnenne | eerenn2FE | v 9,986 | oo 98.655 | ..oovvvrerennnn9,866 | oo 10,000 | e 9,993 B | e [ [0 2.400 | 2.468 01/09/2018. | 02/01/2020.
828807 CU 9 |SIMON PROPERTY GROUP LP........cccovvivrirmrireirnirerinnissnsersniseesssssessnnneens | veenns | oo | eevsrenennsd [ o IFE | i 15,085 | ... 98.919 15,039 (26) | vvvevererrrerrveenins v | 200002500 | e 2.312 01/05/2018. | 09/01/2020.
882508 AZ 7 |TEXAS INSTRUMENTS INC......coovirieriererenrrninerierieniseessnissnssensesssensssnis | eoneeen | oo | everenenes 1| oot IFE | i 14,984 | 98.434 14,993 5 [ e [ e | e 1750 | i 1.788 05/25/2017. | 05/01/2020.
887317 AK 1 |WARNER MEDIALLC ..102.522 15,537 (194) [ ovvrervervrrerens | cerrerrverrsnneiennns [ 750 [ 3.084 02/22/2018. | 03/29/2021.
89236T EU 5 |[TOYOTA MOTOR CREDIT CORP. ...100.015 14,995 1 [ | e | 00002950 [ e 2.964 04/10/2018. | 04/13/2021.
89417E  AG 4 |TRAVELERS COS INC/THE ...101.542 15,243 (8B) [ .vveverneererireinne | eevneernreiineineiins | 200.3.900 | e 2.984 05/08/2018. | 11/01/2020.
90131H AQ 8 |21ST CENTURY FOX AMERICA INC.... ...102.669 15,451 (148) | cevvovevreirseiiens [ rveerseisniiniiens [ 24500 |, 3.024 06/25/2018. | 02/15/2021.
911312 AM 8 |UNITED PARCEL SERVICE INC ...100.819 10,126 (B3) [ 1orerereererinerne | e | 203125 | i 2.486 02/08/2018. | 01/15/2021.
91M59H  HL 7 JUS BANCORP.......cccoiririrricsniccienisricnsicssiesenisssiensississssssssssssnssssisens | soveens | oo | eovnnieenni | e TFE | il 15,17 | L 98.523 15,075 (36) | cvvreererrerrernnins | v | 200002.350 | e 2.092 11/03/2017. | 01/29/2021.
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913017  CM 9 |UNITED TECHNOLOGIES CORP.......c..osevrrremeermerernerseniesisseesesssssssessesssssenns | weneees oo | e 2FE | 9,995 [1..98.134 | 9,813 | 10,000 | ....... 9,998 Y28 (USRI ORISR PP 1.900 |...... 1.917 05/01/2017. | 05/04/2020.
92343V CN 2 | VERIZON COMMUNICATIONS INC (ST IO - ..15,000 | .. 14,939 9 | e [ [ 3.000 08/03/2018. | 11/01/2021.
931142 EJ 8 |WALMARTINC... ..10,000 | .. 10,000 w3125 06/20/2018. | 06/23/2021.
949746 RS 2 |WELLS FARGO & CO......cceoiiiririicirseiiiecissisnsicssissiiesississssiessisssissssinnnns | woeeees | on | convenniens | e IFE [ i 9,834 1....98.357 | v 9,836 | 10,000 | e 9,875 A1 | e | s | e 2.500 04/04/2018. | 03/04/2021.
06367T  4W 7 |BANK OF MONTREAL........covvunircrinrrnerienirseeneriesssnensensssesssssssssssensensnsene | vevevee | A ] eovverire [ o TFE | iiii0000.9,988 [1....99.950 | oo 9,995 | ... 10,000 | oo 9,991 3 | s [ s [ 3.100 04/10/2018. | 04/13/2021.
064159  JX 5 |BANK OF NOVA SCOTIA/THE . . . . 14,999 1 002150 07/11/2017. | 07/14/2020.
136375 CN 0 | CANADIAN NATIONAL RAILWAY CO......ccovvirirmririininsieisssiseessssesssessssssensns | covenes R rerrerennnnnnn9,996 | . . ..10,000 | ....... 9,998 2 [ e [ 2.400 02/01/2018. | 02/03/2020.
78013G KN 4 | ROYAL BANK OF CANADAL........ccomriirmerierinsissssssssssssessessssessssssssssssssenns. | voneees [ . 14,991 . . . . 14,995 3 | s [ s [ 2.150 10/18/2017. | 10/26/2020.
89114Q BU 1 | TORONTO-DOMINION BANK/THE.........oitiuriinriieiieireissiiesssesiesesssesssinnes | coeees R reverneennnennn,990 | . . ..10,000 | ....... 9,996 {520 SOOI USRI PRSP 1.900 10/19/2017. | 10/24/2019.
89114Q BZ 0 | TORONTO-DOMINION BANK/THE........costiumriirierirrirriisiinsriesiesesssesssines | voenes A ..100.410 14,994 LI TSROSO IPPUOTPPRTORORRIOR BV 3.250 06/05/2018. | 06/11/2021.
893526 DK 6 | TRANSCANADA PIPELINES LTD.....cooivuuiimerierireiseesssisseisesiseseseesssessessnss | seeees Al.. ...100.643 10,298 (166) | evvveeerneerneinens [ erveeremiseirserienes [ e 3.800 08/18/2017. | 10/01/2020.
05565Q CX 4 | BP CAPITAL MARKETS PLC......coitimiiirieniriniiesisesiessenesssessssssssessenens. | voeees Do | e IFE | 10,081 | 99.145 | .... . . . 10,031 (27) [ e | e | s 2.315 02/08/2017. | 02/13/2020.
25243Y AP 4 |DIAGEO CAPITAL PLC......otririmieienieinseiiessssssiessssisssnsssssssssensesesssessssanss | soveens D 2102739 | 10,274 | oo 10,000 | .. 10,329 (181) | cevereererirrerrens [ erreereniseiserienns [ e 4.828 02/14/2018. | 07/15/2020.
377373  AE 5 | GLAXOSMITHKLINE CAPITAL PLC.......ccoviiiriiriiniiciierisinsissisesiesieseies [ e DJ... ...100.126 . 14,968 8 | e [ v [ 3.125 05/10/2018. | 05/14/2021.
45687A  AM 4 |INGERSOLL-RAND GLOBAL HOLDING CO LTD.......ccvorrererernrricrierercensnens | ceves Clvvvnes | ceeen2FE | 9,984 | L 99.056 | ...oocvovvrernn9,906 | o 10,000 | o 9,988 5 [ s [ e [ 2.900 02/13/2018. | 02/21/2021.
822582 BP 6 | SHELL INTERNATIONAL FINANCE BV ceetere e [ s D|.ovvereee | e IFE | i, 10,008 | ... 98.808 . 10,004 (2) 2.250 12/07/2017. | 11/10/2020.
82481L  AB 5 |SHIRE ACQUISITIONS INVESTMENTS IRELAND D......covvrrrvreririnninsinirinies | vevees D|.. .9,651 |..... 96.698 9,670 | ..ocoovevrne. 10,000 | oo 9,694 A4 | i | s | 2.400 08/02/2018. | 09/23/2021.
961214 DU 4 |WESTPAC BANKING CORP. | [0] IR I 1FE] ... .9,993 | ... 98.990 |. 9,899 |. ..10,000 | ....... 9,995 2 | [ [ 2.650 01/17/2018. | 01/25/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........ccccuiiiniiniiieniniees .. e 1,169,871 XXX | s 1,155,513 | oo 1,159,000 | ...ocovnnnee 1,163,826 | .oooviiririnin 0 (4,149) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
36251P  AA 2 | GS MORTGAGE SECURITIES TRUST 2016-GS3........covvrreiemrrrerreireirerinnes | e [P [T TEM | 9,266 |..... 98.066 | ....oocevuririnnes 9,087 | ooveerierineinns 9,266 | ....... 9,265 | oo [ e [ e | e | s 1.429 09/22/2016. | 10/01/2049.
466450 AQ 0 | JP MORGAN CHASE COMMERCIAL MORTGAGE SECU.........cocvrmrereviirinns [ v JP ISP I TFM | s 3,677 |..... 99.146 | oo 3,646 | .o 3,677 | ....... 3877 | oo [ e [ e | e | e 1.891 12/05/2016. | 12/01/2049.
950006 AW 4 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20.......cccouvenmrenmrnnninnnes | s Y I TFM | e 6,402 |..... 97.744 | oooiiiin6,258 | i 6,402 | e 8,402 | .o | | e | | e 1.321 08/04/2016. | 08/01/2049.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . [P 19,345 XXX i 18,991 | 19,345 | s 19,344 | i 0 0 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02005A HE 1 |ALLY MASTER OWNER TRUST ..ottt ssessssens IO IS . . . . 14,998 [ ..o | v | v [ e [ e 3.300 08/07/2018. | 07/17/2023.
02007F AC 9 |ALLY AUTO RECEIVABLES TRUST 2017-4 15,000 [ .oovvvuveeriererienins | vererrreineinninenis | e [ [ 1.750 08/15/2017. | 12/15/2021.
02007Y AC 8 |ALLY AUTO RECEIVABLES TRUST 2017-5 . . 14,999 LI SOOI IPPITORRIR BV 1.990 11/14/2017. | 03/15/2022.
03066F AE 1 |AMERICREDIT AUTOMOBILE RECEIVABLES TRUST ..15,000 | .. 15,000 ....2.040 11/07/2017. | 07/18/2022.
03066H AD 9 |AMERICREDIT AUTOMOBILE RECEIVABLES TRUST... ..15,000 | .. 14,998 LI TSRO VPPN BV 3.070 05/15/2018. | 12/19/2022.
05586C AD 6 |BMW VEHICLE LEASE TRUST 2018-1 ..10,000 | .. 10,000 [ .ooeoueeiirniiieiiies | e | e [ s [ 3.360 10/10/2018. | 03/21/2022.
09659Q AD 9 |BMW VEHICLE OWNER TRUST 2018-A.. ..15,000 | .. 15,000 00rn2.350 01/17/2018. | 04/25/2022.
12596E AC 8 |CNH EQUIPMENT TRUST 2018-B ...100.418 14,998 [ ..o | rerineeneninsinenis | eevieeisesnniens | e | e 3.190 09/18/2018. | 11/15/2023.
12652V AC 1 |CNH EQUIPMENT TRUST 2018-A ...100.292 14,998 1 [ | e | s 3.120 05/16/2018. | 07/17/2023.
14313F  AD 1 |CARMAX AUTO OWNER TRUST.. I ..100.382 | . . . 14,998 N K] 07/18/2018. | 06/15/2023.
14314A  AC 3 |CARMAX AUTO OWNER TRUST 2018-1.......... [ I . ..14,999 | ... . . . . 14,999 1 ] e | e [ 2.480 01/17/2018. | 11/15/2022.
34528Q FP 4 |FORD CREDIT FLOORPLAN MASTER OWNER TRUST.......ccccoevvvmiirnirenes | ceres e [l TFE ] 14,998 [ 98.518 . 14,999 T ] e e [ 2.160 10/03/2017. | 09/15/2022.
34531H AD 1 |FORD CREDIT AUTO OWNER TRUST 2017-B e e | e IFE | 5,000 | 98.768 | ..oovvvrereennnh,938 | 5,000 | e 5,000 ... 1.690 06/20/2017. | 11/15/2021.
34531L  AD 2 |FORD CREDIT AUTO LEASE TRUST........ SSSTRRRRRO BTN - 100.413 14,999 [ oo | e | e [ [ 3.190 09/18/2018. | 12/15/2021.
34532A  AD 5 |FORD CREDIT AUTO OWNER TRUST 2017-C.....ovvvvrerereernininernerinensenesenns | evvvee | oo | vevvernnee | e IFE | i 14,997 | 98.823 . 14,999 LI TSRO IPPIRRRRIN BV 2.010 11/14/2017. | 03/15/2022.
36256G AE 9 |GM FINANCIAL AUTOMOBILE LEASING TRUST 20.......ccconvemriirinrnnirernnnes | vevvene | oo | eevveererins | v 1FE ..100.362 | ..o 5,018 | 5,000 | 4,999 | o [ [ | | 3.300 09/18/2018. | 07/20/2022.
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38013F AD 3 |GM FINANCIAL CONSUMER AUTOMOBILE RECEIVA.........cccrmeereinerierinnens . .100.553 | oo 10,055 | i 10,000 | ....... 9,999 | i [ e [ e | e | e 3210 |...... 3.219 |MON... 10/02/2018. | 10/16/2023.
38013M  AE 6 | GM FINANCIAL AUTOMOBILE LEASING TRUST 20.........cocvvererveernnrennnennernns | vevenns | oo | vovvrveine [ oo TFE | 024,995 | ... 98.945 ..25,000 | .. 24,998 2 [ [ e [ 2.180 MON... 06/07/2017. | 06/21/2021.
38013R  AD 7 |GM FINANCIAL CONSUMER AUTOMOBILE RECEIVA.........cccocemmermerrmrernenns | werieee [ [ernerivnns | oo TFE | i 14,998 ... 99.610 ..15,000 | .. 14,999 1 . 2.810 MON... 04/11/2018. | 12/16/2022.
44891K  AD 7 |HYUNDAI AUTO RECEIVABLES TRUST 2018-A........ovrerviniirerrrinnirereenneres [ everee [ | vevveenens | e TFE | 14,998 | 99.920 ..15,000 | .. 14,999 1 ] e e [ 2.790 MON... 04/10/2018. | 07/15/2022.
47788C  AC 6 | JOHN DEERE OWNER TRUST 2018........vvvivrerrierieniresississsienssesssssssssnsns [ eovenns | oo | cenvrienrins | oo IFE | i 14,999 | 99.676 . 14,999 [ oo | e | v [ s [ 2.660 MON... 02/21/2018. | 04/18/2022.
58769B AD 6 |MERCEDES-BENZ AUTO RECEIVABLES TRUST 201........coccnsevmmrermnrncrirnnens | ceveee | er | eevvernnee | o IFE | i 7,005 | 99.218 | .ovvvirereennnn8,951 | 7,008 | e 7,006 .....1.260 MON... 09/09/2016. | 02/16/2021.
98161F AD 7 |WORLD OMNI AUTOMOBILE LEASE SECURITIZATL.......ccornvvrermvrrerrmrnnneres | eoveree [ oo [rvvriveirens | v TFE | i 1,903 | o 99.893 | .o 1,901 | 1,903 | 1,903 | oo [ | e | e [ 1.450 MON... | .... 07/12/2016. | 08/15/2019.
98162W AD 9 | WORLD OMNI AUTO RECEIVABLES TRUST 2018-D 101152 | i 10,115 | 10,000 9,998 | v | e | e | s | oo 3.330 MON... 10/10/2018. | 04/15/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities s s 313,873 XXX 313,909 [ 313,885 | .o 0 10 0 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s 1,503,089 XXX e 1,487,369 | ..cooovrnnns 1,492,254 | ..coovvninne 1,497,055 | .o 0 (4,139) 0 0 XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligations............ccrivereirisrieniienns 2,933,630 XXX | s 2,910,462 | oo 2,924,000 | ..ooooonnee. 2,927,260 | .o 0 (3,975) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMLIES. ... ... ittt sn et ensnnsnnes | eesessssansessees 19,345 XXX e 18991 | 19345 | 19,344 0 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNHES.............ccovvvrvrerrvereieierirreieinan 313,873 XXX 313,885 10 0 0 XXX XXX XXX XXX XXX
8399999, Grand TOAl - BONGS...........cueurverrerrereerieieiriesieseeees ettt ensenssnnnin | eviesesnenes 3,266,848 XXX ...3,260,489 (3,965) 0 0 XXX XXX XXX XXX XXX




Statement as of December 31, 2018 of the Qua|ChOice Advantage, Inc.

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

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

E11, E12



€3

Statement as of December 31, 2018 of the QuaIChOice A

dvantage, 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.
912828 4G 2 |UNITED STATES TREASURY NOTE/BOND 05/02/2018........ BNP PARIBAS SEC CORP 128,979 152
912828 4T 4 |UNITED STATES TREASURY NOTE/BOND 07/06/2018........ JPM SECURITIES-FIXED 114,987 198
912828  4W 7 |UNITED STATES TREASURY NOTE/BOND 09/06/2018........ JPM SECURITIES-FIXED 165,238
912828  5A 4 |UNITED STATES TREASURY NOTE/BOND 10/09/2018........ JPM SECURITIES-FIXED.......ccovviiriiieinnieieiseeeiesissiesessseesiesnenes 79,491
912828  5F 3 |UNITED STATES TREASURY NOTE/BOND 11/02/2018........ VARIOUS ..ottt 44,920
912828 5L 0 |UNITED STATES TREASURY NOTE/BOND 12/04/2018........ BARCLAYS CAPITAL FIX ..ot 65,086
912828  5R 7 |UNITED STATES TREASURY NOTE/BOND 12/17/2018........ JPM SECURITIES-FIXED 84,834
912828 Y2 0 |UNITED STATES TREASURY NOTE/BOND 07/13/2018........ JPM SECURITIES-FIXED 14,982
0599999.  Total - BONAS = U.S. GOVEIMIMENT. ...ttt ettt ee o8 f e b0 E R0t 698,517
Bonds - All Other Government
298785 HQ 2 |EUROPEAN INVESTMENT BANK......cooniriiriiririririens |D | 02/06/2018........ |BNYM/RBCELFIXED INCO... e 14,950 | i 15,000
1099999. Total - BONAS = All DI GOVEIMIMENL. ... .. teirieietistiseis et ess s ens s ees et ee s s R sk fee s o0t e R o80SR 14,950 | i 15,000 | ...... 0
Bonds - U.S. Special Revenue and Special A
3137EA EL 9 | FEDERAL HOME LOAN MORTGAGE CORP........ciiiiiniiniiiiiisisisersnisn e I I 03/05/2018........ I GOLDMAN SACHS & CO 119,643 158
3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIaI ASSESSMENES. ... iuiuueuitirieiseteiteiseetssseseerseeseesssassseass | eesesessesseeassassessessesassessetssseseesessesassessetsesseseeseesetsesaetetsesanteesas et et antessetstensassesnsnes 119,643 158
Bonds - Industrial and Mi:
00440E AT 4 |CHUBB INA HOLDINGS INC 04/05/2018. GOLDMAN SACHS & CO 14,774
02005A  HE 1 [ALLY MASTER OWNER TRUST.....ccoviiiririiemricinnisieissiesesssesesssssssesssenes 08/07/2018........ BARCLAYS CAPITAL INC.... 14,998
02665W  CP 4 | AMERICAN HONDA FINANCE CORP 10/03/2018........ JPM SECURITIES-FIXED.......ccovueiiiiieiniieiniseeeieessiesesssseesiesnenes 14,993
026874 BW 6 | AMERICAN INTERNATIONAL GROUP INC.......ouuiviiiiiririireriseieiesieienisisesesssssssssiessssssssenes | sesesiersesies 04/27/2018........ GOLDMAN SACHS & CO 16,179
03066H AD 9 |AMERICREDIT AUTOMOBILE RECEIVABLES TRUST........vvutiiiiirieririreiessisssiessenessesnns | sovererererenens 05/15/2018........ BNP PARIBAS SECS CP/ 14,997
031162 CG 3 |AMGEN INC 06/22/2018. SUMRIDGE PARTNERS LL....... 9,557
053332 AL 6 |AUTOZONE INC....cooiviiriiiiieicieiissiesesissiesssss s ensssanes 01/25/2018........ MILLENNIUM ADVISORS... 5,170
053332 AS 1 |AUTOZONE INC 04/05/2018........ WELLS FARGO SECS LLC.. 9,822
05586C  AD 6 | BMW VEHICLE LEASE TRUST 2018-1 10/10/2018........ SG AMERICAS SECURITI.... 10,000
06051G  FW 4 |BANK OF AMERICA CORP..... 06/25/2018........ BARCLAYS CAPITAL FlIX....ooiviirierinirirerireernriieiinns 24,562
084670  BF 4 | BERKSHIRE HATHAWAY INC.. 12/06/2018 GOLDMAN SACHS & CO 15,025
09659Q AD 9 |BMW VEHICLE OWNER TRUST 2018-A... 01/17/2018........ JPM SECURITIES-FIXED.......ccovueiierireimnrieresiseessssssrssseessessssesensessanes 15,000
10373Q AU 4 |BP CAPITAL MARKETS AMERICA INC........ccovvnrirernrnrierininnes 12/14/2018........ EXCHANGE OFFER.........coiiiiiiierieieieeiesesissiesis i sesessenenes 9,642
12596E  AC 8 | CNH EQUIPMENT TRUST 2018-B........ceoiiriieiieiiieinsiesesisississssssssessesiseens 09/18/2018........ WELLS FARGO SECS LLC......ccvvriiriireiinieisiiseines 14,998
12652V AC 1 |CNH EQUIPMENT TRUST 2018-A......cooivirimiiiiinniirienisissseisssesssiessseseseeens 05/16/2018........ CITIGROUP GLOBAL MKT.......ovvuevirririririenrrirerirereseenns 14,997
126650 DC 1 |CVSHEALTH CORP.........ccocoviuririnrrnn 03/06/2018........ JPM SECURITIES-FIXED......ccovuiiiriieiinrirereriscienisesesisseesiesisseesisnneees 9,995
14313F  AD 1 | CARMAX AUTO OWNER TRUST.......ovcmirriimreinrirensesessesnsnnnes 07/18/2018........ BARCLAYS CAPITAL INC.... 14,998
14314A  AC 3 |CARMAX AUTO OWNER TRUST 2018-1 01/17/2018........ RBC CAPITAL MARKETS 14,999
14913Q 2N 8 | CATERPILLAR FINANCIAL SERVICES CORP. 09/04/2018........ BARCLAYS CAPITAL FIX ..o 9,992
151020 BC 7 |CELGENE CORP........ccccevvvruner. 02/08/2018........ CITIGROUP GLOBAL MKT......ovoiveirriernririeniersessnerenes 14,993
15189T AT 4 | CENTERPOINT ENERGY INC......coiiiiiiiiriiieinriceinnicinieiesisiesisi st sssssneensessssssessssnennsns | sesessenessnnes 10/03/2018........ GOLDMAN SACHS & CO 9,997
17275R AP 7 |CISCO SYSTEMS INC.......ccvvvvenee 02/21/2018........ BANC/AMERICA SECUR.L 15,042
20030N CQ 2 |COMCAST CORP 10/02/2018........ WELLS FARGO SECS LLC.......covveriririreierirereriniens 14,985
205887 BZ 4 |CONAGRA BRANDS INC.. 10/15/2018........ GOLDMAN SACHS & CO 9,989
24422E UK 3 | JOHN DEERE CAPITAL CORP... 09/05/2018........ GOLDMAN SACHS & CO 4,998
25468P  DJ 2 [WALT DISNEY COITHE.......ccovmmirminiirerniinrierinsieeinienes 12/06/2018........ SUMRIDGE PARTNERS LL....... 9,821 10,000 [ oo 75
260543 CC 5 |DOW CHEMICAL CO/THE 05/03/2018........ VARIOUS ..ottt 20,543 20,000 370
26441C AR 6 | DUKE ENERGY CORP 08/02/2018. GOLDMAN SACHS & CO 14,359
26875P AL 5 |EOG RESOURCES INC 01/08/2018........ SOUTHWEST SECURITIES 10,034
30231G AV 4 |EXXON MOBIL CORP.........ccocvmrrrrrerirrrnes 02/08/2018........ WELLS FARGO SECS LLC.......ccvverieererrierirererincenes 9,895
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31620M AP 1 |FIDELITY NATIONAL INFORMATION SERVICES | 04/18/2018........ MILLENNIUM ADVISORS... 10,126 5
34531L  AD 2 |FORD CREDIT AUTO LEASE TRUST 09/18/2018........ JPM SECURITIES-FIXED.......ccoovueiieriirerinieiiesisessissssssseessessssesessessanes 14,999

36256G  AE 9 | GM FINANCIAL AUTOMOBILE LEASING TRUST 20............ 09/18/2018........ RBC CAPITAL MARKETS 4,999

369550 BE 7 | GENERAL DYNAMICS CORP........... 05/08/2018........ WELLS FARGO SECS LLC.......coovvrriirirircineiereiineins 14,896

375558 BB 8 | GILEAD SCIENCES INC..... 01/08/2018........ GOLDMAN SACHS & CO 10,076

38013F  AD 3 | GM FINANCIAL CONSUMER AUTOMOBILE RECEIVA 10/02/2018........ WELLS FARGO SECS LLC.......covvrrierirircinrirereiineins 9,998

38013R  AD 7 | GM FINANCIAL CONSUMER AUTOMOBILE RECEIVA 04/11/2018........ DEUTSCHE BANC/ALEX B.......ovviiieiinrineieisieisssiesenisin 14,998

38141G VU 5 | GOLDMAN SACHS GROUP INC/THE........ 04/04/2018........ GOLDMAN SACHS & CO 14,721

427866  BA 5 [HERSHEY CO/THE.......ccosiiiirieiiicieiseiesiesie e 05/03/2018........ BANC/AMERICA SECUR.L 14,990

44891K  AD 7 |HYUNDAI AUTO RECEIVABLES TRUST 2018-A 04/10/2018........ BARCLAYS CAPITAL FIX ..o 14,998

47788C  AC 6 | JOHN DEERE OWNER TRUST 2018.......ccovrmririrrernrirerincieninsicesenienes 02/21/2018........ RBC CAPITAL MARKETS 14,999

494550 BB 1 |KINDER MORGAN ENERGY PARTNERS LP. 02/21/2018........ BANC/AMERICA SECUR.L 16,082

50077L AR 7 |KRAFT HEINZ FOODS CO.......... 06/04/2018........ JPM SECURITIES-FIXED.......ccovuereiirerineirerieeineieeiereeisseesiesissesesseenanes 9,992

58013M  EX 8 |MCDONALD'S CORP........eooirmriirriiieeisieissiesssss s sssenes 01/18/2018........ GOLDMAN SACHS & CO 5,037

594918  BP 8 |MICROSOFT CORP................. 06/22/2018........ CITIGROUP GLOBAL MKT... 14,371

61747TW AL 3 | MORGAN STANLEY ..ottt siseeenienes 12/06/2018........ SUMRIDGE PARTNERS LL.. 15,654

713448  BY 3 |PEPSICO INC.... 11/20/2018........ WELLS FARGO SECS LLC 4,905

713448 DX 3 |PEPSICOINC.... 08/02/2018. WELLS FARGO SECS LLC.. 9,741

74432Q  BM 6 | PRUDENTIAL FINANCIAL INC.....ccoovvvirririinieierinierenisenes 05/01/2018........ WELLS FARGO SECS LLC 10,462

816851 BE 8 |SEMPRAENERGY. 01/09/2018........ RBC CAPITAL MARKETS 9,986

828807 CU 9 |SIMON PROPERTY GROUP LP.... 01/05/2018........ UBS SECURITIES LLC.....oouivieieciiiiicieeieieseiesiseieisesienes 15,065

887317  AK 1 |WARNER MEDIALLC 02/22/2018........ BAIRD ROBERT W & CO 15,731

89236T EU 5 |TOYOTAMOTOR CREDIT CORP. 04/10/2018. JPM SECURITIES-FIXED 14,994

89417E  AG 4 | TRAVELERS COS INC/THE 05/08/2018........ VARIOUS ..ottt bbb 15,329

90131H  AQ 8 |21ST CENTURY FOX AMERICA INC 06/25/2018........ VARIOUS ..ottt 15,600

911312  AM 8 |UNITED PARCEL SERVICE INC 02/08/2018........ MILLENNIUM ADVISORS... 10,179

92343V CN 2 |VERIZON COMMUNICATIONS INC.... 08/03/2018........ SUMRIDGE PARTNERS LL.. 14,931

931142 EJ 8 | WALMART INC.. 06/20/2018. CITIGROUP GLOBAL MK 10,000

949746 RS 2 |WELLS FARGO & CO 04/04/2018........ PERSHING & COMPANY. 24,584

98162W  AD 9 | WORLD OMNI AUTO RECEIVABLES TRUST 2018-D 10/10/2018........ BARCLAYS CAPITAL FIX ..o 9,998

06367T  4W 7 | BANK OF MONTREAL......covviiirriiiiiiniieinsieiesssi e ssssssssenes 04/10/2018........ BMOCM/BONDS................. 9,988

136375  CN 0 | CANADIAN NATIONAL RAILWAY CO......oovvrurimriiiririireneiissinsssesssssessssssssnessesssensssssssssennss | Puveiiverinnns 02/01/2018........ RBC CAPITAL MARKETS 9,996

89114Q  BZ 0 | TORONTO-DOMINION BANKI/THE........cooviuiviiirierirircirneirenes 06/05/2018........ TORONTO DOMINION SEC........coiiiiriiniiriniicrerineierissiesiesinsen 14,993

25243Y AP 4 | DIAGEO CAPITAL PLC......oviiiiieiiierisieiesissississsss s sessssesessssss s 02/14/2018........ PERSHING & COMPANY........covrmiirirriinirnnieresssseensnines 10,510

377373  AE 5 | GLAXOSMITHKLINE CAPITAL PLC..... 05/10/2018........ JPM SECURITIES-FIXED.......ccovireiiierineirerieeieesesiserenssseesiessssesesseenanes 14,960

45687A  AM 4 | INGERSOLL-RAND GLOBAL HOLDING CO LTD.....couuiiriiiirniersiseiserisisesssiessssessesssessensenenes 02/13/2018........ BANC/AMERICA SECUR.L 9,984

82481L  AB 5 | SHIRE ACQUISITIONS INVESTMENTS IRELAND D T 08/02/2018........ JPM SECURITIES-FIXED 9,651

961214 DU 4 | WESTPAC BANKING CORP........ocoiiiiiiriniicissrisensnisseenssnienssneenes 01/17/2018........ MORGAN STANLEY & CO 9,993 ..

3899999. Total - BoNds - INAUSHIAl @NA MISCEIANEOUS...........c.co.iviiiiieiiiieiiieieieicteie ettt sttt ettt tebesees oesesebassesesessesesebassesesessesesebeses et s et et et eses et et et et et seses e s e s et et et esebes e s et et tsesebensesesesnss 861,870 | oo 860,000 [ .o 4,223
8399997. Total - BONS = Part 3.t 1,694,980 5,360
8399998. Total - Bonds - Summary Item from Part 5.........ccccociviiniiiiiniisiicniccis 60,370 380
8399999. Total - BONS. ..o 1,755,350 | oo 1,755,000 5,740
9999999. Total - Bonds, Preferred and Common Stocks 1,755,350 XXX 5,740
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 2B 5 |UNITED STATES TREASURY NOTE/BOND | 0510212018 | VARIOUS....oovesvsvssvvsssssssessssssen | 146,914 | ........ 150,000 | ......... 149,373 | oo 149,653 | ...... 66 L Y B 149,719 | oo | e X0 | p— (2,803) 08/15/2019.
912828 2K 5 |UNITED STATES TREASURY NOTE/BOND.. .1 02/22/2018. | VARIOUS . Ao 80,013 [ covvvererreererens | vereerreerenn ") 1) 817) 07/31/2019.
912828 3H 1 |UNITED STATES TREASURY NOTE/BOND .1 09/06/2018. | ABN AMRO SECURITIES..........c.c.ccovvvve } 1. , o 65,000 64,898 | . 64902 | ... 35 35 11/30/2019.
912828 F6 2 |UNITED STATES TREASURY NOTE/BOND........ .. | 07/06/2018. | JPM SECURITIES-FIXED......ooccccoovmcmmmenn | | 413508 | 115,000 | ..oooo... 114753 | oo 114,773 | .. 64 64 10/31/2019.
912828 K2 5 |UNITED STATES TREASURY NOTE/BOND........ .. | 04/15/2018. | MATURITY.......oooooocivessmmrcmeverisciissssssenne | | 305,000 | .ooo.....305.000 | oo 303,701 | .... 304,871 |....... 129 129 . 04/15/2018.
912828 R8 5 |UNITED STATES TREASURY NOTE/BOND .. [02/23/2018. | VARIOUS.........ooovvvvvimsmvvviiamnnviiissnneieens || 63067 | o 65.000 | 65,404 | ... 65,201 | ....... (17) (17) )| . 06/15/2019.
912828 U3 2 |UNITED STATES TREASURY NOTE/BOND.. .| 09/06/2018. | VARIOUS . o e .98,778 | ... 99,218 |....... 250 250 )| . 11/15/2019.
912828 U7 3 |UNITED STATES TREASURY NOTE/BOND........ .. | 10/09/2018. | JPM SECURITIES-FIXED.........co0cc0crc. } 1. , 95,000 94904 | .. 94936 | ... 25 25 )| . 12/15/2019.
912828 V3 1 |UNITED STATES TREASURY NOTE/BOND........ .. | 12/04/2018. | BANC/AMERICA SECURLL...... B D 64,025 | oo 65,000 | oo 64,855 | ... 64,899 |....... 46 46 ) 01/15/2020.
912828 W2 2 |UNITED STATES TREASURY NOTE/BOND........ .. [ 12/17/2018. | NOMURA SECURITIES/FI O T B 73,857 | oo 75,000 | oo TAAST | oo TA629 | 167 167 ) . 02/15/2020.
0599999. Total - Bonds - U.S. GOVEMMENL..........covvvverimirriiiisssiiisssssiinsssisiinns eesssissssssssssss s | 1,102,558 | ......1,115,000 | ......1,111,169 | .........1,113,095 | ....cc......... 0 764 0 764 0.0 1,113,857 |0 | (11,296) | ........(11,296) | . XXX
Bonds - U.S. Special Revenue and Special Assessment
3137EA CA 5 |FEDERAL HOME LOAN MORTGAGE CORP....... | 03/05/2018. | GOLDMAN SACHS & CO..oocccvvvvevens |, 122,018 | .. 120,000 | oo, 130,644 | wovvove. 123,810 |....... (542) (542) | oo | oo 123,268 | oooveeseeree | e (1,250) | veoe.. (1,250) 03/27/2019.
88213A HF 5 |TEXAS ASM UNIVERSITY......cccoooovmmviiinriiinnri .. | 04/25/2018. | WELLS FARGO BANKNA. ... | 14,861 | ........... 15,000 | ............ 15,000 15,000 | covvveeereeereerens | cereerreereseerrenns 0 15,000 ....(139) 05/15/2019.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments........... c.coorveierriennniene. 36,879 | ..., 135,000 | .......... 145,644 ..138,810 (542) 0 (542) 0 ....138,268 XXX
Bonds - Industrial and Miscellaneous
002824 BC 3 |ABBOTT LABORATORIES........coocovvvevurmcrrrrirnnrrens .. | 09/28/2018. | CALL 100. . ..10,000 9994 | ... 1 1 9,995 11/22/2019.
00440E  AM 9 |CHUBB INA HOLDINGS INC........coococvmrerrririrrnnees .. | 04/05/2018. | PERSHING & COMPANY........cococrvvunnnees . 10,000 | oo 10,830 | oo 10,585 | ....... (107) (074 PN IO 10,478 06/15/2019.
025816 BG 3 |AMERICAN EXPRESS CO .| 05/22/2018. | MATURITY. 15,000 | covverern15,057 | covvvreres 15,011 | ....... (1) [ ) R I 15,000 05/22/2018.
02665W BE 0 |AMERICAN HONDA FINANCE CORP .. |..110/03/2018. | GOLDMAN SACHS & CO. 9866 ..10,000 9.995 | 3 3 9,997 07/12/2019.
03065F AD 4 |AMERICREDIT AUTOMOBILE RECEIVABLES | .. |07/18/2018. | PERSHING & COMPANY..........ccccoecvvverene
TRUST L i 9,920 | oo 10,000 | o 10,000 | oo 10,000 | o o [ I B 10,000 | o | (80) | o (80)| v 110 | 08118/2021.
03065T AD 4 |AMERICREDIT AUTOMOBILE RECEIVABLES |.. | 05/15/2018. | WELLS FARGO SECS LLC..........ccccoeeen.
TRUST i 14,879 ...15,000 0 ). 07/08/2021.
03076C AD 8 |AMERIPRISE FINANCIAL INC.... .| 12/06/2018. | TORONTO DOMINION SEC.... 5110 | oo 5,000 (242) ). 06/28/2019.
031162 BU 3 |AMGEN INC.... .. | .. | 06/22/2018. | MORGAN STANLEY & CO ....10,000 (39) )| - 05/22/2019.
035237 AN 8 |ANHEUSER-BUSCH INBEV WORLDWIDE INC... |.. | 04/23/2018. | CALL 104.375 10,000 (99) )| . 01/15/2020.
035242 AJ 5 | ANHEUSER-BUSCH INBEV FINANCE INC.......... .. | 11/23/2018. | NON-BROKER/ *TRADE*,.......oovvvvccceec | | 6910 | 7,000 (17 ) 02/01/2021.
053332 AU 6 |AUTOZONE INC .. | 04/05/2018. | PERSHING & COMPANY. 3) )| . 04/21/2019.
055657 AD 2 |BMW VEHICLE LEASE TRUST .1 10/11/2018. | WELLS FARGO SECS LLC 0 )| 06/22/2020.
05582Q AD 9 |BMW VEHICLE OWNER TRUST 2016-A. .| 01/11/2018. | BANC/AMERICA SECUR.L.. 0 )| . 11/25/2020.
06051G DZ 9 |BANK OF AMERICA CORP .| 06/25/2018. | TORONTO DOMINION SEC.... (818) . . )| . 06/01/2019.
084664 CK 5 |BERKSHIRE HATHAWAY FINANCE CORP......... .. | 12/06/2018. | TORONTO DOMINION SEC.....cooovmmmmm | ol 44832 | 15,000 (-3 P B 14,997 | eovoveeeereeeecess | e ([ ) —— (G115 ) — 257 | 08/15/2019.
11575T AA 6 |BROWN UNIVERSITY IN PROVIDENCE IN THE | .. | 07/27/2018. | CALL 102.234167
St | 10,223 | oo 10,000 [RLGLS) ) R I 10,332 09/01/2019.
12594D AD 0 |CNH EQUIPMENT TRUST 2016-B........cccoovvvur .. | 05/15/2018. | VARIOUS . o 9,910 ...10,000 0 9,999 08/15/2021.
14040H BR 5 |CAPITAL ONE FINANCIAL CORP .1 10/29/2018. | RAYMOND JAMES & ASSO..........ccccoovenn. . e 14,657 15,000 4 10/30/2020.
14314E  AC 5 | CARMAX AUTO OWNER TRUST 2016-3... .| 07/19/2018. | VARIOUS . o 14,861 ..15,000 0 05/17/2021.
14912L  6J 5 |CATERPILLAR FINANCIAL SERVICES CORP..... | .. | 09/04/2018. | MILLENNIUM ADVISORS.........cccoevveerrmee. . e 14,798 15,000 (6) 03/05/2020.
260543 BX 0 |DOW CHEMICAL COITHE.. | 04/05/2018. | GOLDMAN SACHS & CO...occcorvviven | | 10,609 | oo 10,000 (182) 05/15/2019.
26441C AD 7 |DUKE ENERGY CORP. .| 08/02/2018. | BANC/AMERICA SECUR L. | 10,210 | v 10,000 (199) 09/15/2019.
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2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
29379V BG 7 |ENTERPRISE PRODUCTS OPERATING LLC......| .. | 05/07/2018. |MATURITY ..o } , 10,000 10,005 oo 5) ) 10,000 0510712018,
30161M AF 0 |EXELON GENERATION CO LLC. .| 10/23/2018. | BARCLAYS CAPITAL FIX.... 10,181 | ...........10,000 10,543 | ...... (250) (250) 10,293 10/01/2019.
30231G AP 7 |EXXON MOBIL CORP. -+ | 02/08/2018. | PERSHING & COMPANY ..ooovsvsvsces | 9,960 | e 10,000 | 10,126 | oo 10,053 [ oo | o (5) 1)) PR B 10,048 03/01/2019.
31620M AN 6 |FIDELITY NATIONAL INFORMATION SERVICES | .. | 03/15/2018. | NATL FINANCIAL SERVI
N DS B 10,008 | ............ 10,000 | ..ooooneee 10,167 | oo 10,079 |....... (21) () N ISR 10,058 | .o v (1) ) E— (D] [— 122 | 10/15/2018.
34528Q EU 4 |FORD CREDIT FLOORPLAN MASTER OWNER |.. | 09/19/2018. | CREDIT AGRICOLE SEC..........cccccsvnu.ece.
TRUST - 14851 | oo 15,000 | oo 14,997 | oo 14,999 | ... 1 1 | o 15,000 | oo | (149) | oo (149) | o 178 | 07115/2021.
36251 AA 2 |GS MORTGAGE SECURITIES TRUST 2016-GS3 | .. | 12/01/2018. | PAYDOWN oottt 2,898 | oo 2,898 | oo 2,898 P17 A N I 0 G171 O DN B (O 23 | 10/01/2049.
36253W AE 7 |GM FINANCIAL AUTOMOBILE LEASING TRUST | .. | 09/19/2018. | WELLS FARGO SECS LLC...........cc........
2 9,032 9999 |...... 0 10,000 (67) A67)| o170 | 08120720200,
38141G VT 8 |GOLDMAN SACHS GROUP INCITHE............... .| 04/04/2018. | MORGAN STANLEY & CO 14,880 | ... 45,000 | o 15008 | o 15,083 | 9 ©) 15,034 (154) (154)| .34 | 0412512019,
43814R AC 0 |HONDA AUTO RECEIVABLES 2016-4 OWNER . | 04/11/2018. | BANC/AMERICA SECURLL......
TRUS L | 14808 | 15,000 | oo 14,999 | oo 15,000 | o o [ I B 15,000 | oo (191)] o (19 o 58 | 12/18/2020.
466450 AQ 0 |JP MORGAN CHASE COMMERCIAL .1 12/01/2018. | PAYDOWN..........coorrrreriereiriierieieresienaens
MORTGAGESECU 1| | 9,133 [ v 9133 [ v 9,133 9133 | e | et 0 12/01/2049.
47788N  AC 2 |JOHN DEERE OWNER TRUST 2016-B.. .. | 02/22/2018. | BANC/AMERICA SECURLL...... 14,895 15,000 14,999 L1 I 0 06/15/2020.
539830 BF 5 |LOCKHEED MARTIN CORP .| 09/24/2018. | MORGAN STANLEY & CO (15) (15) 1112312020,
581550 AF 0 |MCKESSON CORP .. | 0311512018, | MATURITY ..o | | 40000 | 10000 | . 10017 | . 10002 | . | @ 2 03/15/2018.
58769B AD 6 |MERCEDES-BENZ AUTO RECEIVABLES TRUST]|.. | 12/15/2018. | PAYDOWN...
1L | e 7,998 | 7,994 | o 7,093 799 [ | 0 7,994 0211612021,
594918 BN 3 |MICROSOFT CORP... .. | 06/22/2018. | GOLDMAN SACHS & CO. 10,000 9,990 9994 | ... 2 2 9,996 08/08/2019.
61747Y DW 2 |MORGAN STANLEY... ..| 12/06/2018. | MORGAN STANLEY & CO... 15,000 LR — 15,126 |...... (57) (70 Y B 15,070 01/27/2020.
651229 AT 3 |NEWELL BRANDS INC -+ | 08/06/2018. | MORGAN STANLEY & CO..oovvvsvvcn | | 11,970 | 12,000 | o (PRL: B — 12407 | e (51) (51) [ o | o 12,055 03/29/2019.
65478Q AE 8 |NISSAN AUTO LEASE TRUST 2016-A .| 03/09/2018. | PERSHING & COMPANY 25,000 24,995 24,998 | ... [\ I D 24,998 10/15/2021.
713448 DJ 4 |PEPSICOINC .. | 0810212018. | GOLDMAN SACHS & CO 10,000 9.999 9.999 | ... 0 9,999 10104/2019.
80284T AF 2 |SANTANDER DRIVE AUTO RECEIVABLES .| 06/27/2018. | BANC/AMERICA SECUR.L..
TRUSTZ L | 9080 | 10,000 | v 10,000 | o 10,000 | oo | 0 e | o 10,000 | o | 20| Q0)] 95 | 09/115/2020.
828807 CQ 8 |SIMON PROPERTY GROUP LP .. | 01/05/2018. | GOLDMAN SACHS & CO. 15,000 15,266 15,002 | oo | oo @) (2) 15,000 (7). (7 145 | 02/01/2019.
863667 AK 7 | STRYKER CORP . | 04125/2018. | GOLDMAN SACHS & CO. 10,000 10,160 10,068 | ....... (18) (18) 10,050 (126)] . (126) 127 | 03/08/2019.
887317 AF 2 |WARNERMEDIALLC | 09/27/2018. | CALL 102.831598......coocosvesvcscssess | 010,283 [ 10,000 | oo 10,526 | coocrree. 10,514 |....... (169) L)) T I 10,346 | covoorversns | oo (2T — TC2T)] — 787 | 03/15/2020.
89236T CU 7 |TOYOTAMOTOR CREDIT CORP.. .. | 04/10/2018. | BMOCM/BONDS 15,000 15,178 15,074 | ... (18) (18) 15,056 (154) | . (154) 165 | 02/19/2019.
89237W AD 9 |TOYOTA AUTO RECEIVABLES 2016-C. ..101/11/2018. | JP MORGAN CHASE BANK. 15,000 15,000 15,000 | eoveveeeeereeeesee |, 0 15,000 a1)]. (111) 15 | 08/17/2020.
89417E AE 9 |TRAVELERS COS INC/THE... .. | 05/15/2018. | MATURITY... 10,000 0K — 10,159 | ....... (159) (159) . 05/15/2018.
90131H AN 5 |21ST CENTURY FOX AMERICA INC. .. | 06/25/2018. | MILLENNIUM ADVISORS.... ; 5,000 5,717 5302 | ... (125) (125) ). . . 03/01/2019.
911312 AK 2 | UNITED PARCEL SERVICE INC | 02/08/2018. | MILLENNIUM ADVISORS.... XL — LIV — 5,386 5209 |....... (19) (19) 5,990 | coveveereesns | oo (G20 — TGN I— 93 | 04/01/2019.
92343V  DF 8 |VERIZON COMMUNICATIONS INC... .. | 08/03/2018. | MILLENNIUM ADVISORS.........coovvvvmmmn | | 4,930 | oo 5,000 4,936 4,955 | ... 17 17 4,971 .(a1]. (41 67 | 08/15/2019.
949746 RS 2 | WELLS FARGO & CO - | 06/21/2018. | DEUTSCHE BANC/ALEX B.. 14,656 15,000 LTS (1 DN D 11 R I B 14761 [ oo, (104)] . (104) 82 |03/04/2021.
949748 FU 9 |WELLSFARGO &CO | 04/04/2018. | MILLENNIUM ADVISORS.... S N B 29,817 | v 30,000 | oovoreo 30,492 30,249 |...... (49) 1) Y B 30,200 [ ovveorrerrens | e (LX) p— TRIEK)] — 290 | 04/22/2019.
95000G AW 4 |WELLS FARGO COMMERCIAL MORTGAGE . 112/01/2018. | PAYDOWN.........ovvvrrrrririeririsireniersnins
TRUST20. L e | 1,660 | 1o 1,660 | 1o 1,660 1860 [ o | o 0 1880 [ o | s | o L — 12 | 08101/2049.
98161F AD 7 |WORLD OMNI AUTOMOBILE LEASE .1 12/15/2018. | PAYDOWN..........coorrrreierriiiesieieiesienaens
SECURITIZATI | 8,007 [ v 8,007 [ v 8,006 8096 | v | v 0 B007 |t | s | st 0 | 94 | 08/15/2019,
98161P AD 5 |WORLD OMNI AUTO RECEIVABLES TRUST . | 10/15/2018. | VARIOUS
88 9,902 | v 10,000 | v 9,097 9,099 |...... 1 T P B 10,000 | oo | s (98)] o (98)] v 105 | 02115/2022.
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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./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
98956P AK 8 |ZIMMER BIOMET HOLDINGS INC.........ccevvrrunene .. | 04/27/2018. | US BANKCORP INVESTME.................... N 9,910 ...10,000 (14) (14) 10,079 (169)| . (169) 04/01/2020.
06367T PX 2 |BANK OF MONTREAL . | A|04/10/2018. | BMOCM/BONDS o ...15,000 1 1 (189) 12/12/2019.
89114Q BE 7 |TORONTO-DOMINION BANK/THE. A|06/06/2018. | MILLENNIUM ADVISORS....ocooovvme | | 14,939 ..45,000 3 01/2212019.
05565Q DC 9 |BP CAPITAL MARKETS PLC .. |D| 08/03/2018. | MORGAN STANLEY & CO... 9.931 10,000 (6) 05/03/2019.
82481L AA 7 |SHIRE ACQUISITIONS INVESTMENTS IRELAND| D | 08/02/2018. | JPM SECURITIES-FIXED..........c.cccvovurnnne
D 9,866 10,000 2 9,997 )| - 09/23/2019.
3899999. Total - Bonds - Industrial and Miscellaneous..............c.cvvveeerireererncennnnns RPN I 713,133 | ......... 713,782 0 (2,841) 0 719,636 )| oo (7,445) | ... XXX
8399997. T0tal - BONGS - PaIt 4. sssssss svsssisssssssss s | 1,952,570 | ....... 1,963,782 0 (2,619) 0 1,971,761 ) ..(20,130) | .....24175 | XXX
8399998. Total - Bonds - Summary Hem flom Part S........c..ueieisimsimsssinsiissn s | 60,098 | .......... 60,000 (29) ) o (243)] 1,000 | XXX
8399999 el I 2,012,668 | ...... 2,023,782 | ....... 2,047,390 0 (2,648) 0| s 2,032,102 ) e (20373)] .....25,175 | XXX
9999999. Total - Bonds, Preferred and Common Stocks. 2,012,668 XXX | 2,047,390 0 (2,648) 0 2,032,102 0 |.(20,373) | . (20,373) | ... 25175 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

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

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

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

Bonds - U.S. Government

UNITED STATES TREASURY

912828 4C 1 |NOTE/BOND 04/06/2018 | JPM SECURITIES-FIXED.........ccoconivvnens 09/06/2018 | JPM SECURITIES-FIXED 34,815 34,974 7 7

0599999. Total - Bonds - U.S. Government... 34,815 34,974 0 7 0 7

Bonds - Industrial and Miscellaneous

92343V AX 2 |VERIZON COMMUNICATIONS INC........ | .. | 02/22/2018 | GOLDMAN SACHS & CO... 06/15/2018 | NON-BROKER/ *TRADE*, 15,630 15,652 (71) (7.

05565Q DD 7 |BP CAPITAL MARKETS PLC.. D] 08/03/2018 | BANC/AMERICA SECUR.L 12/14/2018 | EXCHANGE OFFER.... 9,652 9,715 35 35 |.

3899999. Total - Bonds - Industrial and MiSCEllANEOUS...........oveveiriiiiiiiss e 25,282 25,367 0 (36) 0 (36)] ...

8399998. TOHAl = BONAS.......vooveevereeees e sessseessssnses oveaeesessssssssessssssssssssssssssssssssnsssensssssssssssssesnssenssssssssssssssnsssnssessssnsesnssnssnssinsssseissesesnssnssnnsinsesne | coennrinneren00,000 | ovvvirrien 60,097 60,341 0 (29) 0 (29)] ....

9999999. Total - Bonds, Preferred and Common Stocks. 60,370 60,097 60,341 0 (29) 0 (29)] ...




Statement as of December 31, 2018 of the Qua|ChOice Advantage, Inc.

Sch.D -Pt. 6 -Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25



Statement as of December 31, 2018 of the Qua|ChOice Advantage, 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 New York Mellon Investments, Pittsburgh, PA. 22,540 | XXX
Bank of America Operating, Brea, CA R (102,147) | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 (79,607) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (79,607) | XXX
0599999. Total Cash XXX XXX 0 0 (79,607) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 1,438,470 | 4. April 1,330,282 | 7. July. 1,036,237 | 10. October. 531,864
2. February 1,542,507 | 5. May, 1,084,659 |8. August 1,728,725 | 11. November. 689,338
3. March 2,174,763 | 6. June 1,946,910 | 9. September. 676,128 | 12. December. (79,607)

E26
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Statement as of December 31, 2018 of the QuaIChOice Advantage, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2
cusip

Description

3 4 5
Code Date Acquired

Rate of Interest

6
Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

U.S. Government Bonds - Issuer Obligations

UNITED STATES TREASURY BILL...

0199999. U.S. Government Bonds - Issuer Obligations

0599999. Total - U.S. Government Bonds.

Total Bonds

7799999. SUDLOLAIS - ISSUET ODIIGAIONS.........ovveoeeeieeetee s b R eee LR eieness s 2 T 0 o 18
8399999, SUDLOLAIS = BONMS.......v11111seeereveviiissss s34 RES HHLLLA A 3L b s nsesbss 24977 | oo 0 ] s 18
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 |STIT - TREASURY PORTFOLIO. ..ottt 312,079 | oo 581
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.........c..ccccoovriiiicinniiniiccccics 312,079 | oo 581
------------------------------------- 337,056 e 581

8899999. Total - Cash Equivalents




Statement as of December 31, 2018 of the Qua|ChOice Advantage, 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......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona .
4. Arkansas... Deposit to satisfy State requirement 312,660 312,079
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  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.............ccceevveeereees SC|..
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0
59.  Total XXX XXX 0 312,660 312,079
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0

E28
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